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Abstract

In the modeling of collective effects arising in bacterial suspensions in fluid drops, coupled chemotaxis-
(Navier-)Stokes systems generalizing the prototype

n+u-Vn = An—V-(nVe), rzeQ, t>0,
¢t +u-Ve = Ac—nc, re, t>0,
u = Au+r(u-V)u+ VP +nVe, reQ, t>0,

V-u = 0, zeQ, t>0,

have been proposed to describe the spontaneous emergence of patterns in populations of oxygen-
driven swimming bacteria. Here, x € R and the gravitational potential ¢ are given and Q C RY is
a bounded convex domain with smooth boundary.

on dc

Under the boundary conditions 37 = 92 = 0 and u = 0 on J€2, it is shown in this paper that

suitable regularity assumptions on the initial data entail the following:

e If N = 2, then the full chemotaxis-Navier-Stokes system (with any x € R) admits a unique
global classical solution.

e If N = 3, then the simplified chemotaxis-Stokes system (with k = 0) possesses at least one
global weak solution.

In particular, no smallness condition on either ¢ or on the initial data needs to be fulfilled here, as
required in a related recent work by DUAN/LORZ/MARKOWICH (Comm. PDE 35, 2010).
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1 Introduction

When bacteria of the species Bacillus subtilis are suspended in water, it can be observed experimentally
that spatial patterns may spontaneously emerge from initially almost homogeneous distributions of
bacteria ([3]). A mathematical model for such processes was proposed in [24], where it is assumed
that the essentially responsible mechanisms are a chemotactic movement of bacteria towards oxygen
which they consume, a gravitational effect on the motion of the fluid by the heavier bacteria, and a
convective transport of both cells and oxygen through the water (cf. also [3] and [15]). This leads to
a PDE model of the form

ne+u-Vn = An—V-(nx(c)Ve), reQ, t>0,
¢t +u-Ve = Ac—nf(c), ze, t>0, (11)

ug = Au+k(u-V)u+ VP +nVe, zeQ, t>0,

V-u = 0, reQ, t>0,

for the unknown bacterial density n, the oxygen concentration ¢, the fluid velocity field « and the
associated pressure P in the physical domain Q C RY. The gravitational potential ¢, the chemotactic
sensitivity x(c) and the per-capita oxygen consumption rate f(c) are supposed to be sufficiently smooth
given functions. A simple model case can be obtained upon the choices

Vo(z) = const., x(c) = const., fle) =e¢, (1.2)

for instance, which in view of standard assumptions in the modeling of chemotactic cell migration ([11])
and oxygen consumption ([18]) might be considered prototypical. However, different functional forms
of x and f are meaningful as well, according to various conceivable threshold effects and saturation
mechanisms. For instance, in [24] both x and f were proposed as step-type functions vanishing
for small positive ¢ below a threshold, beyond which both attain positive constants. It can also be
reasonable to assume that at large oxygen concentrations chemotaxis is inhibited in the sense that
x(c) = 0 as ¢ — oo ([13], [11]).

When the fixed number £ € R in (1.1) is nonzero, the fluid motion is governed by the full Navier-Stokes
equations involving nonlinear convection, whereas if kK = 0 we consider the simplified Stokes evolution
for u which appears to be justified if the fluid flow remains small ([15]).

As to the mathematical analysis of (1.1), only few results seem to be available so far, and they
concentrate on the natural first question of local and global solvability of corresponding initial-value
problems in either bounded or unbounded domains 2. In [15], certain local-in-time weak solutions
were constructed for a boundary-value problem for (1.1) in the three-dimensional setting under the
assumptions that y = const. and f be nondecreasing such that f(0) = 0. In [5], the Cauchy problem
for (1.1) has been studied on the basis of a priori estimates involving energy-type functionals. It is
asserted there that when = R?, appropriate smallness assumptions on either V¢ or the initial data
for ¢ ensure global existence of weak solutions to the chemotaxis-Stokes system (1.1) with x = 0,
provided that some further technical conditions are satisfied. structural conditions on y and f are
satisfied. In the recent preprint [14], an improvement of this a priori estimation technique allows
for the construction of global weak solutions to the Navier-Stokes version of (1.1) with x = —1 and
arbitrarily large initial data in Q = R?, under basically the same assumptions on y and f as made in

[5].



In the three-dimensional case, the problem of global existence seems to be more delicate: Indeed, here
the only result that we are aware of is presented in [5], where global classical solutions near constant
steady states are constructed for the full chemotaxis-Navier-Stokes system (1.1) with kK = —1 and
) = R3. To the best of our knowledge, the question of global solvability of (1.1) for large initial data
is still open.

In the present paper we shall suppose that Q2 € RY, N € {2,3}, is a smoothly bounded convex domain,
and we shall consider (1.1) along with the boundary conditions

on  Oc
5—5—0 and u=0 for z € 902 and t > 0, (1.3)
and the initial conditions
n(z,0) =no(x), c(x,0)=co(z), u(z,0)=up(x), x € Q. (1.4)

We will assume throughout that the initial data satisfy the technically motivated regularity and
positivity requirements

nog € CO(Q), ng >0 in Q,
co € WH(Q) for some ¢ > N, ¢o >0 in ), (1.5)
up € D(A®) for some a € (F,1),

where A denotes the realization of the Stokes operator in the solenoidal subspace L2(f2) := {¢ €
L2(Q) | V- =0} of L2(2) ([20]).
As to the parameter functions in (1.1), we require that they are sufficiently regular so as to satisfy
x € C?([0,00)), x>0 in|0,00),
fec?([0,00)), f(0)=0, f>0 in(0,00), (1.6)

¢ € C*(9),

and that they generalize those in (1.2) by fulfilling the structural hypotheses

f /
(;) >0 on [0, 00) (1.7)
as well as IV
<;) <0 on [0, 00) (1.8)
and
(x-f) >0 on [0, 00). (1.9)

Our main results on global solvability of (1.1)-(1.3) then read as follows.

Theorem 1.1 Let N € {2,3} and Q C RY be a bounded convexr domain with smooth boundary, and
let k € R. Assume that x and f satisfy (1.6)-(1.9), and suppose that ng,cy and ug comply with (1.5).
i) If N =2, then (1.1), (1.3), (1.4) possesses a classical solution which is global in time. This solution



1s unique, up to addition of constants to the pressure P, within the class of functions which for all
T € (0,00) enjoy the regularity properties

ne C°([0,T); L*(2)) N L>*((0,T); C°(Q)) N C*(Q x (0,T)),
c€ OO0, T); L2()) N L= ((0,T); Wha(Q)) N C21(Q x (0,T)
ue C[0,T); L*(22 ))ﬂL“(( T); D(A%)) N C*1(Q x (0,T)),
P e LY(0,T); Wt2(Q)).

) (1.10)

ii) If N =3 and k = 0, then there exists at least one global weak solution of (1.1), (1.3), (1.4) in the
sense of Definition 5.1 below.

Let us underline in which respects these statements go beyond what is known in the existing literature.

Large-data solutions in the three-dimensional case. First, none of our results requires any
smallness condition on the parameter functions y, f or ¢, nor on the size of the initial data. In
particular, according to the remarks above, Theorem 1.1 ii) seems to provide the first global existence
result for large-data solutions of (1.1) in the three-dimensional framework. Unfortunately we are not
able to cover the full chemotaxis-Navier-Stokes system with x £ 0 here; it would be interesting to see
whether certain generalized solutions in €2 x (0,00) can be constructed for this problem with large
data as well.

Including the prototype case (1.2).  Next, our assumptions (1.7)-(1.9) are weaker than those
imposed in [5] and [14]. Indeed, the approaches in both these references seem to rely in an essential
way on the requirement that the inequalities in (1.8) and (1.9) be strict on [0,00), because then,
roughly speaking, a certain weighted spatial L* norm of Ve is dissipated (cf. (3.1) below). Pursuing
a refined analysis of a second-order energy-like functional, we shall be able to include the borderline
cases when equality holds in (1.8) and (1.9). This extension is not marginal, because it covers the
prototypical choices x = const. and f(c) = c¢ as in (1.2), which is evidently not possible under the
stronger assumptions in [5] and [14]. We remark that by a slight refinement of our analysis it is
even possible to further relax the hypothesis (1.8) so as to require (f/x)”(c) < e only, where ¢ is a
positive number which may depend on ||cgl[ze () (cf. the remark following Lemma 3.4). Therefore,
the present approach is even able to cover the case when we allow for at least rough approximations
of the step-type functional choices for xy and f as mentioned above.

