WeierstraB-Institut
fir Angewandte Analysis und Stochastik

Leibniz-Institut im Forschungsverbund Berlin e. V.

Preprint ISSN 2198-5855

Existence of weak solutions to an anisotropic electrokinetic flow

model

Dietmar Hémberg, Robert Lasarzik, Luisa Plato

submitted: April 25, 2024

Weierstrass Institute

Mohrenstr. 39

10117 Berlin

Germany

E-Mail: dietmar.hoemberg@wias-berlin.de
robert.lasarzik@wias-berlin.de
luisa.plato@wias-berlin.de

No. 3104
Berlin 2024

2020 Mathematics Subject Classification. 35D30, 35G61, 35Q30.
Key words and phrases. Suitable weak solutions, nonlinear coupled PDEs, anisotropy.

Funded by the Deutsche Forschungsgemeinschaft (DFG, German Research Foundation) under Germany’s Excellence Strategy — The Berlin
Mathematics Research Center MATH+ (EXC-2046/1, project ID: 390685689).



Edited by

WeierstraB-Institut flir Angewandte Analysis und Stochastik (WIAS)
Leibniz-Institut im Forschungsverbund Berlin e. V.

MohrenstraB3e 39

10117 Berlin

Germany

Fax: +493020372-303
E-Mail: preprint@wias-berlin.de

World Wide Web:  http://www.wias-berlin.de/


preprint@wias-berlin.de
http://www.wias-berlin.de/

Existence of weak solutions to an anisotropic electrokinetic flow model

Dietmar H6mberg, Robert Lasarzik, Luisa Plato

Abstract

In this article we present a system of coupled non-linear PDEs modelling an anisotropic electrokinetic flow.
We show the existence of suitable weak solutions in three spatial dimensions, that is weak solutions which
fulfill an energy inequality, via a regularized system. The flow is modelled by a Navier—Stokes—Nernst—Planck—
Poisson system and the anisotropy is introduced via space dependent diffusion matrices in the Nernst—Planck
and Poisson equation.

1 Introduction

Electrokinetics plays an important role in the design of nano-fluid “lab-on-a-chip” devices, [59]. On these chips, there
is a need to mix very small amounts of fluid, but on such small scales mechanical stirring becomes impractical, due
to, among other reasons, the high viscosity of the fluid. In order to circumvent this difficulty, one innovative idea is to
dissolve ions in the fluid and use an electric field to control the flow of the ions, and use this for instance for mixing,
[59]. When charged particles cT are dissolved in an incompressible fluid with velocity v and under the influence of
an external electric field —V1), three major effects govern the movement of the charges. The charges diffuse, they
are transported by the surrounding fluid and the electric field induces a directed movement, called electromigration.
Further, space charge exerts an electric body force on the fluid velocity. An attempt to model this physical interaction
leads us to a coupled Navier—Stokes—Nernst—Planck—Poisson (NSNPP) system, [44, Chap. 3.4]. More explicitly, we
are considering,

Re (Ov + (v-V)v) — Av+Vp+al(ct —c¢ )V =0 inQ x (0,T), (1a)
V-o=0 inQx(0,T), (1b)

Pe (O™ + V- (¢*v)) = V- (Md)(Ve* £ BcEVY)) =0 inQ x (0,7), (1c)
—V - (e(d)Vy) —y(ct —c)=0 inQx(0,T), (1d)

where 2 C R3 is a smooth and bounded domain, Re, Pe, o, 3,7, \,e > 0 are positive constants, £(d) =
I +ed®dand \(d) = I + Ad ® d, where d is the so-called director with d(z) € R? andd - n = 0 on
I" := 0. The evolution of the fluid’s velocity field is described by the Navier—Stokes equations for incompressible
fluids (1a)—(1b). The charge densities evolve according to the Nernst—Planck equation (1c) including a diffusion term
—V - (M(d)Vc*) as well as two transport terms, one due to the velocity field v and one due to the electric field
—V1). Finally, the electric potential is given by the Poisson equation (1d). In isotropic fluids the movement of the
charges and the formation of the electric field are independent of the direction. Not so in anisotropic fluids, where
the movement of the ions due to diffusion and electromigration, as well as the diffusion of the electric potential
may depend on the direction. In our case they depend on the director d, which gives the preferred direction of
motion. Our choice for the matrices A(d) and £(d) stems from the modeling of liquid-crystals, most famously
known for their application in LCDs. One possible way to model liquid-crystals are the Erickson—Leslie equations
[18], including a time-evolution for the director d. The mobilities of the charges vary depending on the motion being
parallel or perpendicular to the director, see [7] for an extensive model derivation for nematic electrolytes. As it was
done in [7] we choose the anisotropy matrices to be of the from e(d) and A\(d). For simplicity, we assume that
€ > 0and A > 0. There are certain materials for which € and A\ may be negative or even have different signs.
Typically, the conductivity and thus the mobility of the ions is larger parallel to the directors [11, Chap. 5.3], and this
justifies the assumption A > 0. For [|d|| ;o () < 1, we could also treat the case ¢ > —1, but refrain from this
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technical improvement, since it would further impede the estimates. Additionally, the system is equipped with the
following boundary conditions

v=0 and \(d) (Vci iﬂcivw) mn=0onT x[0,T7],
e(d)Vy-n+71ip=EonT x [0,T],

where T is a positive constant and £ € Cl([O, T; W2’2(F)) the externally applied electric potential. These are
the standard no-slip boundary conditions for the velocity field, no-flux boundary condition for the charge densities,
which correspond to the assumption that the charged ions cannot cross the boundary of the domain and Robin
boundary conditions for the electric potential. As in [5], we chose Robin boundary conditions to model the electric
double layer, which usually forms at an electrolyte-solid-interface [39, Chap. 7].

As described in [7] anisotropic fluids, like liquid crystals, have certain advantages to isotropic fluids in producing
persistent flows under the influence of an alternating electric field. In experiments it is possible to fix the director
of the liquid crystal such that an alternating field creates vortices in the fluid which enhance mixing, [43]. This
was our motivation to consider the above system (1). Our numerical simulations of system (1) give qualitatively
similar result to the observed flows in the experiments in [43]. For example [43, Fig. 4] shows a given director field
with the observed velocity field, which we show in Figure 1a and Figure 1b respectively. The image on the right,
Figure 1c, shows our simulation of the velocity field which is in good agreement with the observed one, Figure 1b.
The simulation was performed via a finite element discretization using the python package FEniCS and the figure

(a) Director field [43, Fig. 4]. (b) Velocity field [43, Fig. 4]. (c) Simulated velocity field.

Figure 1: Comparison of observed and simulated velocity field for given director field.

was created with the visualization tool ParaView.

In case of ¢ = 0 = V1), system (1) reduces to the well-known Navier—Stokes equations [21]. In his seminal
work, Jean Leray showed the existence of weak solutions for the Navier—Stokes equation in three space dimen-
sions, which he termed “turbulent solutions”, [34]. In contrast to the two dimensional case, in three space dimensions
these solutions may not be unique [1], but under additional smoothness assumption uniqueness can be shown, as
it was already done by Leray himself [34] and by James Serrin in 1962 [51]. As the Navier—Stokes equations are
a sub-problem of system (1) we do not hope to attain uniqueness of our solutions, but instead show weak-strong
unigueness, which we will be done in a subsequent article. The situation for the Nernst—Planck—Poisson equations
is similar. In [8] the stability of steady-state solutions was proven in two dimensions and conditionally under the
assumption of a LOO(L2)—estimate for the ions in dimension three. Today, the existence of weak solution is well
understood in all space dimensions. In [4], the existence of weak solutions for a Nernst—Planck—Poisson system
with multiple ion species with diffusion coefficients variable in time and space and bounded reactions is shown in all
space dimension. Here again the question of uniqueness remains an open problem, [4]. The coupled NSNPP was
introduced by Rubinstein in 1990, [48] and there is a myriad of works on this system with scalar diffusion coefficient.
One of the first mathematically rigorous investigations of the system was performed in [29], where the existence
of local strong solutions to an NSNPP system with two ion species with constant scalar diffusion was proven via
a semigroup approach. In [5], the local existence of strong solutions as well as the global existence of strong so-
lutions in dimension two is proven via maximal L? —regularity for multiple ion species. The two dimensional case
was also considered in [9], where the existence of global strong solutions as well as convergence to a steady-state
was proven for non-homogeneous Dirichlet boundary conditions for the ions. In [50], the existence and uniqueness
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of weak solutions to an NSNPP system for two ion species under no-flux boundary conditions for the ions was
proven in dimension two. In [10], an NSNPP as well as a Stokes—Nernst—Planck—Poisson (SNPP) system was con-
sidered with Dirichlet boundary conditions for the electric potential and the local existence of strong solutions was
proven. Additionally, the global existence of strong solutions for arbitrary many ion species with identical diffusion
coefficients and for two ion species with possibly different diffusion coefficient was proven for the SNPP system
and, under additional regularity assumptions on the velocity field, also for the NSNPP system. A similar result for
Robin boundary conditions for the electric potential was obtained in [32]. All of the above mentioned results are on
systems with scalar diffusion coefficients. An anisotropic Nernst—Planck—Poisson system similar to (1c)—(1d) cou-
pled to Erickson—Leslie equations, modeling nematic liquid crystals, was considered in [3]. Here the existence of
dissipative solutions was proven, but the proof relied on the fact that the anisotropy matrix A(d) in the Nernst—Plank
equation (1c) and the anisotropy matrix £(d) in the Poisson equation (1d) are identical. This property was also used
in the weak-sequential stability proof in [23].

In this article, we are able to include different diffusion matrices (d) and A(d) in our solvability framework. Math-
ematically, the anisotropy poses some difficulties. Pursuing the ansatz from [24], where an NSNPP system with
variable but scalar diffusion coefficients was considered, we use the resolvents of the Stokes and the Robin Lapla-
cian as regularizations. Then the local existence of unique weak solutions to the regularized system follows quite
analogous to [24]. As in [24] the goal is to derive strong enough a priori estimates so that the sequence of regu-
larized solution is relatively weakly compact in appropriate spaces so that the convergences suffice to pass to the
limit in the weak formulation of the system.

The main novelty of our existence proof lies in the derivation of the a priori estimates. Firstly, the external electric
field is now time dependent, which seems to be an appropriate choice having the application of mixing a fluid by an
alternating electric field in mind. Therefore, the energy estimates are more involved. The second and major novelty
lies in the derivation of higher-order a priori estimates for the electric potential. Since the anisotropy matrix £(d) of
the Poisson equation (1d) and the anisotropy matrix A(d) of the Nernst—Planck equation (1c) may be different, it is
no longer possible to identify the electric forcing term of the Nernst—Planck equation tested with ¢* with the Poisson
equation tested with ¢*. To handle this term, careful integration by parts is necessary, both in the bulk and on the
boundary. Once, we have derived the energy estimate, passing to the limit is again analogous to [24]. Additionally, to
the existence of weak solution, we were able to derive a relative energy inequality, which we defer to a subsequent
article. The derivation is based on the fact that we take the energy inequality to be a defining property of the weak
solution, as Leray did in [34], as well as on careful a consideration of boundary integrals, similar to our derivation
of the energy estimates. The relative energy inequality is an important tool in the analysis of nonlinear evolution
equations. As an easy consequence, it provides the weak-strong uniqueness of solutions, i.e., all weak solutions
coincide with a local strong solution emanating from the same initial value as long as the latter exists. Moreover, the
relative energy inequality has been used to derive singular limits [22], a posteriori error estimates [25], convergence
of numerical approximations [3], or optimal control [30] for an associated solution concept [31].

The article is organized as follows. First, in the following section, we introduce some notation and state our main
result. Then we recall some known results for our chosen regularization operators and Sobolev functions on the
boundary of a Lipschitz domain. In Section 4 we give the proof of the main result and auxiliary results are collected
in the Appendix.

2 Main results

We begin by introducing some basic notation. By {2, we denote a smooth bounded domain in R3 and T = 99). For
allr € (1, 00) we define the function spaces

LZ(Q) = WHHLT and WOLT(Q) _ WH.”WLT'
The function space L”(€2) is defined via L?(Q)4. := {f € L(Q) | f > Oa.e.in Q}. By denoting ¢** or c*

summation over ¢t and ¢~ is implied. The norm | - [y4) is defined via |a]?\(d) = |a|?> + \(d - @)? and similar

DOI 10.20347/WIAS.PREPRINT.3104 Berlin 2024



D. Homberg, R. Lasarzik, L. Plato 4

for | - |5(d). The outer normal of £ is denoted by . The standard matrix and matrix-vector multiplication is written
without an extra sign for brevity,

3 3
3
, Aa= ZAijaj , A€R3X3,36R3X3706R3.
j=1

i=1

3
AB = |> A;Bj,
7=l ik=1

The outer vector product is given by @ ® b := ab’ = [a,»bj]?’ for two vectors a,b € R3 andby A ® a :=

i,j=1
Aa” = [Aijak]g’j 41 for amatrix A € R3*3 and a vector @ € R3. We use the Nabla symbol V for real-valued
functions f : R? — R, vector-valued functions f : R? — R3 as well as matrix-valued functions A : R3 — R3*3
denoting

orn[U] . sre[]oae 2]

The divergence of a vector-valued and a matrix-valued function is defined by

3
3

., V-A:= Z%
j=1

8.’I:j

3
Of i
V-f:=
f Z oz;
=1 .
i=1
These definitions give rise to different calculation rules, e.g., V - (a ®b) = Vab+V -ba fora,b € W12(Q; RY).

For a given Banach space V/, the space C, ([0, T]; V') denotes the functions on [0, T'] taking values in V' that are
continuous with respect to the weak topology of V.

In the case 02 € C™, m € N we denote for p € (1,00) by S : W™P(Q) — Wm‘%”’(ag), the usual
1
trace operator and by E : W™ »P(9Q) — W™P(Q) its right-inverse such that S(E(f)) = f forall f €
1
WP (09Q).

Throughout this work C' > 0 denotes a generic constant, which may change its value without an indication in the
notation.

In this work we are going to consider the model

v+ (v-V)v—Av+Vp+ (cm —c )V =0, inQ x (0,T), (2a)
V-v=0,inQx(01T), (2b)
ot +V - (o) - V- ()\(d)(Vci + CiV”L/J» =0,inQx(0,7), (2¢)
~V - (e(d)Vi)) — (¢t —¢c7) =0, inQ x (0,T), (2d)

equipped with initial and the following boundary conditions
v=0 and A(d) (Vc*f £c*Vy) - n=00nT x [0,T] 3)
e(d)Vy-n+71p=EonT x[0,T]. (4)

Our proof works for arbitrary positive constants Re, Pe, «, 5 and ~y in (1) but as these have no major impact on our
method of proof we set them all to one for now to improve readability.

Assumption 2.1. We require that ) is a smooth domain in R? with boundary 92 = T, the constants \, €, and
7 € (0, 00) are positive. The director field d € W°°(2; R?) fulfills d - . = 0 on T, and the externally applied
electric field ¢ € C1([0,T]; W22(T)) .

Using the same regularization as in [24] we can prove the existence of suitable weak solution, where we define
suitable weak solutions as follows.
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Definition 2.2 (Suitable weak solutions). Let @ C R? be a bounded, smooth domain, T > 0, (vo,coi) €
L2(Q) x L2(Q) 1, d € Wh(Q) and & € CH([0,T]; W22(T)). We call (v, ¢+, ) suitable weak solution if
v e Cy(0,T; L2(Q)) N L2(0,T; W) N L3 (Q x (0, T)),
¢t e CuW(0,T; LY(Q) ) N L0, T; WHS/4(Q)) N L3(Q x (0,T)),
Vet e L20,T; WH2(Q)),
W € Cu(0, T; WH2(92)) N L(0, T; W22(2)),
VeEVY € L2(0,T; L2 (Q)),

and (2) is fulfilled in the weak sense, that is for all test functions © € C*([0,T], Wa2(€2)) N L=2(Q x (0,T))),
& e CY([0,T); Wh5(Q)) and 1 € W1’2(Q) we have

/(v'u)(t) —vo?0(0) d —|—/ / Vo:Vo—v00+ (v-V)v-v+ (¢t —¢ )V -vdeds =0 (5)
Q
/ (cFE5)(t) — 0)de + / / d)(Vct + EVy) - VEt — 0,6t — cfv - Vet deds =0 (6)
Q
/ e(d)Vip - Vip dee + /(Tw — &)Y do — / (ct —c )ydx =0 (7)
Q r

Q

for allt € [0, T] and additionally the energy inequality

1 1 T !
[/ i\v\Q—i—ci(lnci—i-l)—i-iwl/}’g(d) dw+2/|¢|2do]
Q r 0

t 2 t
+/ / ywyulwx/c?i\/c?w‘ dmdsg/ /w(?tgdads (8)
0o JQ A(d) o Jr

holds for allt € [0,T)].

Theorem 2.3 (Existence of suitable weak solution). Let Assumption 2.1 be fulfilled. For all all initial data (v, c(jf) €
L2(Q) x L2(2) . there exists a suitable weak solution according to Definition 2.2 for every T > 0.

Remark 1. We include the energy inequality in the Definition of a suitable solution since it is an important property
of a solution. It is not only a property a solution should fulfill from a point of view of physics, but it also helps to prove
the so-called relative energy inequality. This is an important tool to prove weak-strong uniqueness or model error
estimates, which we will consider in a subsequent article.

Remark 2. The main novelty of this result is that we can include an anisotropy in the system, the prescribed director
field d. The main technical difficulty is to prove a priori bounds that are strong enough to deduce via compactness
results strong converging sequences of our approximate scheme in order to identify the limit as a weak solution in
the sense of Definition 2.2. The approximate scheme follows the ideas of [24], which we extend to the considered
setting.

We do not consider the cases T = 0, A = 0, ore = 0, but these cases are significantly easier than the considered
case. The cases A = 0 ore = 0 could be dealt with by combining our proof with the one conducted in [24].
For T = 0 the system is equipped with inhomogeneous Neumann boundary conditions. In this case, the electric
potential is only determined up to a constant and this constant should be fixed a priori.

