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EXISTENCE OF GLOBAL WEAK SOLUTIONS TO SOME
REGULARIZED KINETIC MODELS FOR DILUTE POLYMERS*

JOHN W. BARRETT! AND ENDRE SULI}

Abstract. We study the existence of global-in-time weak solutions to a coupled microscopic-
macroscopic bead-spring model which arises from the kinetic theory of dilute solutions of polymeric
liquids with noninteracting polymer chains. The model consists of the unsteady incompressible
Navier-Stokes equations in a bounded domain Q C R%, d = 2 or 3, for the velocity and the pressure
of the fluid, with an elastic extra-stress tensor as the right-hand side in the momentum equation.
The extra-stress tensor stems from the random movement of the polymer chains and is defined
through the associated probability density function which satisfies a Fokker—Planck-type parabolic
equation, a crucial feature of which is the presence of a center-of-mass diffusion term. The anisotropic
Friedrichs mollifiers, which naturally arise in the course of the derivation of the model in the Kramers
expression for the extra-stress tensor and in the drag term in the Fokker—Planck equation, are replaced
by isotropic Friedrichs mollifiers. We establish the existence of global-in-time weak solutions to the
model for a general class of spring-force-potentials including, in particular, the widely used finitely
extensible nonlinear elastic (FENE) potential. We justify also, through a rigorous limiting process,
certain classical reductions of this model appearing in the literature which exclude the center-of-mass
diffusion term from the Fokker—Planck equation on the grounds that the diffusion coefficient is small
relative to other coefficients featuring in the equation. In the case of a corotational drag term we
perform a rigorous passage to the limit as the Friedrichs mollifiers in the Kramers expression and
the drag term converge to identity operators.
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1. Introduction. This paper is concerned with the question of existence of
global weak solutions to a system of nonlinear partial differential equations which
arises from the kinetic theory of dilute polymer solutions. The solvent is an incom-
pressible, viscous, isothermal Newtonian fluid confined to a bounded open set Q C R¢,
d = 2 or 3, with boundary 92. For the sake of simplicity of presentation, we shall
suppose that €2 has solid boundary 0€; the velocity field y will then satisfy the no-slip
boundary condition ¥ = Q on 9€2. The polymer chains which are suspended in the
solvent are assumed not to interact with each other. The conservation of momentum
and mass equations for the solvent then have the form of the incompressible Navier—
Stokes equations in which the elastic extra-stress tensor T (i.e., the polymeric part of
the Cauchy stress tensor) appears as a source term:

Find u : (z,t) € R u(z,t) € R and p : (3,t) € R p(z,t) € R such
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that

ou .
(1.1a) a—; (u-Ve)u—vAyu+Vep=Va T in Q x (0,71,
(1.1b) Vo u=0 in Q x (0,77,
(1.1c) u=0 on 09 x (0,71,
(1.1d) u(z,0) = uo(z) vz € Q,

where y is the velocity field, p is the pressure of the fluid, and v € Ry is the viscosity
of the solvent. For the sake of simplicity, we shall assume that there are no body
forces present: the presence of a body force f € L*(R,[H~'(2)]?) on the right-hand
side of (1.1a) would not cause any particular technical complications. The extra-stress
tensor 7 is defined as the second moment of ¢, the probability density function of the
(random) conformation vector of the polymer molecules. As will be seen below, the
Kolmogorov equation satisfied by v is a Fokker—Planck-type second-order parabolic
equation whose transport coefficients depend on the velocity field u.

Polymer solutions exhibit a range of non-Newtonian flow properties: in particu-
lar, the stress endured by a fluid element depends upon the history of deformations
experienced by that element. Thereby, rheological properties of non-Newtonian fluids
are governed by the flow-induced evolution of their internal microstructure. Follow-
ing Keunings [16], a relevant feature of the microstructure is the conformation of the
macromolecules, i.e., their orientation and the degree of stretching they experience.
From the macroscopic viewpoint it is only the statistical distribution of conformations
that matters: the macroscopic stress carried by each fluid element is governed by the
distribution of polymer conformations within that element. Motivated by this obser-
vation, kinetic theories of polymeric fluids ignore quantum mechanical and atomistic
effects and focus on “coarse-grained” models of the polymeric conformations. Depend-
ing on the level of coarse graining, one may arrive at a hierarchy of kinetic models.
For example, a dilute solution of linear polymers in a Newtonian solvent can be de-
scribed in some detail by the freely jointed bead-rod Kramers chain, which comprises
a number of beads (of the order of 100) connected by rigid linear segments. A coarser
model of the same polymer is the freely jointed bead-spring chain, a Rouse chain,
consisting of a smaller number of beads (of the order of 10) connected linearly by
entropic springs. A coarser model still is the dumbbell model which involves two
beads connected by a spring [5]. As has been emphasized by Keunings [16], such
coarse-grained models are not meant to capture the detailed structure of the poly-
mer. Rather, they are intended to describe, in more or less detail, the evolution of
polymer conformations in a macroscopic flow.

Many of the interesting properties of dilute polymer solutions can be understood
by modelling them as suspensions of simple coarse-grained objects (viz. dumbbells) in
a Newtonian fluid. This paper is devoted to the mathematical analysis of dumbbell
models which are nonlinearly coupled Navier—Stokes—Fokker—Planck systems of partial
differential equations: from the technical viewpoint these relatively simple models
already exemplify many of the analytical difficulties which are encountered in the
study of more complex models.

Since our model problem differs in slight yet crucial details from classical bead-
spring models, here we provide a brief overview of the derivation of the model. Some
of the key steps have been stimulated by the arguments put forward in Schieber [26]
and in Chapter 1 of the recent doctoral thesis of Lozinski [19]; see also Lozinski,
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u(z,t)

T

Fic. 1.1. Noninteracting polymer chains, immersed into an incompressible Newtonian solvent
with flow velocity u, are modelled by using dumbbells, each dumbbell representing a polymer chain.
A dumbbell is a pair of beads, with centers of mass located, with respect to some fized origin,
respectively, at v 1(t) and 12(t) at time t > 0, connected with an elastic spring. The dumbbell is

characterized by the position 1 ¢(t) = %(7;1(15) +12(t)) of its center of mass and its elongation vector
g () = r2(t) — £(0).

Owens, and Fang [21]. For related discussion on the derivation of kinetic polymer
models we refer the reader to the books by Ottinger [22] and Bird et al. [5].

Let us denote by 7;(t) € R%, i = 1,2, the position vectors of the centers of mass
of the two beads in the dumbbell at time ¢t > 0 with respect to some fixed origin.
The center of mass of the dumbbell is then located at r.(t) = 1(ri(t) + ra(t)).
We define the elongation vector (or end-to-end vector) of the molecule at time t by
q(t) = r2(t) — 11(t); see Figure 1.1. The elongation vector ¢(t) is assumed to be
confined to a balanced convex open set D C RY; the term balanced means that Q0 € D,
and —q € D whenever q € D. Typically, D is an open d-dimensional ball of fixed

radius Qmax, an ellipse with fixed half-axes, or the whole of R?.
Assuming that each bead has mass m, the spring is massless, and in the absence
of external forces, Langevin’s equation from statistical mechanics states that

mdUl+<U1dt:Bldt+F(7’2—7‘1)dt
and mdvg + (vedt = Bodt + F(r1 — ro) dt,

where ( is a friction coefficient, k is the Boltzmann constant, u is the absolute tem-
perature, and y; is the velocity of the ith bead with respect to the moving frame,
ie.,

Ql(t) = ,r:,i - g(,':l(t)ﬂf)a 1= la 27
where u(r;(t),t) is the solvent velocity at the point with position vector r;(t) at time
t. Further, B;(¢) denotes the d-component Brownian force acting on bead ¢ at time ¢,

defined as the d-component Gaussian white noise multiplicatively scaled by /2ku(,
ie.,

(Bi)=0, =12 and (Bi(t)[B;(t)]") =2knCéy6(t—t)L, i.j=12
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where [ is the d x d identity matrix, and the angle brackets (-) denote (in this section
of the paper only) the ensemble average over the phase space {(r1,12,7,,7,) € R*}
of possible realizations. The elastic force F' : D C R? — R? of the spring connecting
the two beads is defined by a (sufficiently smooth) potential U : R>¢ — R through

(1.2) F(q)=HU'(3lq*) g,

where H € Ry is a spring constant. It follows from the definition of F' that
(1.3) F(g)+F(—¢)=0 and F(g)—F(—¢)=2L(q).

Ezample 1.1. Typical examples include the Hookean (linear) spring force F(q)
= Hgq, where ¢ € D = R?, corresponding to U(s) = s; and the finitely extensible
nonlinear elastic (FENE) spring force

Hq
Flg)=——357— 4€D={¢€R": |g| < Quax},
W= l41?/Qfax . e 4 f
corresponding to U(s) = —2 Q2. In(1 — Q2 ), where Qmax is the maximum length

of the spring.
Neglecting the acceleration terms in Langevin’s equation, as m is small, the equa-
tions of motion of the beads become

(1.4a) C(dza(t) —w(za(t),t) dt) = Bi(t) dt + E(r2 — 11) dt,
(1.4b) C(dra(t) — u(ra(t), 1) dt) = Bo(t) dt + F'(r1 — 12) dt.

Let f : (r1,72,%,T9,t) = f(r1,72,7,,T,,t) denote the phase-space probability
density function, defined as the nonnegative function f such that [, f(r1,72,7,,7,,1)
dr1dr2dr,dr, is the expected number of dumbbells at time ¢ having bead positions

and velocities in the Borel set A of the phase space R*¢. We define the velocity-space
average ((A)) of a function A : (r1,72,7,,7,) — A(r1,72,7,,7,) by

1 . . . . . .
<<A>>(7:1”£2’t) = W/ . A("Ll’z27£17£2) f(flaz%tlazgvt) d7:1 dKQ;
T

where the contracted configuration distribution function '2(r1,72,t) is defined as
the marginal distribution of f, that is,

w12(7:,17£2at) :/ . f(TI,TQaN17r27t> dtl dtQ
oL,

With these definitions, (1)) = 1. By virtue of Liouville’s theorem from statistical
mechanics, 12 satisfies the following continuity equation:

6¢12
ot

Applying the velocity-space average ((-) to (1.4a,b), we obtain
(1.6a) C(Ur, () —ulra(t),1) = (Bi(t) + F(r2 — 1),
(1.6b) C((E, ) — u(z2(t),) = (By(t)) + F(r1 — 12)-

(1.5)

+ Vo ({2 ) 9") + Ve - ({20 0"2) =0
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Now, by adopting the Curtiss—Bird-Hassager hypothesis of equilibration in momentum
space [7], the velocity-averaged Brownian force ((B,)), i = 1,2, satisfies

<<‘~Bl(t)>> =—kpYr, ln¢12.

We note in passing that Schieber and Ottinger highlight in [27] that equilibration in

momentum space and neglecting the acceleration term in Langevin’s equation are a

consequence of a single hypothesis—that one can formally let the bead mass m — 0.
Thus, (1.6a,b) yield

()2 = —’%“ Vot + () 012 +

() w2 = —’%” Vot 4 o, ) 12 + % Flry—r2) 012,

Substituting these into (1.5), we obtain the following Fokker-Planck equation for 12

awl?