Uniqueness.  We finally point out that our uniqueness statement for N = 2, which is actually a
by-product of our local existence theory, appears to be the first result of this type for (1.1). In the
case N = 3 we have to leave open the uniqueness question, which is essentially due to the fact that
we are not able to derive appropriate regularity properties of our weak solution.

Before going into details, let us mention the papers [4], [22] and [14] where a closely related variant of
(1.1) is considered in which the self-diffusive term in the first PDE is replaced by the porous medium-
type expression An™ with m > 1. From a mathematical point of view, choosing m large should
enhance the balancing effect of (self-)diffusion in the first equation in (1.1), so that solutions should
more likely remain bounded and hence be global in time; in fact, heuristic arguments of this type
could be rigorously justified for Keller-Segel systems without fluid interaction (see [19], [21] and [1],
for instance). A first result of this flavor concerning (1.1) has been found in [4], where global existence
of weak solutions is asserted for bounded domains 2 C R? when m € (%, 2], k =0 and f is increasing



with f(0) = 0. This global existence result has recently been extended in [22] so as to cover the whole
range m € (1,00), and moreover it has been shown there that all solutions evolving from sufficiently
regular initial data even remain bounded in €2x (0, c0). The paper [14] addresses the three-dimensional
analogue thereof, and establishes global existence of weak solutions for k = 0 and the precise value
m = % under some additional assumptions on x and f. This complements a corresponding result in

3
[4] which shows global weak solvability in the three-dimensional case for any m € [T5GH7 2], In the

case N = 3, a complete classification of all m > 1 which allow for global solutions is still lacking;
however, Theorem 1.1 ii) gives rise to the conjecture that for any m > 1 global weak solutions exist,
at least in the simplified chemotaxis-Stokes system when s = 0.

We finally note that all our results remain valid if we replace Q with the whole space RY, provided
that we additionally complement (1.5) by some convenient conditions on the spatial decay of the initial
data as |z| — oco. Since passing to this alternative case is possible by straightforward arguments, we
refrain from giving details here and rather refer to a corresponding construction in [5], for instance.

The paper is organized as follows. In Section 2 we shall apply a standard fixed point procedure to
ensure local existence and uniqueness of smooth solutions, and derive a suitable extensibility criterion
for such solutions. Section 3 will provide an energy identity in the style of that already used in [5] and
[14]. A novel way to exploit this identity, involving a weighted integral inequality (Lemma 3.3) along
with interpolation arguments, will lead to an energy-type inequality (Lemma 3.4) which will form the
cornerstone of our subsequent analysis. This inequality will be used to establish our main results in
the cases N = 2 and N = 3 in Sections 4 and 5, respectively.

In order to avoid redundantly specifying assumptions, let us tacitly assume throughout the sequel
that © is a bounded convex domain in RY with smooth boundary, and only mention here that all
statements before Lemma 3.4 remain valid if the convexity assumption is dropped.

2 Local existence of classical solutions

We first assert local solvability by means of a straighforward fixed point reasoning. Procedures of
this type are well-established in the context of both the Navier-Stokes equations (see [7] or also the
survey [25]) and various types of chemotaxis equations (cf. [28] or [29], for instance). However, since
the argument leading to the proof of our main result will essentially rely on the extensibility criterion
(2.3), for the reader’s convenience we include a proof. Upon slight modifications, it can be carried
over to any space dimension N > 2, but in order to keep the presentation as simple as possible, we
restrict ourselves to the physically relevant cases N = 2 and N = 3.

In view of an approximation procedure we intend to apply in the three-dimensional case (cf. Section
5 below), let us here consider a problem slightly more general than (1.1), (1.3), (1.4), namely

ne+u-Vn = An—V-(nF'(n)x(c)Ve), reQ, t>0,
c+u-Ve = Ac—F(n)f(e), reQ, t>0,
u = Au+k(u-V)u+ VP +nVe, zeQ, t>0, (2.1)
V-u = 0, reQ, t>0,
8n8(i’t) = acg;’t) =0, wu(z,t)=0, e, t>0,
n(z,0) =no(x), c(x,0)=co(z), u(z,0)=up(x), x € Q,




where
F € C?%([0,00)) is nonnegative and satisfies 0 < F'(n) <1 for all n. > 0. (2.2)

Here it will turn out that if we choose F(n) :=n if N = 2 and F(n) = F.(n) = 1 In(1+¢en) fore > 0 in

the case N = 3, then (2.1) will admit a unique global classical solution. In the tivo—dimensional setting
this will evidently prove our main result concerning (1.1), whereas if N = 3 we shall need to take
e \, 0 appropriately to end up with a global object that will solve (1.1) at least in some generalized
sense (cf. Definition 5.1).

Lemma 2.1 Let N € {2,3} and k € R. Suppose that (1.6) and (2.2) hold, and that ng, co and
uo satisfy (1.5). Then there exist Thar € (0,00] and a classical solution (n,c,u, P) of (2.1) in £ X
(0, Tynaz). Moreover, we have n > 0 and ¢ > 0 in Q x [0, Tynaz), and

if Tnaz < 00, then Hn(vt)”Loo(Q) + HC(',t)HWLq(Q) + ‘|Aau('at)HL2(Q) — 00 ast / Tnaa- (23>

For any T € (0, Tynax), this solution is unique, up to addition of constants to P, among all functions
satisfying (1.10).

ProoOF.  Existence. With R >0 and T € (0,1) to be specified below, in the Banach space
X 1= L((0,T); CO() x WH9(52) x D(A%)),
we consider the closed set
$:={(mc,u) € X | InCDllpeq) + et Dllwra@ + 1A%u( )l 2@y S R forae. te (0,7)}

and introduce a mapping ® = (®1, ®2, P3) on S by defining

D1 (n,c,u)(-t) = ePng— /Ot e(t_S)A{V “(nF'(n)x(c)Ve) +u - Vn}(-, s)ds,
Dy(n,c,u)(-,t) = ePeg— /Ot e(t_S)A{F(n)f(c) +u- Vc}(-, s)ds and
d3(n,c,u)(-,t) = e Puy+ /Ot e_(t_s)AP{ﬁ(u -V)u + anZ)}(-, s)ds

for (n,c,u) € S and t € (0,T). Here and below, (e!®);>0, (e7*1);>0 and P denote the Neumann
heat semigroup, the Stokes semigroup with Dirichlet boundary data, and the Helmholtz projection in
L%(9), respectively (]20]).

Then since ¢ > N, we can pick § € (0, 1) such that 2% <pB< %, so that in particular D(B?) — C°(Q),
where B stands for the sectorial operator —A + 1 in L9(§2) with homogeneous Neumann boundary
conditions ([9]). Using that V - (nu) = u - Vn due to the fact that V-« = 0, applying Lemma 1.3 (iv)
in [27] and recalling (2.2) we can thus find positive constants c1, ¢z and c3(R) such that

t
[®1(n, ¢, 0) ()| o () < HetAno\|L°°(Q)+Cl/0 1B e~ =BG - (nF! (n)x(c) Ve + nu) (-, 5)l| Lo ds
t
_p_1
< HnoHLoo(m+C2/0(t—s) O3 ||(nF (n)x(e)Ve + nu) (-, )| Loy ds
< lnollpey + ea(R)-T27%  forallt € (0,7), (2.4)

6



where we note that ¢ > N and o > % imply that both W14(Q) and D(A®) are continuously embedded
into C°(Q) ([9], [20]). Proceeding similarly, we fix any v € (3,1) and estimate

t
@2 (n, ¢ w) (5 )llwragey < Il collwrago) + 04/0 1B e~ (F(n) f() +u- Ve) (-, 8)l| ooy ds
t
< eslleollwrage) + s /0 (t =) (Fn)f(e) +u- V), 8)llLa(ayds
< cslleollwraqa) + cs(R) ST for all t € (0,7) (2.5)

for some ¢4 > 0,¢5 > 0 and c(R) > 0. Finally, we can find ¢; > 0 fulfilling

1A% @5 (n, e, u) (Ol 2) < A% ol 20

wor [ (=57 (I V)ut s + In ) Vol oy s

for all t € (0,T). Here, since o > % > %, we can estimate

(- V)u(s8)l L2y < Ml 8) ooy - IVl 8)ll 220y < esll A%l 5)[ 720
with some cg > 0, so that from the boundedness of V¢ in L™ we obtain ¢9(R) > 0 such that
1A% D3 (n, ¢, w) (-, ) L2y < [[A%uollp2() + co(R) - T for all t € (0,T).

Combined with (2.4) and (2.5), this proves that ® maps S into itself if we first pick R > 0 large enough
(depending on ||| £ (q), [collwra(q) and [[A%ug||z2(q)) and then 7' > 0 sufficiently small.