3 Preliminaries

In order show the existence of weak solution we regularize our system and let the regularization coefficient x
tend to zero. We use elliptic regularization operators of the form (I — HA)*I, where A is a generator of a
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bounded Cy—semigroup. For the convenience of the reader we first recall some basic properties of operators
of that form, which hold true for all generators and then we recall results, showing that our chosen generators of
Cy—semigroups, namely the anisotropic Robin Laplacian, the Stokes operator and the fractional Stokes operator
indeed generate bounded Cy—semigroups.

3.1 Basic properties of the regularization operator

Lemma 3.1 (Properties of the regularization operator). Let X be a Banach space and A : D(A) C X — X
the infinitesimal generator of a bounded Cy— semigroup. For all . > 0 the operator R, := (I — ,‘<;A)*1 X =
D(A) C X is a well-defined linear and bounded operator with the following properties

1 Forx, — x in X we have R (z,) — = in X.
2 Forx, — x in X we have R, (x,) — xin X.
3 There exists C' > 0 independent of  such that | R (x)|| y < C' ||z x-

4 For a Banach space Y such that D(A) < Y there exists a constant C' > 0 independent of k. such that for
allx € X we have | R.(z)|ly < C(1+1/k) |z .

The proof is a rather straight forward and relies on the uniform bound on the operator norm of the resolvent given
in Hille—Yosida’s theorem, cf. [19, Thm. 3.5]. We deferred the proof into the Appendix.

3.2 The Stokes operator as generators

Definition 3.2 (Stokes operator). We define the Stokes operator A, with domain
D(A,) == W2 (Q) n Wy (Q) N LL(Q)
as an unbounded operator in L7, (£2) via
Ay D(Ay) € LL(Q) = L5(Q), v —Pr(Av),

where P, is the L" —Helmholtz projection, cf. [52, Thm. 1.4].

We collect several standard properties of the stokes operator

Lemma 3.3. Letr € (0, 00), we infer

1 For all v € (1,00) the Stokes operator — A, generates a bounded analytic Cy—semigroup on L (),

denoted by (e_tAr)tzo.

2 Foralla € (0,1/2] the fractional power Stokes operator — A% also generates a bounded analytic Cp— semi-

group (e*tA?)tZO inL"(Q).

3 LetQ) C RY be a bounded domain with smooth boundary then D(A},/ 2) = VVO1 Q)N LL(Q).

4 The operator Aé/ 2 is symmetric.

Proof. The first point is a classical result can be found in [26, Thm. 2] for smooth domains and was generalized to
C3—domains in [40, Sec. 2.4 and Thm. 3]. As for all fractional powers of generators of analytic semigroups also
the fractional power Stokes operator again generates an analytic semigroup at least for certain powers «, see for
example [37, Thm. 5.4.1]. This gives the second result. The last result can be found in [55, Lem. 2.2.1]. O
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3.3 The Robin Laplacian as a generator

Definition 3.4. Letd € W1*°(12), we define the anisotropic Robin Laplacian A gy in L*(€2) by

Aca): D(Agay) = {¢ € W22(Q)|e(d)Vy-n+71p=00nT} C L*(Q) — L*(Q),
o= V- (e(d)Ve).

The following result is quite standard and can for example be found in [36, Thm. 3.1.3].

Lemma 3.5 (Robin semigroup in LQ(Q)). The anisotropic Robin Laplacian from Definition 3.4 generates a con-
traction Co— semigroup in L(12).

Remark 3. The constant C' from Lemma 3.1 item 3 and item 4 with A = A_ gy can be chosen independently of

d. This simply follows from the fact that A q) generates a Co—semigroup of contractions for all d € whee(Q).

Following the proof of [6, Thm. 8] one can show the following Lemma, which is not new but we could not find the
result handling our boundary conditions in the literature. The proof of [6, Thm. 8] where the result was shown for
Dirichlet boundary conditions instead of Robin boundary conditions, works completely analogous with only minor
adaptions to accommodate our boundary conditions.

Lemma 3.6 (Robin semigroup in L!(Q)). Letd € W1>°(Q). We define the Robin Laplacian A; = A gy in
L(92) with domain
D(A1) = {p € WHH(Q) | Aayp € L' (D)},

where the Laplacian is defined in the sense of distribution, that is we say A1 = f in L' (€2), if

—/a(d)Vgo‘dem—T/apwda:/fwdm
Q r Q

holds for all w & Wl’oo(Q). Then Ay generates a contracting Cy—semigroup and we have the embedding
D(Ay) = Wh9(Q) forallq € [1,2) and for all o € D(A;) it holds

lellwra) < CllAell L) (9)
where the constant C' > 0 depends on the domain ) but is independent of the director d.
Corollary 3.7 (Elliptic L' —estimate). Letx > 0 and f € L'(Q) be arbitrary, then
(I— k)" LNQ) —» D(AL ) € L}(9)
is a well-defined bounded and linear operator and it holds

C”fHLl(Q)

H(I_KAI fHW1q B K

for C' > 0 independent of k and d.

Proof. By Lemma 3.6 we have that A; generates a contraction Cy—semigroup and thus the well-definedness
follows from Lemma 3.1. For the norm inequality we use the norm inequality (9) from Lemma 3.6 above,

1 -1
_ < _ — _ _
[z =m0 1] < ClAN = RA) ™) Py = CHH (1 —ra)™=1) s .
C 2C
< HfHLl <H H +1> < Hf”Ll(Q)’

L(L()) K
where we used A1 (I — kA4;)~! = 1((I — kA4;)~! — I), which follows from (I — kA1) "' (I — kA1) = 1, as
well as and the fact that A; generates a contraction, cf. Lemma 3.1 point 3. This finishes the proof. O
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3.4 Trace theorems

We denote the trace operator by .S and the trace extension operator by F, cf. Section 2 and recall two results,
which will be important tools in the a priori estimate. First, one can relate the surface differential operators to the
bulk ones.

Theorem 3.8. Let Q) C R? be a bounded domain withT' € CO1. Let f € W22(Q) andv € W22(Q)3. Then
the surface gradient, denoted by Vr, is just the tangential projection of the bulk gradient, that is

VrS(f)=8S(Vf)—(S(Vf)-n)n and VipS(v)=SVv)-SVvnen
and for the surface divergence Vr - S(v) it holds

Vr-Sw)=5V-v)—-SVv)n-n.

The proof is based on [54, Thm. 4.2] and is presented in Appendix. Secondly, we recall an integration by parts rule
on the boundary.

Corollary 3.9. Let() C R? be a bounded domain withT' € C*1. For a general (not necessarily tangential) vector
fieldv € WHP(T') and f € Wl’p/(F) the following integration by parts holds

/er-v—f(v-n)Vr-n+v-Vrfda:0.
T

The proof can be found in [45, Sec. 2.1] but also in the Appendix.

4 Existence of suitable weak solutions

In this section we prove Theorem 2.3, where we proceed as follows. We introduce a regularized system, using the
resolvent of the Stokes and the Robin Laplacian as regularization operators. We then show the existence of a weak
solution to the regularized Nernst—Planck—Poisson subsystem via the Schafer’s fixed point theorem. Next, we show
the local existence of a weak solution to the coupled regularized Navier—Stokes—Nernst—Planck—Poisson system
via semigroup theory and Banach’s fixed point theorem. Deriving appropriate energy estimates we can extend this
local solution to a global one. Using these energy bounds we can extract a convergent subsequence for vanishing
regularization, whose limit is a weak solution to the original system (2).

4.1 Our regularization operators

Definition 4.1. Let A5 be the L*(X2) realization of the Stokes operator with v = 1. For k > 0 we define

R. = (1+rAy)™", RY?.= (1 + /iAé/Q)il , and S, =(1- nAa(d))_l.

Remark 4. Since — A, —Aé/ ? and Ag(d) generate C—semigroups in L? (), the operators from Definition 4.1

are well-defined, linear and bounded operators from L*(2) to L?(£). Moreover, the operator R,ﬁ/ %iss ymmetric on

D(A;/ 2), which follows from a simple application of the symmetry of the root of the Stokes operator, cf. Lemma 3.3
item 4.
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4.2 Local existence of a unique weak solution to a regularized system
4.2.1 The Nernst—Planck—Poisson subsystem

We begin by fixing a velocity v € L*(0,T’; L*(£2)) for some s > 3. Now we consider the regularized Nernst—
Planck—Poisson system

ot + V- (civ — A(d) (VcjE + ciV¢)) =0 inQ x (0,7), (10a)
~V - (e(@)Vy) = Se(ct —c7) =t ¢ inQ x (0,7), (10b)

with the boundary and initial conditions
c=(0) =cyinQand (v — \(d) (VeE £cFVy)) - n=00nT x [0,T7, (11a)
e(d)Vy-n+71p=¢onT x[0,T7], (11b)

coupling the Nernst—Planck equation and the Poisson equation. Our first goal is to show that this coupled system
possesses a unique weak solution, which we will prove in the next lemma using the Schéfer’s fixed point theorem.
For later reference we introduce the shorthand notation

W(0,T) := L*(0,T; WH2(Q)) n WE2(0, T; (WH2(Q))*).

Proposition 4.2 (Existence of weak solution to System (10)—(11)). Let Q C R be a bounded domain with OS2 €
C31,d e C*1(Q), € € CH([0,T); W32(T)), s > 3, T € (0,00), v € L=(0,T; L*(Q)) and ¢ € L2(Q).
Then there exists a unique weak solution (ci, 1) such that

cFew(,T), ¢t >0,
¥ € C([0, T W2 (),
equation (10a) is fulfilled in the distributional sense and (10b) is fulfilled pointwise.
Remark 5. [t is meaningful to require (10b) to be fulfilled pointwise since
ct e W(0,T) — C([0,T); L*(Q))
and then, by Lemma 3.1, S,(ct — ¢™) € C([0, T); W?2%(Q)) < C(Q x [0,T7)).
The proof of Proposition 4.2 can be conducted by following the proof of [24, Lem. 4.1]. For completeness we will

give a proof here but we keep it rather short. We want to point out that this proof holds without any assumptions on
V- v.

Proof (of Proposition 4.2). Letr > 3 and X := LOO(O,T;AWL”(Q)). For any 121\ € X there exists a unique
weak solution ¢& € W (0, T) of (10a) with 9/ replaced by 1), see [47, Thm. 8.30 and Thm. 8.34]. For any such
T there is a unique weak solution ¢ € C'([0,T]; W*2(€2)) to (10b) with right-hand side S, (cT — ), see [28,
Thm. 2.5.1.1]. Thus the iterative solution operator

T:X =X, 1

is well-defined. Further, the non-negativity of the initial condition 63: transfers to the solution ¢*, which can be seen
by testing (10a) with max (0, ci) using Gargliardo—Nirenberg’s and Gronwall’s inequality in the same way as in [9,
p. 1395]. The continuity and compactness follows by testing an applying an Aubin-Lions Lemma, see [53, Cor. 4].

To show the existence of a weak solution to the coupled system (10) we make use of Schéafer’s fixed point theorem,
cf. [20, Sec. 9, Thm. 4]. To that aim, we need to show that the set

M:={p e X|3o0e[0,1]:0T ) =}
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D. Hébmberg, R. Lasarzik, L. Plato 10

is bounded. So we take an arbitrary 1) € M and o € [0, 1] such that 7 () = ). Let c¢* be the solution to the
Nernst—Planck equation (10a) corresponding to 1. To get a bound of et independent of ) we multiply (10a) by 1

and integrate to find
/ci(t)d:l::/cg:dw
Q Q

for almost all ¢ € [0, T']. By the non-negativity of ¢* we find ”CiHLoo(o,T;Ll(Q)) < HchLl(Q)' Using the elliptic
L' —regularity of the Robin Laplacian, cf Lemma 3.6, we find that S, (c™ — ¢7) = @isin L>(0,T; W14(Q))
forallq € [1, %) and by Corollary 3.7 and Sobolev’s embedding theorem we find

O+
SEHCO

C _
HQOHLOO(O,T;Lt(Q)) <C HQOHLOO(O,T;WL‘Z(Q)) < E HC+ —cC HLoo(QT;Ll(Q)) HLl(Q) .

for all t € [1,3). Then by [28, Thm. 2.4 and 2.6] we find T (/) € L>(0,T; W?!(2)) and by classical Ag-
mon-Douglis—Nirenberg estimates, see for example [36, Thm. 3.1.1 iii)], we have

[T (W) Los (0,75w2(02))
<C (||—V (e VTN oo o, nt )y + 1T oo 0,:200)) + ”E(S)HLW(O,T;WLt(Q)))

C
<C (||<PHL<><>(0,T;U(Q)) + H5||Loo(o,T;w1,3(r))) s - (Hc(j)[HLl(Q) + 1> ,

where F is the trace extension operator, see Section 2. Here we used that we find an L>°(0, T'; W12(£2)) —bound
for 7 (1) dependent only on ¢ and & by testing (10b) with 7 (). Thus

C
[l Lo (0.2 = T IT (WD)l oo 0, w2t () < " (HchLl(Q) + 1) :

Since the choice of 1) € M was arbitrary and for all » € (3, 00) there is t close enough to three such that
L0, T; W»H(Q)) < L®(0,T; Wh(Q)),

the boundedness of M in X follows and the Schéfer’s fixed point theorem guarantees the existence of a fixed point
of T, which then solves our system (10).

Finally, the uniqueness of this fixed poigt that is the uniqueness of weak solutions to the system (10) follows by
taking two solutions (ci, ) and (Ei, 1)) emanating from the same initial data, subtracting (10a) for c* and &+
and testing with the difference (¢t — &%). O

To show the existence of a unique weak solution to the whole coupled system we would like to use the Banach
fixed point theorem. In order to be able to prove that the considered mapping is a contraction, we need an explicit
formulation of some bounds for ¢, which we will prove next. With explicit we mean explicit in v.

Lemma 4.3 (Bounds for c*). Let (¢, 1)) be the weak solution to (10) with v € L>(0,T; Wolf(Q)) We then
have

HCiHLm(O,T;LQ(Q)) + HciHL?’(O,T;L3(Q)) + HQpHL“(O,T;W“»Z(Q)) < O(x, 1), (12)

for some function C'(k, -) : (0,00) — R which is strictly positive, monotonically increasing, independent of v and
C(k,T) < ooforallT < oo andallk > 0.

The proof is based on elliptic regularity and a Gronwall argument and can be found in the Appendix.
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4.2.2 The fully regularized system

We consider the full regularized system, similar to [24],

Oy + Asv + P ((Ru(v) - V)v) + RY? (P ((c* Vy)) = inQ x (0,T), (13a)
v(0) = in Q, (13b)

ot + V- (ciR;ﬂ(v) —Ad) (Ve* £ civ¢)> =0 inQ x (0,7), (13c)

(cFv — \d) (Ve* £ ciw)) n=0 onT x [0,7], (13d)

cF(0) = ¢ in Q, (13e)

—V - (e(d)V) = Si(c™ —¢7)  inQx(0,T), (130

e(d)Vyy -n+1¢=¢ on'x [0,7]. (139)

We can show the existence of a unique local weak solution to system (13) via the variation of constants formula
and the contraction mapping theorem. We define

)

F,.: D(AY?) = L2(9), v P((Re(v) V),
G, : D(AY?) = L2(9), v = RY2 (P ((¢" = )Vy)),

where (ci, 1) in G, denotes the unique solution to the Nernst—Planck—Poisson subsystem from Proposition 4.2.
Additionally, we define the space

Xp:=C ([o,T];D(A;/Q)) .

Equipped with the norm HHXT given by

ol = s (10l + |45 7000)

) = 20 (0Ol + 199020

t€[0,T]

X is a Banach space, see [17, Lem. 7.2.1], where the equality follows from [55, Lem. 2.2.1]. For vy € D(Al/z)
we now define

t
Hy: Xp— Xp, Ha(v) = 2, — / 94 (B (0(s)) + Gul(v(s)) ds,  (14)
0

where the integral is understood in the Bochner sense with values in LQ(Q). The integrand of (14) is indeed
Bochner integrable, since ¢ — e~42g is continuous from [0,T] to L*(2) for all g € L2(2) by the strong
continuity of analytic semigroups, [19, Prop. 4.3] and t — F,.(v(t)) + Gx(v(t)) is continuous from [0, 7] to
L?(2) by the boundedness of P, R, and R;/Q, cf. [52, Thm. 1.4] and Lemma 3.1 respectively, the definition of
X7, and the fact that by Remark 5 we have (c*, ) € C([0,T]; L2(R2)) x C([0, T]; W*2(2)). Furthermore,
we note that H,, indeed maps to X 7. First, we see that for all v € X7 we have H,(v)(t) € D(Aé/z), since
H,(v)(0) = vy € D(A;/Q) and for t > 0 we have e *42g € D(Ay) C D(A;m) forall g € L2(Q), cf. [55,
Lem. 2.2.1]. The continuity of t — H,(v(t)) from [0, T] to W12(£2) follows from [36, Prop. 4.2.1].

Lemma 4.4 (Local weak solution to system (13)). Let Ty > O then there exists M > ||vg]| and T* €

D(AI/Q)
(0,Tp) such that Hy, is a contraction on

2(M,7%) = {v & X |0(0) = vo, |[vll,, <M}
and has a unique fixed point which solves the regularized system (13). Here T™* may depend on M .

