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Abstract

We prove the existence of global weak solutions to the corotational Hookean dumb-
bell model, a system of PDEs arising in the kinetic theory of dilute polymers, involving
the unsteady incompressible Navier—Stokes equations in a bounded domain coupled to a
Fokker—Planck type parabolic equation including a centre-of-mass diffusion term, satisfied
by the probability density function, modelling the evolution of the configuration of noninter-
acting polymer molecules in a viscous incompressible solvent. The micro-macro interaction
is manifested by the presence of a corotational drag term in the Fokker—Planck equation
and the divergence of a polymeric extra-stress tensor on the right-hand side of the Navier—
Stokes momentum equation. We also analyse certain properties of weak solutions to this
system of PDEs: we use the relative energy method to deduce a weak-strong uniqueness type
result, and derive the macroscopic closure of the kinetic model: a corotational Oldroyd-B
model with stress-diffusion. Finally, we discuss the existence and uniqueness of global weak
solutions to this class of corotational Oldroyd-B models with stress-diffusion.
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1 Introduction

In this paper we study weak solutions to a simple coupled microscopic-macroscopic (micro-
macro) model for polymeric fluids. We discuss the existence, conditional uniqueness, and large
time behaviour of solutions in d space dimension, d € {2,3}. The presence of polymer molecules
in a fluid has substantial macroscopic consequences: in particular, polymer molecules induce
elastic properties; thus, the resulting fluid is usually referred to as viscoelastic. As such mixtures
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are ubiquitous in many branches of biology and chemistry, studying coupled models of polymers
suspended in a solvent is of great interest. Additionally, these models pose numerous challenges
from the point of view of mathematical analysis.

Polymer molecules, being extremely long chains of monomers, are particularly difficult to
model. Thus, the starting point for any mathematically tractable mechanical description is
to devise a simplified representation of each polymer molecule. We consider a dumbbell model
wherein each polymer molecule is assumed to consist of two small massless beads connected by
an elastic spring. This simple description has its merits, because it accounts both for stretching
and rotations of the molecules. It is assumed that the solution is dilute, meaning that there is
no interaction between individual polymer chains. An important modelling choice at this stage
is the form of the elastic spring-force:

2 2
F:D —R% F<m2’> = U’<m2’> q,

where U is the spring potential. We shall choose D = R? and assume that the springs obey
Hooke’s law, i.e., U(s) = s, with the spring constant scaled to 1. Although this choice allows
for the polymer molecules to extend indefinitely, which is clearly nonphysical, its simplicity is
attractive from the practical point of view. Furthermore, the Hookean potential is the only one
for which such a micro-macro model has, at least formally, a macroscopic closure in the form of
the well-known Oldroyd-B model [32].

In this paper we are primarily concerned with the following corotational micro-macro system
of equations:

Ou+ (u-Vy)u—vAzu+ Vep = div, T,

div,u =0,

) + - Vap + divg(w(u)qy) — pdytp = divg (qu (J\wf) >

(1)

posed on (0, T]xQx D, where Q C R? is a bounded open domain and D = R¢ is the conformation
domain. We shall mainly focus on the more difficult case d = 3, but our arguments work also in
the case d = 2. By w(u) := 3(V,u — VXu) we denote the skew-symmetric part of the velocity
gradient. The coupling between the Navier—Stokes and Fokker—Planck equations is given by the
presence of the extra stress tensor T = 7(1)). It is related to the probability density function, v,
of dumbbell configurations by the Kramers expression

7(t, ) :Z/D@b(t,w,Q)q@@qdq— </Dw(t,w,Q)dq> Id.

Thus, 7 is a symmetric tensor. The factor M, present in the last term of the Fokker—Planck
equation (1)s, is the normalised Maxwellian defined by

1 _1e? lq|?
M(q) := Eequ, Z = /Dqu dg.

We will repeatedly use the following crucial properties of the Maxwellian:

VM = —Mg, / M(q)|q|"dg < 0o, sup M?|q|" < 0o, for any a > 0, r > 0.
D qeD
Because M serves as a natural weight-function for the solution of the Fokker—Planck equation,
we will systematically consider the Maxwellian-normalised probability density 1/} and its initial
value v, defined by
(0 o

Y= M Yo = M



A~

Consequently, it is useful to rewrite the Fokker—Planck equation as an equation for :

MOy + Mu - Vi) + divy (w(w)gMib) = pM Ay = divy (M V1)), 2)

We supplement the above system of equations with the following initial and boundary/decay
conditions:

u=20 on (0,T] x 09,
u(0,x) = up(x) Vel
and
MV v —<.<J(u)qﬂ —0 as |q| = oo on (0,7] x 09
4 M M ’ 9
Ve =0 on (0,7] x 992 x D,
¥(0,2,q) = bo(w,q) V(z,q) € Q2 x D.