By a straightforward adaptation of the above reasoning, using the local Lipschitz continuity of x and
f, one can easily deduce that if T" is further diminished then ® in fact becomes a contraction on S. For
such R and T we therefore infer from the Banach fixed point theorem that there exists (n,c,u) € S
such that ®(n,c,u) = (n,c,u). According to standard bootstrap arguments involving the regular-
ity theories for parabolic equations and the Stokes semigroup ([10], [8]), (n, ¢, u) actually enjoys the
smoothness properties listed in (1.10), from which it follows ([20]) that there exists a smooth function
P such that (n,c,u, P) solves (1.1) classically in €2 x (0,7"). Now the conclusion (2.3) is an immediate
consequence of the observation that our above choice of T" actually depends on [|ng|| o (q), llcollw1.a(q)
and || A%uol| 22 only.

Positivity.  Since f(0) = 0, by comparison we obtain ¢ > 0 and also n > 0. Since both n and ¢ are
classical solutions of their respective equations, we now even may apply the strong maximum principle
to obtain that both functions are strictly positive in €2 X [0, Tinaz)-

Uniqueness. In order to demonstrate uniqueness within the indicated class, we suppose that (n, ¢, u, P)

and (7, & 4, P) are two solutions of (1.1) in Q x (0,7) for some T > 0, satisfying (1.10). We fix
To € (0,T) and multiply the difference of the PDEs satisfied by n and n by (n — n) to obtain

%% Q(n —n)? + /Q V(n—n)* = /Q(n —n)E' (n)x(c)Ve-V(n —n)
+/ A(F'(n) — F'(n))x(c)Ve- V(n — )
Q

7



+ [ AP@)(x(e) = x(@)Ver Vo - )

+/ AF'(R)x(e)V(c—¢é) - V(n —n)
Q

—/(u—ﬂ)-Vn(n—fL)—/ﬁ'V(n—ﬁ)(n—ﬁ)
Q Q

=: Il+...+I6 for alltE(O,TO).
Since Ty < T, there exists c1g > 0 such that
172, )l oo () + 70, Ol oo () + [[Vel Ol Laco) + 100 ) |peo (@) < 10 for all t € (0,Tp),

the latter again resulting from the embedding D(A®) — L*°(£2) asserted by our assumption a > %.
Now using Young’s and Hélder’s inequalities, (2.2) and the local Lipschitz continuity of x on [0, c0),
we find ¢;1 > 0 and ¢j9 > 0 such that

Is < /]V n—n)]2+c11/ n?(c — ¢)*|Vef?
)

< /WVn—mP+Qme o
—2(Q)

< / V(n—n)> + / IV(c—&)]* + e / (c—é&)? for all ¢t € (0,Tp)
10 Jo Q Q
2
according to Ehrling’s lemma and the compactness of the embedding W12(Q) — Li2 (©). By similar

arguments involving the Lipschitz continuity of F’ on [0, ¢19], for some positive ¢;, i = 13,...,19, we
have

1 1
Lil < / yV(n—ﬁ)y2+clg/(n—ﬁ)2w02g / ]V(n—ﬁ)]2+cl4/(n—ﬁ)2

and
I < — — )2
4_10/]Vn )| +015/\V
as well as
1
IGS/’V n—mn ’2+016/’U‘ S/]V(n—ﬁ)]z—i—cn/(n—ﬁ)z
10 10 Jqo Q
and

I, = /Qn(u—ﬂ)-V(n—ﬁ)

/]V n — ) +018/ n?lu — o
/|Vn—n| +619/]u—u|2

8
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for all t € (0,Tp), where we have used that V-u =V -4 = 0. Altogether,

1d N2 1 AN (2 / Y
L - _ < 1 -
5 di Q(n n)* + 2/Q]V(n n)F < (e15+1) Q\V(c é)|

+(c14+cl7)/(n—ﬁ)Q+C12/Q(c—a)2+clg/9|u—a|2 (2.6)

Q

for all t € (0,Tp). Proceeding similarly, we obtain cog > 0 such that
3 L=t [IVe—oP = - [ - Pansee—a - [ F@t© - F)e-o
/(u—u) Ve(e—é¢) — /Qﬂ-V(c—é)(c—é)

/]V c—¢)

—}—620/(71—&) +020/(C—é)2+020/ \u—mz (2.7)
Q Q Q

for all t € (0,7p). Finally, integrating by parts and once more using that V-u = V -4 = 0, we find
co1 >0 fulﬁlling

zdt/‘“_“’2 /’V = _“/Q((u_ﬂ)'v)(u—ﬁ)-u—i—m/ﬁ(ﬁ-V)(u—ﬁ)-(u—ﬁ)
+/Q(n—ﬁ)v¢'(u—ﬂ)

1
< / |V(u—ﬂ)|2+021/(n—ﬁ)2+621/ w—a2  (28)
2 Ja Q Q

for all t € (0,7p). All in all, from (2.6)-(2.8) we infer that y(t) := 3 [,(n — 7)? + % Jolc—8)?+
3 Jo lu — 4|? satisfies y'(t) < eaoy(t) for all t € (0,Tp) for some c2 > 0 depending on Tj only. On
integration, this yields y = 0 in (0,7p) and thereby proves the claim, for Ty € (0,T') was arbitrary. [J

IN

The following two basic properties immediately result from an integration of the first PDE in (2.1),
and from the maximum principle, because f > 0 and F' > 0.

Lemma 2.2 Under the assumptions of Lemma 2.1, the solution of (2.1) satisfies

/ n(x,t)dr = / no for allt € (0, Tinag) (2.9)
Q Q

and
e )o@y < lleollzoe)  for allt € (0, Taa)- (2.10)
3 An energy inequality

In this section we shall establish an energy-type identity associated with the first two PDEs in our
system (see Lemma 3.2) and turn this into a useful inequality when €2 is convex and (1.7)-(1.9) and



(2.2) are satisfied (Lemma 3.4). The former has basically been discovered for Q2 = R? in [5] already,
but our conclusion seems to go beyond the one drawn there.

As underlined in [5], the main technical difficulty stems from the fact that this identity indeed may
provide a genuinely dissipated quantity when u = 0 (which is possible when ¢ = const.), but in the
general case u # 0 the drift terms in (1.1) give rise to extra, apparently unsigned, terms (see (3.1)
below). We shall see, however, that this obstacle can be overcome by taking full advantage of some
second-order dissipative term which in the prototype case x = 1, f(¢) = ¢ and F(n) = n becomes
Jo ¢|D?Inc|?, where D%y denotes the Hessian of ¢. The crucial tool in this context seems to be an
integral inequality to be stated in Lemma 3.3, which ensures that this dissipative term dominates an
integral of |Ve|* with a singular weight; in the latter special situation, for instance, it reads

|VC|4 2 2 2
T < 2+ VN) c|D*Inc|”.
o € Q

We note that the results from this section basically apply to any space dimension N > 2 (provided
that a local solution exists, cf. the comment before Lemma 2.1).

To begin with, let us recall a higher-dimensional analogue of the formula [, ' (¢)¢2¢e = —% [ B (0)¢5
that holds for bounded intervals 2 C R and any smooth h and ¢ satisfying ¢, = 0 on 0f2. For a proof
based on integration by parts, we refer to [2].

Lemma 3.1 Suppose that h € C?(R). Then for all ¢ € C?(Q) fulﬁllmg =0 on 99 we have

/Q WVl = —2 / h(@) Agl? + / h(@)| D%l — & / W ()| Vel

-3 | neormIver

With this lemma at hand, a series of straightforward integrations by parts will lead to the following
energy-type equality which, up to the boundary integral, was already used in [5] in the case Q = R2.
However, since the sign of this boundary integral needs to be controlled in the sequel, we prefer to
present a full derivation here.

Lemma 3.2 Assume that requirements of Lemma 2.1 are met. Then the solution (n,c,u, P) of (2.1)

satisfies the identity
d 2
H [amnss [woarh + [FE4 [ gop2er
L[4 2 1
_2/992(0) V| -(u'Vc)—F/Qg(c)-Ac-(u-Vc)

- (258 e

_l’_

1190 gur L[ L 90 g
+3 7 V5 [ al v 3
for all t € (0, Tynaz), where we have set
f(s) [? do _[f do
g(s) = ) P(s) = /1 o) and p(s) = /1 3(0) for s > 0. (3.2)



PrROOF.  First, testing the first equation in (2.1) by Inn yields

d 2
pn nlnn —l—/ Ve / F'(n)x(c)Ve-Vn = / x(c¢)Ve-VF(n) for all t € (0, Trnaz), (3.3)
Q Q

and by a straightforward differentiation and integration by parts we obtain

th/] /w P ( \Vc\Qct /w'Q VAC - ¢4.