L) =

+ Vo, - {y([ht) Y+ %F([z — 1) 11}12}

1Y, {g(zz, 0V + 2P —12) w”} — A A

Recalling (1.3) and defining

based on changing to center-of-mass coordinates, r.(t) = 3 (r1(t) +r2(t)), we deduce
from (1.7) that

(1.8)
N u(z — 5q,t) +u(z + 3¢, 1)
E"i'yw . < 2 '(/J

k k
4V, ({g(;ﬂ-;gﬂf) —y(g—;g,tﬂ w—zE(g)%!)) =75Ax¢+27uﬁq¢-

In order to ensure that the definition of ¥(z, ¢, t) is meaningful for all z € €2, we shall
suppose that ¢ € D(z), where

D(z)={¢qeD: g:ﬁ:sgeQVse[—%,%]}.

Hence, the set D(g) of admissible end-to-end vectors depends on the choice of g € Q.
Since D has been assumed to be balanced, the same is true of D(z). Note, in par-
ticular, that since the macroscopic domain €2 is, by hypothesis, bounded, necessarily
lg| < diam(92) for any ¢ € D(x).
"~ Now, we can express

u(z + q,t) = (Vo JTqulz,t) g, ¢ € D(2),

N

q,t) — u(

N
R
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where J7, .t w — Jg w is the directional Friedrichs mollifier with respect to z, over
an mterval of 1ength «a |q|, in the direction g, defined by

Thus, for ¢ € D(z) and z € Q,

k k
Flg) w) Saw+ T A,

The fraction appearing in the second term on the left-hand side of this equation
can be written as follows:

u(z — 5q,t) +ulz + 3¢,1) 1

where

is the second difference of u. Now, assuming that u(-,t) belongs to the Zygmund class
Cl . (cf. [29], for example), we have that

1
\Aéq u(z,t)] < 3 lq |y('vt)|cl(3(g,%\g|))v q€D(z), z€q,

1
5 —u(z, )| < 1 lq| |%('7t)\c1(3(g,g|g|))7 q € D(z), z € Q.

The requirement u € CJ. is a very weak hypothesis on the regularity of u; in partic-
ular, u € Cl . may be nowhere differentiable on .

We proceed by adopting the local homogeneity assumption, £y |u(-, t)|C1(B(I,%£0))
~ 0, where ¢y < diam(€) is the characteristic microscopic length scale (of the char-
acteristic dumbbell size). The validity of this assumption rests on the premise that,
while the velocity field may exhibit wide variation with respect to z over distances
comparable to the size of an ensemble of dumbbells, its variation over the length scale
lg| = £y of a single dumbbell is small. Under this hypothesis, the arithmetic mean
(u(z — 3q,t) + u(z + ¢,1)) is simply replaced by u(z,t). Hence, we arrive at the
Fokker—Planck equation

0 2 k 2k
Ve e 9)+ Yy (Wa Tt v - 2F@ o) = S o+ B
for z € Q, ¢ € D(z), |q| = O(fy), and t > 0. The equation is supplemented by

an initial condition Y(z Ng ) = vo(z,q) = 0 and boundary conditions which will be
specified later.
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Next we define the extra-stress tensor 7 in terms of 1. Taking an arbitrary surface
in the dumbbell solution, we consider the contribution to T at a point P with position
vector  due to (a) the spring tension in the dumbbells straddling the surface at P;
and (b) changes in momentum brought about by beads passing through the surface
at P. Following Biller and Petruccione [4] and Petruccione and Biller [24], we then
have that

(19 o) = -2ust oL+ [ . | 4@ e+ 04,0, 004g

where J7 , is the scalar version of the operator J7 , and

(110)  p*(a,t) = /D o VETI0e04  g€D@. 19 =0, zed
xXr

We nondimensionalize ¢ by performing the change of variables ¢ = ¢/{y. Noting
that

1 2 R —~
(% w0)() = (T5, -w)(z) = / wiz +09)d6,  q=tgeD(), zeQ

=% [y g
the Fokker—Planck equation (1.9) becomes

oY a AT I
wa-(yw) +VYs- <(qu~7eo,a%)£1¢_

~ o~ 2 ~ 1 ~
@) = 5 A+ 55 A0

where ﬁ(g,/g\,t) = 581#(:5,%,15), q="0q, bo=/kp/H, \=(/4H, and
F@) =0 (%@Z)Q with U (s) = (52U (82 s).

We define D = (5D and D(z) = £;'D(z).
Ezample 1.2. For the Hookean spring force, F'(q) = g with ¢ € D = R%,

corresponding to U(s) = s. For the FENE spring force,

~ 1 ~
F@Q) = —=57+0 geD={qeR": [g]* <b},
D=1l 1eD=leeR AF <)
where b= Q2 /{2, corresponding to U(s) = —2In(1-2),|s| < L.
Changing variables in the expression for p™, we deduce that
prat) = | dz+57.3.1)dg.
D(Z)

By an identical argument, noting that H/(3 = k p,

23
i)
=
I
|
[N}
ol
=
o)
JF
—~
23%
=
N—
A~
_|_
s
[
N
S—
)
Q)
4‘
=)
/N
N =
<)
T
N———
[
=)
=
“H
2
=
(oW
)
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where
pO(gvt) = kﬂ (p(gﬂt) - 2p+(g,t)) and P(%, t) = | J(%UQ: t) dZ]\

Since the right-hand side of (1.1a) is equal to

vz : T(l’,t) = VIPO(xvt)

Q

w9V [ U’(2q2)@oqw(x,a,t>da—p(x,t>1 ,
) N ©,3,0)d7 - pla

after transferring V. po(z, t) to the left-hand side of (1.1a) and redefining the pressure
p(z,t) as p(z,t) — po(z,t), the extra-stress tensor 7(z,t) becomes

z(z,t) =kp <[ qq' U (%IQIZ) Ti.5¥(2,q,t)dq — p(z,1) £> ;
D(Z)
which is the Kramers expression for the elastic extra-stress tensor 7, except that
here, in the case of a general heterogeneous solvent-velocity field u(z,t), we have the
directional Friedrichs mollification 7 7512 of 1Z instead of ’(//J\ itself appearing in the
classical Kramers expression.

We shall adopt the simplifying assumption that the configuration space D is
homogeneous, that is, D(N) = D for all z € Q, where D is a fixed balanced set,
independent of x (see, however, the papers 4, 24] cited above). For the sake of
simplicity of exposition, we drop the " ’s from our notation: in what follows we shall
write ¢, ¢, ', U, D instead of ¢, q, kU, D throughout.

Thus, the governing equations become (1.1a-d), where 7 is defined by

(1.11) z(z,t) =kp (/ qq" U’ (%\g\g) TE (2, q,t) dg — plz,t) £) :
D

with

1.12 . t) = T d

(112) plat) /D b(aq.t)dg,

and, defining ¢ = ¢3/8)\, we see that ¢(z,q,t) is a solution to the Fokker—Planck
equation

(1.13) o (W Ve )V +Ve (Vo Tii g )Q¢)—€Aw+ ¢ (Ve+U qv).

2\ v

This model has two noteworthy features compared to classical Fokker—Planck
equations for bead-spring models appearing in the literature. The first of these is
the presence of the g-dissipative center-of-mass diffusion term e A 1) = (€2/8\) Ay
on the right-hand side of the Fokker-Planck equation (1.13). In standard deriva-
tions of bead-spring models the center-of-mass diffusion term is routinely omitted,
on the grounds that it is several orders of magnitude smaller than the other terms
in the equation. Indeed, when L = 1 is a characteristic macroscopic length scale
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(such as, for example, diam(2)), Bhave, Armstrong and Brown [3] estimate the ra-
tio £2/L? to be in the range of about 1079 to 10~7. However, the omission of the
term € Az from (1.13) in the case of a heterogeneous solvent velocity u(z,t) is a
mathematically counterproductive model reduction. When e A, 4 is absent, (1.13)
becomes a degenerate parabolic equation exhibiting hyperbolic behavior with re-
spect to (z,t). Since the study of weak solutions to the coupled problem requires
one to work with velocity fields u that have very limited Sobolev regularity (typi-
cally u € L>=(0,T; L*(Q)) N L2(0,T; H(9))), one is then forced into the technically
unpleasant framework of hyperbolically degenerate parabolic equations with rough
transport coefficients [1]. The resulting difficulties are further exacerbated by the fact
that, when D is bounded, a typical spring force F' (g) for a finitely extensible model
(such as FENE) explodes as q approaches 0D; see Example 1.2 above. For these rea-
sons, here we shall retain the center-of-mass diffusion term in (1.13). In fact, one of
the objectives of this paper is to give mathematical foundation to the model reduction
€ = 0 by rigorously justifying the limiting process € — 0.

The second noteworthy feature of the model is the presence of the directional
Friedrichs mollifier J; , in the Kramers expression (1.11) and in the Fokker-Planck
equation (1.13). In standard derivations of these, upon postulating that ¢ and u are
sufficiently smooth, the local homogeneity assumption is used (in its classical form,
expressed as the requirement that v is “approximately linear” on the characteristic mi-
croscopic length scale £o) to approximate Jj; ¢(z,q,t) by ¥(z,q,t) and J§  u(z,?)
by u(z,t) to simplify the model. We shall refrain from performing such approxima-
tions and will retain the Friedrichs mollifiers in the Kramers expression and in the
Fokker—Planck equation, given that they naturally arise in the derivation of the model.
Since the anisotropic mollifiers need to act in all possible directions ¢ contained in
the balanced set D, we shall, instead, make a different, apparently more reasonable,
simplification which does not necessitate the imposition of additional smoothness re-
quirements on u or 1: we shall replace, in both (1.11) and (1.13), the directional
Friedrichs mollifiers N/ and J7 0. by their isotropic counterparts J2 and J%, where
0 < a </ In the snnphﬁed case when the drag term in (1.13) is corotatlonal that
is, the tensor V, u is replaced by its skew-symmetric part 3([Vou] — [Vou]" )), we
shall rlgorously justify, by passing to the limit a — 04, the model reduction o = 0
which corresponds to replacing the Friedrichs mollifiers by identity operators.

We conclude this introduction with a brief survey of developments on the analysis
of classical bead-spring models, all of which correspond to formally letting ¢ = 0 in
(1.13), i.e., omitting the center-of-mass diffusion term, and formally letting o = 0,
i.e., replacing the Friedrichs mollifiers 7 , and J7, | by identity operators.

An early effort to show the existence and uniqueness of local-in-time solutions to
a family of bead-spring type polymeric flow models is due to Renardy [25]. While the
class of potentials F'(¢q) considered by Renardy [25] (cf. hypotheses (F) and (F') on
pp. 314-315) does include the case of Hookean dumbbells, it excludes the practically
relevant case of the FENE model (see Example 1.2 above). More recently, E, Li, and
Zhang [10] and Li, Zhang, and Zhang [17] have revisited the question of local existence
of solutions for dumbbell models. A further development in this direction is the work
of Zhang and Zhang [31], where the local existence of regular solutions to FENE-type
models has been shown. All of these papers require high regularity of the initial data.

Constantin [6] has considered the Navier-Stokes equations coupled to nonlinear
Fokker—Planck equations describing the evolution of the probability distribution of the
particles interacting with the fluid. He described, in the case when D is a Riemannian
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manifold, relations determining the coefficients of the stresses added in the fluid by
the particles; these relations link the extra stresses to the kinematic effect of the fluid
velocity on the particles and to the interparticle interaction potential. In equations
(of Type 1, in the terminology of [6]) where the extra stresses depend linearly on the
particle distribution density, as is the case in the present paper, the energy balance
requires a response potential. In equations (of Type 2) where the added stresses
depend quadratically on the particle distribution, it is shown that energy balance can
be achieved without a dynamic response potential, and global existence of smooth
solutions is shown if inertial effects are neglected. The necessary relationship (eq.
(2.14) in [6]) for the existence of a Lyapunov function in the sense of Theorem 2.2 of
[6] does not hold for the polymer models considered in the present paper.