This proof is very similar to the proof of [24, Lem. 4.2].
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Proof. For T € (0,Ty) the set Z(M, T) is a closed subset of the Banach space X1 and thus by Banach’s fixed
point theorem, cf. [17, Thm. A.2.2], it is enough to show that H is a self-map from Z(M,T") to Z(M,T') and
contracting. We first show the self-map property. We note that for v € Z (M, T') we have H,(v)(0) = vy, thus
the only thing we need to show is that || H (v) HXT < M. We start by estimating F); and G; separately, for almost
allt € (0,7") we have

HFH(U(t))HB(Q) < Hv”(t)Rn(U(t))Hm(Q) < HVU(t)HH Q) HRH(U(t))HLw(Q)

2
CR) Vo)l 20y 0D 20 < Cl (HA”Q )LQ(9)+||v<t>|r%2(m>sc*(n)M?

by Lemma 3.1 since D(Ay) < W22(Q) — L°°(£2). Additionally, we have

G (0®)l120) < C (" (1) = <~ () VI 12

<C HCiHLw(o,T;m(Q)) ||¢||L°°(07T;W4*2(Q)) < C(x, To)

by (12), where the upper bound on the right is independent of v and thus of M but depends on the boundary and
initial data and follows from Lemma 4.3. Next, we estimate

V)2 < €72 2 g2 I20ll 200

t
+/0 L(L2(Q)) (HFH(U(S))HL2(Q) + ”G,Q(v(s))HLQ(Q)) ds
< Cs ||voll p2q) + T(C(k)M?* + C(k, Tp)),

e*(t*S)AQ

where we used the boundedness of the semigroup generated by the Stokes operator, see Lemma 3.3 item 1, which

means that there is a C's > 0 such that for all t € (0, c0) we have He‘“‘2 HE(LQ(Q)) < Cg. Further, we have

b)),

1/2 —tA
HAQ/ e 2'00‘

L*(Q)

/ HA1/2 —(t—s)A2

_tA 1/2 1
cftanl [ oo

(1Fe @) L2y + 1 Gr(@() 25y ) ds

L(L2())

- t—s

<Cs HA2 UOHL"’(Q) + VT (C(k)M? + C(r, Tp)) ,

where we used the estimate

< ¢ (15)
LL2Q) TVt
for all £ > O for the fractional power Stokes operator, see for example [27, Prop. 1.2] and the fact that for every

g€ D(A;/z) we have

e

A;me*t‘%g = e*tAQA;/Qg, (16)

which follows from [55, Chap. IV, below Lem. 1.5.1]. First choosing M > 0 large enough such that

s (Il + |43 00, ) <

and then choosing 7 > 0 small enough so that

(T* + VT*) (C(k)M? + C(k,Tp)) < %
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the self-map property of H, follows. Next, we show that H,; is a contraction. For that we take v1,ve € Z(M,T)
and by Lemma 3.1 we estimate

|F(01(8)) = F(o2()l] ey
< IRu(01(8) o0y [V (®01(8) = 02(0) |20 + [ Ba(01(8)) = R02(0) | ) V0208 20y
C) o1 (D)l 2y |42 (@1(1) = 02|, )+ COIM or(8) = w20 20y
C(R)M [[o1 = vs|x, - (1)

Let (c{‘, 1) and (cgt, 1)9) be the solutions to the Nernst—Planck—Poisson system associated to v1 and v2 respec-
tively. Subtracting the Nernst—Planck equation for cli and c2i and testing with their difference we obtain

1
Z HC{E( — it HL2 @ +/ / IV (cf \)\ (@) dx ds
/ / ERY*(v1) — ¢ RY? (v2)) F (FA(d) Vi1 — ch)\(d)sz)> V(cE —¢f)dzds
/ / FRY2(v) — o) - V(e — ) + (¢f — )RV (vq) - V(ef — ) da ds
// ) V(eE )+ (6F — NV - V(e - ) deds
t
/ /ciRl/Q v) - V(ci —c;t)dzcdsq:/ /cli)\(d)V(wl — ) - V(ct — &) deds
0 JQ
// — ENA)Vipe - V(e — ¢F) dz ds
S/ HC HL3(Q HRl/Z U1 — V2 ’LG(Q) HV(cli _Céc)Hfﬁ(Q) ds

[ et oy IV = ) 96— )

‘1‘/0 IA(d) V2| oo (o) Hcf - Cét”m(g) HV(CiE - Cét)HL?(Q) ds

1/t 9 9
S e Ay e A T

+2/ It 1220 M@V (W1 = 2) [0 g ds

1 /0 IN@ Vs 2 g [ = ][y 4 ")

where we integrated by parts, see [17, Cor. 8.1.10], used that v is divergence free and applied Young’s inequality.
To upper bound the L>°(Q2)—norm of V(41 — 12)(t) we use elliptic estimates. Subtracting the equation for ¢
and 9 and testing with the difference we find

11 = 02) Ol 2y < |16 = ) B)]] 20 (19)
()

and thus with elliptic regularity, cf. [36, Thm. 3.1.1],

(1 = 2) ()22 () < CR) |[(e = ) )| 20 - (20)
()

Subtracting (13f) for 11 and )5 and testing with the difference, we obtain

/Q IV (1 = o) (1) 2y + T/F (1 = 42) (D) do < [[(e1 = @2) ()l 2@y (W1 = ¥2) (Dl 12y - @1)
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Using the generalized Friedrich’s inequality, cf. [57, Lem. 2.5],

e AR § ey

the inequality (21) gives us

min(1,7)

W = V) (1) e

< min(1 (/\w o) (1) + /lwl w2(>|2do>

< lp1 = ©2) ()l 2y 1801 = 2) (B) | 2y < C|( =) HL2 (1 = ¥2) ()l L2(q)
Cr

2min(1, 1)

min(1,7)

<C et = DOl + 5 101~ )OIz

by Young’s inequality and (19). Absorbing the last term on the right-hand side into the left-hand side gives us

|1 = o) (D)l 2y < C (e = )| 2y
and again using [36, Thm. 3.1.1] together with (19) we find

(W1 = ¥2)(D)llw22(q) < C <”(801 — 2) ()l 20 + (41 — ¢2)(t)”L2(Q)>
<Ot - O] . @

where there is no boundary term on the right-hand side, since 1)1 — 1> fulfills Robin boundary conditions with zero
right-hand side. Using the the higher order elliptic estimate [28, Rem. 2.5.1.2], we obtain

1961 = 2) (Ol gy < C 101 = 62)(O)lazgey
scmwr—gmmm&+mw—mwmmmg
<C(k H c1

220 (23)

where we used (22) and (20) for the last inequality. Using Young’s inequality in (18) to absorb the gradient terms of

cf - c2i into the left-hand side and inserting the bounds from Lemma 4.3, we obtain

1
St = Oy +5 [ [ V06 = BBy dmas

< C(R) 16E 20,5z 101 = v2llie 07220

t
C(”) ”)‘(d)H%OO(Q) (HcitHiOO(UyT;[;(Q)) + HV¢QH%OO(O,T;L°°(Q))> /0 Hcit - Cg:"iz(ﬂ) ds

t
2 + +12
< O o) for = valf, + e T0) [ e = [ 0
and with Gronwall’s inequality, [17, Lem. 7.3.1] we get

(e - c3) HLQ(Q < C(k,Tp) lv1 — va%,, e“ =TT, (24)

Now, we can estimate GG by
IGk(v1(t) = Gr(va(t))ll 120 < C[|((ef = 1)V = (3 — ) V) (1) 12
< C|((ef —c3)Ver + C§V(¢1 —12) + (e — 1)V — ¢ V(¥ — ¥2)) (1) 12
< C (|l = Ve ey + 165V (@1 = v2) | o)

<C (||V1/11||Loo(o,T;Loo(Q)) (et = ) 2y + 112 | oo 0.2 () IV (1 = ¢2)(f)||Loo(Q))
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< C(, To) [lvr — wal|x, T, (25)
where we used (12), (23) and (24). Putting (17) and (25) together we get the contraction property of H, for
T* € (0, Tp) such that (C(H,TO)GC(R’TO)TO + C(Ii)M) <T* n \/ZT*) < %
which follows from
[Hi(v1) — Hi(v2)l x,

— sup (an(vl(t)) — Hy(02(8))l| 20y + | A2 (Hulwr(8)) = Hi(wa(1))
te[0,T]

T
< Cs/o [1Ex(v1(t) = F(v2()ll 12(q) + [1Gu(v1(t)) = Galv2(8))l 20 dt

o)

T 1
+0 [ = (IP010) = F@2(0) a0y + 1Gul01() = Gulwa(0) 120y )
< (€5, To)e P& 4 O()M) (T +VT) Jor ~ wallx, < 5 o w2l

where we again used the boundedness of the semigroup generated by the Stokes operator, the interchanging
of the Stokes semigroup and the fractional Stokes operator cf. (16) and the estimate for the fractional Stokes
operator (15). O

4.3 Energy estimates

Proposition 4.5 (Energy inequality | for (13)). Let (v, ci, 1) be the weak solution to (13) on the maximal time
interval [0, T)nqx) for some k > 0 given by Lemma 4.4. Then the regularized energy

1 1 K T
g(0,65,0) i= [ S0l +E(lnc® + 1) 4 5[Volg + SlePde+ ] [WPds 9
Q T

fulfills the inequality

t
(v, 0)(0) + [ W %, 0)ds
0
<eé <5reg(vo,coiﬂ/1o) +C <H§H%V1,2(0,Tm;L2(r)) + 11€lw1 0, T Loo )y + Tmux)) (27)

forallt € (0, Tyuax), where C' > 0 is a constant independent of , d and k and

2
W, ¢, 0) = / |Vol? + ‘QV\/Ci + VcEVY > de.
Q

Proof. We start off by testing (13a) with v. Since v € X7, we find by using the equation (13a) that ;v €
L2°(0, Toax, WL2(2)) and thus by the weak* density of C2°(0, Tnax) ® D(A?) in L®(0, Tax; D(AS'%)),
[46, Lem. A.2.2], we are allowed to test (13a) with v it self. By an integration by parts, see for example [17,
Cor. 8.1.10], we obtain

t t
+/ /|vv|2+R,£/2(P((c+—c—)w))-vdmdszo
0 0o JQ

L2
5 il
for almost all ¢ € [0, Tinax). Since R,y2 is symmetric on D(A;/z) due to Remark 4, we can rewrite this as

t t
+/ / IVo|? 4 (¢7 — ¢ )V - RY?(v) de ds = 0, (28)
o Jo Ja

L2
3 H1’HL2(Q)
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where we can omit the Helmholtz projection since R}/Q(v) is already divergence free. Next, we test (13c) with
(In(c* + ) + 2 4 ) for some 6 € (0, 1), which is a well-defined test function since ¢* > 0 by Proposition 4.2.
By maximal LP —regularity for the diffusion part of the Nernst—Planck equation (13c), [13, Thm. 2.1], and since

Bt — V- (ANd)Vet) = -V - (CiR}/%)) + V- (ENd)V) € L3/2(0, Ta; L¥/2(2))
we find 9yt € L3/%(0, Thax; L¥/%()) and by Lemma 4.3, we have ¢ € L3(0; Thax; L3(Q)) and ¢ €

L®(0, Tinax; WH2()) < L3(0, Thnax; L2(92)) such that we know that (In(c* + 6) 4 2 4 v) is an admissible
test function. We add the equations for ¢t and ¢~ to obtain

/Ot/gzﬁtci(ln(ci+5)+2) dacds—l—/t/ O(ct —c )pdxds

//ci+5R1/2 v) - Vet dmds—// ¢ )RY?(v) - Vo da ds
Q

+ / / Md)(Vet £ c¢EVY) - V(in(et 4 6) £ ¢) de ds = 0. (29)
0 JQ

We note that

Vet =2V/cE + 6 Vet +6, Vet +6 Vin(e™ +6) = 2Vt + 6,

O ((ci +0)(In(c* 4 6) + 1) = At (In(ct + 0) + 2),

which holds by the product and the chain rule for weak derivatives, [58, Prob. 21.3d)+e)]. Now, we can rewrite (29)
as

/(C +6)(In(c* +5)+1)d$ //6% —c )Y — - RY?(v) - Vet da ds

ct+4
// ¢ )RY2(v) - dewds—l— QV\/ci—i—(Si\/ci—i—éVzp de ds
Md)
- . + + _
;/0 /g(ﬁ) Ad) Ve (2V\/c +5i\/c +5w) de ds = 0. (30)

Using Hélder's and Young's inequality, we find that Vv/cE + § is bounded in L?(0, Tinax; L?(2)) independently
of 4, since

t
(/Q(ci +0)(In(cE +6) + 1) + 612da:> (t) + /0 /Q 2V cE + 5\§(d) + (" +6) VY3 g dz ds

1
< /Q (cp +0)n(cg +0) + 1) + — A+ 0™ || pas2o.1,,., 19720 18] 230, 73250)

C:t
R1/2 ‘ \v4 +
¢t 44 L ((0,Tmax) X€2) H ) L2(0,Tma; L2 (€2)) Ve HL?(QTmL?(Q))
1/2
1165 20 T2y || B (U)HLoo(O,Tmax;L2(Q)) IV 1 220 Ty ()

! 1 5\’
+/0 /92\Vci . Vib‘i(d) + 5]V”¢\§\(d) + 3 (\/m> INd) V| + ‘QV\/ ct + ‘ dzx ds.
The last term on the right-hand side can be absorbed into the left and all other terms are bounded independently
of 8, since ¢y € L?(€). Thus we have that Vv/cE + ¢ is bounded in L?((0, Tya) % ) independently of 4
and so, by the reflexivity of this space, we find Vv/ct +6 — ain L2((0, Tax) x Q) for § N\, 0 and some
a € L*((0, Thax) X Q). Since vVcE + — /cE pointwise almost everywhere for § \, 0 and |v/cE 4 6| <
Vet +1 € L2((0, Tiax) x £2)), since we chose § € (0, 1), we find by the dominated convergence theorem
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a = V\/C?. Now, we can pass to the limit with & ™, 0 in (30). We use dominated convergence for the term
including § and v in the first line since |c¢*/(c* + §)| < 1. We use a generalized Fatou's Lemma for functions
bounded from below on finite domains, [16, Chap. 5, Ex 5.4], for the terms in the first line dependent on . Using
co € LQ(Q) we can apply dominated convergence to find

lim / (co+9)(In(co+9) +1)dx = / co(Incy + 1) dee.
N0 Jo Q

Using In(x) < x — 1 and z(In(x) + 1) > —1/e? for all x > 0 we can find a majorant by estimating,

1 1 1
(co+5)(ln(co+5)+1)+e—2 S(00—1—5)24—6—2Sc%+2co+1+?€L1(Q).

The integral in the last line of (30) vanishes for § \, 0, since |6/v/c* + | = v/§ |vV/§/v/c* + 6| < V/§ and thus
0
% . + +
<m> Ad) Ve (QV\/C Fo+4/e +5w) dz ds
V6
<IN ey ((6 IR N — N |

2 L2(0,Tmax; L2 ))
<C(5+V5),

since weakly convergent sequences are bounded. Thus we obtain by the weak lower semicontinuity of the norm,

taking 6 ™\, 0 in (30)
/ F(nct +1)da +/ /at wdmds—/ /RW Vet da ds
Q

// ¢ VRY?(v) - vwdwds+//lzvﬁiﬁvw ) deds <0, (31)

and since R,l.@/z(v) is divergence free the last term on the first line vanishes. To rewrite the remaining term
including the time derivative of ¢ we differentiate (13f) in time and test with 1. By maximal LP—regularity
we already have dyct € L3/2(0, Thax; L3/2(R2)). We then find ¢ € W13/2(0, Tha; W22(Q)) and ¢ €
WL3/2(0, Tinax: W4 (€2)) by elliptic regularity, see for example [28, Thm. 2.5.1.1] and thus we can perform the
following integration by parts,

/Ot/gat(c ‘Z’d‘”ds—/ / )V - Vi + ke(d)Vyp - Vi da ds

/ /d} d)Vou) + ke(d)Vop) -ndods. (32)

We can also differentiate the Robin boundary conditions for @) and ¢ in time and since d is independent of time we
obtain
e(d)Vou) + 10 = 0 and e(d)Vop + 7170 =0 onT. (33)

Testing (13f) with J;(» we obtain

t
// Vw-v&gcpdmds—/ /8t¢5(d)v¢.ndads:;/ lo|? da
0 JI Q

Plugging (33) and (34) back into (32) we obtain

/ /8t ) deds

t t
K
== V% da +/ ol?dx| +
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(1 2 K 2 T 2
~ (5 [ 1vokwar+ 5 [ePaes ] [10pao)

Inserting (35) into (31) and adding (28) we obtain

t t
+ / / KOy p& — PO do ds. (35)
0 0 JI

1 1 K T ¢ t
</ 2yvy2+ci(1nci+1)+Q\lei(d)Jr2ygo|2dw+2/|¢y2da> +/ W(v, ¢, ) ds
Q T 0 0

S—/{)t/rli@tgof—w(‘)tfdads:/Ot/rwatf—kﬁatfgodads—ﬁ;/rfgoda

By mass conservation,
/ cE(t) dae = / g de,
Q 9)

and elliptic Ll—regularity of the Robin Laplacian, cf. Lemma 3.6 together with Corollary 3.7, we have

t
(36)
0

[l el 2o _C
K K K

el ) <

and thus by the trace theorem for W1+1(Q), cf [33, Thm. 18.18], we have ()1 (ry < C/ k. Plugging this back
into (36) we obtain

1 1 K T ! t
</ 2v!2+ci(1nci+1)+2|V¢|§(d)+2\g0|2dm+2/|¢]2d0> +/ W(w, ¢, ) ds
Q r o Jo

tr 1
< Cllimy O+ C ey O+ [ 5 16Eae) + 5 100y + C10€ ey ds
2 br 2
<C <|’£‘|C([O,Tmax];L°°(F)) + 1E€lwr20 T L2y + HéHWlJ(O,TmaX;Lw(Q))) + .2 19172y ds

t
Q
< C (113120 mmmzz@y + 1€l o gy + /0 Ereg (v, ¢, 1) (s) + " ds, (37)

with C' > 0 independent of x,d and £, where we added the constant % to make the energy non-negative
(c*(Inct + 1) + 1/e? > 0), so that we can estimate ||1j}||2Lz(F) < Ereg(v,¢E, ) + |Q/e?, and used the
embedding

W0, Thax; L2°(T)) = C([0, Tinax); L2(T)),

cf. [47, Lem. 7.1]. Now we can apply Gronwall’s inequality to infer

Ereg (v, ¢, ) (1) + /tW(v,ciw) ds
0

< e (Eeg(v0, ¢, 10) + € (IE12(0 mpmszee)) + Il W 0,1pmsoe () + T ) -

By the continuity of (v, ¢*, ), cf. Remark 5 and Lemma 4.4 this inequality holds for all ¢t € [0, T'], which finishes
our proof. O

From Proposition 4.5 we can infer a second energy estimate. In order to do so we need to handle gradients and
divergences on the boundary. These differential operators are defined in the standard way via local charts of the
boundary. We recall the definitions and some properties in the Appendix, cf. Section 5.1. Using the results for
integration by parts on the boundary from Section 3.4, we can derive the next energy estimate.