Here 7 denotes the outward unit normal vector to 9€2. If v is such that

o > 0, / Yo(x,q)dg =1 for a.e. x € Q,
D

then the above boundary/decay conditions guarantee that these properties are propagated to
all future time.

It is virtually impossible to give a self-contained review of mathematical results concerning
different models of polymeric fluids. The corotational model (1) considered herein is a simplified
version of the general noncorotational Hookean model, where, instead of w(u), the full velocity
gradient V,u is present in the Fokker—Planck equation. The latter, general noncorotational
model, is notoriously difficult to analyse primarily because of the lack of a sufficiently strong a
priori bound on the extra stress tensor 7. Global existence of weak solutions is known only in two
spatial dimensions: it was first shown by Barrett and Siili (under suitable regularity assumptions
on the initial data) by exploiting the connection of the model to the macroscopic Oldroyd-B
model, see [9]; the result was recently extended to a larger class of data by La [25], who introduced
the concept of moment solutions to the Fokker—Planck equation. More complete existence
theory is available for models with different spring potentials: for instance, Hookean-type models
with light-tailed Maxwellians (i.e., with super-Gaussian Maxwellians that exhibit more rapid
decay to 0 as |q] — oo than the Gaussian Maxwellian featuring in the classical Hookean model
considered herein) and finitely-extensible nonlinear elastic (FENE) models, see [4-7, 24, 27, 29,
30] and references therein, where the Maxwellian is compactly supported in R?. The latter
model corresponds to the situation where the configuration domain, D, is bounded, and the
elastic spring-potential modelling the extension of polymer molecules is given by

2
U(s)zZln(ll)S), s € [O,g), b> 2.

Thus, the function ¢ € D + U(|q|?/2) € Rsg blows up at the boundary D of D = B(0,v/b),
which then ensures that, unlike in the case of Hookean and Hookean-type models, polymer
molecules in FENE models do not stretch indefinitely. Existence of large-data global weak
solutions to a general class of FENE-type models with centre-of-mass diffusion, p > 0, and the
equilibration of weak solutions as t — 400 was proved by Barrett & Siili in [4]. Global existence



of weak solutions for the nondiffusive (i.e., when p = 0) FENE model was subsequently proved
in the important paper of Masmoudi [30].

We shall also consider some macroscopic models for polymeric flows (in the corotational
case), which have also been studied extensively in the past. In the two-dimensional case with
stress-diffusion, existence of weak solutions was shown by Barrett and Boyaval in [1]. Global
regularity was then shown by Constantin and Kliegl in [14]. For the nondiffusive case, local
well-posedness was shown in critical Besov spaces by Chemin and Masmoudi [13] under a Beale—
Kato—Majda type assumption. Hu and Lin proved global existence of weak solutions under the
assumption that the initial velocity is small and its gradient is close to an identity matrix [23];
see also [15, 17, 26].

While not completely satisfactory from the physical point of view, the corotational vari-
ants of both the micro-macro and fully macroscopic models have been widely discussed in the
literature. In [28|, Lions and Masmoudi showed global existence of weak solutions for the corota-
tional Oldroyd-B model without stress-diffusion. For the nondiffusive mixed-scale models global
well-posedness is known in two space dimensions for the FENE model [29] and the Hookean
model [31]. In the presence of centre-of-mass diffusion, existence of global weak solutions was
shown for a general class of FENE models in [3]. Our current contribution is to prove exis-
tence of weak solutions for the diffusive corotational Hookean model without a restriction on
the dimension (i.e. for both d = 2 and d = 3).

Outline of the paper. In Section 2 we define weak solutions of system (1) and prove global
existence (Theorem 2.3) and the property of weak sequential compactness (Theorem 2.6). In
Section 3 we prove, by means of the relative energy method, a weak-strong uniqueness result
for solutions of system (1). In Section 4 we show that any weak solution of (1) defines a weak
solution of a corresponding Oldroyd-B type macroscopic model. Then, in Section 5 we use the
energy estimates from the preceding sections to deduce certain long-time asymptotic results for
the weak solutions constructed in Theorem 2.3. Finally, in Section 6 we discuss existence and
weak-strong uniqueness of solutions for the corotational macroscopic models. We close with
some concluding remarks on the corotationality assumption in Section 7.