Otto and Tzavaras [23] have investigated the Doi model (which is similar to a
Hookean model considered here, except that D = S?) for suspensions of rod-like
molecules in the dilute regime. For certain parameter values, the velocity gradient
vs. stress relation defined by the stationary and homogeneous flow is not rank-one
monotone. They considered the evolution of possibly large perturbations of stationary
flows and proved that, even in the absence of a microscopic cutoff, discontinuities in
the velocity gradient cannot occur in finite time.

In a recent paper Jourdain, Lelievre, and Le Bris [15] studied the existence of
solutions to the FENE model in the case of a simple Couette flow; by using tools
from the theory of stochastic differential equations, they established the existence of
a unique local-in-time solution to the FENE model in two space dimensions (d = 2)
when the velocity field u is unidirectional and of the particular form w(zy,x2) =
(u1(22),0)T. The notion of solution for which existence is proved in the paper of
Jourdain, Lelievre, and Le Bris [15] is mixed deterministic-stochastic in the sense that
it is deterministic in the “macroscopic” variable g but stochastic in the “microscopic”
variable ¢. In contrast, our notion of solution (cf. section 3 below) is deterministic
both magroscopically and microscopically, since the microscales are modelled here
by the probability density function t(z,q,t). The choice between these different
notions of solution has far-reaching consequences on computational simulation: mixed
deterministic-stochastic notions of solution necessitate the use of Monte Carlo-type
algorithms for the numerical approximation of polymer configurations, as proposed in
the monograph of Ottinger [22] and, for example, in the paper of Jourdain, Lelievre,
and Le Bris [14]; whereas weak solutions in the sense considered in the present paper
can be approximated by entirely deterministic (e.g., Galerkin-type) schemes, as was
done, for example, in Lozinski et al. [20]—at the cost of solving a Fokker—Planck
equation in 2d spatial dimensions.

In the case of Hookean dumbbells, and assuming ¢ = 0 and a = 0, the coupled
microscopic-macroscopic model described above yields, formally, taking the second
moment of q— 1/)((1 ,Z, 1), the fully macroscopic, Oldroyd-B model of viscoelastic flow
(cf. section 2.2 below). Lions and Masmoudi [18] have shown the existence of global-
in-time weak solutions to the Oldroyd-B model in a simplified corotational setting, as
described in section 2.2, but with a = 0, =0, g(-) = V. (-) on the right-hand side of
(2.19), and ¢g(-) = w(:) in the definition of the upper-convective derivative (2.17). The
argument of Lions and Masmoudi [18] is based on exploiting the propagation in time
of the compactness of the solution and the DiPerna-Lions theory [8] of renormalized
solutions to linear hyperbolic equations with nonsmooth transport coefficients. It is
not known if an identical global existence result for the Oldroyd-B model also holds in
the absence of the crucial assumption that the drag term is corotational. We note in
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passing that, assuming € > 0 and « = 0, the coupled microscopic-maroscopic model
above yields, taking the appropriate moments in the case of Hookean dumbbells, a
dissipative version of the Oldroyd-B model. In this sense, the Hookean dumbbell
model has a macroscopic closure: it is the Oldroyd-B model when ¢ = 0, and a
dissipative version of Oldroyd-B (cf. (2.19) below) when € > 0. In contrast, the
FENE model is not known to have an exact closure at the macroscopic level, though
Du, Yu, and Liu [9] and Yu, Du, and Liu [30] have recently considered the analysis
of approximate closures of the FENE model. Previously, El-Kareh and Leal [11] had
proposed a macroscopic model, with added dissipation in the equation which governs
the evolution of the conformation tensor A(z,t) := [, gg—rw(g,g,t) dg in order to
account for Brownian motion across streamlines; the model can be thought of as an
approximate macroscopic closure of a FENE-type micro-macro model with center-of-
mass diffusion.

Simultaneously, Barrett, Schwab, and Siili [2] established the existence of global-
in-time weak solutions to the coupled microscopic-macroscopic model (1.1a-d) and
(1.13) with € = 0, an g-mollified velocity gradient in the Fokker—Planck equation and
an g-mollified probability density function ¢ in the Kramers expression—admitting a
large class of potentials U (including the Hookean dumbbell model as well as general
FENE-type models); in addition to these mollifications, u in the g-convective term (u-
V. ) in the Fokker—Planck equation was also mollified. Unlike Lions and Masmoudi
[18], the arguments in [2] did not require the assumption that the drag term was
corotational in the FENE case. The mollification S,u of the velocity field y that was
considered in [2] was stimulated by the Leray-a model of the incompressible Navier—
Stokes equations (the viscous Camassa—Holm equations), proposed by Foias, Holm,
and Titi [12], and was defined as follows: the mollified velocity field S,y = v is the
solution of the following Helmholtz—Stokes problem:

(1.14) v—aAzv+Vemr=u inQ, Ve -v=0 inQ, v=0 on09Q,

where 7 is a pressure-like auxiliary variable (with no particular physical meaning).
This definition ensures that the mollified velocity field Sou = v remains divergence-
free and satisfies the same boundary condition as u. In [2] the motivation for intro-
ducing the mollification was of purely technical nature: the need to rigorously justify
the passage to the limit in the proof of the existence of weak solutions, based on a
compactness argument. It is interesting to observe on reflection that, when start-
ing from first principles, the derivation of the coupled Navier—Stokes—Fokker—Planck
model does, in fact, include a mollification of ¢ in the Kramers formula for the extra-
stress tensor as well as of the velocity gradient in the Fokker—Planck equation, just as
in [2], albeit the mollifiers are directional Friedrichs mollifiers rather than Helmholtz—
Stokes mollifiers. In classical derivations of the model, the mollifiers are approximated
by identity operators, on the grounds that the functions to which they are applied are
smooth enough to justify such a model reduction; absurdly, in the proof of existence
of weak solutions to the reduced model, the mollifiers then have to be reinstated since
the requisite smoothness hypotheses which were used to justify the model reduction
are absent. Thus, in this paper we chose to retain the Friedrichs mollifiers which
naturally arise in the derivation of the model-—our only modelling approximation be-
ing to replace the directional Friedrichs mollifiers by their isotropic counterparts JZ
and JZ, 0 < a < {p; in particular, unlike the argument presented in [2], here we do
not mollify the g-convective term (u - V)1 in the Fokker-Planck equation. For the
same reason, instead of formally neglecting the center-of-mass diffusion term €A, v in
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the Fokker—Planck equation (1.13) on the grounds that ¢ < 1, we consciously retain
this term in our model, at least initially. We shall then rigorously justify the model
reduction € = 0.

Our first objective is to show the existence of weak solutions to the complete
model, corresponding to a > 0 and £ > 0. This is accomplished in section 3 after
formulating carefully in section 2 the class of potentials U considered. In particular,
we show in section 2 how the Hookean dumbbell model and the FENE model fit into
the general setting. In addition, we introduce a family of weighted Sobolev spaces
which represent the natural functional-analytic framework for the problem; we also
recall from [2] some crucial density and trace results in these weighted spaces. These
weighted space are closely related to the Fokker—Planck equation under consideration:
the weight of the space is the Maxwellian induced by the potential U appearing in
the Fokker—Planck equation. We then rigorously justify the model reduction ¢ =
0. In particular, we rigorously pass to the limit ¢ — 04 in both the corotational
and the general noncorotational case; in the latter case we confine ourselves to the
physically relevant situation when D is a bounded domain. We also justify the model
reduction @ = 0 in the corotational case by rigorously passing to the limit o —
04. The rigorous justification of the model reduction & = 0 remains open in the
general noncorotational case; under our weak smoothness requirements on the data,
the justification of the simultaneous model reduction (a,e) = (0,0) also remains
open. While our “macroscopic” energy estimate, which bounds the velocity field y in
terms of the data, is completely uniform with respect to both € and « in both the
corotational and the general noncorotation case, the resulting compactness results are,
unfortunately, of insufficient strength to admit rigorous passage to the simultaneous
limit (e, &) — (04,04).

2. Polymer models. We term polymer models under consideration here micro-
scopic—macroscopic-type models, since the continuum mechanical macroscopic equa-
tions of incompressible fluid flow are coupled to a microscopic model: the Fokker—
Planck equation describing the statistical properties of particles in the continuum.
We first present these equations and collect assumptions on the parameters in the
model.

2.1. Microscopic-macroscopic polymer models. Let Q C R? be a bounded
open set with a Lipschitz-continuous boundary 052, and suppose that the set D C R,
d = 2 or 3, of admissible elongation vectors ¢ in (1.13) is an open set which may be
bounded or unbounded. For the sake of simplicity of presentation, we shall suppose
that D is either a bounded open ball in R%, or D = R%: these two cases cover all
practically relevant scenarios involving the microscopic-macroscopic models discussed
here. Our arguments in the case when the configuration domain D is a bounded
open ball can be extended, with only minimal changes, to situations when D is any
bounded open domain in R? with smooth boundary (e.g., an ellipse, to account for
anisotropy in the molecule’s configuration).

Our system of equations involves the following Friedrichs mollifier with respect
to z. Let j € Wh(R?) with compact support in the closed unit ball B(Q,1), such
that fB(Q,l)j@) dz =1, j(z) > 0, and j(—z) = j(z) for all z € B(Q,1). Then for any

€ (0,1], let (J%n)(z) : LY(Q) — W>(Q) be such that

(2.1) Uz = [ dale =) dy  veeo.



518 JOHN W. BARRETT AND ENDRE SULI
where j,(z) = @~ j(a"! ). In addition, we extend JZ in the natural way to vector
and tensor functions to obtain J% : L*(€2) — W'>(Q) and J% : L*(Q) — W>(Q).
Gathering (1.1a-d), (1.11), and (1.13) together, we then consider the following
initial-boundary-value problem dependent on parameters a,e € (0, 1]:
(Poc) Find ua e : (z,t) € R yy o (z,t) € R and poe : (2,t) € R
Pa,e(z,t) € R such that

OUq,e o
(2'23‘) —~— + (ua e vi )@a,a - VAx Ua,e T vi Pa,e = V- T( )(wa,a)

ot = -
in Q x (0,7],
(2.2b) Vi  Uae=0 in  x (0,71,
(2.2¢) Ua,e =0 on 092 x (0,71,
(2:2d) Uae(z,0) =uo(z) Vze,

where v € Ry is the viscosity and 7(*) (¢a.c) : (2,1) € R = (0 (¢, ) (2, 1) €

R%*9 ig the symmetric extra-stress tensor, dependent on a probability density function

Vae & (2,¢,1) € R24+1 Ya,e(z,¢,t) € R, defined as

(2'3) (a) (¢o¢ e) - kﬂ( (waa E) - P(%m) £) = k:u (Jﬁ [g(wa,a)] - p('(/}a,s) £)

Here k, u € Ry are, respectively, the Boltzmann constant and the absolute temper-
ature, [ is the unit d x d tensor, and

(2.4a) Clboc)z:t) = [ ocle. g OV GlaP)ag" dg
and
(24b) waa / /(/}as Z Qa

In addition, the real-valued, continuous, nonnegative, and strictly monotonic increas-
ing function U, defined on a relatively open subset of [0,00), is an elastic potential
which gives the elastic force F': D — R% on the springs via (1.2).