Proposition 4.6 (Energy inequality Il for (13)). Letd € W*°°(Q) and (v, c*, ) be the weak solution to (13) on
the maximal time interval [0, T,,,.) for some k > 0 given by Lemma 4.4. Then for & > 0 small enough (that is
kC(1+ Hd”%vg,oo(m) < 1/32 for some constant C' > 0), there exists a constant C' > 0 such that

Tmax
/ /Q|v\/ci|§(d)+ci|w\§(d)+|v2¢2dmdtgC. (38)
0
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Proof. This follows from extending the first energy inequality from Proposition 4.5. Extending the square term of
the dissipation potential WV, the first energy inequality (27) implies

Tmax
/ / AVVEER g + VYR +2Md) (VT = VeT) - Vo de dt
0 Q
< e (Eueg(v0, . ¥0) + C (1m0 ey + 1€ lwra oy + T ) ) » - (39)

for some C' > 0 independent of . Using the elliptic L?—estimate for the Robin Laplacian, cf. Lemma 3.5 and
Lemma 3.1, we can estimate

K 2 Ko £112
5 leolltz) < 5 ez
and thus &req (0, C(jf, o) < E(vo, C(jf, o) + K HCSEH;(Q). The first two terms on the left-hand side of (39)

already have a “good” sign so we turn directly to the third term and integrate it by parts to see that in the end it also
gives a “good” term at least in the terms of the highest order derivatives.

/ﬂQA(d) (Vet =Ve) -V de
. /Q 2 — )V - (MA)V) dae + /F2(0+ )€ — ) do, (40)
where we used the Robin boundary condition for the electric potential and the fact that . - d = 0 on I" and thus
AMd)VY-n =e(d)Viy - n.
Using the regularized Poisson equation cf. (13f), we can rewrite the volume integral of (40) as
- /Qz(c+ — V- (AMd)VY) dz = —/Qw V- (AMd)Vy) dz
- ﬁ/{)Z&(d)Vg@ -V(V-(Md)VY)) dx + H/F2V -(AMd)VY) e(d)Vy-ndo. (41)

The first term on the right-hand side turns out to give us the term with second order derivatives of 1/ with a “good”
sign needed for (38). To see that, we again use the regularized Poisson equation (13f),

- / 20 V- (Md)V) dz = 2/ V- (e(d)Vy) V- (Ad)Ve) de
Q Q
—2 [ (V- Vi)V Vo) + AV ((d- VODE + =+ (T Vo)V - (d- To)d) da. (e2
Q
The first and second term already have a good sign but to get a term with a good sign in the full second order
derivative of 1/ we integrate the first term by parts two times and to see that the third term also has a positive sign

in the term quadratic in the second order derivative of ¢ we also integrate it by parts two times. Starting with the
first term on the right-hand side of (42), we find

/(v.w)(v-w)dx:—/V(v-w)-wdm+/(v-w)w.ndo
Q Q T
:/(V%)T - V2 da:—/(V2¢)Tn-v¢da+/(v'vw)vw-nda
Q T T
_/ \V%Pdm—/(v2¢)n-wda+/(v-v¢)(§—w)da. (43)
Q I I

The first term is exactly the one we wanted so we move to the boundary terms. To be able to take the full gradient of
the outer normal field 1 we introduce the trace extension operator E and the trace operator S, this can be seen in
the following calculation. For the sake of readability we will again omit £ and S in all other calculations. It should be
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clear from the context if one needs to consider a function on the boundary or in the bulk. Using the characterization
of the surface gradient V1, cf. Theorem 3.8, we can rewrite the first boundary integral on the right-hand side of (43)
as

- [(Pom-Vods = - [ (VT4 Em) - (VEm)TV4] - Vi do
r r

= / [Ve(S(VY) -n) + (V(VY - E(n)) - n)n — (VE(n))' V] - Vi do

== [ Vo€ = 7S() - Vo -+ (V(Vor- B(m) - m)(¢ = 70) = (VE(m) V- Vs do
~ [ V(€= S VeS(w) + (VT Bw) - m)(€ — )~ (VEm)T Ve - Virdo
= / TIVES()]? = Ve - VrS(y) = (V(VY - B(n)) -n) (€ —m¢) + (VE(n) Vi - Vipdo, (44)
r

where we used the integration by parts rule from Corollary 3.9 two times to plug in the Robin boundary conditions
and since V1 is not necessarily tangential on the boundary a curvature term appears, but as we integrated by
parts two times it vanishes again. The first term has a good sign, the second and last term can be estimated due
to the assumed regularity of £ and n and the third term cancels with part of the second boundary integral in (43).

Which follows from rewriting the second boundary integral on the right-hand side of (43) with the help of the surface
divergence Theorem 3.8,

/ (V- V)( — ) do = / Vi (Vo) + V(Ve)n - n( — ) do
T T
=/F—vrw-vr<£—rw>+<£—rw><w-n>vr-ndo—
T /F (V(Ve-n) )€ — 1) — (V) Ve - n(é — ) do
- /FTWFW V- VrE 4 (€ — 7)2Vr - ndo
+ /F (V(Ve-n) )€ — ) — (V)TVe - n( — ) do.  (45)

The first term again has a good sign, the second, third and last can be absorbed and the fourth cancels with the
third term on the right-hand side of (44). We now turn to the third term on the right-hand side of (42) and proceed
similarly. Integrating this term by parts two times, we obtain

L7909 (- Vo)) do
- / Vo (V- (V((d- TO)d) ) da+ [ Vi (V- (d- Vi) do
= [ V¥ (Vi@ Vi)a)T e~ [(V((d- V)D)Tn) - Vi do
/F (€= 70)(V - ((d- Ve)d)) dor. 8)

All terms quadratic in the second derivative of 1) in the matrix-scalar product have a good sign and the boundary
integrals can partly be absorbed and partly cancel each other out. The following calculation shows that the terms
quadratic in the second derivative of 1) on the matrix-scalar product have a good sign. Using the symmetry of ng)
we have V21 : AT = V24 : A for any matrix A and

V((d-Vi)d) = (d- V)Vd + d ® (VAT V) + d @ (V)d).
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Thus we obtain

V3 (V((d- Vy)d)" =V :V((d- Vy)d)
=V : (de (V*d) + (d- V§)Vd + d® (Vd' Vi)
= |V*yd|* + V¢ : ((d- VY)Vd +d® (Vd V). (47)

The first term on the right-hand side of (47) has a good sign and the second term can be handled by Young’s
inequality. We collect the lower order terms (l.o.t.) in

Lot.g = (e+ AV : ((d- VY)Vd +d® (Vd V). (48)

We now turn to the boundary integrals on the right-hand side of (46). The first boundary term on the right-hand side
of (46) can be rewritten as

- [ V(@ Vo)) n) - Vodo = = [ [V(d-o)d-n) - (d-Vo)(Tn)"d) - Vo
~ [ Vr((@- Vu)d-n)- Vo -+ (V((@- Vo) 0) - m)n- Ve~ (d- V) (V) d - Vi do
—— [V Vo) m)(€ 7o) ~ (@ Vo) (V)T Vi do, 49)
where we used the fact that . - d = 0 on I'. For the second boundary term on the right-hand side of (46) we note
[ €=V (@ Fo)a)do = [ (€= 7o) [Vr - (@ T)D) + V(d - Vé)dyn-n] do
= [ ~Vrle = ri)((@- Vo)D) + (¢ = r)V(d- Tv)d- ) - o
- [t~ ro)d- voyvnd-nas
= [[#IVr6 - dP = (Veg - d)(Vew - d)do
+ [ (€= o)V To)d-n) -0 (6 = ro)(d- Vo) (Tn)d nd, (50

where we again used the integration by parts rule on the boundary from Corollary 3.9, since the vector field d
is indeed tangential there is no curvature term. The first term has a good sign, the second and last term can be
absorbed and the third term cancels with the first term on the right-hand side of (49). We collect the lower order
boundary terms of (44), (45), (49) and (50) in

Lo.t.p := —2Vp€ - Vi + (Vn) IV - Vip + (€ — 74)°Vr -n — (Vn) IV - n(€ — 1¢)
+(e+ N ((d-Vy)(Vn)Td- Vi — (Vré - d)(Vry - d) — (= ¢)(d- VY)(Vn)'d-n). (51)

Now, we turn to the volume integral of (41) with prefactor ~ to see that this gives a term with good sign for the third
order derivatives of ).

/ )V -V (V- (Ad)VH)) da = / V(Y- ((d) V) - ()Y (V- (A(d)V4)) de
/ V(A2 g) + NV(T - (d- V)d) gy + (e + NV(AY) - (@) V(V - (d- Vi)d)) de. (52

To see that the third term also gives a good sign for the critical order term we proceed as above, integrating by parts
two times and estimating the occurring boundary term. This calculation is quite lengthy and uses the same technique
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as above thus we perform it in the Appendix for thoroughness and for the interested reader. By Lemma 5.25 from
the Appendix we have

(e+)\)/QV(A¢)-5(d)V(V-((d-V¢)d))dm: (5+)\)/Q\V3@Z)-d\2+z—:(V3¢-d)d]2dm+l.o.t,{.

Finally, we consider the boundary integral of (41),

Ii/ 2V- (AMd)VY) e(d)Vy -ndo
r
= —2&7/ V- (AMd)VY) pdo = 2/&7’/ V- (Md)VY)V - (e(d)V) do
zgm/ A + NV - (d- VD) + (e + NAG - (V- ((d- V)d) do. (53)
I
Collecting the transformations from (41)—(53) we can rewrite (40)
/ 2X\(d) (Vet = Ve) - Vypda = 2/ (V2|2 + AV - (VY - d)d)|? + (e + V)| V3d|? dx
Q Q
2 [ 9(86) gy + ATV - (V- D)D) g de
+2(€+)\)/<;/ (V3¢ - d)? +¢|(V3¢ - d)d|? dze
Q
+2r/2|vp¢|2+(e+A)|vp¢~d12da+2m/ |AY]2 + XV - ((d - Vip)d)|? do
N 1N
+ 2/(c+ —c ) —T1¢)do + 2&7/(5 +NAY V- ((d-Vy)d)do
T T
—i—/ﬂl.o.t.g da:—i—/rl.o.t.p do + kl.o.t.,.

Inserting this back into (39) we obtain
Tmﬂx
/ / AVVEE g + VYR g + 2V + 26NV - (VY - d)d) [ dae dt

0 Q

2 [ e+ NIV + VA0 g + RNV (V- D)y de

Tmax
+ 2k(e + N) / / (V39 - d|* 4 ¢|(V3) - d)d)? dee dt
0 Q
Tmax
+27/ /21%1/12 + (e 4+ N)|Vre - d*do dt
0 r

Tmax
vonr [ [ JAGE 4 eNT - (@ Veld) P dod
0 r
2
< et (5(’00, Coiﬂ/]()) + K |’CiHL2(Q)> + Cet <||§”%V1’2(01,I;nax§[/2(r)) + HgHWl*l(O,TmaK;LOO(F)) + Tmax)

Tmﬂx Tmax
— A (s odt —2KT € . . o
2/0 /F( )(€ = 1) dor dt —2 /D /F( +NAG V- (d- Vib)d) do dt

=:1I

Tmax
— 2/ / lot.gdx + / l.o.t.rdo + kl.o.t.. dt. (54)
0 Q r

=:11I

DOI 10.20347/WIAS.PREPRINT.3104 Berlin 2024



Weak solutions to an anisotropic electrokinetic flow model 23

Now, we can start to estimate the right-hand side. For the boundary integral in I we use the trace estimate [14,
Prop. 8.2], which gives us that for all p € [1, d) there exists C' > 0 such that for all § > 0 and all u € WP(Q)

1
lulliay < 8 1¥0liniy + € (145 ) o 55

holds, for ¢ € [1, (&fP)ﬂ .Choosing & = (C([I€1l poc (0, 7120 (1)) T HwHLoo(O’Tmax;Wl,Q(Q)))+1)71/2 we obtain

1 <2 / 1,8 0 16 = 6 laqry

Tmﬂx
< C (ot * 1o sy [

(5§5) ¢ (\|§||L°°(0,Tmax;L°°(F)) + WHLoo(o,TmaX;Wm(ﬂ)))

max 1 2
x/ 52HV\/ci‘ 1+ = ct
L?(Q) 52
max 2
I 2 (1+ 1612 0 zmmszey + 1830 iz ) | VEE

< [vv].

2(0,Tmax; L2(92))

T C( + HfuLoo (0, Tnan; Lo(T))) T HwHL‘” (0, Tmax; WH2(92)) ) H\/CTEI

L2(0,Tinax; L2 (Q))

Next, we turn to the boundary integral in I, where we again use the trace estimate [14, Prop. 8.2], cf. (55) with
1/2
uw=AvYandd = (ﬁ) . We find

Toss (¢ 4 \)27
1| </0 KQHMHLQ + 267N ||V - (- Vo)d) 2oy dt

Youn g 2e A

Tmax ,{/
S/O *HV(AWHLQ )+ RO(e A ) IAY][ 2 () + 267X [V - ((d - V) d) |72 dt.

The first term can be absorbed into the term & HV(AMHQB(Q) on the left-hand side of (54), the second term

can be absorbed into the good term of HV%&HiQ(Q) on the left-hand side of (54) (without prefactor k) using the
smallness assumption of kK and the last term can also be absorbed into the according term on the left-hand side of
(54). Using Lemma 5.27 from the Appendix, we find

e+ A

.
I < C + 3 HVFZZJH%%QTW;H(F)) +7 |V - d||%2(07Tmax§L2(F))

7 2 K 2
T 8 Hv2T’Z)HLQ(O,TmaX;L?(Q)) + 9 Hv(Aqﬁ)HLQ(O,T.W;L%Q)) ’
Putting the estimates for I — III together, we can rewrite (54) as
Tmax
/0 /93\v\/ci|§(d) + VYR + IV dzdt < C.

This finishes our proof. O

4.4 Limit passage

Lemma 4.7. For¢ € C1([0,00); W32(T')) and every k > 0 and all T € (0, 00) there exists a unique weak
solution to the regularized system (13).
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The proof is conducted analogously to the proof of [24, Lem. 4.4].

Proof. Let T > 0 be such that we have a weak solution v € C([0, T7, D(Aé/Q)) to (13a) given by the fixed point
of Lemma 4.4. By [36, Prop. 7.1.8] there exists a maximal interval of existence [0, Tiyax) for some Tiax > T, such
that there is a solution v on [0, 7' for all T" < Tip.x and for Tiyax < o0 we have

¢ lim ||’U(t)||D(A§/2) /‘ Q.

max

||D(A1/2) <

C(Tinax) With C'(Thax) < 00 for Trpax < oo and all t € [0, Tiax) by testing the Navier—Stokes equation (13a)
with Aa(v) and thus Ti,ax = oo follows. We now derive this bound of ||v(t )H AL/2): By the energy inequalities

By the two energy inequalities from Proposition 4.5 and 4.6 we can infer the boundedness ||v(t)

(27) and (38) there exists a constant C' > 0 depending on initial values, the external fleld ¢ and the regularization
coefficient x, such that

1 vis bounded in L(0, Thnax; L2()) N L2(0, Timax; D(AY?)) by CieToss.

2 v/c* is bounded in L*(0, Tinax; L*(2)) N L2(0, Tinax; W2(€2)) by Ce*Tmx. This implies that c*
bounded in L?(0, Thyax; L2 (Q)) by C'e?Tmax,

3 By elliptic L' —regularity we have that 1 is bounded in L (0, Tinax; W39(92)) for all ¢ € [1, ) and thus
V) is bounded in L>(0, Tinax; L9(€2)) for all g € [1, 00) by Ce?Tmsx,

Using these bounds and the LP —realization of the fractional power Stokes operator, cf. Definition 3.2, Lemma 2
and Lemma 3.1, we obtain

|R2(P(( = ) vw))|
H)H(C —c VT/JH

<(JHR1/2 (¢t c*)w;))\

L2(Qx(0,T)) L2(0,1;W 8 ()

4Tmax
L( OTL5( )) — "i HC HLQ(O,T;L3/2(Q)) va“Lw(OvT§L6(Q)) < C(H)e

and

IVoR(0)ll 20,7120 < CIVOllL2(0.22(0)) B (0) | oo (e 0,7y < C(R)eT™.

Now, we test the regularized Navier—Stokes equation (13a) with Az (v). This is indeed an admissible test function
by the maximal LP—regularity of the Stokes operator, cf. [56, Thm. 4.2]. Thus we find, using Young'’s inequality, that

2
o)

¢ IVl 1R ey + | B2 = TN )
— 2
< C(k) (HVUH%Q(Q) |72y + [I(¢" —¢ )VT?HLG/E)(Q))

< C(k) (HV'UHEQ(Q) o)1) + HC:tHiif/Q(Q) ||V1/)H2LG(Q)) :

1d

S5 Vol < C (HWR ()l + | BY2(P((et = )Ve))|

Integrating over (0, t), we find

2
IV (t)][720) < C(k) (HVUH%2 o2 101 2o 012200 + HCiHLQ(O,T;Li’*/Q(Q)) HV"‘/’H%“((J,T;LG(Q)))
+ (| Vool|72(q) < C(r)e“™™ < oo,

for all Tihax < 00 and thus the global existence of a regularized solution to (13) follows. O
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Proposition 4.8. Let {d,.} C W*°°(Q) and {k} be sequences with x > 0 and k \, 0 such thatd,, - = 0 on
I', di. — d pointwise almost everywhere and strongly in L*°(€2) and Vd,. —* Vd in L*>°(Q2) and

o (1 n yydnyyin,w(Q)) <1/32. (56)
Additionally, take {cg. } C L2(Q) N W'2(Q) and {vo,} € D(As) to be such that

i — et in L2(Q), (57a)

Vo — Vo in L?,(Q) (57b)

and {&.} € C°([0, T))®C>(T) such that &, — € inWh2(0, T; W22(T)). Then there exists a subsequence
of global weak solution to (13), from Lemma 4.7, which we call (v,;, ¢, 1),.) such that

Yor — o inW12(Q), (58a)
v, — v in L*(0, T; WL2(Q)), (58Db)
Vy =V in Cy([0,T]; LE(2)), (58¢)
V. — v in L*(0,T; L2 (%)), (58d)

VeE = VeE in L*(0, T; W2(Q)), (58€)

F = ¢t in L3(Q x (0,T)) N LY(0,T; LP(Q)) forallp € [1,3),  (58)

Vi —~ vet in LY*(Q x (0,T)), (589)

F ot in WH10/9(0, 7, W=H10/9(Q)), (58h)

cE(t) — ¢ (t) in LY(Q) forallt € [0,T), (58i)

Y (t) = p(t) inWhH2(Q) foralit € [0,T], (58j)

b = 1) in L*(0, T W*?(9)), (58K)
VeEVY, — VEVY in L2(0, T; L2(2)), (581)

for k., 0, whose limit fulfills the weak formulation (5)—(7) for all't € [0, T].