Replacing ¢; = Ac— F(n)f(c) — u- Ve and once more integrating by parts, we arrive at the relation

5 [IV0@F = = [ ok - / ¥ (0 (Ve Ac
- [ Fo W(O)|Vef? - /Q F(n)f (e)d()| Vel?
- [ £ ve- VF@)
/ V' ()" (¢)|Ve|*(u - Ve) + / "% (c)Ac(u - Ve)

for t € (0, Tynae ). Here we substitute ¢ = % = \/% and 1) = —2\9/%3 to see that
1 g'(c)
= - Acl? A
it J, 70 i +/ 22(e) B¢
)g'(c)  f'(e) 2
+fFo (o~ eIV

- [ x(@ve-vF@m)

g'(c) o o0 fora
/29 (C)!Vc] (u-Ve)+ /Qg(C)A( Ve)  forall t € (0, Tmaz)- (3.4)

In order to rearrange the first two terms on the right appropriately, we apply Lemma 3.1 to obtain
12
a g°(c)
1 "¢ 1 1 0
—/ 92( )\Vc]4+ / —— |V (3.5)
2 Jo g°(c) 2 Joq g(c) Ov

On the other hand, a direct computation using p’ = % shows that

e = L

2 2 o2 () D2l N () o (N D% - Ye) - Ve "2 ol
/Qg<c>|Dp<c>| —/Qg<>p<>|D|+2/Qg<>p<>p<><D v>v+/ﬂg<> (0)|Vel

_ 2.2 _ 9'(c) 2..V¢) - Ve 9”(c) cl4
= [ gD -2 [ e Vo) e [ aTivel

11




where integrating by parts we find

9'(¢) /12 / ) 2
—2/ D?c-Ve¢)-Ve = — V|Vc|*- Ve
o g%(c) ( ) a g%(c) Vel
g'c) / 9"(c)  29”() ot
= Ve|*Ac + — Vel|®,
fygiveract | (G~ g )Ive
again because = 0 on 0f2. We thus obtain

2 2 _ L 2,2 g'(c)
AmﬂDmnA“@D|+Af@

whence (3.4) and (3.5) entail that

4 9”(0) 4
+ [ v

_ c 2,(6)|2 } 9”(0) ol 1 LQ |2

M/\ - /QgUDp(n+2/992(C)\vr+2/mg(6) o 1ve
RECTICRAC
RO e

—/Q ()Ve-VE(n)

g'(c) e fora
/29 (c)|VC| (u-Ve) + /Qg(c)A( Ve)  forall t € (0, Thaz)-

Added to (3.3) this proves (3.1) O

In deriving a useful estimate from this, we shall make use of one further preparation.

Lemma 3.3 Let h € C1((0,00)) be positive, and let O(s fs do y for s > 0. Then for all positive
0 € C%Q) fulfilling 5 d‘p =0 on 09, the inequality

W (¢) 4 h(y) 20(0)2
| i ivel! < e vaR [ SEpe() (3.

holds.

Proor. Using that © = %, we can rewrite

hl(‘P) 4
/" sV ‘/rVG J2VO(p) - Vh(p). (3.7)
Since g = 0 on 0f), an integration by parts gives
/WVGwM%KX@-Vhw>:= —/wavnxxwﬁ-V®w>—/Vw@ﬁKX@PA@w>
Q Q Q
1 1
- —zéh@ﬂuﬂ@m@-vw-vw—léh@ﬁwaA@wx (3.8)

12



because V|Vz|?> = 2D?z - Vz for z € C*(Q), and again because ¢/ = ;. Now by the Hélder inequality

we obtain
>5-</Qzar;zw owor) o

_/Qh(l)wcp\QA@((P) < (/ Z; > <

=

I R )
2 [ (D) V) wg( e

and

()| ) (3.10)

In view of the pointwise inequality |Az|? < N|D?z|? for z € C%(Q), combmmg (3.7)-(3.10) and dividing
by (/g 23(&) |Vl )5 we easily arrive at (3.6). O

We are now in the position to state the announced energy-type inequality. Its derivation is the only
place in this work where our assumption that €2 be convex will explicitly be needed.

Lemma 3.4 Suppose that the assumptions of Theorem 1.1 hold, and let g,v and p be as defined in
(3.2). Then there exists C' > 0 such that the solution of (2.1) satisfies

i 0 2 ’V”\Q 2 2 4
dt{/”l n+y [ vute \} [ [a@insap<c [t foraitt€ 0T

(3.11)

PROOF.  Since (2 is convex and % = 0 on 09, it follows that %’VGP < 0 on 0N ([2]). Moreover,
(1.8) means that ¢g” < 0 on [0,00), whereas (1.9) ensures that

fg )

<0 on (0, 00).
2> g 2f (0, 00)

From Lemma 3.2 we thus infer the inequality

;t{/nlnn-i- /|V¢ |2} + /|Vn2 / g(c)|D*p(c)?

_2/ )92 Vo) + /leAc(u~Vc)

o 9%(c) (c)
= L1+ 1 for all t € (0, Thaz)- (3.12)
Here, since
Ap() = (@) A+ (@)l = ——nc— L gep
9(c) 9%(c)
we have

=g(c c @ c|?
Ac=g(c)Ap(c) + (0 Vel

13



and hence

L+ = 11—I—/QA,O(C)(U-VC)+/ﬂ§;((cc))|Vc|2(u-Vc)

_ 2 g(c) c|?(u- Ve ¢)(u- Ve
= 3 [ B el o + [ Apfe)(u- Vo

At (3.13)

According to Young’s inequality and, again, the fact that |Az|? < N|D?z|2 for z € C?(2), we have

1 1
Bl < g o8P+ N [ e fup
< 1 [o@ID0R +N [ —s[Te - fuf (3.14)

As to Ji, we once more use that p' = % to rewrite

h=3 [ 90 P V(o).

so that an integration by parts yields

J1 = —;/QQ(C)V]V/)(C)IQ Su = —/QQ(C)(D%(C) - Vp(c)) - u,

because u = 0 on 02 and V -« = 0. In this form, we may estimate J; by means of Young’s inequality
to find that

Al < g [ @R + [ a@Iael fuf

1 / 2 2 / 1 2 2
= — [ g(o)|D%plc)|" + | —=I|Ve|” - |ul®,
1 | a@IDR + [ siwe
so that from (3.13) and (3.14) we infer that
1 1
Ih+M§/g@w%@P+W+U/W¥-W- (3.15)
2 Jo o g(c)

Now since g’ > 0 on [0,00) by (1.7), and since 0 < ¢ < K := |[|co|[ () by Lemma 2.1 and (2.10), we
know that c1 := infc(g x) g'(s) is positive and satisfies g'(c) > ¢1 in Q x (0, Taz). Using this along
with Young’s inequality, from Lemma 3.3 applied to h := g and ¢ := ¢ we obtain that

a2 2 c1 9(€) 1ot (N+1?2+VN)? [ g(0) ult
(NH)/Qg(C)N’ ul” < 4(2+\/N)2/Qg3(6)’v’ " ¢ /Qg’(C)‘ |
cr [ 9(e) e o2 (N+ 122+ VN)? [ g(c) ult
= QQ,(C)’D Pl + c1 /Qg,(c)’ |
1 2 s (N+1)2(2+VN)e 4
< [o@por+ > JxC

14



is valid with ¢z := sup,¢(o k) 9(s). Inserting the latter inequality into (3.15), going back to (3.12) we

easily deduce (3.11) on choosing C' := (NH)Q(?\/N)?CQ. O
1
Remark. A straightforward modification of the above proof shows that given ¢y, the inequality

(3.11) continues to hold if instead of (1.8) we merely require that
f /

(L)-(Ly 2¢1
< 0, K|, here K := o decp:= inf (= . (3.16
Oy “arvap  rORL e K=ol ada N C KORNCED)

This is apparently weaker than (1.8), and in particular (3.16) holds if, for instance,

A 202 ' - s
(;) < m on [0, K| with ¢ := 563(132() (f>(5)

We note, however, that both these relaxed conditions depend on the size of ¢g.