Roughly speaking, the probability density 1, (2, ¢,t) represents the probability
at time ¢ of finding the center of mass of a dumbbell at ic and having elongation vector
q. Hence p(ta,)(z,t) is the density of the polymer chains located at z at time ¢. It
follows from (1.13) that 1, . satisfies the Fokker-Planck equation

OYae z
L + (ua,e Ve )wa,a + qu : (g(ga@a,e) q wa,zs)

(25)  —5, u

2)\V (VYo +U qae) +eDpthae  inQx D x(0,T]

together with suitable initial and boundary conditions which will be stated below.
In (2.5) the parameter A € Ry characterizes the elastic relaxation property of
the fluid, and g(v) is related to Vv, where (V, v)(z,t) € R?*? and {V, v};; = 9%,

J

We will be interested in two posmble choices:

(2.6a) (i) the noncorotational case g(v) =

24|

z U,



EXISTENCE OF SOLUTIONS TO SOME POLYMER MODELS 519

or
(2.6b) (ii) the corotational case g(v) =w(v),

where

(2.1 Vou=D)+e), D)= [Tev+ (Te))

and w(v) = % [VTg —(Vzv)'].

In the corotational case no smoothing is necessary in the extra-stress tensor, and so
we will replace (2.3) by

(2.8) Z(a) (wa’e) _ 2 (Ng[g(wa,e)} - p("/}a,e) ’L) if g() =V () )

kp(C(ae) = p(Yae) L) if () =w().
Introducing the (normalized) Maxwellian
—U(3191*
e ~
M(q) =

/ e Udg
b 1
we have that

(2.9) MY,M ' =-M"'Y,M=U'q.

In addition, the following identities hold:

(2.10) V,U=U'q, VU =U"¢q, and AU=U"|qg+U"d.
Thus, the Fokker—Planck equation (2.5) can be rewritten as

ae

(211) —

+ (Uae - Va )tbae + Vg - (2(JiUae) q Yae)

1 e .
—Myq.(MNVq (dJM ))—i—aAzwms in Q x D x (0,T].

We impose the following boundary and initial conditions:

(2.12a) Yae=0 onQx0D x (0,77,
(2.12b) eVetae -n=0 ondQxDx(0,T],
(2.12¢) Va,e(2,¢,0) =tho(z,q) 20 V(z,q) €Qx D,

where n is normal to 99. Here [, ¥o(z, q)dgdz = 1. The boundary conditions
for o on 9Q x D x (0,T] and Q x 9D x (0,T] have been chosen so as to ensure
that [, Ya.c(L, q,t)dgdz =1 for all t > 0. As we shall see later, the choice of the
function space for v, . and the decay properties of the Maxwellian near 0D under
the structural conditions stated in section 2.2 below imply that both 1, . = 0 and
Vitae-q=0o0nQx 9D x (0,T]. Hence, the boundary condition (2.12a) will be
seen to be redundant.

When D = R%, the boundary condition (2.12a) on dD, the boundary of D, is
replaced by a decay condition at infinity which demands that |¢| converges to 0
sufficiently fast as [g| tends to oo; we shall be more specific about this later.
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2.2. Two examples.

2.2.1. FENE-type models. A widely used model is the FENE model, where
D = B(0,bz) and

b
2\2
2 U} q
(2.13) U(s):—gln (1—b8>7 and hence e vGlg _ (1—|“b| ) .

Here B(0, s) is the bounded open ball of radius s > 0 in R? centered at the origin, and
b > 0 is an input parameter. Hence the length |g| of the elongation vector ¢ cannot

1
exceed bz.

2.2.2. Hookean dumbbells. Letting b — oo in (2.13) leads to the so-called
Hookean dumbbell model, where

— 1 2 _1 2
(2.14) D =R? and U(s) = s, and therefore e VeI _ 721

o (I Uq.e), cOrre-
= w(Jﬁ@a,s) to a

over D, performing integration by parts (assuming that ¢, and |Vg1)a.| decay to
zero sufficiently fast as |¢| — 00), and noting (2.4a) and for any r € R that

(2.15) (Q.Vq)ggT zng—l-g?;T and A, (ggT) =21

6C  oC
= = =+ (Ua,e - vx)g - [g(una,s)QJrQ[g(Jx%a,e)]T]

(217) = 5o+ (Uae 2

is the upper-convected time derivative. Similarly, integrating (2.5) over D and noting
(2.4b) yields that p, . satisfies

Opae
ot

Hence in the Hookean case, the probability density function %, can be eliminated,
leading to a closed model for uq.c,Cae, and pae. Moreover, if either a = 0 or

g(y) = w(v), then (2.16) and (2.18) can be combined, noting (2.8), to yield that the

extra stress To,e(2,1) = 1( (Yq,c) satisfies
(2.19)

0T e
A ( = e, ) + Tae = kA pac [(htta) + g(Jata)] ] in Qx (0,7,

(2.18) —eAypae+ (U-Vi)pae=0 in  x (0,7].

ot

which, in the case of formally setting ¢ = a = 0, is the Oldroyd-B constitutive equation
if g(u) = V. u or the corotational Oldroyd-B constitutive equation if g(u) = w(u); in
the latter case, the right-hand side of (2.19) is identically equal to 0.
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2.3. General structural assumptions on the potential. Suppose that D is
a bounded open ball in R? or D = R?. We assume that ¢ — U(3|¢|*) € C>°(D) with
g — U(%|q|?) nonnegative and ¢ — U’(3|q|*) positive on D, and that there exist
constants ¢; > 0, i = 1,2, such that
d

)

(220) (U -U">c¢; YgeD and (U)?-U">2cU" Vq: |q]*> »
~ ~ ~ 2

where B(0,(£)z) cc D.
The above assumptions hold for the Hookean case, (2.14), with ¢; = 2¢o = 1; and

the FENE case, (2.13), assuming that b > 2, with ¢; = b_TQ and ¢y = %.

We shall also suppose that there exist positive constants ¢;, ¢ = 3,...,7, and
K > 0, such that the Maxwellian M and the associated elastic potential U satisfy

(2.21a) csldist(q, OD)]" < M(q) < cq[dist(q, OD)]" Vq € D,
(2.21b) ¢5< [dist(q, OD)| U’ (3]q|?*) < c6, [dist(q, OD)* [U"(5lq[*)| < ¢z Vg € D;
when D = R9, then [dist(¢, OD)]" in (2.21a) is replaced by exp(f|g|2)7 and the factors
[dist(¢g, 0D)] and [dist(q, dD))? in (2.21b) are omitted.

It is an easy matter to show that the Maxwellian M and the elastic potential U of
the FENE model and of the Hookean dumbbell model satisfy conditions (2.21a,b)—
with D = B(0,b2) and x = b in the case of the FENE model; and D = R? for the

Hookean dumbbell model.
We shall also require that

(2.22) /D (14 (1 4+ 1g) (@) + lg? @) M dg < oo.

For the Hookean model (2.14) and the FENE model (2.13), with b > 2, (2.22) is
easily shown to hold. For example, we have that

(2.23) M = / M (U")?|q|*dq < o0
b EA NS
for both models. In the Hookean case, (2.23) follows since
(2.24) / e s ds < 00,
0

while in the FENE case, (2.23) follows since

b S b;24 d+2
(2.25) / (1—5) s ds < oo ifb> 2.

0

More generally, it follows from (2.21a,b), noting that U(%|g|2) = —InM(q) +

Const., that (2.22) holds, provided that either (i) x > 1 when D is a bounded open
ball in R%; or (ii) when D = R%.

3. Existence of global weak solutions. Let

(31) H:={wel*Q):V, w=0} and V:={we Hy(Q):V, w=0},
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where the divergence operator V, - is to be understood in the sense of vector-valued
distributions on 2. Let V’ be the dual of V. Then for any v € (0,1],let S, : V' =V
be such that S, v is the unique solution to the Helmholtz—Stokes problem

(3.2) /Q@yy'Lvderv/ny&Q:yxwdfg:(y,@ YweV,

where (-, ) denotes the duality pairing between V' and V. We note that

63 Sy = [ DTSR +ISeP] iz eeV > (@),

and [|Sy - [|#1(q) is @ norm on V’. In addition, we have from (3.2) that

(3.4a) 1921122 @) + 7 1V 2 [S42llT20) < l2lfe) Y2 € L7(Q),

(3.4b) (L = Sy)lizo) + 71V (L= $5)2lli2(q)

YIVarlte YweV,

ZV/NVIQ'NVOC I—
o ( VBt Vi€ VN HAQ).

U

v)ydg<{

Hence it follows from (3.4b) that
(3:5) (L = S:)elme) <77 18szllrz) < ()2 llullmz) Yo €V N H(Q),

Furthermore, for 90 € C? and r > d (cf. Girault and Raviart [13, p. 88]) we have
that

(3.6a) S, :L"(Q) CV' - VNW?*(Q) c VNC*Q) is a bounded linear operator;
and hence Sobolev embedding yields that
(3.6b)  |ISullwre (o) < Ol ullw2r ) < CO) llullLr @) Vu € L"(Q).

The aims of this paper are to prove existence of a (global-in-time) solution of a weak
formulation of (i) the problem (P, .) for any fixed parameters o, e € (0,1]; (ii) the
problem (P,), obtained by formally setting ¢ = 0 in (P,) (cf. (3.93a,b)), for any
fixed parameter « € (0, 1] for both the corotational and general noncorotational cases
under the following assumptions on the data:

(3.7) 90 € CO', wye H, and M~ 24y € L3(Qx D) with by > 0 ae. in Q x D.

In addition, if 9 € C? we prove existence of a (global-in-time) solution of a weak
formulation of the problem (P.), obtained by formally setting o = 0 in (Pg,.)
(cf. (3.100a,b)), for any fixed parameter € € (0, 1], in the corotational case only.

The following results for JZ are easily established:

(3.8a) ITanllz2) < Inllz2) vn € L*(Q),

(3.8b) (I = JE)ml 2y — 0 asa— 0 Vn e L3(Q),

(3.80) [ zmnede = [ () s Vi, me € LA(Q),
Q ~ Q ~

0 T\ _ T 877 T 1
(3.8d) oz, (J5n) = JS (8;@) , 1=1—d Vn € Hy(82).
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It follows from (3.8a) and (3.8d) that JZ satisfies
(3.92) ITavlla @) < llvla e Vo € Hy(9Q),
(3.9b) [Tevlwre @) < Cla) vllie) Vv e %1(9)~

We note that the results (3.8a-d) and (3.9a) hold if j € L*(R%), with compact
support in the closed unit ball B(0,1), j(z) > 0 for z € R, fB(O 1)j(g) dz = 1,

and j(—z) = j(g) for all € B(Q, 1), e.g., a constant multiple of the characteristic
function of B(Q, 1). However, we require the result (3.9b) for our existence proof, and
hence our restriction to j € W1>°(R?) instead of j € L*°(RY).