2 Corotational Hookean dumbbell model: existence of weak so-
lutions

In this section we will prove the existence of global weak solutions to the corotational Hookean
dumbbell model (aka Navier-Stokes—Fokker—Planck system) (1).

Before stating the definition of a weak solution, let us introduce some notation regarding the
function spaces that we will be working with. Let

12.(9) == {v € L2(Q;RY) | divyv = 0}, V= {v e HI (R | divy v = o},

and let L% (Q x D), p € [1,00), denote the Maxwellian-weighted LP space with the norm

1/p
6oy = ([ MloPdgaz)
X

Similarly, we introduce the weighted Sobolev space H},(Q2 x D) by defining

Y (@ x D) = {6 € Lo x D) 18] 11, () < 0}

1/2
oy ey = { [ MR+ 19,08 + 9,07 dado |
X



Of course, similar definitions can be used to define other M-weighted Lebesgue and Sobolev
spaces. Let us also point out that, clearly, the Maxwellian-weighted spaces contain their un-
weighted counterparts (via a continuous embedding). We recall from [5] the following density
and embedding results:

C>(Q; C°(D)) is dense in Hi (2 x D),
Hi,(Q x D) —— L3,(Q x D).
Furthermore, we introduce the mixed regularity spaces
WP x D)
= {gb € LLo(2x D) | 926 € L2, (2 x D), 0< |a| <k, 8lpe L2, (2x D), 0<|8| < z}

and
Y = {¢ € LL.(2x D) | Vo € WD x D), Voo € L, (Q x D)},

with the homogeneous seminorm

16y = 1V20ll11 onpy + 3 102(Ve0) 1 @)
1<]a|<2

Given a normed space X, we denote by M~1X the space of those functions ¢ for which
M¢ € X. By X' we denote the continuous dual of the space X. Given a time t > 0, we define
Q :=(0,t) x Q.

Definition 2.1 (Weak solution). Let d € {2,3}, and let (ug,)) be initial data such that
up € L2,(Q), g e LE (2 x D) for some p € (2, 00),

1/3020, /Ml[)odq:1 for a.e. ¢ € Q.
D

A pair (u, ) is a weak solution of the corotational Navier—Stokes—Fokker—Planck system if
w e L=(0,T; L2(Q; RY) N L2(0,T; V) N W3 (0,T; V')
B € L®(0,T; LA, (Q x D)) N L0, T; Hy,(Q x D)) N HY0,T; M~1Y"),
¢ >0ae inf0,7] xQx D, / M(q)¥(t, x, q)dg = 1 for ae. (t,z) € [0,T] x Q,
and the equations are satisfied in the fol:l)lowing weak sense for each ¢t € [0,T):

/ u-ﬁtﬁdxdt’—i—/ (u-Vy)u-ddaedt' +v Veu: Ve de dt
Q4 Q Q

:/ 7':Vwﬁdxdt'—i-/u(t)-ﬁ(t)dx—/ug'ﬁ(O)dx
of Q Q
Vi € {19 e L2(0,T:V) | 99 € LY(0, T L2(Q;Rd)>}

and
/ / Md,¢ dg da dt’ + M(0)p(0) dg dz — M (t)¢(t) dg da
Q:JD QxD QxD
:—/ /Mz&u.vmdqudt’—/ /Mzﬂw(u)q-quﬁdqdmdt’
Q¢ JD Q¢ JD
+u/ /Mvzqﬁ-vmdqudtur/ /quqﬁ-vqquxdt’
Q JD Q JD
Voe{pe WHH0,T;L3,(2x D)) | Fe > 0: ¢ € L*(0,T;Y)}.