4 The case N =2

The goal of this section is to prove the first part of Theorem 1.1. To achieve this, in the statements
of the preceding section we choose

which is clearly consistent with (2.2) and such that the auxiliary problem (2.1) coincides with the
original system (1.1). Therefore, Lemma 2.1 provides a unique local-in-time solution of (1.1) which
can be extended up to a maximal time 7T},,,; < oo, and in order to prove its global existence we only
need to establish suitable a priori estimates which allow for an application of (2.3) to rule out the case
Tinae < 00. For this purpose we shall exploit the inequality provided by Lemma 3.4 which now applies
directly to the original problem (1.1).

Throughout this section we shall tacitly assume that all the requirements of Theorem 1.1 are fulfilled.

4.1 A priori estimates

In view of (3.11), a natural next step is to find a bound for fOT Jo lul*, which will be accomplished
in Lemma 4.3. As a preparation for this, let us use the mass identity (2.9) and an interpolation to
provide a control of the source term in the PDE for u in terms of some part of the left-hand side of
(3.11). In view of a later application in the three-dimensional setting, and since it might be of interest
also in other applications, we formulate the following statement for general N > 1.

Lemma 4.1 Suppose that N > 1 and that Q C RY is a bounded domain with smooth boundary Let
p>1andr >1 be such that

N
p< m (4.1)

and o
r < Nop—1) (4.2)

15



Then for all T > 0 and each M > 0 there exists C(T, M) > 0 such that if ¢ € L?((0,T); WH2()) is
nonnegative with

/ o(t) <M for allt € (0,7), (4.3)
Q

then the estimate
N(p—1r

/Tuwum dt < C(T, M) {/ /'W|2+1} v (4.4)

PROOF.  Since WH2(Q) < L?(Q) due to (4.1), the Gagliardo-Nirenberg inequality ([6]) provides
c1 > 0 such that

holds.

N(p—1) N(p 1)

1 1 1 1- 1
le2 (5 )llz2e(o) < el Vo2 ()l 2y 12 (5Dl p20)”  +ealle2 (5 t)llza)  forallt € (0, 7).

In view of (4.3), this means that we can find ca(M) > 0 such that

N(p—1)

\V4 2
107 (-, ) 2w ey SCZ’(/Q‘j*l) & for all £ € (0, 7).

Thus, an integration in time and an application of the Holder inequality show that

T T 1
A|wmwa@ﬁ=:/|w<>h%

2 N(p—l)r
2 1- Np-br [Ve|? e
< o (M)T {/ / +T} :
because r < %. This proves (4.5). O

In view of (2.9), in the two-dimensional setting this immediately implies the following.

Corollary 4.2 Suppose that N = 2. Let Ty > 0, p > 1 and r € [1, Z%}. Then there exists C' > 0
such that for the solution of (1.1), (1.3), (1.4) we have

(P*l)r

[ el < e { [T ) (4.5)

with T := min{Ty, Trnaz }-

Invoking the standard energy inequality associated to the Navier-Stokes equations, we can now esti-
|Vn|?
P

mate the desired space-time integral against an arbitrarily small power of fOT fQ
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Lemma 4.3 Let N = 2, and assume that 0 € (0,1) and Ty > 0. Then there exists C > 0 such that
the solution of (1.1), (1.3), (1.4) satisfies

/OT/Q|u|4§C-{/OT/Q|V§’2+1}9 (4.6)

PrROOF.  Testing the third equation in (1.1) with u we obtain (cf. also [23, Ch. 3])

/| 2+ /|vu\2:/nv¢.u for all t € (0,7), (4.7)

because [,(u - V)u = 0 due to the fact that v = 0 on 9Q and V- u = 0. Now given 6 € (0,1), we

apply Corollary 4.2 to p := ﬁ > 1 and r := 2 which is possible because 1% = % > 2. We thereby

obtain ¢; > 0 such that

with T := min{Ty, Tynazx }-

pl)

T
| It < e K45 =k, (48)
0

where K := fO Jo Vnl® 4 g, Next, writing p’ :

n

= —L= since N = 2 we have the embedding Wh2(Q) —
LP'(Q), so that a Poincaré-Sobolev inequality yields ¢; > 0 such that

Il o) < 2l Veliag — forall p € Wy?(9).
Therefore, in view of the boundedness of V¢ in L*°(€2) and Holder’s and Young’s inequalities we can
estimate
[ nvo-u < -l IOl
1 6262
< el O )+ 2 Ol
2 0203 2
< / Gl O + 2B n(, )2, forall ¢ € (0,T).

Hence, (4.7) becomes

d
G [k [ 1Vl < adinC.0lhe  forate0.)

which upon integration gives

t
/|u(-,t)2+/ / |Vu|2§/ ol + o - el K% forall ¢ € (0,T).
Q 0 JQ Q

Since K > 1, this means that for some ¢4 > 0 we have
% T ) 9
[u(-,t)||L2() < cal? forallt € (0,7) and /0 [Vul, )72 dt < caKz.
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Interpolating this yields (4.6): Indeed, according to the Gagliardo-Nirenberg inequality we can find
c5 > 0 such that

T A T T ) 5
/0 /Q = /0 (e, )[4yt < e / IV, 1) 22 - s £) 22yt

and hence conclude that
T
/ / lul* < esK?,
0o Ja

which yields (4.6). O

Combining the latter assertion with Lemma 3.4, among several conceivable consequences we state the
following one which will be needed below.

Corollary 4.4 Let N = 2. Then for each Ty > 0 there exists C' > 0 such that for the solution of

(1.1), (1.3), (1.4) we have .,
/ / Vel* < C, (4.9)
o Jo

PrRoOOF.  From Lemma 3.4 we know that there exists ¢; > 0 such that with g, and p as in (3.2)
we have

1 Trwnp? 1 [T
[omnss [rvoap + [ TR [ g@iproor
Q 2 Ja 0o Ja n 4Jo Ja
1 T
< /nolnno—l—/lvw(co)|2—|—cl/ /|u4 for all t € (0, 7).
Q 2 Ja 0o Ja

Since g is positive on (0,00) and ¢y > 0 in Q, there exists co > 0 such that [Vi)(cp)| < 2 in Q. We
thus can pick ¢3 > 0 fulfilling

/OT/Q W:‘Q "‘i/OT/QQ(CﬂDQP(C)\Q <c3to /OT/Q|U|4. (4.10)

But if we now fix any 6 € (0,1) and apply Lemma 4.3, we obtain ¢4 > 0 such that

/()T/Q\uy‘*gq-{/oT/QNﬁQJrl}e. (4.11)

Inserted into (4.10), this implies that for some c¢5 > 0 we have

/T ]Vn]2< i
o Ja n

because 6 < 1. Therefore, (4.11) and (4.10) show that

/ / ()| D?*p(c)[* < ¢

18
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with a certain ¢g > 0. Since thanks to the boundedness of ¢ we know that ¢’'(c¢) > ¢7 and g(c) < cg
throughout 2 x (0,7") with positive constants ¢7 and cg, recalling Lemma 3.3 we see that

/OT/Q\W‘* < f/OT/Qsé,((?)I
Cg(2+\/§)2 /T/ 9/(0) D2 p(c) 2
g'(c)
2+\f / /Q 1D% (e

and hence conclude. n

IN

IN

In the spatially two-dimensional framework, the latter result is sufficient to guarantee boundedness of
n in L*>((0,T); LP(S2)) for any p < co. This follows from a standard regularity argument which relies
on testing the first equation in (1.1) by powers of n. Fortunately, due to the fact that V -u = 0, at
this stage this step does not require any regularity property of u.

Lemma 4.5 Let N = 2. Then for oll Ty > 0 and any p > 1 there exists C' > 0 such that for the
solution of (1.1), (1.3), (1.4) the inequality

/ nP(z,t)dr < C for allt € (0,T) (4.12)
Q

holds with T := min{Ty, Tz }-
PROOF.  We multiply the first equation in (1.1) by n?~! to obtain

1d

—— [ P+ (p— 1)/ P3| Vn|* = (p — 1)/ x(e)nP~1Vn - Ve for all t € (0,7),
pdt Jo Q it

because V - u = 0. Since ¢ and hence also x(c) is bounded, we may apply Young’s inequality to find
c1 > 0 such that

—1
(p— 1)/ x(e)nP~1Vn - Ve < p/ P2 Vn|* 4 ¢ / nP|Vel?. (4.13)
Q 2 Ja Q

/an|w|2 - (/Qn2p>5 , </Q\vc,4)1

and now the Gagliardo-Nirenberg inequality (see e.g. [26] for a version involving L" spaces with r < 1)
provides ca > 0 such that

1
2\ 2 _ P9 < \Vi 4 . 4 P9 ‘
( /Q n)* = 03y < 2 (IV0E ey - Inf ey + 012 )

By the Holder inequality,

Since ||n? HL%(Q) is bounded by (2.9), we can thus pick ¢3 > 0 such that

—1
P 2<p p—2 2 4) P
cl/gn |Ve|* < 5 /Qn |Vn| +63(/Q|Vc|> (/Qn —i—l),
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so that from (4.13) we obtain that y(t) := [, nP(z,t)dz, t € [0,T), satisfies the ODI
) < cq / ]Vc] )+ 1) for all t € (0,7)
with some ¢4 > 0. On integration we infer that

y(t) + 1< (y(0) +1) - e o JalVel*  for all t € (0,T),

whereupon an application of Corollary 4.4 completes the proof. O

4.2 Proof of the main result for N =2

We are now in the position to prove global solvability which, in view of Lemma 2.1, amounts to
establishing a priori bounds for n,c and u in L®((0, Trnax); L(Q)), L¥((0, Thnaz); WH4(Q)) and
L>((0, Thnaz); D(AY)), respectively. These will be obtained by a bootstrap procedure connecting
a series of regularity arguments which are quite well-established in the theories of the Navier-Stokes
equations and chemotaxis equations ([23], [20], [12], [16]).