Introducing

1
2

3100 lelmsasoan ={ [ M [lol 419,01 dgac
QxD

and

[N

(3.10b) ol o pian) = { [ ar [l 4 19208 19,67 dgd;c} ,
X

we then set
(8.11a)  H*'(Qx D; M) := {p € Li,c(2x D) : @]l o xpsary < 00}

and

(3.11b) HY(Qx D; M) = {p € Li,.(2x D) : |||l m (axp:ar) < 00}

We then define

(3.12a) X := M H (Q x D; M),
2 lef?
(3.12b) Xgi=qpeX: lq| ﬁdgdzg<oo ,
QxD
(3.12¢) Xt i={peX: ¢(z,q) = 0 for ae. (z,q) €21x D},
and
(3.12d) XFi=X,nX*,

Clearly, if D is bounded, then X, = X and X,/ = X*. We remark, in particular, that
due to the structural hypotheses on U (specifically, (2.22) and (2.21a)), both M and
MU belong to X.f. Similarly to above, we define X0, Xg, X0+ and X8’+, where
X0:= M H"(Q x D; M).
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We note for future reference that (2.4a) and (2.23) yield that, for p € X©,

d d

ey [ic@ra- | ZZ( | o, dg)zdaj

i=1 j=1

<o (et a) ([, Sroe)

Recalling Lemma 3.1 in Barrett, Schwab, and Siili [2], we have that

(3.14) o M- C*®(QxD) if D is a bounded open ball in R,
3.14) K°:=
C§e (2 x D) if D =R?

is dense in X 8 . It is a simple matter to adapt the proof there to show that

M- C>®(QxD) if D is a bounded open ball in R¢,
(3.15) K:= _
C>(Q;C5° (D)) if D = R4

is dense in X,. In addition, recalling Lemma 3.2 in Barrett, Schwab, and Siili [2], we
have that

(a) if D is a bounded open ball in R? and the elastic potential U and the associated
Maxwellian M satisfy (2.21a) with £ > 5 and (2.21b), then

(3.16a) U'(3lg)) =0 onQxdD  Vpe X

(b) if D = R?, then, for all ¢ € X,

(3.16b) Jim Rﬁ/ U'(Lg) ol dS(g) dz =0 V3> 0.
2x9B(0,R)

R—o0

Recalling Lemma 3.3 in Barrett, Schwab, and Siili [2], we have for any constant L > 0
that

(3.17) peX) = [p—LMy, [p+LM]_cX].

Of course, this result remains true if X g is replaced by X,.
We note that

(3.18) w(y) = —[(é;(y)]—r and hence qTazu(Q) q=0 Vg € R

Recalling (4.15a,b) in Barrett, Schwab, and Siili [2], it follows for all v € W°°((Q2)
that

(3.19a) /Qwa(g(Q) q)-Yq (%) dgdz =0,

(3.19b) M (w(v) q) - Y, (%) dgdz =0  VpeX?.
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As no smoothing is required of the extra-stress tensor on the right-hand side of
the Navier—Stokes equations in the corotational case, we introduce

Jo i g() =V (),
L it g()=w().

(3.20) I,:=

3.1. Existence for (Pg,). In this subsection we will prove existence of a solu-
tion to the following weak formulation of (P, ) for given parameters a, ¢ € (0, 1]:

(Poe) Find ue . € L®(0,T;L3(Q)) N L20,T;V) N Wha(0,T; V') and 9y €
L2(0,T; X), with J%ua. € L®0,T; WH®()), M~2 1. € L®(0,T; L*(2 x D)),
and C(tha,c) € L>®(0,T; L*(Q)), such that uq,.(-,0) = uo(-) and

(3.21a)
T /ou r
/ < T w> di + / / “(ga; Vo )tael - wt+vVatae: Vo 'LU] dg dt
0 ot 0 Q - -

T
=—ku/ /gwa,g):yx (Low)dgdt  Ywe L&2(0,T;Y),
0 Q

(3.21b)
T
l/Jozs 890 / wO('7'>
- < 92 44 dg dt — Yot ) (., -, 0)dg dz
()/QxDJW@th QXDMCP( )dg
r M Vo e . @
+/0 /QxD {m Vq ( Y ) - [g(Ja@a,s)ghba,s} Y (M) dg dz d¢

T
YVae) 2 _
+/0 /QxD {sMyr ( = ) gwwa,s] V. (M) dgdgdt =0 Vpex,

where X is the completion of C§°((—T,T); K) in the norm || - || x defined by

1 @
3.22 = e + gl M2V (7)
(3:22) el HwHLﬁd(o,T;Xq) H|g| ~ T \M /| pvomexpy)
+HM5&p .
Ot || L1 (0y;02 (0% DY)

This, in particular, implies that each ¢ € X satisfies ¢(-,-,T) = 0.

Remark 3.1. If d = 2, then u,. € C([0,7]; H) (cf. Lemma 1.2 on p. 176 of
Temam [28]), whereas if d = 3, then u, . is weakly continuous only as a mapping
from [0, 7] into H (similarly as in Theorem 3.1 on p. 191 in Temam [28]). It is in the
latter, weaker sense that the imposition of the initial condition to the u, .-equation
will be understood for d = 2,3: that is, lim;_o(ua,:(-,t),v(-)) = (uwo(-),v(:)) for all
veH.

Throughout we will assume that (2.21a,b) hold, with x > 5 if D is a bounded
open ball in R? so that (3.16a) holds. In addition, we assume that (2.22) and (3.7)
hold. In order to prove existence of these weak solutions to (P, ), we consider a time
semidiscretization. To this end, for any T'> 0, let NAt =T and ¢, = nAt, n =0 —
N. An alternative approach would have been to use spatial semidiscretization, but
the existence proof would have then required detailed knowledge of spectral properties
of linear elliptic operators in Sobolev spaces with strongly degenerate weights. Time
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semidisretization is our preferred choice of technique, as it admits the use of an elliptic
fixed-point argument at each time level.

In order to prove existence of weak solutions under minimal smoothness require-
ments on the initial data, we introduce 4 € ¥V and ¢° € L*(Q x D; M~1) as follows:

Yo
3.23 =9 d 0

( ) u Q At %o an V' = 1+At|q|2

Here we have adopted similar notation to that in (3.10a,b). It follows immediately
that % > 0 a.e. in Q x D, and from (3.7) and (3.4a) that
|w0|2

(3.24) /Hyo\2+At|ymyol2]dg+/ 1+ Atlg) B agag < 0.
Q QxD ~

In addition, we have that u" converges to uo weakly in H and 9" converges to 1
weakly in L?(Q x D; M~1t) as At — 0.

As seen in [2], the noncorotational case is harder to analyze than the corotational
case. Therefore in some places in the analysis below, we have to distinguish between
these cases. For all v € W1>°(Q), we introduce

() =V,
() =w()

It follows from (3 9b) that A(J2v) is well defined for all v € L*(Q).

Na/\/

Let ub . = u® and ¢Q . = ¢°. Then, forn=1— N, gwen{uggl, nhyntt e

V x RY x X7, where AlZ! = A(J5ui7), find {uaa’ A(J5un ), wwg( )} €
V x Rt x XJr x L*(9) such that

(3.26a) /Q

kS)

Vol i
0 if

(3.25) Av) ==

LS

n n—1
ua,s - ua,a

At

=—kpn / C(n ) Vi (lqw)dr Yw eV,

(3.26D)
me—Ynt p
/QxD At MM

# [P [aeaagzu) ). - At et | £ dgds
QxD ~ ~
M (711,6 T, n n ¥

+x/ﬂ><D |:2/\qu < M ) [ (‘]oz ae)N] a,€:| qu (M) dgdf

MV, (=) —unvi.| - V. (5) dedo = X,.
27 (5) mston] 3 G antz o v
It is convenient to rewrite (3.26a) as

(3.27)
bu )t eow) = [ [ w - ARRC(E) s Ve Law] de Yw eV,
Q

Lae




EXISTENCE OF SOLUTIONS TO SOME POLYMER MODELS 527
where for all v € V, w; € H}(Q), i = 1,2,

(3.28)
o) wr,wa) = [

[wl—kAt(v-Vx)wl} cwodx + Atv | V, wy : V. wo dz.
~ Q ~ov e ~ ~ o~

a~

It follows from (3.28) that
3:29) [ (v Va)w] - wade
Q
= —/ (v Vo)wo] - widz  Vy eV, Vwi,ws e Hy(),
Q

and hence b(v)(+, ) is a continuous and coercive bilinear functional on V' x V.
For r > d, let

33 v={eer@: o Vowds—0 e
Q

It is also convenient to rewrite (3.26b) as

(331) aa,E(gZ,s)(wZ,sv LP) = Zg,s(‘P) VQD € XQv

where, for all 1, 92, p € Xgand v € Y",

ac)prn) = [

QxD
(3.32a) + At MV (ﬂ)—[a(,ﬂv)q}gpl Y (ﬁ) dq dg
22~ 1\ M sicas) L ~A\ M) )R
(3.32b) €2, Wit it e dg da,
QxD
and
1+ At|g2 (1 +XA(v)) L+ AtlgP(1+XA2)
(3.32c) W(v) = i =, Wit= 7

We have from Sobolev embedding that

(3.33) L*(; L*(D; M) € HY(; L*(D; M)),

where s € [1,00) if d =2 or s € [1,6] if d = 3. Tt follows from (3.30) and (3.33) that
for r > d

¥
3.34 / vy Vi (=) dgdz =0 YoeY" VeelX,.
(3:34) - (v7) da :

In addition, it is easily deduced from (3.25), (3.19a), and (3.12b) that aq -(v)(:,-) is a
continuous nonsymmetric bilinear functional on X x X, and £7(-) is a linear functional
on X,. Moreover, noting (3.34), and either noting (3.19a) in the corotational case
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or noting (3.25) and applying Young’s inequality in the noncorotational case, we see
that

(3.35)
Ao (0) (0, #)

> AIM o2
= (Lol . Gl + |
_/QXD{W o2 + Ate M |V (M) + =5 |V (M) dgde Yy € X,
where
236 W 1+At|g|2
(3.36) c=

Hence aq.(v)(+,) is coercive on X, x X,.
In order to prove existence of a solution to (3.26a,b), we consider a fixed-point
argument. Given u € Y with r > d, let {¢*,u*} € X, x V be such that

(3.372) a0 @@ .0) = (o) Vo X,
(3.37b) b(u" =Y (" 0) = /

Q

[wht w— Atk pCW*) : Vo (Law)] dz Vw e,
where, recalling (3.9b), J%u € W1°°(Q).

Noting (3.35), the Lax—Milgram theorem yields the existence of a unique solution
to (3.37a). Noting (3.29), there exists a unique solution to (3.37b). Therefore the
overall procedure (3.37a,b) is well defined.

LEMMA 3.2. Let G:Y" -V CY", r € (d,6), denote the nonlinear map that
takes U to u* = G(W) via the procedure (3.37a,b). Then G has a fized point. Hence
there exists a solution {up ., A(J5up ), 00 ., C(¥n )} € V x RT x Xt x L*(Q) to
(3.26a,b).