5



Remark 2.2. As usual, we tacitly assume that the velocity field has been modified, if necessary,
on a null set, so as to make the weak form of the Navier—Stokes equation in the above definition
valid for each time. (Furthermore, u is weakly continuous as mapping from [0, 7] into L?((2).)
Since ) € L2(0,T; H} (Q x D)) (which densely embeds into L%(0,T; L3,(Q x D))), and ) €
L2(0,T;[H*(Q x D)) for s > d + 1, we have that 1) € C([0,T]; L3,( x D)). (Indeed, note
that L2,(Q x D) = [L%,(Q x D)] is densely embedded into [H*(Q2 x D)]’.) We note also that
since we have used divergence-free test functions in the weak formulation of the Navier—-Stokes
equation, the pressure has been eliminated from the weak formulation. In can be recovered in
a weak sense by solving a Poisson equation, similarly as for the incompressible Navier—Stokes
system.

The main objective of this section is to prove the following existence result.

Theorem 2.3. Let d € {2,3}. There exists a weak solution (as defined in Definition 2.1) of the
corotational Navier—Stokes—Fokker—Planck system (1). Furthermore, this solution satisfies the
following energy inequality:

1 1 - t R .
/2\u|2dx+/ 2M¢2dqu+/ / M(uyvxwﬁﬂvqw?) dgdxdt’
Q QxD 0 JOxD (3)

t
+v |qu]2dmdt'§/ 1|u0|2dac+/ lMdA)Odqd:L‘—/ /T:Vmud:ndt’.
Q 02 QxD 2 0 Ja

We shall refer to weak solutions satisfying (3) as dissipative weak solutions. Let us point
out that it is not clear, even in two space dimensions, whether all weak solutions are dissipative.
This is because the transport coefficients in the Fokker—Planck equation depend on the velocity
gradient, which, for an arbitrary weak solution, only belongs to L?(Qr).

2.1 A priori estimates

We begin our analysis of the Navier—Stokes—Fokker—Planck model (1) by deriving the necessary
a priort estimates which we will then use to prove weak sequential compactness and apply these
weak compactness results to Galerkin approximations. We shall assume to be working with
a sequence (un,n) of weak solutions and therefore refer to our estimates as uniform (in n);
however, the subscript n is omitted for notational convenience.

Energy estimate
The system (1) comes with a natural energy inequality: testing formally the Navier—Stokes
equation with v and the Fokker—Planck equation with 1, we obtain, respectively,

d 1
— |u|2d1:+1// |Vul? de = —/ 7:Vyudx (4)
dt Jq 2 Q 0
and
d 1. - A .
— — M)? dqu+u/ Myv,,,zp\?dqdwr/ M|V )*dgdz = 0, (5)
de Q><D2 QxD QxD

where we have used the following easily verifiable facts:

divg(w(u)g) =0, w(u):q®q=0,

N X 1 N 1 -
My w(u)q-Vepdgde=—- Mw(u) q-qu2 dgdz== Miy*w(u) : ¢q®qdgdz = 0.
OxD 2 Jaxp 2 Jaxp



It is in the calculations in the last two lines above where replacement of V,u, featuring in the
general noncorotational Fokker—Planck equation, with w(u) in the corotational model, plays a
crucial role. Next, we observe the following estimates:

2

/T:VzudxgéHVzu\%z(Q)+Cg/ ‘/ Mvq® qdq| dz
Q Q[JD

<8Vl + Cs | ( / M|q|4dq> < / M¢2dq> du
Q D D

< 6| Vaull 720 + Cs M? dgdz.
QxD

Therefore, by choosing § > 0 small enough and adding (4) to (5), we deduce the following bound:

1 1 t
/2|u\2dx+/ 2M¢2dqu+;/ /|qu\2dxdt’
Q QxD 0 JQ

‘ . . 1 C )
+/ / M(mvm? + |vq¢|2) dgdzdt’ < / lug|2 dar + = M2 dgda.
o Jaxp 2 Ja 2 Jaxp

It follows that
u € L0, T; L*()) N L*(0,T; V)

and
Y e L®(0,T; L3,(Q x D)) N L*(0,T; H;(Q x D)).

Positivity of 1[1
Integrating the Fokker—Planck equation we readily observe that the following conservation prop-
erty holds:

M(q)i(t, z,q) dgdz = M(q)o(z,q)dgdx ¥Vt € [0,T].
QxD QxD

Similarly, one can see that the equation propagates nonnegativity of the initial datum 7,20. To
this end, we test the Fokker—Planck equation by the nonpositive part ¥)— = min (0,) of ¥ and
integrate, to obtain that

d

— M (Vi |? j_*) dgdz =0
W (WYt + V- [?) dgde =0,

M(qﬁ)?dqdwr/

QxD

which implies that 1ﬁ, =0a.e. in Q x D.