Remark 6 (Existence of a regularizing sequence for the director field). The existence of a sequence {d,. } fulfill-
ing the properties assumed in Proposition 4.8 can be proven via a standard mollification, [20, Sec. C.4]. In [20,
Sec. 5.3.3] the density of C>°(Q) in WP(Q) for all p € [1,00) is proven. A straight forward calculation proves
that the approximating sequence given in the proof there also fulfills the convergence Vd,, —* Vd in L>(2).
The standard mollification can be altered, to ensure that all elements of the approximating sequence already fulfill
the boundary condition, that is d,, - m = 0 on T for all k. The existence of a sequence {,} with the properties
from the lemma follows from the density of C>°(T") in W22(T"), cf. [35, Sec. 4.3], then [49, Thm. 5.12] gives the
density of C*°([0, T]) ® C>°(T) in W2(0, T; W22(T)).

Proof. Let ¢q, be the solution to

¢ — KV - (e(d)VP) = cg,. — cg,, in K, (59a)

K

e(d)Vg-n+7p=0o0nT. (59b)

Then by Lemma 3.1, item 1, we have ¢g,, — car — ¢y as k — 0. Note, that here we took A from Lemma 3.1 to

be V - (¢(d)V-), and thus independent of d,;. Thus the lemma is indeed applicable. To find the convergence of
ok, the solution to

0 — KV - (e(de)Vp) = cf. — g, InQ, (60a)

e(dy)Vo-n+1p=00nT. (60b)
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to car — ¢y » we show that ©o, — @0k goes to zero. With that, the convergence ¢, — csr — ¢ follows by the
triangle inequality. We now show o, — ¢, — 0, by subtracting (59a), the equation for ¢q,, from the equation
(60a) for wq, and testing with the difference @o, — Yok, Which yields

/Q ’(pOn - @05’2 dx + H/g‘) (E(dﬁ)V(POn - 5(d)v§505) : V(QOOH - S‘BOH) dz + T/ ‘9005 - @0%’2 do
T
= [ o = fordz 7 [ oo = guul o+ [ 19000~ G0n) g, de

[ (eldh) = =(d) Ve Dlionn — for) do =0,
Q
Using Young’s inequality on the last term and the estimate
~ 2 + 112
oY HVSOOK||L2(Q) < HCOHHL2(Q)

which follows simply by testing (59a) with ©g,, we can estimate

/ |()00/§ - @On’z dz + T/ ’800/'{ - @0&‘2 do + "i/ ‘V(QOOH - @05)‘?((1;4) dx
Q r Q

K ~ K ~
< 5 (e(d) = () Vuullzz() + 5 11V (9ox — Po) [ 12(0)

1 2 K -
<3 le(dy) — E(d)H%w(Q) HC(in(Q) +3 HV(%& - 900»@)”%2(9) : (61)

HL2 and the strong convergence

of dy; in L>°(£2) and the second term can be absorbed into the left-hand side. Thus we get o — Yox — 0 and

The first term on the right-hand side goes to zero by the boundedness of Hcol,c

Yor — cg — o in L*(Q). (62)

Now we turn to the convergence in (58a). Let 1)y be the solution to (2d) with right-hand side car — g - Subtraction
the equation for 1y and g, and testing with the difference, we obtain by Young’s inequality

o = voslliyriziy < C (/ V(%0 — Yox)|Zq, dz + T/F [0 — ol dU)
<c / )V - V(o — doe) + (6 — 5 — 0ox) (o — o) dae
+0/F<55K>(w¢ﬁ> do

_ 2
< 0 (I(eldn) — (@) Vol + i = 5 = w0l + 1€ = &l
+ 0 {[¢ho — wOHHI%Vlﬂ(Q) (63)

for all & > 0. Thus, we can absorb the second term on the right-hand side into the left-hand side and by the strong
convergence of gy, cf. (62), the boundedness of vaoHLz <C HCO HL2 , which follows by a simple testing,

the strong convergence of d, in L>°(£2), and the strong convergence of & in VV1 2(0,T; L*(T)) the first term on
right-hand side goes to zero and we find (58a).

The right-hand side of the first energy inequality, cf. (27), can be bounded independently of . This can be seen by
}greg(vOM C(i’ ¢0n) ’
2 + 1|2 2 2
<C (”’1’0n||L2(Q) + (1 + k) HCOHHLQ(Q) + (1 + [|dill 7)) ‘|¢0/~:”W1»2(Q)) <C, (64)

with C' > 0 independent of x, since convergent sequences are bounded, where we used the elliptic estimate for
the Robin Laplacian in LQ(Q), cf. Lemma 3.5 and Lemma 3.1, and the fact that

{&,} is bounded in W12(0,T; L°°(I")) (65)
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independently from x. This boundedness follows from the fact that {£, } is bounded in W12(0, T'; W22(T")), since
it is convergent in that space, and from the embedding W?2:2(I") < L°(T"), cf. [12, Thm. 3.81]. Thus we have the
boundedness of {v, } in

V= L2°(0,T; L2 () N L2(0, T; WH2(Q)) < L5 (Q x (0,T)), (66)

where the embedding is a simple consequence of Hélder's and Sobolev’s inequality. By the boundedness of {v }
in the space V the weak convergence (58b) follows directly. We use an Aubin—Lions Lemma to deduce the strong
L%(Q x (0,T))—convergence of {v,}. To get an estimate for the time derivative of {v,; } we use the equation
(13a) and write

0w = —Agv,. — P((Ru(vy) - V)oi)) — P(RY?((c} — c) Vb)) (67)

The first term on the right-hand side is bounded in L?(0,7; W ~12(£2)) and the second term is bounded in
L>/4(0,T; L°/*(2)), which we will prove below. Over all the right-hand side is bounded in L>/4(0, T; W ~12(()).
Using the compact Aubin—Lions embedding

L2(0,T; WH2(Q)) n W40, T; W=H2(Q)) s L2(0,T; L*(Q))

we obtain the strong convergence (58d). The boundedness of {v,} in L>(0, T'; L?(2) from the energy inequal-
ity (27) together with [15, Prop. 4.9], gives (58¢), at least along a subsequence. We now show that second term on
the right-hand side of (67) is indeed bounded in L%/4(€2 x (0, 7)) independently of x,

[P((Re(vi) - V)vi))ll s/aax 0.1)) = VUil L2 x 0.7y 1R (i)l L1073 (0 0,1))

< CIVolanom el < ©

Next, we estimate the third term on the right-hand side of (67)

|RY2(P((c = ) Vo))

< Ot
L5/4(Qx(0,T)) Lem. 3.1

< CH\/T

Holder

C;)VT,Z)/{HLSM (2x(0,1))
Hﬁ Vibs

by the energy estimates (27) and (38) the right-hand side is bounded, since by these estimates we have that

{\/%} is bounded in
W= L>®(0,T; L*()) N L2(0, T; Wh2(Q)) — L%3(Q x (0,T)). (68)

L% (@x(0.7)) L2(Qx(0,T))

We finished proving that the second term on the right-hand side of (67) is bounded in L5/*(Q2 x (0, T')) and thus
we have proven the strong convergence in (58d). With this strong convergence we can deduce R, (v,) — v, and

,14/2(11,{) — v, in L2(2 x (0,7T)) by Lemma 3.1.

From the boundedness of {+/ cf{t} in (68) and the equation ch = 2\/¢EV /¢, we infer the estimate,

Ci

<C. (69)

/4(2x(0,1)) L2(2x(0,T))

: |
"l L10/3 (0% (0,7))
Using the equation (13c), we may estimate the time derivative 8tcf via

10:E N 10ss o —110/9(0) < H—RW 0)EE + M(d) (Ve + cEVi,)

2

L10/9(Qx(0,T))

< |rR¥2w0)

&
L19/3(Qx (0,T)) L10/3(0% (0,T))
+ ClIA(di) | Lo (@) 1 Ve | 5r4x 0.7y

+ CIMd) e || Ve |

VeV,

L5 (Qx(0,1)) ‘ L2(Qx(0,T))
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Hence, we infer that {c:f} is bounded in
Wh09 0, 7, W=L199(Q)) N L840, T; WH/4(Q)) < L4(0,T; LY*(9)) (70)
due to the Aubin-Lions theorem. From the a priori estimate providing the boundedness of {cf} in
L=(0,T; LY(Q)) N LY(0,T; L3(Q)) — L53(Q x (0,T)),

we infer ¢if — ¢& in LP(Q x (0,T)) for p < 3 as well as ¢f — ¢* in L'(0,T; L™(2)) for r < 3. This strong
convergence and Lebesgue’s theorem of dominated convergence provides that v/ci — v/ in L1(Q x (0,7))
for g < 13—0. The bound of the time derivative of {cf} additionally gives us the convergence (58h). The embedding
WL10/9(0, 7; W=110/9(Q)) < €, (0, T; W—110/9(Q)) even implies the point wise convergence

cE) = @) in WYY Q) forall ¢ € 0,77 (71)

K

By the regularized energy (27), which holds for all t € [0, 7’|, we obtain forall ¢ € [0, 7' uniform (in <) boundedness
of cI(t) and ¢t () IncE(t) in L'() and by the de la Vallé-Poussin theorem, [33, Thm. B.104], we can extract
a weakly convergent sequence such that ¢ () — a(t) in L*(£2). With the help of the convergence (71) we can
identify a(t) = c¢(t) and thus we obtain (58i). By the regularized energy inequality we also obtain 1, (t) — x(t)
in W12(Q) forall t € [0, 7] and by the convergence (58i) we can identify x(¢) = 1/(¢) through the equation and
thus we obtain (58j).

Finally, we turn our attention to {¢,}. By the boundedness of \/cit Vi, in L?(0,T; L?(9)), by the second
energy inequality (38), we find \/cit Vb, — VTV in L?(0,T; L?(£2)) which gives (58). From the second
energy inequality (38) we also find 1, — ¢ in L?(0, T; W22(Q)).

With the continuity properties of R, and R,li/Q, cf. Lemma 3.1, the convergences (58) are enough to pass to
the limit in the weak formulation of (13) and thus the limit is a weak solution to (2). We only show the proof of
the convergence of the nonlinear terms, as the convergence of the linear terms is straight forward. By the strong
convergence of R, (v,) in L?(2 x (0,T')) and the weak convergence of Vv, in L2(Q x (0, T))) we get the weak
convergence of (R, (v.) - V)v, in L} (€2 x (0, T)). By the strong convergence d,. — d in L>°(£2) together with
the weak convergence of Vc,f, cf. (58g), we find

d, ® d. Vet =~ d@dVetin L/40,T; L/4(Q)) .

. + 4 .
From the estimate Hch%Z)nHLs/zx(QX(O,T)) < [Vexlpors@x o IV ex Vil L2 @xo,1)), we infer weak
convergence and can immediately identify the weak limit due to the strong convergence (58f) such that

EVY, = ¢EVY in LY40,T; LY4(Q)) .
Again using that the product of a weakly and a strongly convergent sequence is again weakly convergent, we obtain

ctd. @ dVipe — ¢Ed @ d Vi in L/4(Q x (0,T)).

1/2 1/2 P
The bound HC?R,{/ (’UH)HLw/g(Qx(O,T)) < HC$HL5/3(Q><(O,T))HRH/ ('UH/)”LIO/S(QX(O,T)) < C, the continuity

of R}@/Z together with the convergences (58c) and (58f), also implies
¢EFRY?(v,) = ¢toin L'°(Q x (0,T)).

Now, we have shown that we can pass to the limit in the weak formulation for the charged particles c*, (6). Next we
turn to the Poisson equation. By the point wise convergence (58j), we infer

(dy - Vb (1)) die —* (d - Vip(t))din L*(Q) forall t € [0,T].

Thus (v, ct, ) fulfills the weak formulation to (5)—(6) for all £ € [0, 7. O
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Remark 7. By the uniqueness of the regularized solution it is straight forward to show the existence of a global
weak solution to the regularized system. One can then show the existence of a global weak solution to the original
system by a standard diagonal sequence argument.

We next show that for our weak solutions a variant of the energy inequality for the regularized system from Propo-
sition 4.5 transfers to the limit.

Proposition 4.9 (Energy inequality for (2)). Let (v, ci, 1[)) be the weak solution given by the limit from Proposi-
tion 4.8 then

1 1 T !
[/ 5\0\2+ci(1nci+1)+§yw!§(d) dw+2/|¢]2da]
Q r 0

t t
+/ / IVo|? + |[VVeE + \/c?vwli(d)dmdsg/ /watgdads (72)
0 Q 0o JI'

holds for all t € (0,T).

Proof. Let {v,,ct, ¥}, {d.} and {£.} be the sequences from Proposition 4.8, then from (36) in the proof of

Proposition 4.5, we have
Lo | 44 o+ T 2 "k 2
Soel +eE e+ 1) 4 VP de o [P do|| 45 [ et de
Q T 0 Q
t
+//|VUH|2+]V\/cfi\/cfvwd?\(dn) dz ds
0 JQ
t

K t
< 5 HSOOHH%Q(Q) + / /wnatgn - Hatﬁn@n dods — K/ ¢nprdo
o JI Tr 0

(73)

forall t € (0,T), where @, is the solution to (60) with right-hand side ¢;” — c; . First, we observe that all terms
with the factor k vanish as k — 0. This follows from a Young estimate, the elliptic estimates for the Robin Laplacian
in L?(12), cf Lemma 3.5, and for the Robin Laplacian in L!((2), cf Lemma 3.6 together with Lemma 3.1 item 4.
These elliptic estimates give us

leorl 2y < gl 2y < Cs (74a)
[porllpz2) < W < % (74b)
len® @y < llex Ol 1oy = llemoll 1y < © (740)
o ®lhean < Cuc,ﬂtlmm _ CHchILLuQ <Crorgend) 40)
ol < L= ()

for almost all t € (0,7") and C' > 0 independent of k and in particular independent of d,;, cf. Remark 3, and by
the regularized energy inequality (27) we have

VE 1l Lo (0,7L2(02)) < € (75)

To see that the terms on the right-hand side of (73) with prefactor x vanish, we use Gagliardo—Nirenberg’s inequality
[47, Thm. 1.24],
<C 1/2 1/2
lellwragy < Can llells o el -

With that, we estimate

< K 10ekll 20,7500 () lemll L2 0,701 ()

KOpr do ds
r
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< C’/-fHat&HLQ 0,T;L°° (T ||80n||L2(0T-W1«2(Q))
trace estimate

S kC Hat‘f/iHLQ(O,T;LOO( ) Can H(PHHLoo (0,T;L2(2)) H‘PHHLl (0,T;W2:2(2))

1/2
<75)<<) KMAC |04kl L2 0,7 Low (1) eI o2y N0

where we used that || ;- I 1 (0,7;12 (2 is bounded independently of ;, since ctis convergentin L'(0, T; L2(R2)),

cf. (58f), and the boundedness of {{}, cf. (65). Since cf)t is bounded in L?(2) independently of « the elliptic
estimate for the Robin Laplacian (74a) implies

K K K
5 lpokll 20y < 5 HC&-@HB(Q) < C§ N0

and the elliptic estimate (74b) implies from W12(Q) < HY2(AT') — L*(T") < LY(T") that

. /F £4(0) 0, do

< & [[€xlleqo,ry;00 ) 100kl 10y < CK &kl o o,17 000 () lP0x w2

l l
< Ck HfHHC([O,T];L"O(F)) ”SDOHHzQ(Q) |’¢0KH5{/2,2(Q)
< Ck'/? 1€ll o017 200 )y “ O-

Fors,p € Rand p € (1,2) with s > 1/p it holds W*P(Q2) < W*~1/PP(T"), [35, Thm. 5.2], where TW>P(Q)
and stl/p’p(l“) denote the Sobolev—Slobodeckij space, see [35, Def. 2.2 and Def. 2.3]. Additionally, we use a
generalized Gagliardo-Nirenberg inequality for Sobolev—Slobodeckij spaces, [41, Thm. [1.3-3]. For 0 < 51 < s9 <
00,1 < p1,p2 < 00,0 € (0,1) and f € W5LPL(Q) N W2P2(Q) it holds

1f i) < CIF enon oy 1 ezens (@) (76)

fors = 0s; + (1 — 0)s2 and % =04 17_20- By the elliptic estimate (74d) with ¢ = 5/4 and (76) with § = 1/4,

p1

s1 =0,p1 =2, s9 = 1and py = 5/4, we obtain (76) with s = 3/4 and p = 40/29 and estimate

m/ﬁn(t)cp,.@(t) do
r

< & [€xlleqo,ry;o0 () 10RO L1y < Ck 1€kl o, 100 (ry) 195 ()] ps0/20 )

< Cr 16l exo e oy 100 (Ollrssa—aoao.o/an

<Ck anHC ([0,T);L=(T)) ||90n(t)HW3/4,40/29(Q)

trace estimate
1/4 3/4
< Cl‘& oo t s
mterpolation (75 1€xllco,ry;noery) 105 2 () les@ls/0 (0
2 8/7 6/7
Young with p= 8 2 H H( )||L2 H HHC ([0,7];Lo=(T')) H n( )HW1 5/4(Q
8/7 —6/7

)_ H<,0,.i )HL2 +C/fH§an[oT]L°°( Nk

8/7
= 5 len® 20 + CRM 16l oy 000y

The first term can be absorbed into the left-hand side of (73) and the other term vanishes for x ™\, 0.

The only thing left to do is to argue that the convergences given by Proposition 4.8 are enough to pass to the
limit in (73). This follows from the fact that and the convergence (58k) implies the convergence 1, — % in
L?(0,T; L*(T")), which follows from the continuity and linearity of the trace operator. Together with the strong
convergence 0;&, — 0:€ in L?(0,T; L?(I")) we obtain the weak convergence of the product 9;&. 1), — Or&rfin
LY(0,T; L}(T)). By the weak convergences (58¢), (58i), (58j), (58b), (58e) and (58l) and the weak lower semicon-
tinuity of the norm and the convex function a > a(ln a—+ 1), we can pass to the limit in (73) keeping the inequality
sign and thus we obtain (72). O
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Putting the results of Proposition 4.8 and 4.9 together we can prove our main theorem.