Proof. Clearly, a fixed point of G yields a solution of (3.26a,b). In order to show
that G has a fixed point, we apply Schauder’s fixed-point theorem; that is, we need
to show that (i) G: Y™ — Y", r € (d,6), is continuous, that (ii) it is compact, and
that (iii) there exists a C, € RT such that

(3.38) @]l < Cx

for every & € Y" and 8 € (0, 1] satisfying u = 8 G(u).
Let {@(i)}izo be such that

(3.39) Y eyY” >TeY” stronglyin L(Q) asi— oco.
We need to show that

(3.40) 2= g@") — G@) strongly in L"(Q) as i — oo,

in order to prove (i) above. We have from the definition of G, see (3.37a,b), that, for
alli >0,
(3.41a)

b(up (@Y, w) :/ unt w = Atk pC@) Vo (Law)] e vwe v,
Q
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where () € X, satisfies
(3.41b) G0 @IV, 0) = L(0) Vo EX,,
and from (3.9b) we have that
(3.41c¢) J2a" — Jo U strongly in Wh™(Q) as i — .
Choosing w = v in (3.41a), and noting (3.29), (3.9a), and (3.13), yields that, for all

1> 0, Q(i) € V satisfies

Gaz) [ [BOF+ 09 - un? - P de ok Aty [ 19.39P
Q Q

[P
< CAt / ———dqdg,
QxD ~
where we have noted the simple identity
(3.43) 2(s1 — 89) 81 = 57 + (51 — 89)% — 53 Vs1,s2 € R.
Choosing ¢ = @ in (3.41b), and noting (3.35) and (3.32b,c), yields, for all i > 0,
that
2ON" At 20\ |
W, @2 +2Ate M |V, + Vol 5 dg dz
/QX b M ox Y1\ M 4
3.44 < (14 XA 12 W, "2 dg dz < C().
a,e a,e 459

QxD

Combining (3.42) and (3.44), and noting a well-known embedding result and a Poincaré
inequality, we have for all 4 > 0 that

(3.45) 1B 2r @) < C 1287 z2) < Cla).

It follows from (3.44), (3.45), (3.13), and (2.4a), noting the compactness of the em-
bedding H(2) < L"(Q), r € (d, 6), that there exists a subsequence {w(ik),g(’k)}ikzo
and functions ¢ € X, and ¥ € V such that as i, — oo

(3.46a) Wc% 15(“) — WC% 1Z weakly in L?(Q x D),
b M? R RS v Kly in L2(Q x D
(3.46b) 2 Ve )~ ME Va i weakly in L (Q x D),
1 i) 1 b .o

(3.46¢) M=V, Tl M=V, i weakly in L (Q x D),
(3.46d) C(@)y = C() weakly in L2(Q),
(3.46¢) o) 5 weakly in H'(Q),
(3.46f) o) % strongly in L"(£2).
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It follows from (3.41a), (3.28), and (3.46d,¢) that ¥ € V and ¢ € X, satisfy

(3.47) b)) @ w) = / [ w = Atk C(@) : Vs (Low)] dz Vwe V.

It follows from (3.41b,c), (3.39), (3.32a—), (3.25), (3.46a—c), and (3.33) that u € Y,
J2u e W (Q), and ¢ € X, satisfy
(3.48) Qo (@), 0) = laclp) Vo€ X,

Combining (3.48) and (3.47), we have that ¥ = G(4) € V. Therefore the whole
sequence U(l) = G(A( N = — G(u) strongly in L"(Q) as i — oo, and so (i) holds.
As the embedding V — L"(Q), r € (d, 6) is compact, it follows that (ii) holds.
As regards (iii), & = 8 G(%) implies that {1, 7} € X, x V satisfies

~

(3493) Qo a(@)(wv p) = En ) Vo € Xy,
(3.49b) b(u u w ﬂ/ W — Atk,uC(zZ) : Ve, (Iaw)} dz YwelV.
Choosing w = @ in (3.49b) yields, similarly to (3.42), that

/[|u|2+|u—w P P ]dzgww/ V.3 dz
Q Q

- 712

(3.50) ——aepkn [ €D Ve zon [ Mg
Q- - axp M~

Choosing ¢ = 1 in (3.49a) yields, similarly to (3.44), that
o\ arm N\

sy B AtM v
/Q><D W | +2Ate M |V, (M) + 7 Vq <M> dg dz
(3.51) < (L+XALCH? We |t ? dg dg < C(a).

QxD

Combining (3.50) and (3.51), and noting the embedding V' < L"(Q), gives rise to the
desired bound (3.38) with C' dependent on At and «. Hence (iii) holds, and so G has
a fixed point. Finally, as ¢! € X and ¢ . € X, = [y |- € X, recall (3.17),
it follows from (3.31) and (3 32a ,b) that

(3:52)  aae(ug )Yl [Wac]-) = aac(ug )W [Yaecl-) = lae([Yael-) <O

Therefore (3.35) yields that [} ] = 0; that is, ¢ . € X. Thus we have proved
existence of a solution to (3.26a,b). o
Choosing w = u, . in (3.27) yields, similarly to (3.50), that

é/Q[mz,em\yzg—gzsﬁ—mzyﬁ] dsgmwjﬂwwz,gﬁdg

[V eI

(3.53) —~Athp [ O Ve (Lo dz < Ot [ dg dz.
Q

- QxD
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ur unl

Choosing w = §,(==<57>=) € V in (3.27) yields, noting (3.3), (3.20), (3.9a), and
(3.29), that

(3.54) /Q y

<0 [ (IO +1Fo i+l 7]

Applying the Cauchy—Schwarz inequality, the algebraic-geometric mean inequality,
and a Gagliardo—Nirenberg inequality yields that

[ e ([t ([ ) <3 3 [

[(/ i az) ([ geunas) ]

First we consider the corotational case for (3.31), where we can exploit (3.19a).
Choosing ¢ = 97 . in (3.31), and noting (3.43), (3.25), (3.34), and (3.19a), yields that

(3.55) <C Zn:

2

We [l 2+ [vn . —on 2t dqu—i—QAte/ M |V, ( ‘”) dgdz
QxD QxD M ~
At e 2 n—1|2
(3.56) + = M|V, i dgdz = We g |* dg dz.
QxD QxD

Summing (3.53) and (3.56) from n = 1 — m, with 1 < m < N, and noting (3.24)
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yields that

N n 2
1
max We |yl 2dqdzg] + = At/ M ‘NV ( a’€> dq dz
"_0_‘N|: QxD < ~ A nzz:l QxD / M ~
N n 2 N
+ € At/ M’yi( ""5) dq dz + W, " . — 2 dgdg
; QxD M ~ ; QxD VG < "dg
n 2
+ max [/QIQ(%,E) d@}
(3.57a) <C We [¢°?dgdz < C,

QxD

s | [ |um|2dx]+2/|m— n 12dx+uZAt/|v ur 2 dz

(3.57h) <c [WPdrror [ Wil <)
Q QxD ~

In addition, taking the % power of both sides of (3.54), summing from n = 1 — N,
and noting (3.55), (3.57a,b), and (3.24) yields that

(3.58)
N
HZ::I At /Q

ZAt (/ C( |2d:c)
n=1

$-1]
max (/ |ua€|2dx>
n=0—N

2
d

[ N
+ o) ZAt/W u [2d ]

+C(T

N

ZAt/ Vmug’€|2dx]
n=0 @~ - -
< C(T).

We now consider the noncorotational case for (3.31), where at first we have to
apply a different testing procedure to ¢ = ¢, . than the one used in the corotational
case. Choosing ¢ = M in (3.31) yields that

(3.59) / (14 Atlg (1 + AA(TEun )] dg de
QxD ~ ~o ~

:/ [T+ At|g? (1+ AAPZY) ¢~ dg de.
QxD ~ ~
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Choosing ¢ = U M in (3.31), and noting (2.10), (2.4a), (3.16a,b), (2.9), and (2.20),
yields that

i

a,e

|- Uagde—ar [ L) V. (iu) da
QxD Q

+At/ g2 [(1+AAWZun ) un . — (1+ XA gpt] Udg de
QxD ~

At "
S M @)y gdgd
2X Jaxp Ya ( M) 4L
At
_ = U//_ U/2 2 dU/ n d d
X pr[( (U")?) lgf* +av’| vz . dgdz
_At Atd
< 62/ lq[? U’ ¢ . dg dz + =~ U’y dgdz
2A Jaxqigpz=ay ~ T 2X Jaxqglr< 4y T
_At
< 62/ lq|> U 9% . dg da
22 Jaxqgp=£y ~ con
(3.60) +CAt/ (14 At1gl? (1 NAZEuE)) | v dg da
QxD ~ ~

Combining (3.53) in the noncorotational case and (3.60) multiplied by & i, and noting
(3.59), yields that

1
7/[\%Z€I2+Iy25—92212] d%+AtV/IYzstl2d9£
2 Ja ’ ’ ’ Q ’

bha [ [T atlgP 0 AAGzRE)) | Ut dgde
QxD ~ ~

Atk
+¢/ q? U5 . dg da
ZA - Jaxqgrz4y ” N

<

a,e

1
§/Q|yn—1\2dg+ku/g D[1+At|g|2(1+AAg;1)] Uynzldgdy
X

(3.61) +cmm/ [1+ At @ xazh) | ve dgds.

QxD
Summing this from n =1 — m, m =1 — N, and noting by induction on (3.59) that

(3.62) / 1+ Atlg (L4 A AL | vist dgda
QxD ~ ~

— [ et araas)] v dgds
QxD ~ ’ ~
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and (3.24), yields that

(3.63) max [/W de}rZ/ up P de

N
+VZAt/|VzuZV€|2dx+ku max
—1 Q= -

|, 05t

Lk
NCQ ZN/ |a|? U 5, . dg dz

ax{lglz L} ~
+EpAt max [/ q2(1+AA(J§uZ€))Uwgedqu}
n=1-N | Jaoxp ~ Ll £

gc/ |u0|2dx+C(T)/ [1+At|q|2(1+)\Ag’€)} (1+U)y"dgdz
Q "~ ~ QxD ~ ~

< (7).

The bounds on ¢, . in (3.63) for the noncorotational case do not suffice in order to
pass to the limit At — 0 in the summation over n of (3.26b). One needs to establish
additional bounds on 97, .. We confine ourselves to the physically more realistic case
of FENE-type models, i.e., D bounded, for the general noncorotational case.

It follows from (3.25), (3.9b), and (3.63) that

N

N N
ZAtAZ;l = ZAtIIS (Jaua 51)HL°C(Q < Cla Z t||y2;1\|%2(9)

(3.64) < Ci(a,T).
Choosing ¢ = 1y, . in (3.31) and noting (3.32c), (3.36), and (3.35) yields that

chg,a( Z,S - ;L,_El)dgd%.

QxD
n 2 At n 2
e i () et [ () e
2
q
(3.65) gAt/\Aggl/z |J\|4 Wi it dg dg.
QxD

Applying the identity (3.43) and Young’s inequality to (3.65), and noting that D is
bounded and (3.64), with C; = C1(«, T), yields that

1
(1-goraa) [ woerpagass [ Wil - v Pagas

raate [ () % ()

(3.66) < (1+CyAtArY) We [gn 2t dg dg,
QxD

2

2
At
dgdz + 5~ M dgdz

2A QxD
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where Cy(a, T). It follows from (3.66) and (3.64) that

) 1+ Cy At A !
We ¢ 17 dgdz < T ~—1 T
QxD ’ ~ 1-35C] AtAne Jaxp

We | t? dg dg

a,e

(367) < eC((x,T) At AZ;I W, |¢2_51|2 dq d%’

QxD ’ ~
Hence combining (3.67) and (3.64), summing (3.66) from n = 1 — N, and noting
(3.13) and (3.24) yields the bounds (3.57a) for the general noncorotational FENE
model; in particular,

N noN\ (2
max We [vh qudsg} +e At/ M ’NV (M) dg dz
"—OHN[ QxD el dg nz::l QxD A\ M ~

| X NE N
+ < At/ M‘y < “*5> dq dz + We |[n . — 2?2 dg dz
A n; QxD ! M ~ ,; QxD | © < | ~
aos o+ me [ [ 0GP < ca),
n=0—N Q- ’

Finally, taking the % power of both sides of (3.54), summing from n = 1 — N, and
noting (3.55), (3.63), (3.68), and (3.24) yields, similarly to (3.58), that

i A / o [ (oe —ue! o (Yo —uie!
~ 9 7 ~ At ~ At

(3.69) < C(a,T).