PrOOF (of Theorem 1.1).  Let (n,c,u, P) denote the classical solution of (1.1), (1.3), (1.4) in
Q x (0, Tynae) provided by Lemma 2.1. We only need to make sure that 7,4, = o0o. To this end,
we assume on the contrary that T),,, < 0o, and proceed to derive a contradiction to (2.3). For this
purpose, according to Lemma 4.5, given any p € (1,00) we can pick ¢;1(p) > 0 such that

/ nP(z,t)dr < c¢1(p) for all t € (0, Thnaz)- (4.14)
Q
Hence, testing the third equation in (1.1) by u gives

12Vl )
2 2 < 2
s Ll [ el = [ aveus [P = for all £ € (0, Tyas),

which proves that

Tmal
luC D)l 2@ < e forallt € (0, Tpag)  and /0 /Q\Vu|2 < (4.15)

for some co > 0. We next apply P to both sides of the same equation and multiply the resulting
identity by Au. Using Young’s inequality and the projection property [Pyl 2@y < |l¢llr2) for
¢ € L?(Q), we thereby obtain

2dt/ Az uf? + /|Au|2 = +/Q73nV¢Au—|—/Q77((u.V)u)Au

1
5 /Q |Aul? + 01(2)HV¢H%®(Q) + /Q |(u- V)ul? for all t € (0, Tnae)- (4.16)

IN
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Now by the Gagliardo-Nirenberg inequality and (4.15) we can pick cg > 0 and ¢4 > 0 such that

PR

IN

lull e (@) - IVl 220

IN

eallullwez(q) - lull2 ) - (IVulZ2(

IN

cacsl|ullwzza) - IVl 72 0

IN

1
ZHAUH%%Q) + etV 12 for all t € (0, Tnaz),

where we have employed Young’s inequality and the well-known fact that ||A(-)||z2(q) defines a norm
equivalent to [ - [[y2.2(q) on D(A) ([20, Theorem 2.1.1]). Hence, recalling that A = —PA and hence

HA%’U/”LQ(Q) = |[Vul|2(q), we see that (4.16) provides c¢; > 0 such that

2
d/ |Vul? +/ |Aul?* < C5</ |Vu|* + 1) for all t € (0, Trnaz)- (4.17)
dt Jo Q Q

In conjunction with (4.15) this means that there exists c¢g > 0 with the property that

Tma"E
/ \Vu|?(z,t)dz < ¢g for all t € (0, Trnaz) and / / |Aul? < ¢, (4.18)
Q 0 Q

because if t — [, [Vu|?(z, t)dz blew up at some T € (0, Tnaz],(4.17) would entail that [, |Vul?(z,t)dz >

Wlft) — 1 for all t € (0,7) which is incompatible with (4.15).

Now (4.18) along with (4.14) yields

sup ([ A°u(-, 1)l 2y < o0 (4.19)
tG(O,TmaI)

with « taken from the hypothesis of the theorem: Indeed, from the variation-of-constants formula for
u and the contractivity of the Stokes semigroup in L?(§2) we know that

t
[A%u(-, D)2 < [A%o0llr2(0) + /0 [A%e = APn(, )V 20 ds
t
+ / |A%e™ AP (- V)l 8| p2yds  for all t € (0, Taz), (4.20)
0

where thanks to (4.14) there exists c7 > 0 fulfilling
A= =9APn(-, 5)V|| 12y < er(t —s)™*  whenever 0 < s < t < Trnaa- (4.21)

Moreover, since o < 1 we can find p > 2 large such that p’ := % satisfies p'a < 1, and use Holder’s
inequality to estimate

t t
/0 A% 94D Vyu(, ) 2eyds < cs /O (t— ) (- VYul )] 2y ds

68(/;(75—3)_7’/0‘)”1/ . (/Ot||(u.v)u(.,s)||§2(mds) %(4.22)
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for all t € (0,Tnae) with some cg > 0. Here we note that the Holder and the Gagliardo-Nirenberg
inequality and the fact that N = 2 asserts the embedding W12(Q) < LP(Q) imply that there exist
positive cg and cyg such that

Tmaa; Tmaz
.v.’Pd</ .’P.V.’P d
L Dl agyds < [ 9l g, - 19 N
T
< c/ Yu(-, s)|? V(- 8)|[P ds
o | Iy ITUC e,
Tmaw 2 72
< /0 IV )220 - 180, 8) 22y - [0l )75, ds
< e cf

by (4.18). Hence, collecting (4.20)-(4.22) we easily arrive at (4.19). In particular, since D(A%) —
L>(Q) due to the fact that o > £ ([20]), we infer that

lu| < enn in Q x (0, Thnaz) (4.23)
for some c¢17 > 0. Therefore Lemma 3.4 provides ci3 > 0 satisfying
/ Ve (z,t)dx < c19 for all t € (0, Trnaz), (4.24)
Q
because according to the boundedness of ¢ and hence of g(c) = )’2 8 we know that ¢"?(c) = ﬁ is

bounded from below by a positive constant in Q x (0,7T,4,). As a consequence of (4.14), (4.23),
(4.24) and the inclusion ¢y € W14(Q), the variation-of-constants formula and well-known smoothing
estimates for the Neumann heat semigroup (|27, Lemma 1.3]) yield the estimate

1

¢ 111
13l Vol agey + 13 /0 (t— ) 5D (nf(0) +u- Ve)(, )| p2ds

t 1

c14 <1 + / (t— 3)7”% . <01(2) +cio- 0121>ds>

0
< e¢15 for all t € (0, Trnaz) (4.25)
11
av 5)
and then r € (%, q) and apply B” to the variation-of-constants representation of n, where B denotes
the realization of —A + 1 with homogeneous Neumann boundary conditions in L"(2). Due to the
embedding D(B?) < L>(Q) and the maximum principle, we thereby find c¢i6 > 0 and ¢;7 > 0 such
that

A
~
|
VA

Vel D)l e

IN

with certain positive ci3,c14 and c¢15. Finally, since ¢ > N = 2, we can fix a number § € (

t
[n(, 2o < lInollne(o) +C16/O |BP e~ =BT . (x(c)nVe + nu) (-, 8)|| Loy ds

t
< en(14 [ 0= P In@nTe + m)le 9o (4.20
0
for all t € (0, Tynaz). Now using that x(c) is bounded in © x (0, Tiaz), that

InC, $)Vels o)l < lIntss)ll e o IVEC )llLae) < er(55) a5 forall s € (0, Tnax).
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and that
(-, s)ul-, 8)l|Lr) < cr(r)en for all s € (0, Thnaz)
by (4.14), (4.25) and (4.23), from (4.26) in conjunction with (4.19) and (4.25) we infer that (2.3) does

not hold, which is is absurd. We therefore conclude that T},,, = 0o, that is, that (n, ¢, u, P) is global
in time. U

5 The chemotaxis-Stokes system in the case N =3

We now consider the case when in (1.1) we have x = 0 and the domain €2 is a convex subset of R3.
Since we will not be able to prove global classical solvability of (1.1), we first rather deal with the
family of approximate problems obtained upon the choice F(n) = L In(14-en) in (2.1). More precisely,

e
for £ € (0,1) let us consider

( Net +Ue - Vg = An,—V- (lfﬁx(cg)ch), z€eN, t>0,
Cet +us - Ve: = Ace — %ln(l +eng) f(ce), re, t>0,
ugt = Aus+ VP +nVo, reQ, t>0, (5.1)
V-ou = 0, reQ, t>0,
Ine = 9 = (), y. =0, z €N, t>0,
n(z,0) = no(x), c(x,0) = co(z),u(x,0) = up(x), x € Q,

and as before we assume throughout that the assumptions of Theorem 1.1 are satisfied. Then Lemma
2.1 again asserts the existence of a unique local-in-time solution (n., ¢, u., P-) up to a maximal time
Tnaz,e < 00. Our goal is to show that actually T4, = 00 for all € € (0,1), and that the solutions of
(5.1) approach a weak solution of (1.1)-(1.3) as € N\, 0. Here our notion of weak solution is a rather
natural one, consisting of carrying over derivatives to test functions and suppressing the pressure
variable P by projecting the third equation in (1.1) to the solenoidal subspace L2(Q) of L?(Q).