(Proof of the Theorem 2.3). The limit from Proposition 4.8 already fulfills the weak formulation (5)—(7) and the en-
ergy inequality (8) for all t € [0, T, cf. Proposition 4.9. The only thing left to prove for (v, c¢™, 1)) to be a weak
solution according to Definition 2.2 is

ct e Ou([0,T); LY()) and o € Cp([0,T]; WHE(Q)).

We will see that c= € C\, ([0, T; L' (£2)) by an application of the de la Vallé—Poussin theorem, [33, Thm. B.104].
We take an arbitrary ¢ € [0, 7| and any sequence (t,,),, C [0, T] such that ¢,, — ¢. Now, we consider an arbitrary
subsequence (t,, )x and get the uniform boundedness

sub ([[¢*(tn) 13 ) + 1% (o) 10 o) ) < €

for some C' > 0 independent of n and k, by the energy inequality for the limit ¢f. Proposition 4.9. Thus, by the
de la Vallé~Poussin theorem, we find a subsequence of (,, ), which we will not relabel such that c*(t,, ) —
¢ (t) in L*(Q), where we identified the limit with the help of ¢= € C, ([0, T]; W~ 119/9(Q)) by (58i). Since the
subsequence (t,, )x was arbitrary we obtain the convergence of the original sequence and thus c¢* (t,,) — ¢*(t)
in L1(Q) and we have proven ¢c* € C,,([0,T]; L'()). Similarly for 1, by the boundedness of (¢ (t,, )k in
W1’2(Q) from cf. Proposition 4.9 and the reflexivity of WLQ(Q) we can extract a weakly convergent subsequence
and identifying the limit with the help of the continuity of ¢* € C,, ([0, T; L*(£2)) our proof is complete. O
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5 Appendix

5.1 Functions on the boundary

In this section we recall the definitions of Sobolev spaces on the boundary and state some important properties,
namely an integration by parts rule on the boundary and the relation of the tangential projection of a gradient of a
function defined on the whole space and the surface gradient of that functions restriction to the boundary. We begin
by recalling the definition of Lipschitz domains. For that we need the notion of local coordinates, which are simply
translated and rotated coordinates, cf. [33, below Def. 9.57].

Definition 5.1. We call T' : R™ — R" rigid motion if it is given by T'(x) = ¢ + R(x) for some ¢ € R™ and
R : R™ — R™ a rotation, cf. [33, Def. 9.23]. We then call y = T'(x) local coordinates.

We can now define the notion of regularity of a domain, where we follow cf. [38, Sec. 1.1.3] and [33, Def. 9.57].

Definition 5.2. We call a bounded domain 2 C R? of type C** with k € Ny and write 9 € C*:1, if there exist
a,B > 0, M € N and local coordinates y,, = (Yr1,- .-, Yra) = Tr-(x) for a rigid motion T,., cf. Definition 5.1,
withr =1, ..., M and functions

ar: Ay = {y; = (Y15 Yr(a—1)) € R4L | lyri|l < afori=1,...,d— 1} - R
witha € C*1(A,) such that for all p € OS) there exists anr and y!. € A, such that T, (p) = (y..,a(y..)) and
{yr R |ar(y,) < yra < ar(y)) + 5} C T,(Q2) and
{u, € B a,(¥)) B < v < a,(w)) } < T, (R1\ Q)
We now define o1 : A, — T by ;-1 (yl) = T 1 (y., a(y’.)). This map is injective and of class C*+! and thus

has an inverse @, : V, CT' — A,. We call ¢, local chart of I" at p and the set{(¢,,V;)|r =1,..., M} atlas
of I". Ifk = 0, that is if the a,- are only Lipschitz continuous, we call the domain §2 Lipschitz.

Remark 8. The function cpfl from Definition 5.2 is even bi-Lipschitz continuous, since for x',y' € A we have

H< a(a;’) ) a < a(?i’) >H = \/H%/—y’ll2 +la(a) — a(y)| > |2 — o ||

H( a(mw,’) > B ( az,/') )H —ll& -y + a(@) — a(y)| < 1+ L) [/ — ¢/

1

)

since a is Lipschitz. The bi-Lipschitz continuity of o~ now follows from the fact that a rigid motion T', cf. Defi-
nition 5.1, preserves angles and distances. From the bi-Lipschitz property of gp_l the bi-Lipschitz property of
follows from a straight forward calculation.

Next, we define P —spaces on the boundary, cf. [38, Sec. 2.4.1]. For the remainder of this section we assume the
domain to be Lipschitz unless explicitly stated otherwise.

Definition 5.3. Let{(y,,V;)|r =1,..., M} be an atlas of I". The space LP(I") is defined as the set of functions
f:T — R¥ with k € N, defined almost everywhere for which f o ¢V isin LP(A,)* forallr = 1,..., M.
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Remark 9. Where the almost everywhere in 1" is to be understood with respect to the surface measure given by

u() = [ \fdet (Do) D)y
(%)
for3 C <p*1 (A) and generalized to arbitrary subsets of I" by a partition of unity, cf. [54, Prop. B.4].

And similarly we define Sobolev space of the boundary, cf. [38, below Thm. 4.10].

Definition 5.4. Let {(,,V,)|r=1,..., M} be an atlas of I". The space W'P(T') is defined as the set of
functions f : T' — RF, with k € N, defined almost everywhere, such that f o ;! is in WIP(A,)¥ for all
r=1,..., M.

Remark 10. These definitions are independent of the choice of atlas, cf. [38, Sec. 3.1, Lem. 1.1]. The proof is
based on a coordinate transformation and the fact that ifu € W'P(U) and ¢ : U — U s a bi-Lipschitzian map
between two bounded open sets of R? thanu o ¢~ € WLP(U), cf. [12, Cor. 3.46].

Following [38, Sec. 2.4], we recall.

Lemma 5.5 (LP(I") is Banach). Let {(¢,,V;)|r=1,...,M} be an atlas of I" and {a, |r=1,...,M} a
partition of unity subordinate to the open cover T 1 (A, x {y,q € R| 3yl € A, : |yrq — a(yl)| < B}) of T
Equipped with the norm ||-|| Lp(r) given by

P

1 M
1oy = (/ Iflpda> = (Z /A Four '[P (aro g ) y/det((Der YT Dpr ) dy;> 77)
r=1 T

the space LP(I") from Definition 5.3 is a Banach space.

Proof. By [38, Sec. 3.1, Lem. 1.3] the definition of the norm in (77) is independent of the atlas and of the partition
of unity. The Banach property follows from [38, Sec. 2.4, Thm. 4.1], [38, Sec. 3.1, Lem. 1.1] and [38, Sec. 3.1,
Lem. 1.2]. O

We next want to write the derivative of functions in WL”(F) more explicitly. So we recall some definitions and
results for local coordinate systems of manifolds. First of all the partial derivatives of go;l form a basis for the
tangent space, [2, Rem. 10.5].

Lemma 5.6. Letp € I and p alocal chart atp andy’ € A such that p(p) = y'. Then the set

{ri=0w; ' (¥)]i=1,...,d—1}

forms a basis for the tangent space of I in p.

Next, we define the first fundamental matrix g.

Definition 5.7. Letp € T" and ¢ a local chart at p and y' € A such that o(p) = y'. We then define the first
fundamental matrix g by

d— d—1
9= (gij)ijzll = (7~ Tj),’j:1 .

Remark 11. The first fundamental matrix g is positive definite, [2, Rem. 10.3¢)]. Thus it is invertible. We will denote
g*1 = ( gij )fj_:ll. So the entries of the inverse matrix are also called g but with superscripts instead of subscripts.
This might be confusing at first but as this seems to be the common notation we decided to use it as well. We will
denote 70 = Z?;% gij T;, SO again we are using superscripts instead of subscripts for the dual (“inverse”) basis.

We now define the surface gradient of a scalar function on the boundary.
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Definition 5.8. Let f € WP(T") we then define the surface gradient Vr f : T — R® atp € T with local chart ¢
atp by

d—1
Vrf = <Z 0i(foe™) T’) 0,
i=1
where the derivative is to be understood in the weak sense.

Similarly we define the gradient of a vector valued function on the boundary.

Definition 5.9. Letv € W'P(T")? we then define the surface gradient Vrv : I' — R4 atp € T with local
chart o atp by

d—1

Vv = <Z 8i(v ¢} (,0_1) X Ti> o,
i=1

where the derivative is to be understood in the weak sense.

Remark 12. For these definitions to be meaningful they need to be independent of the chosen local chart. For the

gradient of a scalar valued function, cf. Definition 5.8, the independence of the local chart is proven in [54, Prop. B.3]

and the proof for the vector valued functions works analogously thus we omit it here. Additionally, it is easy to see
that we have Vrf -m = 0 and (Vrv)n =0onT.

Additionally the surface gradient fulfills the following product rule.

Lemma 5.10. ForI' € C*! and f,g € WY2(T) it holds Vr(fg) = gVrf + fVrg and for two tangential
vector fields v, u € W12(T")3 it holds

Vr(v-u) = (Vo) u + (Vru)To. (78)

Proof. The product rule for scalar functions is a simple consequence of the standard product rule. For the product
rule for tangential vector fields we write v = Zf:_ll v;7; and u = Zf;ll u; ;. We first note

d—1 d—1
dj(voyp ) =0; (Z(vi o CP_I)Ti) = Z 95(vi 0 o™ N7 + (v; 0 ™10y
i=1 i=1
With that we obtain
d—1
Oj(v-u)op™) = Z i (gu(viug) o o7 1)
il=1

— (gil(ul o (p_l)@j(vi o cp_l) + gi(v; o @‘1)8]-(1” o (p_l) + w05 - T + w05 - Ti)
=0j(vo gp_l) -u+0j(uo cp_l) Y

and thus (78) follows. O

Now, that we have defined the surface gradient for scalar and vector valued functions living on the boundary we
would like to see how this definition relates to the (boundary) trace of the “bulk” gradient. In turns out that the surface
gradient coincides with the tangential projection of “bulk” gradient. We will make this more explicit in the following
paragraph relying on results for the weak tangential trace published in [54]. We start off by introducing the weak
tangential trace, cf. [54, Def. 4.1]
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Definition 5.11 (Weak tangential trace). We say thatv &€ WLZ(Q) possess a weak tangential trace q, if
qe LZ():={qeL’T)|qg-n=0aeinl'},

(where the almost everywhere is to be understood with respect to the measure on 1) and it holds

/v-(V><<I>)—(V><v)~<1>d:c:/q-(n><<1>)da (79)
Q r

for all smooth test function ® € C§°(R3) and we write - (v) = q.

Remark 13. The tangential trace operator T, is a well-defined operator from W12(Q) to L?(T"). Defining q =
S(v) — (S(v) - n)n € L*(T) since forT' € C%! we have n € L>°(T"), we obtain the existence of a tangential
trace for all v € W2(§2) and the uniqueness follows from the following observation. Assuming there are two
tangential traces q and q we find

/F(q(j)-@doz/r(q(j)~(nx(<i>xn)(n-(f)n) do:/r(q(j)«(nx(q)xn))do.

Since n. € L(T'), we have (® x n) € L*(T) for ® € L*(T"), the right-hand side is zero by the definition of the
tangential trace with ® = (® x n) using the density of {®r|® € C§°(R3)|} in L*(T'), [35, Prop. 2.8].

Via a detour to this weak tangential trace and the density of smooth functions in Wl’z(l“) one gets the following
result.

Theorem 5.12. Let f € W2’2(Q). Then the surface gradient is just the tangential projection of the bulk gradient,
that is
VrS(f) =S5(Vf) = (5(Vf)-n)n

holds almost everywhere.
Proof. Since we have f € W22(Q) the trace S(Vf) € L*(T') and thus S(Vf) — (S(Vf) - m)n € L2(T).

Using a curl—integration by parts rule, which is a simple consequence of Green’s Theorem, see [38, Sec. 3.1,
Thm. 1.1], and the Lagrange identity for the vector cross product

(axb)-(exd)=(a-c)(b-d)—(b-c)(a-d) (80)

we find
/Q(Vf) A(V x®)— (Vx (Vf) ®de

curl LB.P. /F‘I’ (S(Vf) xn) do =~ /F - (n x S(Vf)) <n-1n> do

:/F—CI)-(nx S(VE) (n-n) + 7 (nx S(VH)® - n)do

=0

= /F(nx Q) - ((nxS(Vf)) xn) da:/(nx Q). (S(VSf)—(S(Vf) n)n) do.

(80) r

Thus we have 7 (V f) = (S(Vf) — (S(Vf) - n)n) and using [54, Thm. 4.2] we find

(S(Vf) = (S(Vf)-n)n) = 7-(Vf) = Vr(5(f)),

which finishes the proof. O
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Next, we would like a similar result to Theorem 5.12 for vector valued functions. This is basically just using the result
for scalar valued functions and writing the vector field in the “right” coordinate system, which unsurprisingly is the
euclidean system. Nonetheless, we thought it important to do this short proof here.

Theorem 5.13. Letv € W?22(Q)<. We then have

VrS(v) = S(Vv) — S(Vv)n @ n.

Proof. Writing v in euclidean coordinates we find v; € W22(Q) fori = 1,...,d, such that v = >>% | v;e;,
where the e; denote the standard basis vectors. By the linearity of the trace operator .S we find S(v) = 2?21 S(vi)e;.
The claim follows by the definition of the surface gradient for vector valued functions, cf. Definition 5.9, and Theo-
rem 5.12. O

Additionally, we define the divergence of a vector valued function on the boundary.

Definition 5.14. Letv € WP (") we then define the surface divergence Vr - v : T' — R by

d—1

Vr-v= ZVF’U(Ti op)-(10p).
=1

One can again show that this definition is independent of the chosen chart, which we will refrain from in order to
keep things short. We can again relate the surface divergence to the divergence in the bulk.

Theorem 5.15. Letv € W22(Q)<. We then have

Vr-Sw) =S5V -v)—-SVv)n-n. (81)

Proof. We again take the euclidean representation of v, that is v; € WQ’Q(Q) fori = 1,...,d such that v =
Zle v;e;, where the e; denote the standard basis vectors. Then by the definition of the surface divergence,
Theorem 5.13 and the representations,

1 d1
ei=(ei-nn+> (&) =(e;-n)n+> (e -7)7 (82)
=1 =1

we have

d
S(V-wv :Z (Vv)e; - e;

d d
(Z (Vo) = S(Vv)(n®mn))e; e,) + (Z S(Vv)(n®mn)e; - ei> . (83)
i=1

i=1

The second term on the right-hand side is already the one we need, since we have

d d
(Z S(Vv)(n@n)ei-ei> = (Z(S(Vv)n)mi> = (S(Vv)n) - n.

i=1 =1

The first term on the right-hand side of (83) becomes

d
> (S( S(Vu)(n®n))e;-e;

=1
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d d—1 d—1
=) (S(Vo) = S(Vo)(man)) [ Y (e (7' op)(r op) | - (Z(ei (mow)(mo @))
i—1 j=1 =1
d—1 d
= (S(Vv) = S(Vo)(n@mn)) (17 op) - (10 p) (Z (T oy))(ei-(mo (p)))
jil=1 =1
= | |
=2 (8(Vo) = S(Vu)(n@n)) (1’ op) - (nop)((7’ o) (n10¢))
ji=1
d—1 '
=2 (5(Vo) = 5(Vu)(n@mn)) (17 0 p) - (110 ¢)d;
ji=1
d—1

VrS(w)(thow)  (r0¢) = Vr - S(v),
1

—~
Il

where we used that the normal parts of the basis vectors e; vanish due to the fact that the surface gradient is
tangential. Thus we get (81). O

Our next goal is to deduce an integration by parts rule on the boundary. To that aim we first prove the following
product rule.

Lemma 5.16. For f € W12(T") andv € W12(T') it holds

Vr(fv) = fVro+v®@Vrf and Vr - (fv) =f Vr-v+wv-Vrf.

Proof. We first calculate the surface gradient of fv,

d—1 '
( @ -1 vogpfl)) ®7-1> o

=(i

where we used the product rule for weak derivatives in the bulk. Next, by the definition of the surface divergence,
we have

O
_

(Bi(fop Nwop™ ™)+ (fop Noi(vor ™)) ® T"> op=v®Vrf+ fVro,
1

T
A
ISH

-1

re(fo) =) Vr(fo)(rop) - (ricg) => (v@Vrf+ fVrv)(r' o) - (tiop)

i=1 i=
d—1 ‘ '

=D (Vrf-(Trop))(miop) - v+ fVr-v
S

= (8j(f090_1)(7'j'TZ)Ti)OSD‘U+fVF'v
=1

= (gﬂaj(foapfl)n) op-v+ fVr-v= Z (3j(fo<p71)7']) ocp-v+ fVp-v
ij=1 =1

=Vrf-v+ fVr-o.

Next, we turn to the integration by parts rule.
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Theorem 5.17. LetI' € C*! and v be a tangential vector field in W1P(I'), that is we can write v as

d—1
v = Z v; (Ti 0 @)
i=1
with v; € WP (T). It then holds
/Vr"vda—o. (84)
r

Remark 14. In particular the above theorem does not hold for non tangential vector fields, which can be seen by
explicitly calculating the left-hand side for the domain Q@ = B1(0) C R? andv = n = (x,y)" onT.

Proof. The proof follows [45, Sec. 2.1.6]. We first write the definition of the surface divergence in local coordinates
to derive the following formula of the surface divergence in local coordinates,

0; ( det(g)(v; o <p_1)>> o .

Then from the definition of the surface integral, using an atlas for I" and a subordinate partition of unity c.,- we can
use classical integration by parts in the bulk to finish the proof. We start by writing the surface divergence in local
coordinates. First of all we notice that

U

—1 —1
di(vop™t) =09 (joe 1 | = (Gi(vjop ™ 1+ (vjop haiT)).
j=1 —1

.