2
2 2 d

Va T

We have now established all of the analogues of the bounds (3.57a,b) and (3.58)
in the corotational case for the general noncorotational FENE-type potentials; see
(3.63), (3.68), and (3.69) above. The key difference is that the corotational bounds
are independent of o > 0, whereas the noncorotational bounds (3.68) and (3.69) are
a dependent.

Finally, we note that in the corotational case one can derive an upper bound, in
addition to the zero lower bound, on 97, .. To do so, we proceed inductively. Assuming
that for some L"~' € RY, ¢t < L' M a.e. in Q x D, we then determine L" € R*
in terms of L"~" such that ¢ . < L™ M a.e. in Q x D. Now, from (3.17), (3.31),
(3.32a,b), (3.19b), and (3.30), we have, for any L™ € R, that [y} . — L™ M], € X,
and

aa,i(gg,a)([ :11,6 - L" M]+7 [1/12,5 - L" M]+)
= a,e(Ua,e) (Vo er a,e = L™ M]4) = L™ aa,e(ua,e ) (M, [ . — L™ M]4)

~a,e o, ~a,e

— o ([ — L7 M) — L a (M, [y — L™ M]4)

= We (o' = L" M) [yy . — L™ M]4 dgdz
QxD

(3.70) S/Q D[Wc (L"' = L") M] [f . — L™ M, dg dg.

a,e



536 JOHN W. BARRETT AND ENDRE SULI

Choosing L™ = L"~! yields that the right-hand side of (3.70) is zero and hence from
(3.35) that [¢, . — L™ M|, = 0. Thus, by induction, we have for n =1 — N that

V(. q)
(3.71) 0<oY" < L"M=L"M ae. inQxD, where L°:= sup =~
’ @, q)EQxD M(q )

Now we introduce some definitions prior to passing to the limit At — 0,. Let

t—1tp— tn—t

(372&) %iﬁ‘('at) = AZ - Q‘Z,e(') + nAt %Z,El('), te [tnflvtn]v n>1,
and
(372b) @S,%Jr("t) = %n()7 Qﬁ,ts’i('v t) = ynil('% te (tn—lvtn]? n > 1.
We note for future reference that

At At,+ + &Jﬁts
(3'73) Un,e — Ya,e :(t_tn) ot te (tn—latn)a n=>1,
where t} :=t, and ¢, :=t,_1. Using the above notation, and introducing analogous

notation for {¢7 _}0_ ¢, (3.27) summed for n = 1 — N can be restated as

T [ ous
(2 ae [ [ et 90wt oot o] asa
0

(3.74) =—ku / / C 1/1At ) Vo (Low) dz dt Yw € Lﬁ(O,T; V).
Similarly, (3.31) summed for n =1 — N can be restated as
(3.75)
wAt +
/ W, ——— dq dx dt
QxD

//QX

M ¢At+ . o
7? ( M ) [(‘]a gter) ]¢At+]'y (M) dgdfdt

,l/}AtJr
€MV < ) At+¢At+

A (%) dg da dt

T Alql
¥ / | = [Auzadnvitr - agz ety vat ] edgdeat =0

Vo € L(0,T; X,).
We have from (3.57b) and (3.63) that

| At + _ |2
sup [/ |um( )| dx} / / =2 dg dt
t€(0,T)

T
(3.76) y / [ 192wt P dzar < o).
0 Q
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In the above, the notation ua, 5(’ ) means uA o with or without the superscripts =+.

Similarly, we have from (3.57a), (3.58), (3. 68) and (3.69) that

PO+
te(0,T) / /QxD ~ ( M )
T AL+
+ 5/ / M|V, [ == dq dzdt+ sup [/ |C At( ) de}
o Jaxp |~ M +€(0,T) ~

T |¢At+ At7|2 At
+/ dg dx +
0 Q><D At ~

[P
(3.77)  sup / i dg dx dg dzdt
QxD ~ oo~

4
d
g Pae

dt
<7 ot

H'(Q)

C(a,T) it g(-) =V () and D is bounded.

We are now in a position to prove the following convergence result.

LEMMA 3.3. There exists a subsequence of {ult o }At, and functions Ua,e 6
L*(0,T; L*(Q) N L?(0,T;V) N Nwhi (0, T;V") and ¢as € L?(0,T; X+) with M~ B
Yo € L(0,T; L*(Q x D)), such that, as Al — 0,

At(,+)

(3.78a) CJ“W 1?\2 weak* in L°°(0,T; L*(Q x D)),
1 wﬁtﬁ 1 7vboz,s . 2 .72
(3.78b) M2V, - M=V, i weakly in L*(0,T; L*(Q x D)),
At,+ )
(3.78¢) M2V, Yail) M2V, Yo weakly in L*(0,T; L*(Q x D)),
~ M ST\ M 5
(3.78d) C(ad®)) = C(Yae) weak* in L®(0,T; (),
and
(3.79a) yﬁfg(’i) — Uq e weak* in L°°(0,T; L*(Q)),
(3.79b) Uard® = ta e weakly in L*(0,T; V),
8 At a e
(3.79¢) Sy nga — 95 %t weakly in L%(O,T; V),
(3.79d) gits(’i) — Uq e strongly in L*(0,T; L"(Q),
(3.79) Jougto®) — Jtua . strongly in L(0,T; W (),

where r € [1,00) if d =2 and r € [1,6) if d = 3.
Proof. The result (3.78a) follows immediately from the bounds on the first and
third terms on the left-hand side of (3.77), noting (3.36) and the notation (3.72a,b).
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It follows immediately from the bound on the second term on the left-hand side
of (3.77) that (3.78b) holds for some limit g € L2(0,T; L*(Q x D)), which we need

to identify. However, for any n € L2(0,T;C°(2 x D)), it follows from (2.9) and the
compact support of 7 on D that [V, - (M2 5)]/M2 € L*(0,T; L*(Q x D)), and hence
the above convergence implies, noting (3.78a), that

// dq da d vaet ¥ '(M%n)ddd
g-ndgdzdt — — / / — dg dg dt
o Jaxp~ ~ QxD M2 M ~

(M
(3.80) = //QD;Z:;” ( @dgdgdt

[N

SIS

M\»—A

as At — 0. Hence the desired result (3.78b) follows from (3.80), noting the denseness
of C§°(Q x D) in L?(Q x D). A similar argument also proves (3.78c). The desired
result (3.78d) follows immediately from (3.78a) and (2.4a). Finally, the nonnegativity

of Y, follows from that of wa A (H),

The results (3.79a—c) follow immediately from the bounds (3 76) and the bound
on ua ‘ in (3.77). The strong convergence result (3.79d) for ya * follows immediately
from (3 79a7c), (3.3), and a standard compactness result, noting that ¥V C H(Q) is
compactly embedded in L"(Q2) for the stated values of r. We now prove (3.79d) for

uBbE First, we obtain from the bound on the second term on the left-hand side of

NQE

(3. 76) and from (3.73) that

; recall Lemma 3.2.

(3.81) lust — ual* 17207, 2()) < C At

Ka,e

Second, we note from Sobolev embedding that, for all n € L2(0,T; H'(£2)),

(3.82) Il 22075700y < C Il L2012 1720 o (o)

for any r € [2,00) if d = 2 or any r € [2,6) if d = 3, where 8 = d (5 — 1) € [0,1).
Hence, combining (3.81), (3.82), and (3.79d) for yaAfE yields (3.79d) for yaA *. Finally,
the desired result (3.79¢) follows immediately from (3.9b) and (3.79d). 0

Similarly to (3.82), we have, for any r € [2,00) if d =2 or any r € [2,6] if d = 3,
that

(3.83) Il 2 < Clnllzz0,m:5 () if n € L>(0,T; L*()),

LB (0,150 () =

where 8 = d(3 — 1) € [0,1]. It follows from (3.79a-d), (3.78d), (3.29), (3.83),
and (3.2) that we may pass to the limit, At — 0, in (3.74) to obtain that ys. €
L (0, T ()N A0, T: V) W4 (0,73 V') and Q.)€ L¥(0,T; L2(9)) satisty
(3.21a). It also follows from (3.23) that uq.c(-,0) = uo(-) in the required sense.

As we have no control of the time derivative 14" ., in order to pass to the At — 0
limit in (3.75) this derivative has to be transferred to the test function. We have for
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any fixed ¢ € C§°((—T,T); K) that

wAt"r .’L' q’t - ﬁi‘,_ ‘27q,t
/ / - )At £ @ )w(%,g,t)dgdgdt
QxD

T _ _
ez, q,t) —o(z,q,t — At
:_/ ch£i7_(@7q7t) ( = ) ( = )dngdt
0o Jaxbp ’ ~ At ~
M

(3.84) - W (z,q) (/ o(z,q,t — At) dt) dgdg.

QxD ~ tJo ~ ~
It follows for all ¢ € C5°((—T,T);K) and for all (z,q,t) € 2 x D x (0,T) that

@(%agat) —W(%»g,t—At) 6@

At at( )+RAt( )( ?gat)a
where
At 52
(3.85) |Rad(9) (2, ,1)| < — max f(g,q,t)‘ .
2 (z.qneaxpx[-11]| Ot A

Hence, combining (3.75), (3.84), and (3.85), we have for any fixed ¢ € C°((-T,T);
KC) that

T D
_/ We ¢At_ [ + Rae(yp )} dg dg dt
o Jaxp ot A

t1
QxD At J, ~ S
M 1/;At a z, At,+ At,+ )
/ /QXD 7)\ ( M o [g(JO‘NQE ) ]wa,s : qu (M) dg d%’dt

/ /QXD eMYV, (wAtJr) Ak el I

Un,e

>\|Q|2 At+ At,+ At,—

386 a as )woze’ _A(Jg ae )was’ ]@dqdl’dt:O
axp M (Jay ’ e ) AT

Now, smnlarly to (3.84), we have from (3.85), (3.77), (3.25), (3.9b), and (3.76)
for any ¢ € C§°((—=T,T); K) that

ISy

V. (&) dgdzdt

|Q|
(3.87) / / AL uR ) et — AL uRe ) Uit }wdmdth
QxD M ’ ~ o
|Q| P
wdE=Y AL~ ¥
’ — +R dg dx dt
axD M a as )"pa,s |:at + At( ):| g -E'
|Q| 0 1 t1
+/ ~— A(J5u )1/) (z,q) (/ go(x,q,tAt)dt> dq dx
QxD M ~o ~ o~ At 0 ~ o oo~
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It follows from (3.78a—c), (3.79d,e), (3.85), (3.87), (3.36), and (3.23) that we may

pass to the limit At — 0 in (3.86) to obtain that ¢, . € L*(0,T; X) with M~ Ya,e €
L>(0,T; L*(2 x D)) and uq,. € L*(0,T;V) satisfy

T

7/1045 390 / 7/}0('3')

- dg dgdt — —— p(-,-,0)dgdz
/0 axp M 0Ot 1 oxp M ( ) ~

/ /QXD V{\ (wf[) —[g(Jata,c) 4 wa,e:| - Ve (%) dg dg dt
+/OT/QXD {EMNW (ﬂ’]\f}e) ga@%’s} LY, (%) dqdzdt =0

(3.88) Vo € C&((~T,T);K).