Definition 5.1 By a global weak solution of the chemotaxis-Stokes system (1.1), (1.3), (1.4) with
k =0 we mean a triple (n,c,u) of functions

n € Lioe([0,00); LNQ)), ¢ € Lipo([0,00); WHH(Q)),  w € Lipu([0,00); Wy (2) N L3(92))
such that
nf(c), nx(c)Ve, nu and cu  belong to L},.([0,00); L'(Q)),
and such that the identities

/Ooo/QnatCl/QnoCl(',O) = /OOO/QVH'VC1+/OOO/QTZX(C)VC‘VC1+/OOO/Q”“'VC17
[T [ [weeor = - [T [veva- [T [aeas [T [ave
[ [wac [weato = < [T [vevas [7 [ aveq (5.2)

hold for all {1 € C§°(2 x [0,00)),(a € C§°(Q x [0,00)) and (3 € C§ (2 x [0,00)) fulfilling V - (3 =0
in Q x (0,00).
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5.1 c-independent a priori estimates for the chemotaxis-Stokes system

Our first step towards establishing e-independent bounds for the solutions of (5.1) consists of the
following analogue of Corollary 4.2, which again is a direct consequence of Lemma 4.1.

Corollary 5.1 Suppose that N = 3. Then for all Ty > 0, p € (1,3] and r € [1, %] there exists
C > 0 such that for all e € (0,1), the solution of (5.1) satisfies

3(p—1)r

T . T Vne|? 2
| nconlar < - [0 FRE ] (53)
0 o Jao N

with T = min{Ty, Trnazc}-

We next derive a counterpart of Lemma 4.3. It relies on maximal Sobolev regularity estimates for
the inhomogeneous linear Stokes evolution equation and thereby essentially uses the fact that the
convective term (u - V)u is absent here.

Lemma 5.2 Let N = 3. Then for all Ty > 0 there exists C > 0 such that whenever ¢ € (0, 1), for the

solution of (5.1) we have
T T 2 3
/ /|u5|4§0'{/ /'v”5| +1} (5.4)
0 JQ 0o Ja Me

/OT/Q|WE|§ SC'{/OT/Q vﬁz +1} (5.5)

PROOF.  With K. == [ o ¥2<E 11 for any p € (1,3] and r € [1, 52255], Corollary 5.1 yields
3(p—1)r

c1(p,r) > 0 such that ”nEHTLT((O,T);LP(Q)) < K % for all € € (0,1). Hence, known results on

and

with T = min{Ty, Trnaz,c }-

maximal Sobolev regularity for the Stokes semigroup ([8, Theorem 2.7]) imply that for any such p and
r we can find co(p,7) > 0 such that

3(p—1)r

T
| e Ol < k™ (5.:6)

2

for all € € (0,1). Here we first pick p := 12 and r :=4 = - 2751). Since then W2P(Q) — L*(Q) by

3(p
a Sobolev embedding, (5.6) entails (5.4). Similarly, (5.5) results from (5.6) upon the choices p := 12

and r:= 2 = %, because then W?2P(Q) — Wl’g(Q). O

Since the right-hand side of (5.4) again grows at most like a multiple of a strictly sublinear power of

2
fOT fQ W:;' , we may repeat the reasoning from Corollary 4.4 to end up with the following collection

of a priori bounds.

Corollary 5.3 Let N = 3. Then for each Ty > 0 there exists C > 0 such that for any ¢ € (0,1), the

solution of (5.1) satisfies
T 5 T
/ / né <C and / / luc|* < C (5.7)
0o Ja 0 Jo
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as well as

T ‘VHE‘Q T 4 T 5
/ / <c / / Vel'<C,  and / / v} <, (5.8)
o Ja TNe 0o JQ 0 JQ

and moreover we have

/ Ve (1) < C for allt € (0,T), (5.9)
Q
where T' := min{Ty, Tynaze}-

PROOF.  Proceeding in a similar way as in Corollary 4.4, from (5.4) and Lemma 3.4 we derive the

first two inequalities in (5.8) as well as (5.9, again using the fact that in view of (2.10), ¥"?(c.) = 35523

is bounded from below by an e-independent positive constant in € x (0, Tijaz,). From this, however,
the third immediately results in view of (5.5), whereas the estimates in (5.7) now are consequences of
5

. ana o orollar 1 a led to p:= 3 and r := 3.
(5.4) and of Corollary 5.1 applied to p := 2 and 2 O

5.2 Global solvability of the approximate problems

With Corollary 5.3 at hand, we can proceed to show that our approximate solutions are actually global
in time.

Lemma 5.4 For each € € (0,1), we have Tyaz e = 00; that is, all the solutions of (5.1) are global in
time.

PRrROOF. Let us assume on the contrary that T, . < oo for some ¢ € (0,1), and then pick
any 7 € (0,Tnaze). Multiplying the first equation in (5.1) by n?, integrating by parts and using
Young’s inequality, we obtain ¢; > 0, as all constants in this proof possibly depending on £ but not
on t € (0, Traze), such that

1d 4 2 2 n?
YT Q715_:4—3 Qne\Vngl = 3 Q1_f_5n€x(c€)Vng-Vc8

< /nilvna!2+/ \Vcs!4+cl/n2‘ for all £ € (0, Tinaz.c)-
Q Q @

Upon a time integration, in view of (5.8) this yields c2 > 0 such that
/ ni(t)<cy  forall t € (0, Thnaae)- (5.10)
Q

We next pick o/ € (3,1) and thus have D(AY) < L*®(Q) ([20]), so that we can find positive 3, ¢4
and c5 such that

t
[ue (5 )l oo (@) < esl|A% ue(- )2y = CgHAa e g +/0 6_(t_s)AP”5('a5)V¢d5HL2(Q)

t
< 04(1+/ (t—s)= ||ng(-,s)||L2(Q)ds) <es  (5.11)
0
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for all t € (%Tm,mg, Tinaz,e)- In particular, this entails that

1 1
Hf In(1 +eng)f(ce) + ue - Vee < cg for all ¢ € (§Tm(w7€, Tmax,g)

3

L2(Q)

because of (5.10), (5.9) and (2.10). Therefore, arguing as in (4.25) we obtain ¢; > 0 and cg > 0
fulfilling

IVee( D)llpagy < er (HVemcs (%Tmax,s>

14()
t 1_3¢1_1 1
—i—/ (t—s)"272GD (= In(1 + en) f(ce) + ue - Vee (-,s)‘ ds)
%TTVLIZ"L',E (8 ) LQ(Q)
3
< ¢ forallte (ZTmM,E,TmM,E). (5.12)

According to (5.11), for some cg > 0 we thus have

3
< c9 for all t € (*Tmaa:,sy Tma:v,e) .

H( e X(cg)Vc€+n5u5)(~,s)‘ 1

1+en.

L4(Q)

Now taking any f € (%, 1) and letting B denote the operator —A + 1 in L*(€2) with homogeneous
Neumann data, we have D(B?) < L>°(Q) and hence we find constants cjg, ¢;1 and c19 such that

3
Ne ('7 iTmax,s)

[ne( ) [zo@) < ‘ ‘L‘X’(Q)

t
Be—(t=s)(B-1)y . (__Te :
+c10 /iTmaz,E HB e v (1 n 5nEX(CE)vcE + n5u5>( ,s)‘ L4(Q)ds
t ig Tie
= et éTmaz,s(t o) H (1 Ten, Ve T "Eu‘f)(" 8)‘ o™
< <2 for all t € (ngax,e’ Tma:c,a) .
Combined with (5.11) and (5.12), this contradicts (2.3) and thereby proves that Tjqec = 00. O

5.3 Proof of the main result for N = 3

As a last preparation for the proof of Theorem 1.1 ii), we use the estimates gained in Corollary 5.3 to
derive strong compactness properties by means of the Aubin-Lions lemma ([23]).