With that, we can write the surface divergence as

d—1 d—1 d—1 ‘
Vr-v= Z Vro(t™ o) (Tmo ) = ((Z@i(vocp_l) ®7‘Z> Tm'Tm> op

m=1 m=1 =1
d—1 d—1
:Z(ima(vw 1)-Tm)o<p: (8(1)090 1) TZ)O(,D
m,i=1 i=1
d—1 )
= ((i(vj 0™ ")dij + (vj oM )(Dirj - T9))) 0
ij=1
d—1 d—1 ‘
— (Z 9 (v; o 90—1)> + Z (vjo gp_l)(@ﬂ‘j -7 o .
i=1 ij=1

Using 0;7; = 81»8]-@_1 = @&;np‘l = 0;7; which follows from the fact that partial derivatives commute if they
are continuous (here we use that I" € C?! and thus (,071 € C2’1), we can further rewrite the second term on the
right-hand side as

d—1 _ d—1 d—1 4
Y (o™ )0 o= ((vj 00 )Y (9 TZ)> o
=1 ‘
d—

1,j=1

j:l z:l
1 [4=L d—1 d—1
=5 ( g" (9, - Tl+Zg’ (07 Tk)> o
j:l ik=1 ik=1
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1 - i
e |2 @ee) X (e @nem - 0men) | | o
g s j=1 ik=1
1 d—1 d—1
:5 Z ( o 1) < Zk@ijz) oY
j=1 i,k=1
s
=5 [ 2o ™ trlgT'050) | o
j=1
1 d—1

Jacobi’:s form. m

Putting these two expansions together we obtain

Z (x/det )0 (vi 0 1) é(vz o gpl)ai(det(g)))) o

Vr-v=
2y/det(g)

(a2
(WZa( deils Uzw—g))w

This finishes our prove of the surface divergence formula in local coordinates and we now turn to the proof of the
integral identity (84). Choosing a partition of unity «,. subordinate to our atlas domains. That is we choose «,
subordinate to the open cover

(T, (A x {yra ERIBY, € At ypa —ar(yr) < B})),—y o a = (T7HO00) Ly a

of I'. We then have by definition of the surface integral, cf. (77), recalling that det(g) = det((Dp~ )T Dy™1),
cf. Definition 5.7,

M
/FVp-vda:;/Faer-vdo
M
:Z/ WZ@( det(g)(v; o ¢ 1) oy 0 @ H)y/det(g) dx’.

M d—1
:_ZZ/ Vdet(g)(vi 0o 0™ 1)(y 0 1) da’.
r=1i=1

=— z_:/ Vdet(g)(v; 0 ™ 1)0:(1) da!, = 0,
i=1 7 Ar

where we used the standard integration by parts rule and the fact that the partition of unity a,- has compact support
in A, so that no boundary terms appear and that the «,- sum up to 1. To see that «;. o <p*1 is indeed zero on
the boundary of A, we use that for a rigid motion 7" we have O(T'(£2)) = T'(0f) for any set @ C R™. Thus for
y' € OA, we have (v, a,(y')) € 00, andthus o1 (y') = T, (v, a,(y')) € O(T1(O,)). O

Corollary 5.18. ForI' € C%! and a general (not necessarily tangential) vector field v € W1P(T') and f €
wtp' (T") the following integration by parts holds

/er~v—|—f(v-n)/<p—|—v-foda:O,
r

where kr = —Vr - n.
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The proof is taken from [45, Sec. 2.1]

Proof. This is a simple consequence of Theorem 5.17. For a possible non tangential vector field v we can write
v=(v—(v-n)n)+ (v-n)n =: v, + (v - n)n. The first part is a tangential vector field and thus by
Theorem 5.17 and the product rule from Lemma 5.16 we have

/Ffo-vdU:/Ffo-deJ:—/Fpr-'dea:—/Fpr-'v—pr-((v~n)n)da
:—/er-v—pr('v-n)-n—f(v‘n)Vp‘nda:—/prv—kf('v-n)ﬁpda,
r r

where we used that the surface gradient is tangential, such that V(v - n) - n = 0, see [54]. O

5.1.1 Matrix-valued functions on the boundary

All results from the previous section generalize to matrix-valued functions on the boundary. We first define.
Definition 5.19. We say that A : T' — R%*? defined almost everywhere is in W1 P(T')?*? if for an atlas
{(or, Vi) |7 =1,...,M} of T we have Ao -t € WIP(A)> forallr =1,..., M.

As above we define the surface gradient.

Definition 5.20. For A € WP(I")?*? we define
d—1 ‘
VrA = (Z 0i(Ao @71) ® 7'2> opE RA*dxd
=1

Using this definition we also define the surface divergence.

Definition 5.21. For A € W1P(I")%*4 we define

d—1
Vr-A= Z(VFA- (T o)) (Tmoy) € RY.

m=1

These definitions are all independent of the chosen atlas, which follows as before with the help of a coordinate
transformation. Additionally, we get the following product rule.

Lemma 5.22. For A € WHP(I")¥*4 andv € WP(T')¢ it holds VT - (Av) = (Vp - AT) - v + AT : Vro.

Proof. Writing A = (aij)gj:l and v in euclidean coordinates, thatis A = Z?j:l a;je;®ejandv = Z‘ij:l V;€;
the identity simply follows from the standard product rule and calculating both side explicitly. O

Corollary 5.23. ForT' € C%! and A € WP (I")4*4 andv € WP (T')4 it holds

/(vr-<AT>>-v+AT:vpv—mv-nwr-n:& (85)
T

Proof. This is a very simple consequence of the product rule from Lemma 5.22 and the integration by parts rule
from Corollary 5.18. By Corollary 5.18 we find

/FVF-(AU)—(Av-n)VF-nda:0

and the first term on the left-hand side can be rewritten as V(Av) = (V- AT) - v + AT : Vv and we are
done. O
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Now, we still would like to relate the surface divergence of a matrix-valued function on the boundary to the diver-
gence of the bulk divergence.

Corollary 5.24. For A € W?2(Q)4*4 we have
Vr-S(A)=V-A—-(VA-n)n.

Proof. This simply follows from writing A in euclidean coordinates and using Theorem 5.15. O

5.2 Auxiliary results for the flow model

Lemma 5.25. Foryp € W410/3(Q), ¢ € W30/3(T") and d € W4 (Q) tulfiling £(d) V1) - n + 74 = £ and
d-n=0onT, itholds

(4N /Q V(AY) - (d)V(V - (d-Vi)d)) dz
=(e+ ) / (V3¢ - d|* + (V3¢ - d)d|* dz + L.o.t, (86)
Q
for

1 1
———lLo.t, = l.o.tg, d l.o.tp. d
Et N T TN </Q oo “/F ot ">

:/v (AY) - e(d) V- ((d- V)Vd" + (Vd' V) ® d) do

/ V3 (V2Vd) @y d+ (V2ed) © Vd)' da
— 5/QV- (V2d)(Vd : (V*9d) @ d)) + (Vd : V2)(V - ((d @ (V*d))d)) dz
+ a/Q(Vd :V2)(Vd : (V*d) @ d))dx + ¢ /Q V2Yvd : (V3 - d)d ® d dx
+e /Q (V3% - d+ V*Vd) : (V2d - d)(Vd)" + (Vd'V*yd) @ d + ((Vd)'V*d) © d) dz
- [ [(Vud) £ V(d-m) (Vo) © )] : T do
+ /F (VZ¢m) - [(V*ed) @ V(d-n))n — (V*yd) © d)Vn)n] do
- /F Vi€ —m¢) - (V9d) @ d) + (V*¢d) @ d)" (Vn)' Vi) -n Vi -ndo
+ [(V(Vum) ) Ve (926 = 70) - d)d — (V0T V- d)d) do
- /F (V(V-n)-n)(V*d) @ d) : Ven + Vr((V) V) : (V9d) © d) do
— 5/F(V2wd . d)V(d-n)-V*pd — (V*d - d)Vnld - V*)ddo
+ 5/F(V2wd -n)(Vd - d)V(d-n) -n— (VZd-n)(V*d - d)Vnld ndo
+e [ Ve (VnT0-d) - (V0d- d)d) = Ve (Vr(E =) - ) (V0d- ) do. @)

Proof. Using
V(V-((d-V)d) =V - (V((d-V)d)" =V ((d-V)Vd" + (Vd' Vi) @ d+ (Vyd) ® d)
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and expanding the matrix £(d) on the left-hand side of (86) we obtain

[ 9(80)- @V (@ Vi)a) de
_ /Q V(AG) - £(d)V - (V2d) © d) + V(AY) - e(d) ¥ - ((d- V) VT + (Vd'Ve) @ d) dz
= /Q V(AY) -V - ((V*d) @ d) + e(V(AY) - d)(V - (V*)d) @ d) - d) dx
+ /Q V(AY) - e(d) V- ((d- Vi)VdT + (VdTVe) @ d) da. ©9)

The integral on the last line is no longer quadratic in the third order derivative of 1/ and will be collected in 1.0.t..
We now turn to the first term on the right-hand side of (88). For the terms quadratic in the third order derivatives
of 1 to occur with a good sign we need to integrate by parts two times and handle the occurring boundary terms.
Using the integration by parts rule for matrices and tensors, we find

/QV(Aq/)) V- ((V*9d) @ d) de = /Qv-(v%z})-v-((v%d) ® d) dz
__ /Q (V29 : V- (V(V20d) @ d)T) da + /F (V2m)V - (V2ed) @ d) do

- /Q (V39): (V(V2pd) ® d)T) da: — / (V(V2d) © d)T) - m] - V2 do

I
+ / (V2Ym)V - (V3pd) @ d) do. (89)
I

The first term gives a term with a good sign quadratic in the third order derivative of ¢) and all other terms can be
estimated and are part of 1.0.t.,. That the first term on the right-hand side gives us terms with a good sign, can be
seen by expanding the tensor product and using V(a®b) = Va®j;b+a®Vband V(Ab) = (VA)T-b+ AV,
where for a matrix A € R%*? and a vector b € R% we have A ®j; b := (aikbj)ijr and b @ A := (b;ajk)ijk-
First we note

V(V3d @ d) = V(V*)d) @y d + (Vihd) @ Vd
= ((V3)T - d) @y d + (V2Vd) @y d + (V2d) @ Vd
and then, using (V31)T" = V34), where the transposed of a three dimensional tensor G = (G )ijix € R3*3*3
is defined as G = (Gi;)ijk since we can interchange the order of derivatives, (v € W419/3(Q) and thus

O, 0, 0,1 € WHI3(Q) s C(90)) we get, using (A @y b)T = A® bfor A € R3*3 and b € R? and that
for two tensors G, B € R3*3*3 itholds GT : B = G : BY,

Vi (VP)T - d) @y d)f = V3T (V)T - d)@d) = Vi (VPe)T - d) @ d)

3 3
= > ((0,00,00,) (02,00, 02,0 i) = D (V24 d)f; = [VP0 - d”.
ijkl=1 ij=1

Using V - (Ab) = V - (AT) - b+ (Vb) : AT we can rewrite the second term on the right-hand side of (88) as
- [(Va0) V- (Ved) o d) - d)de
Q
= / [V (VZd) — Vd: V] [V ((d® (V*d))d) — Vd : (V*yd) @ d)] dx
Q

= /Q V- (V2d)V - (d® (V*d))d) — V - (V2d)(Vd : (V*9d) @ d)) dz
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+e /Q(Vd V) (Vd : (V9d) @ d)) — (Vd : V*9)(V - ((d @ (V*d))d)) da.

The first term also has to be integrated by parts two times to see that it has a good sign and all other terms are in
l.o.t.,. Performing the integration by parts we find

a/ V- (V2Yd)V - ((d @ (V*)d))d) dz :g/ V- (V2d)V - (V*d - d)d) dx
Q Q
= —5/ Vipd -V - (V((V*d - d)d)T) dw+5/(V2¢d-n)V-((V21/Jd~d)d) do
Q r
= 5/ V(VZ3d) : (V((V*d - d)d)T) dx —5/((V((V2wd-d)d)T)n) (V*d) do
Q T
+e / (V2d -n)V - ((V*d - d)d) do. (90)
r

The boundary integrals are in 1.0.t.,, which we will see below, and the matrix scalar product gives a term with a
good sign and lower order terms. Using

(V(V*d - d)d)T = (V*yd - d)(Vd)T + (V(V2d)Td) @ d + (Vd)TV3)d) @ d
and
V(V2ypd)T = (V3¢ - d)T + (VZ2Vd)T = (V3¢ - d) + VdT V2,

where we again used the fact that we can interchange the order of third order partial derivatives of ¢) and thus have
V3 - d = (V3 - d)T, we obtain
V(V3yd) : (V((V*ed - d)d)"
= (V3¢ -d+ V*Vad) : (V((V2pd - d)d) = (V3 -d) : (V3 -d)d®d
+ (V3 -d+ V*Vd) : (V*)d-d)(Va)! + (Vd'Viyd) © d + (Vd) V¢d) @ d)
+ V2pVd : (V3 - d)d @ d. (91)

Usinga ® b : A = a - Ab we find for the first term on the right-hand side
(V39 -d): (V3 -d)dod=|(V-d)d>.

All other terms in (91) are of lower order, that is not quadratic in the third order derivative of 1. To see that also
the boundary terms are of lower order, where we call boundary terms of lower order if there are no third order
derivatives of 1/, we need some involved integration by parts to be able to plug in the Robin boundary condition for
the electric potential 1) and reduce the order of derivatives by one. For the first boundary integral in (89) we find that
the third order term in the second term vanishes since d - n = 0 and for A € C1(;R3*3) and b € C(Q;R3)
V(Ab) = (VA)T -b+ AV,

V((V2pd) @ d)T - n = V((V*d) @ d)n) — (V*d) @ d)Vn
= V((d-n)V*pd) — (V*d) @ d)Vn
= (d-n)V(V*d) + (V*d) @ V(d - n) — ((V*¢d) @ d)Vn
= (VXd) @ V(d-n) — (V*d) @ d)Vn (92)

and thus

—/(V((v%d) @d)T - n): V¥do = —/ [(V*d) ® V(d-n) — (V*¥d) @ d)Vn] : V¢ do.
I I
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Now, we turn to the second boundary integral in (89). Using the characterization of the surface divergence of a
matrix from Corollary 5.24 we find

/ (VZym) -V - (VZd) ® d) do
I
= /F (V2Yn) - Vr - (V2d) ® d) + (V¢n) - (V((V*¥d) ® d) - n)n) do.  (993)

The higher order term in the second term again vanishes, which can be seen by using (G - a)b = (G - b)a, for
G e R®>*3*3 and a,b € R3

(V((V*d) @ d) - m)n = (V((V*ed) @ d)" - n)n

and then proceeding as above in (92). We now turn to the first term in (93). To see that we can reduce the order
of derivatives by one so that no terms with third order derivatives appear on the boundary we use the differential
operators on the boundary cf. Theorem 5.12 and integration by parts on the boundary, cf. Corollary 5.18. We first
note that for any test function v € L?(T") we have

/(V%Zm)-vdJ:/V(V@D-n)-v—((Vn)va)-vdJ
I I
:/vp<vw~n>~ +(V(Ve-n)-n)(v-n) - (Vn)"Ve) - vdo
/vp — 1) v+ (V(Ve-n)-n)(v-n)— (Vn)TVy) -vdo.  (94)

Plugging this back into the first term of (93) and using Vr - (A7) = (V- A) -b+ A : Vrb, cf Lemma 5.22,
and the integration by parts formular (85), we obtain,

(V2 i (90d) 0 ) do
= [ Vet =) Ve - (Vud) ©.d) + (V0 m) - 0)Vr - (V) &) -mdo
- [TV e (T 0 d) o
= [ VR = i) (Vod) @.d) + (T%0d) © @) V(€ = 7)) -0 Vi -ndo
+ [(V(V0 ) m)Tr - (9 (F2id))m) = (VT n) - 0)(Vd) @ d) s Vendo
+ [ Ve((Tn)TV0): (V) © )~ (Vo) £ d)T (Vo) V0) - Ve mdo, (09

where the second term on the right-hand side vanishes dueto . - d = 0 on I'. Using

(d@ (Vid)n = (V*¢d) - n)d = (V*yn) - d)d = (V(V¢-n) - d)d — (Vn'Vy) - d)d
= (Vr(VY - n)-d)d+ (V(VY-n)-n)(n-d)d - (Vn'Vy) - d)d
= (Vr(§ —¢) - d)d — (V' Vy) - d)d

we can reduce the last term in (95) including third order derivatives of ) and all is well and we find
[ (20m)- - (Vo) 0 dyd = - [ VR =) (Vo) d)do
r
+ /(V(Vw ‘n)-n)Vp - ((Vp(§ —7¢)-d)d — (V'nTV@ZJ . d)d) do
r
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— /F (V(VY-n)-n)(V2d) @ d) : Vin + Vi (V)TVY) : (VEd) @ d) do

_ /F (V20d) © &) (VR)'VY) -n Vi -n do.

Next, we turn to the boundary integrals in (90) and proceed as above. For the first boundary integral on the right-
hand side of (90) we find as above that the third order term vanishes

V((V*d - d)d)'n = V((V*d - d)(d-n)) — (V?¢d - d)Vn'd
= (d-n)V(V¥d-d) + (V2¢d - d)V(d-n) — (V2¢d - d)VnTd
= (VXd - d)V(d-n) — (V*)d - d)Vn'd.

Next, we turn to the second boundary integral on the right-hand side of (90). Using the characterization of the
surface divergence, cf. Theorem 5.15 we find

5/(V2wd -n)V - (VXd - d)d) do
I

= 5/(V2wd-n)Vp - ((V2yd - d)d) + (V*pd - n)V((VZYd - d)d)n - n do.
r

The third order term in the second term on the right again vanishes as above. For the first term we use (94) and
integrate by parts

£ / (VZ)d -n)Vr - (V*d - d)d) do
T
= €/FVF(§ —71p) - d(Vr - (V*d - d)d)) — VnI' Ve - dVr - (V2d - d)d) do

=e /F Vr (VnTVe - d) - (V2¢d - d)d) — Vi (Vr(€ = 7¢) - d) - (V*)d - d)d)) do.
Putting everything together we obtain (86). O

Lemma 5.26. Forl.o.t., from Lemma 5.25 we have
K 2 1 2
klot.,, <C+ 5 ”V(Alﬁ)”Lz(Q) + Z Hvzl/JHLQ(Q)

for Ck <1 + HdH%VQ,OO(Q)> < 1/32 for some constant dependent on |1 1o (o 7.w1.2(qy) @nd (|| 1.0 () and
the outer normal field 1.