Noting (3.33), (3.83), and that C§°((—T,T);K) is a dense subset of X, recall (3.22),
it follows that (3.88) remains true for all ¢ € X. Hence we have proved existence of
a global weak solution of (P.,), (3.21a,b). Moreover, it follows from (3.76), (3.77),

(3.78a-d), and (3.79a—c) that
T
~:| +V/ / |yxya’€|2d§dt§C(T)v
0o Ja

(5

dgdzdt+ sup [/ gwa5| dx}
) =
) =

(3.89a) sup [/ Uy, |?
Q

te(0,T)

(3.89D)

oo [ BeLau] L[ e
e[l (%))
o(T) if g

+/ dt < .
0 H1(Q) { C(OZ,T) if Q(

Remark 3.4. In the corotational case, if LY is finite in (3.71), then we have a
uniform L*(0,7; L>=(2 x D)) bound on M~! 1/)3(5’i). Moreover, it is then easily
established that the limit M =1, . € L>(0,T; L>°(2 x D)) with 1, > 0 a.e. on
QO x D x(0,T).

Remark 3.5. The argument presented above for noncorotational FENE-type mod-
els breaks down for noncorotational Hookean models, since in the transition from
bound (3.65) to (3.66) we exploit the fact that D is bounded. The difficulty could be
overcome if one could obtain a maximum principle on 9™ along the lines of (3.70).
Unfortunately, in the case of D = R? this does not appear to be readily achiev-
able. Having said this, our main focus of interest in the present article is FENE-type
microscopic-macroscopic models for diluted polymers where D is a bounded open ball
in R?: the fact that in Hookean-type models the domain D is equal to the whole of
R? stems from the physically unrealistic modelling assumption that the length |¢| of
the elongation vector ¢ € D of a polymer chain may be arbitrarily large. -

Remark 3.6. Since the test functions in V are divergence-free, the pressure has
been eliminated in (3.21a,b); it can be recovered in a very weak sense following the

dq dz dt

te(0,T)

OUqe || *

ot

(),
« (-) and D is bounded.

?E

S

“
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same procedure as for the incompressible Navier—-Stokes equations discussed on p. 208
in Temam [28]; i.e., one obtains that fot Pac(,8)ds € C([0,T]; L*()).

Remark 3.7. It is a simple matter to adapt the proofs above to show that the
main results above remain true for (P, ) if we replace the smoothing procedure J%
by S. (including the definition of I, in (3.20)). The key results, (3.8b) and (3.9a,b),
that we exploit for JZ in the above, are now replaced by (3.4b) and (3.6b) for 9.
Unfortunately, we require 9 € C? for (3.6b), as opposed to 9Q € C%! for (3.9b).
Hence we prefer, in general, J% over §,. However, §, does have one key advantage
over J% in that Sov € H§(Q) if v € HY ().

3.2. Existence for (P,). As the bounds (3.89a,b) are independent of the pa-
rameter ¢, it follows immediately, similarly to (3.78a-d), (3.79a—d), and (3.89a,b),
that the following lemma holds.

LEMMA 3.8. There exists a subsequence of {Ua.c,Va.cte, and functions u, €
L>(0,T; L*(Q) NL2(0, T; V) MW (0,7 V') and 1o € L*(0,T; XOF) with M™% b,
€ L>=(0,T; L*(Q2 x D)), such that, as e — 0,

(3.90a) ;ﬁ\;f — ;ﬁi weak* in L>°(0,T; L*(Q x D)),
2 2

(3.90b) M3V, (wﬁf) — M2V, (;ﬁ\‘;) weakly in L*(0,T; L*(Q x D)),

(3.90c) M3V, (wﬁa) -0 weakly in L*(0,T; L*(Q x D)),

(3.90d) 9(1/)@,6) - g(d)a) weak™ in L*(0,T; 92(9)%

and

(3.91a) Ua,e — Ua weak* in L°°(0,T; L*(Q)),

(3.91b) Ua,e = Ua weakly in L*(0,T;V),

(3.91¢) Sy 8&;:,5 — é'v% weakly in L%(O,T; V),

(3.91d) Ua,e — Ua strongly in L*(0,T; L™ (Q),

(3.91¢) JoUae = Jola strongly in L>(0,T; WH>(Q)),

where r € [1,00) if d =2 and r € [1,6) if d = 3.
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In addition, we have that

T
(3.920)  sup { / |ya|2d4+u | [ ¥enaazar < e,
) L/ 0o Jo

te(0,T

2
o w4 [, i (5
te(0,T) Y QxD M QxD ~
+ sup U 1C(¢a)? dx] 76““ dt
t€(0,T) o |l (@)

c(T) if g() =w(),
C(a,T) if g(-)=V.() and D is bounded.

(3.92b) <

Therefore in both the corotational and the noncorotational cases we can then
pass to limit € — 0 in (P,.c) to obtain existence of a weak solution to the following
problem for a given « € (0, 1]:

(P,) Find u, € L=(0,T; L2(Q))NL2(0,T;V)NWha (0, T; V') and ¢, € L2(0,T;
X9), with JZu, € L0, T; Wh(Q)), M~2 ¢, € L>®(0,T; L*(Q x D)) and C(va) €
L>°(0,T; L*(€2)), such that uq(-,0) = uo(-) and

/<a““ >dt+// (o - Voo Jta] - w41 Vo tha : Vo] dedt
0

! 4
(3933) = _kﬂ / / g(wa) : yx (Z,OA;U) dig dt VLU € LE(O,T; Y),
o Ja
dol)
/ /QxD d dg dt — o M (-, 7())dgd:g
M ([t ) .
/ /QxD [)\ (M) [g(Jatka )Q]%é] Vg <M> dg dg dt

(3.93b) / / Yo Yo - Va ( )dqudt—O Yo € X°,
QxD
where X0 is the completion of C§°((—=T,T); K°) in the norm || - || yo defined by

1 ¥
(3.99) Nl = el + || lol M¥9, (&)

L1(0,T;L2(Qx D))

t

+ || M~ 2Vx90||L2(0TLr(Q 2(py)) + HM 2 (;p
L' (0;T;L?(22x D))

with r > 2if d = 2 or » = 3 if d = 3. This, in particular, implies that each ¢ € X°
satisfies (-, -, T) = 0.

Remark 3.9. In view of Remark 3.4, in the corotational case if LC is finite
n (3.71), then one can show that M1, € L>(0,T;L>*(Q x D)) with ¢, > 0
a.e. on Q2 x D x (0,T). Hence the norm || - || xo in (3.94) can be relaxed to the weaker
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norm ||¢l[r20,7;x0) + [1gl M Vo ()22 0,m000x0)) + IVallr o750 @:00 (p)) +
|‘%|‘L1(O;T;L1(QXD))7 where r > 1ifd=2or r = g if d = 3.

Remark 3.10. Although we have introduced smoothing through the parameter
a > 0 into the model (P,) compared to the standard polymer model, (Pg), we wish
to stress that in both the corotational and the noncorotational case the bounds on
Uq, the variable of real physical interest, in (3.92a) are independent of this smoothing
parameter «.

3.3. Existence for (P.) in the corotational case. Finally, in the corotational
case we can pass to the limit o — 0 in (P,,.) with J% replaced by S, to obtain a weak
formulation of (P.). Hence, recalling Remark 3.7, we require Q2 € C? to obtain the
existence result, and the bounds (3.89a,b), for (P, ) with J% replaced by S.. As the
bounds (3.89a,b) are independent of « in the corotational case, we obtain immediately
the following lemma.

LEMMA 3.11. Let 9Q € C? and g(-) = w(-). Then there exists a subsequence of

2

{UaesVaetas and functions u. € L>=(0,T; L*(Q)) N L*(0,T; V) N Wl’%(O,T; V') and
Y. € L2(0,T; X+) with M~z ¢, € L>=(0,T; L2(Q x D)), such that, as o — 0,

(3.95a) ;ﬁ\;f — ]Si weak* in L°°(0,T; L*(Q x D)),
2 2

(3.95b) Mz V, (%) — M2V, (‘]@ weakly in L*(0,T; L?(Q x D)),
(3.95¢) M2V, (1@("4) M2V, (E@) weakly in L*(0,T; L*(2 x D)),
(3.95d) C(ae) = Cl4e) weak* in L>=(0,T; 52(9)),
and
(3.96a) Ua,e — Ue weak* in L°(0,T; L*(2)),
(3.96b) Un e — Ue weakly in L*(0,T;V),

o o
(3.96¢) S, %‘; ~ S, a%; weakly in L4 (0,T; V),
(3.96d) Uae — Ue strongly in L*(0,T; L" (),

where r € [1,00) ifd =2 and r € [1,6) if d = 3.

In addition, we have that

T
(3.97a) sup [/ |y5|2d9§] +V/ /|y$g5|2dgdt§C(T),
t€(0,7) LJQ o Ja ~

e ? ] /T/ (w) ! (w) 2
su ——dgdz|+ eM |V, | — + -1V | — dg dxdt
te(Og")[/QxDM 1% 0o JaxbD - M AT\ M Z
(3.97b)

T ou i
v | [icwapa+ [ 5% wscm
te(o,7) LJa ~ 0 Ot || 10
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It follows immediately from (3.96d), (3.4a,b), and (3.97a) that
(3.98) Sala,e = Ue strongly in L?(0,T; L*(R)) as a — 0.
Next, we note that for all v € H}(Q) and ne H(Q; L3(D; M))

(3.99)

M[w(v)Q]mdqu:%/ M[(%Q)(Vzw)[vx(n)ﬂw dg dz.
QxD N~ o~ QxD ~oN Y~ ~ o~~~ o~

It is now a simple matter to prove existence of a solutlon to the following problem:

(P.) Find ue € L>(0,T; L2(Q)) N L%(0,T; V) N WL (0, T; V') and . € L*(0,T;
X), with M~z . € L>®(0,T; L*(Q x D)) and C(y.) € L>®(0,T; L*()), such that
ue(+,0) = uo(-) and ) )

T Oue
/ TR dt+/ / (Ue - Va)ue] - w+vVeue: Vyw| dpdt
0

T
(3.100a) = —/ / C(e): Vowdzdt  Ywe LT1(0,T;V),
0 Q
o Jaxp M 0Ot 4 axp M AT

o /M arv. () -ne] - 9 () aaarar
[ () v () asasa
AL L (e (5)) o] e
s 0 [B (05 (7)) s

where ) is defined as the completion of C§°((—T,T); K) in the norm || - ||y defined by

0 Yoe),

1 4
3.101 H M3y (*)’
(3.101)  lleelly = llell 525 o ey T+ 12 3 | ose (22 (D))

\%

N

oz

L1(0;T;L2(2x D))

with r > 2 if d = 2 or r = 4 if d = 3. This, in particular, implies that each ¢ € Y
satisfies (-, -, T) = 0.

Noting (3.96a—d) and (3.95d), we can pass to the limit @« — 0 in (3.21a) in the
corotational case to obtain (3.100a). As S,ua. € L*(0,T;V), we can apply (3.99)
to (3.88) with v = Sata . and n = w“ =V, () and then use (3.95a-d), (3.96d), and
(3.98) to pass to the limit o — 0 to obtaln (3.100b).
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Finally, we note that, for any s € (0,7) and At sufficiently small such that

0
0 < At < s, we can choose p(z,q,t) = A~ ls—ts —[s— At - t]+} M(g) in (P:) to
yield that

At ~ 2

1 S
/ e(z, g, t)dgdgdt = [ Yoz, q) dg dz.
s—At JOxD ~ QxD ~r

Passing to the limit At — 0, we deduce that
Ye(z,q,5)dgdz = Yo(z,q)dgdz Vs € (0,T).

Identical statements can be made about v, in (P,) and 94 in (Pa.).
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