Corollary 5.5 Let N = 3. Then for each T > 0, the solutions of (5.1) have the properties that

(ne)eco,1) s strongly precompact in LY((0,T); L*(Q)),
(Ce)ec(o,1) 18 strongly precompact in LY((0,T); Whi(Q)) and
(ue)ee(o,1) 18 strongly precompact in LY((0,T); L*(Q)). (5.13)
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PrROOF.  We fix £ € C§°(€2) and test the first equation in (5.1) by % (n. + 1)755 to see that

/Q&g(nE +1)

1 1 1
_Z /Q(nef + 1)7%n8Fs/(na)X(ca)vna Ve + 5 /Q(na + 1) éneFé(na)X(ca)vca -V¢

(SIS

& = [mernpace] [ oo+ )T

—i—/(ne—i-l); —ue - V&
Q
=: Il—|—12+13+14—|—15 for all t € (O,T), (514)

where F.(s) := lln(1 4 es) for s > 0. By straightforward application of Hélder’s and Young’s
inequalities, in view of (2.9), (2.10) and the fact that 0 < F/ <1 we find ¢; > 0 such that

|| < erl|Ag] 2 (o)

and
1 (Vne|?
< () 2=0). -
151 < ([ F)  ellmioy
as well as
1 _3
I3 < Z||X||LOO((07HCOI|L0°(Q)))'( Qne(ns+l) 2|vns'vce|)'”§HL°°(Q)
L3 | Vnel?
< 2 3 3.| el”\ .
S N B R
<

Vne|?
a [ el + [ FD) jelae,
(3

for all ¢t € (0, 7). Similarly, for some co > 0 we have

< a1+ [ [9ef)  [9€limm)
Q
and
< a1+ [ [9uP) - [VElleio
Q

for all t € (0, 7). Thus, noting that W§’2(Q) < W1°(Q) due to the fact that N = 3, from (5.14) we
infer that there exists c¢g > 0 such that

T 1 T |vn |2
Or(ne + 1)2(-, ¢ : *dtgc/ 1+/ < —l—/ VCE2+/ Vu.|?).
| 1o+ byt < e [ (04 [ B [ vart+ [ 9up)

In view of the estimates collected in Corollary 5.3, this proves that (0(n. + 1)%)ae(0,1) is bounded in
LY((0,7T); (WS’Q(Q))*) Since moreover ((n. + 1)%)56(071) is bounded in L2((0,T); W1%(Q)) according
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to (5.8) and (2.9), we conclude using the Aubin-Lions lemma [23, Remark 2.1 in Ch.II1.3] that ((n. +
1)%)56(0,1) is relatively compact in L2((0,7); L?(£2)), which imples the first statement in (5.13).

In order to verify the claimed compactness property of (c:).¢(0,1), let us write ac(z,t) := F.(ne) f(ce) +
Ue-Vee. Then since 0 < F.(n.) < ng, in view of (2.10) and Corollary 5.3 we can pick positive constants

4, 5, cg and ¢y such that
T 5 T 5
| [ineasei<e [ [af<e
0 JQ 0 JQ

T ) T N4 T N4
/ / lue - Vee|* < 06(/ / el ) (/ / |Vee| ) < ¢y
0 Q 0 Q 0 Q

for all e € (0,1). This shows that (a.).c(o,1) is bounded in L3 (2x(0,T)), so that since ce —Ace = —ae,
standard results on maximal Sobolev regularity for the heat equation ([10]) assert boundedness of

both (cet)ze(0,1) in L§(Q x (0,T)) and of (ce)z¢(o,1) in L5((0,T); W?5(Q2)). Again by the Aubin-Lions

lemma, this shows that (cc).c(o,1) is relatively compact in Lg((O,T); ng(Q)) and thereby also in
LY((0,T); WhH(Q)).

and

Finally, from (5.7) and maximal Sobolev regularity properties of the Stokes evolution equation ([8])
we infer that (uet)ce(o,1) is bounded in L3(Q x (0,7)). Along with (5.8) and again the Aubin-Lions
lemma this implies the claimed compactness property of (ue)ee(0,1)- O

We can now pass to the proof of our main result in the three-dimensional case.

PROOF (of Theorem 1.11ii)).  According to Corollary 5.5, it is possible to pick a sequence of numbers
(0,1) 2 €5 \y 0 such that as € = ¢; \, 0, the solutions of (5.1) satisfy

ne —n and ¢ —c¢ in L},.(Q x [0,00)) and a.e. in Q x (0, 00), (5.15)
Vee — Ve in L},.(Q x [0,00)) and a.e. in  x (0, 00) and (5.16)
Us = U in L},.(Q x [0,00)) and a.e. in  x (0, 00) (5.17)

for some limit function (n, ¢, u). To see that (n, ¢, u) is a weak solution of (1.1) in the sense of Definition
5.1, we fix (; € C§°(2 x [0,00)) and first assume that % = 0 on 0. Multiplying the first equation
in (5.1) by (1, on integrating by parts we obtain

—/Ooonaatg—/ﬂnogl(-,O) = /OOO/QnEAQ—i—/ooo/ﬂngFE’(na)X(ca)ch-VC1+/OOO/QHEU5‘VC17

where F.(s) := L1In(1 + es) for s > 0.
In view of (5.7), (5.8), (2.10) and the fact that 0 < F! < 1, using the Holder inequality we can find
c1 > 0 and, given T > 0, c2(T) > 0 such that w. := n.F/(n.)x(c:)Ve. satisfies

T 20 T 20 T 5 }% T %
/ / lwe |17 < cl/ / [n-Vee |17 < cl</ /ng) (/ / |Vc€|4) < for all e € (0,1).
0o Jo 0o Ja 0o Jao o Ja
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20 _
Hence, passing to a subsequence if necessary we may assume that w, — w in L} (Q x (0,7)) as
e = ¢ N\ 0 for a certain limit w. Since we already know from (5.15), (5.16) and the fact that
F!(s) — 1 for all s > 0 that

we = nx(c)Ve a.e.in 2 x (0,00) ase=-¢; \0,

we may identify w = ny(¢)Ve in Q x (0,00) by Egorov’s theorem and hence conclude that

/0 /QnEFE(ng)x(cg)VcE V(1 — /0 /an(c)Vc -V as € =¢; \(0.

Next, defining z. := n.u., using (5.7) we see that for all T'> 0 there exists ¢3(7T") > 0 such that

//lz€|w< //n ”//|us| T Cep(T)  forallee (0,1)

20
Since (5.15) and (5.17) ensure that 2. — nu a.e. in Qx (0, 00), we infer that 2. — nu in L7

loc
and thus
/ /ngua-vglﬁ/ /nu-VCl as e =¢e; \,0.
0o JQ 0 JQ

Finally, from (5.15) we immediately obtain

—/ /nsﬁtCl — —/ /n@tcl and / /nsAg“l —>/ /nACl ase=c¢; \(0.
0 Q 0 Q 0 Q 0 Q

Moreover, since from (5.8), (2.9) and (5.15) it follows that % € L} (2x[0,00)) and n € L>((0, 00); L' (£2)),
by the Cauchy-Schwarz inequality we see that for any 7' > 0 we can find ¢4(7") > 0 fulfilling

L= LS ) e

We therefore may integrate by parts to obtain

| [sa==[" [ Vv,

and thus conclude that the first identity in (5.2) is satisfied.
In the case when ¢; € C§°(€2 x [0, 00)) has arbitrary behavior at 02, we can easily construct a sequence

of functions ¢1; € C§°(€2 x [0, 00)) satisfying = 841,]- =0on 0 and (1 ; — ¢ in L2(Q x [0,00)) as well

loc

as V(1,5 X V¢ and 0iC1 29,61 in L2 (Q [O o0)) as j — oo. Since by what we have just shown

loc

we know that the first in (5.2) is valid for all j € N, taking j — oo we see that the desired identity
holds for arbitrary (.

(©2x[0,00))

The verification of the second and third equations in (5.2) can be run along the same lines, the only
major issue being the convergence

F.(n:)- f(ce) = éln(l +ene) - f(ee) = nf(c) in Ll?’OC(Q x [0, 00)) as e =¢; \(0.
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To justify this, besides (5.15) we only need to observe that for all 7" > 0 we can fix ¢5(7") > 0 such

that

5
/ / ‘7111 1+ene) - fle) ' < HfHLOO (0sfleoll oo () / / < ol foralle € (0,1)

according to (2.10), (5.7) and the inequality 0 < In(1+ &) < & for £ > 0. Thereby the proof can easily

be completed. 0
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