Proof. We first turn to the volume terms of L.o.t... Using that ||| 1.0 (o 7, w1.2(c2)) @nd [|dl[|yy1.00 (3 @re bounded
by a constant and applying Hélder's and Young’s inequality we find

/ l.o.t.q. dx
Q

2
Lem.§5.28 kC (||V(A¢)||L2(Q) + HVZQZJHLQ(Q) + 1) (1 + HV%HH(Q) + HdHWQ’OO(Q)) +rC HV%HLQ(Q)

IV @) a0 + 5O (149762 + ldlr2eie))

1
Z \\V(AWHZL?(Q) T3 HV%H;(Q) +C,

where we used the smallness assumption on k for the last inequality. Now, we turn to the boundary integrals
in l.o.t.,, cf. (87). For that we use that we can estimate the surface differential operators with the bulk one,
cf. Lemma 5.29 below, to obtain

K

< kO HV%HH(Q) (1 + HV2¢HL2(9) + Hd||W2’°°(Q)) +rC HV%H;(Q)

IN

IN

CED) ’— /F [(VZd) ® V(d-n) — ((V*¢d) @ d)Vn] : VY do
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<10 (14 o) V201 o) < mc( + ldlyzee ) V2 50y + 35 198l 7200
< kC (1 120 ) ) V20120 + 1 " V(A + C
< O+ 55 [IV%ha(qy + 2 IV (A8 2

where we used the trace estimate [14, Prop. 8.2] to find

2 2 _ 2
IVl ey < S IVl 20y + 107D VP4 12
-1
with § = 3 (1 + HdHWQ,OQ(Q)) , Lemma 5.28 to estimate

HV%H;(Q) <2|V(AY)| 72 +C (HV%H;(Q) + 1)

and the smallness assumption for . All other boundary terms in l.0.t., can be estimated analogously and we

obtain
K /l,o,t /-edU < 71 HV21/1H22 + — HV(A#})HQEQ Q + C.
- I =8 L2(Q) A )

O
Lemma 5.27. Forl.o.t., from Lemma 5.25, 1.0.t.qy given in (48) andl.0.t.r given in (51) we find
max 7—
'2/ (/ Lo.t.q da + / Lo.t.p do + Hl.o.t.n> dt‘ < C+ S IVrlI 20 B2y
0 Q
2
+ T HVF¢ dHL2 0, Tpar; L2(T)) T HV ¢HL2 0, Ta; L2(2) HV(AWHH 0, TaiL2() - (96)

Proof. We recall
Lot.g = (e + AV : ((d- Vy)Vd +d® (Vd V)

from (48) and find
' /m/lotgdmdt'<2s+)\ /'“‘”/yw ((d-Ve)Vd +d @ (Vd'Ve))| da dt

1 2
< = |!V2¢HL2(O7TmaX;Lz(9) + C |l ) V81720 1 22(0) < 3 ||V21/’HL2(0,TW;L2(Q)) +C.
Next, we recall the definition of l.o.t.r, cf. (51),

Lot.r = =2V - Ve + (Vn) Vi - Vb + (€ — 7¢)°Vr - n — (V) VY - n(€ — T¢)
+(e+ ) ((d-V)(Vn)Td- Vi — (Vré- d)(Vry - d) — (€ = 7¢)(d- V) (Vr)Td-n) . (97)

We estimate each term individually. First, using Hélder’s inequality, we find
Tmax 2 7— 2
‘2/0 /F(—QVF€ V) dodt] < ClIVréllie oz, 2wy + 5 IVErYllieom.aar) -

For the second term we use a trace estimate and a Sobolev—Slobodecki interpolation [41, Thm. 11.3-3], to estimate
the gradient of ) on the boundary by

1/2 3/2
Vel < IV < CIVEIRsma@) < ClYlmse@ < C Il 2q 19152 2q
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With this estimate the second term in (97) can be estimated as follows,
Tmax T 2
‘2 /0 /F(Vn) Vi - Vi do dt’ < ISVl oo 0y VN 220 122 ()

Tmax
1/2 3/2
< ClVnlyray [ 16 a1 Ra 4
2
< Clinliyaa ||¢||%2(0,Tmax;W1v2(ﬂ>>+g||V2‘/’”L2<0,Tm;m<m>‘ (%8)

Young with p=

The last term on the right-hand side can be absorbed into the ]Vzw\Q term of (54) with good sign and the first term
is bounded by the first energy inequality. For the third term in (97) we find

Tmax
‘2/0 /F(f —7¢)?Vp - ndo dt' < CNIVr - 1l ooy 16 = 7912200 Bpucz2 ()

<C ||n||wl,oo(r) (H§||%2(0,TmaX;L2(F)) +C ”/l/)”L2(0,Tmax§W1’2(Q))> <C.

The fourth term in (97) can be handled, using the trace estimate [14, Prop. 8.2], which gives us that for all p € [1, d)
there exists C' > 0 such that for all § > 0 and all u € W1P(Q)

1
lulliay < 8 1¥0liney + € (143 ) o %9

holds, for g € [1, ((i;_lp)ﬂ . With ¢ = 2 = p, which is a valid choice for d = 3, we find
j—lnﬂx
'2/ /(—(Vn)Tw n(E — Tw))dadt‘
0 I
Tmax
< 29y Il | 19y W ey + 7y 15y
Tinax 1 2 2 C 2 2 C 2
< .8 V2% o + (HVW\WLZ’(Q) + Hf”y(r)) dt <C+ 2 HV w“L2(Odex,L 2(0)) *

For the fifth term in (97), which is the first on the second line, we proceed analogously to (98) and find

‘2(5+)\) /OT /F(d.w)(Vn)Td-v¢ dadt‘
< C VR ooy 1@l ) V8N 20 Tcz2(0)
< ClInltysacey Nne ey 130 i) + 5 1926 a0 sty
Next we turn to the second term on the second line of (97) and find

'2<s+A> / " / <—<vpa-d><vw‘d>>dadt\

<C ||5HL2(0 Thax; WH2(T)) HdHWl > (Q) + 7' HVF@Z) d||L2 0,Tmax; L2(T))

max ;

Finally, we turn to the last term on the second line of (97) and find
Tmlx
’ (e+ ) / / ¢ —1¢)(d- V) (Vn)Td- n)dadt’

Tm‘dx
< CIS(VR)| poo(r ”dHIQ/VlvOO(Q)/O IVl 2y (||5||L2(r) +7 WHL?(F)) dt
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< CIVe)|lwram ||d|%v1,oo(n)/0 19 lly22(0) <||5||L2(r) +7 H%ZJHWLZ(Q)) dt
< C (Il Il +1) (160320 tmuszary + 11220 i)
G
By Lemma 5.26 we have
kl.ot.,, <C+ g HV(AW”i%o,Tmax;L?(Q)) + i Hv2w}|22(O,Tmax;L2(Q)) '
Putting this inequality and the estimates for l.o.t. and l.o.t.- together we obtain (96). O

Lemma 5.28. Forvyp € W410/3(Q), ¢ € W310/3(T") and d € W**°(Q) tulfilling e(d)V1) - n + ¢ = £ and
d-n =0onT, itholds

1920l 2 gy < 2IV(A) 2y + € (172 2y + 1)

for some constant dependent on ||1)|| ;e o .12 (2))-

Proof. Assuming that ¢» € W>19/3(Q) the fourth order derivatives are continuous and we can interchange them
to obtain V - (V31)) = V(V - V2¢). Using integration by parts two times, we find

V%720 :/QVST/”VST/JdCB:—/§2V2¢2V‘V3¢dw+/r(vgw'n):V2wda
:/(v-v%)-(v-v%) dm—/(v%n)-(v-vzw) da+/(V3w-n):V2¢da. (100)
Q I I

By the density of smooth functions in W*19/30(Q) this also holds for 1p € W*19/30(Q). The volume term is
already the one we want, since

V-V =V (V(Vy)" = V(V- Vi) = V(Ay)

and we turn to the boundary integrals. The first boundary term on the right-hand side can be rewritten using the
surface divergence of a matrix, cf. Definition 5.21 and Corollary 5.24

— /F (VZm) - (V- V) do = — /F (VZm) - (Vr - V2) + (VZ9n) (V3 - n)ndo
=- /F (V2ym) - (Vr - V29) + (VZyn) - (V(VYn)n) — (V?¢n) - (V¢Vnn)do. (101)

The last term is already of lower order, the second term will cancel with part of the other boundary term in (100)
and the first one has to be estimated. For that we first note that for any test function v € L?(I") we have

/(V%Zm) -vdo = / V(Vy-n) v—((Vn)IVy)-vdo
r r
= /FVp(Vz/J n)-v+ (V(Vyp-n)-n)(v-n)— (Vn)IVy) vdo

= /FVF(§ —7) v+ (V(VY-n)-n)(v-n)— (Vn)IVY) - vdo.
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Plugging this back in and using Vr - (ATb) = (Vp - A) -b+ A : Vrb, cf. Lemma 5.22, we obtain,
- [[(9Fm) - (Ve V) do
= [ Vrle =) (Tr-V20) + (VT m) - w)((Tr - V20) - m) = (V) V) - (V1 - V25) dor
= [ =VHE =70 TR+ Vele = 0) - (T0m) Ve -+ V(T ) - m)((Vr - (V0m)) do
+ / V(YY) : V2 — (V(V - n) - n) (V2 : Vin) do
- /F (VR)TV) - (V24m) Vi - ndo, (102)

where we used the integration by parts rule (85). All terms except the third on the right-hand side are already of
lower order and for this term we note

[V (V) m)(Ve- (Tm)) do
_ /F Ve(V(Ve ) -n) - (V2m) — (V(Ve - n) - n)((V2gn) - n)Vp - ndo
== [ Fr(€=70) - Ve(T(T6m) -0 + (VT ) - m)(Tr(V(V-m) ) ) do
+ [ (VR)T90) - Ve(V(Tam) ) + (VT 0) - m)(T%0m) - m)Vr - dS
= [ A= i)V m) 1) = V- (T) V)T (T m) - m) do
+/F(V(Vw-n)~n)((vn)TW)-nvr-n+(V(V¢-n)-n)(<V2wn) -n)Vr-ndo, (103)

where the second term after the second equality sign vanishes, since the surface gradient is tangential and thus
Vr(V(VY-n)-n)-n =0onT. Now we turn to the second boundary integral in (100),

/F (V3 -m) : V3pdo = /F V(V3m) : V3 — (V2)Vn) : V3 do
- /F Vr(V2n) : V2 + (V(V2m)n @ n : V29) — (V9Vn) : V2 do
=- /F (V2m) - Vi - (V2) = (V2¢m) - (V2Yn)Vr - ndo
+ [ (VP umpm) - (Vim) — (V20¥m) : V4 do (104)

The first term on the last line indeed cancels with the second term in (101) and the first term on the first line is
identical to the first term on the right-hand side (101) and thus can be handled identical. Putting (102), (103) and

(104) back into (101), where the terms from (102) and (103) now appear twice due to the term from (104), we can
rewrite (100) as

HV%H;@ = [V(AY) |72 — 2/F(V2wn) - (Vr - V) do
- / V2 |>Vr - n — (V2Vn) : V2 + (VZYn) - (V2)Vnn) do
r

= |V(AY)|[72(q) — Q/FV%@ —7¢) : VY = Vr({ = 7¢) - (V¢n)Vr -ndo
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=2 [ (V00 0T Vem) = Vr((V)90) s V20 4 (Fn) V) - (V2m) Vi do
+2 [ Ar(¢ = ri)(V(V0m) - m) = Vo (V) V)T (T6 ) - ) do
+ [V ) m)(Tn) V) Ve ot (VT ) m)(Vm) ) Vi - o
+ [IV%nPYe 0= (V269n) s V2 4 (F0m) - (V0¥ nm) ddo
< IV(AD)IIF2(0) + C V2] 1oy + C IV 72y + C

1
< IV &) 2@ + 5 19l a0y + €[] a0y + €.

where we used the estimates from Lemma 5.29 and the trace embedding [14, Prop. 8.2]. The term with the third
order derivative can be absorbed into the left-hand side of (100) and thus our proof is complete. O

Lemma 5.29. For f € W22(Q), v € W22(Q)? and g € W32(Q) it holds
IVES(Dllz2y < ISVAOlL2y s IVeS@)l L2y < 15Vl L2(ry »
Ve - S@)ll g2y < 15(VO)llL2ry -
HV%S(Q)HN(F) < HS(VQQ)HH(F) +CHS(V9)||L2(P) and
1808 @) 2y < [1S0720) | ey + C ISV o)

where the constant C' > 0 depends on || V1| o rv)-

Proof. Using the characterization of the surface derivatives by the projection of the bulk derivatives, cf. Theo-
rem 5.12, Theorem 5.13 and Theorem 5.15 this follows from straight forward calculations. O

5.3 Some additional proofs for the interested reader

Proof (of Lemma 3.1). By Hille-Yosida's generation theorem we know that (0, o) is in the Resolvent set p(A) of
A, see for example [19, Thm. 3.5], and the Resolvent R(\, A) := (A — A)~1 : X — D(A) C X is well-defined
forall A € p(A) and in £(X). Thus the well-definedness of R, follows from

R.=(I—-rA) = <H (1 — A))_l = %R(l/n,A).

R

We now prove the continuity from item 1. For that we use [42, Lem. 3.2], by which we have limy o, AR(\, A)z =
x forall z € X and the uniform bound || R(A, A)||z(xy < M/A for some M > 0, which also comes from the
Hille—Yosida generation theorem. With these tools, we can estimate

[Re(2) — 2l x < [|Re(zn — o)l x + |1 Re(2) — 2l x

1 1
< IR Al o — ol + | LR ) 0) - o

X

)

1
< M o ally + |1 RO/5 A e) -

X

by the above mentioned bound on the operator norm of the Resolvent. The right-hand side goes to zero, by the
strong convergence of {z } and the continuity result from [42, Lem. 3.2] mentioned above. We next prove item 2.
For arbitrary ¢ € X ™ we have

(¢, Ri(zx) — ) = (9, Re(xx) — 24) + (), T — 7).
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The second term on the right-hand side goes to zero for x — 0 by the definition of weak convergence and for the
first term we observe

o R =) =| (o (RO ) 1) )

1

<ol loals [2RO/mA) 1) < Clelle |2RO/RA) - (3 - 4) RO/ )

kK L(X)
1 (1 _ A)
K K

where we used that weakly convergent sequences are bounded and the uniform bound on the operator norm of the
Resolvent given by Hille—Yosida's theorem. The right-hand side goes to zero for x ~\, 0 and the weak convergence
of (Rk(x)) to x follows. ltem 3 is again a simple consequence of this uniform bound. ltem 4 can be deduce by a
simple estimation using AR(\, A) = AR(\, A) — I, see for example [19, Sec. 1, Chap. IV]. For all x € X we
have,

L(X)

< Clellx- IR/ 5 All ey < Cllellx Al 2peay,x) 5

L(D(A),X)

IRe(e)ly < C IRy = € (1Bula)x + AR )
= (IR + 5 ARG @D ) <€ (el o+ 1 |LRO/K A

e
— ||z
x K *
1 1
<C (14 )l + O [Ra(@)llx < C1L+1/m) [l
for C' > independent of «, where we used the estimate from item 3 for the first and the last inequality. O

Proof (of Lemma 4.3). By the non-negativity of c* and mass conservation we obtain ||c* ||L<,O(0 TSI Q) = Hcoi HLl @
and thus by Corollary 3.7 and the Sobolev embedding W 1%/5(Q) < L?(Q) we obtain

HCBEHLl(Q).

1€l oo (0,722 (02)) < C M@l oo o, 75mw1875(02)) < — (105)

Testing (10b) with 1) we obtain

| vt da e [ofdo = [ pvde+ [ vedo

applying Young’s inequality we can estimate

191l oo 0,122 (0)) < € (H@HLoo(o,T;L?(Q)) + ||5||Loo(o,T;L2(r))) :

Combining this estimate with Agmon—Douglis—Nirenberg elliptic estimates, see [36, Thm. 3.1.1], we obtain

191 oo 0,22 (0)) < € (WHLw(o,T;m(Q)) + el oo 0,1 22(0)) + HE@)HLN(O,T;WL?(Q)))
+
HCO HLl(Q)
K

<C <||80HL°<>(0,T;L2(Q)) + ”£HL°°(O,T;W172(F))) <C + C il Lo o, 2ryy - (108)

where F denotes the trace extension operator. Next, we test (10a) with ct. By integration by parts, see [17,
Cor. 8.1.10], we obtain

d1
&2M%w;m+4v&w&QM=—waM®ww»wﬂwm

< [0 s gy IMDI oy 190 oy [V (0) | gy (107
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for almost all ¢ € (0,7, where we used that v is divergence free and Hélder’s inequality. Using Gagliardo—
Nirenberg’s inequality and a classical Gronwall argument we obtain the bound of ctin

L®(0,T; L*(Q)) N L0, T; W12(Q)) < L*>(0,T; L*(Q)) N L*(0,T; L5(Q)) — L3(0,T; L3(Q))

and thus the boundedness of the first two terms in (12) follows. For the third term in (12) we note that by elliptic
regularity [36, Thm. 3.1.1], we have

1, 4 1
lell oo w220y < € (,i e e 0,7 2200 + <K + 1> ||90HLoo(o,T;L2(Q))> < C(k)
and thus by higher order elliptic estimates, [28, Rem. 2.5.1.2], and (106) we obtain

191l os (0,522 < C (H@ + Pl poo0,mw220)) T HSHLOO(O,T;W&?(F))) < C(k),

which finishes the proof of Lemma 4.3. O

DOI 10.20347/WIAS.PREPRINT.3104 Berlin 2024



	Introduction
	Main results
	Preliminaries
	Basic properties of the regularization operator
	The Stokes operator as generators
	The Robin Laplacian as a generator
	Trace theorems

	Existence of suitable weak solutions
	Our regularization operators
	Local existence of a unique weak solution to a regularized system
	The Nernst–Planck–Poisson subsystem
	The fully regularized system

	Energy estimates
	Limit passage

	Appendix
	Functions on the boundary
	Matrix-valued functions on the boundary

	Auxiliary results for the flow model
	Some additional proofs for the interested reader