Additional a prior: estimates for 1])
A key property of the corotational model, used already to derive the L?M estimate for 1&, is
that the integral involving the vorticity tensor vanishes when tested against a large family of
functions of 1& Indeed, for any differentiable function H, we have, thanks to the skew-symmetry
of w(u) and the symmetry of ¢ ® ¢, that

Mw(u)q -V H () dgdz = MH({)w(u) : ¢® gdgdx = 0.
QxD QxD



This is in stark contrast with the general noncorotational model, for which even L?w bounds on
1) are unavailable. For the corotational model under consideration here, we make note of the
following LP bound, p > 2. Suppose that

MP dgdz < .
QxD

Testing the equation (2) with ¢~ we obtain

LC ] wpagdet 1) [ M@ (V0P + V0P dgdz =0
p dt QxD QxD
Therefore 9? is bounded in L>(0,T'; LY, (2 x D)).

We observe immediately one useful implication of the above p-estimate. Using the logarith-
mic Sobolev inequality together with the Fenchel-Young inequality we can see that the function
g4 is bounded in L2(0, T} L%,(Q x D)). With the additional integrability of ¢, we can upgrade
this bound to an L* bound in time. Indeed, Holder’s inequality gives

p—2

2 £ =
M!q%?dquS( Mz&pdqu>p<ym/ Mgl dq) "
QxD D

QxD

Estimate for the time derivative 8751[1
The last ingredient required in order to obtain strong compactness of ¥ in a Maxwellian-weighted
space is the following estimate for the time derivative.

Lemma 2.4. We have the following estimate

/ / Moy ¢dgda dt’
Q. JD

Proof. First, we observe the following straightforward bounds:

/ / MV, - Vad dgda dt’ < HMl/Qqub
Q: JD

S ”¢HL2(07T;Y) Voe LQ(O,T; Y).

)Ml/Z z¢’

L2(0,T;L2(Qx D)) ’ L2(0,T;L2(2x D))’

/ /quw V,odgdzdt’ < HMl/qu¢)
Qy

29

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

and
/ / Mipu - Vo dgda dt!
Q¢ JD

< HM1/4Vx¢ MY240

M1/4u‘

L2(0,T;L4(Qx D)) H L2(0,T;L4(Qx D)) H HLoo(o,T;m(QxD))'

Thus, each of the above terms can be bounded by the norm of ¢ in L?(0,T;Y) (indeed, clearly
L3,(Q x D) < L2,(2 x D)).

Finally, we consider the, most delicate, g-advection term. Using the Cauchy—Schwarz in-
equality we deduce the following bound:

/Qt/DMTZ)w(U)q-qubdqudt' < /Qt ’VIU|</D Md?lqlquﬂdq) dae dt’
, 1/2 ) )
= (/th”u dxdt) (/Qt </DM¢ICJIqu>qu> dxdt)
1/2
< C(/Q (/D M’Vq¢|2 dq) </D M¢2|q’2 dq> diEdt’) ‘

1/2

(6)



Let us now investigate the function
F(O):0— [ M(@)|9,6(2.0)P da
D
We claim that for each fixed time ¢ > 0 this mapping belongs to H2(f2). Clearly, it belongs to

L2(92):
2
dz < (/ qu> ( M]qu5\4dqu>,
D QxD

so it only remains to estimate the L?(2) norm of its second spatial derivatives. To this end, we
note that

ez

/ MIV,6P dg
Q D

dz

/ MV do|

Ox;0x;

o

/ My, (V) - s, (V40) dg / MV, 2., (V) dg
Q D Q D

2 ( / Maxi(vq@-axj(vq@dq) < / MV ¢ - 02, (Vo) dq>‘daz
Q D D

Applying Young’s inequality to the last term gives additional copies of the first two terms, so
it suffices to focus on estimating those. This is achieved by two applications of the Cauchy—
Schwarz inequality and Young’s inequality, together with the fact that | pMdg=1. We then

obtain
2
2 2
dr < /Q ( /D M0, (Vg8) dq> < /D M9y, (V49)] dq) da

< M]@xi(qub)|4dqu+/ M|0,,(Vy)|* dgda
QxD QxD

2

[ M (00940000, (9,0) + V- 82,0, (V,10)) dg

2
dx +

2
dx

/ M,.(V,4) - 0, (V) dg
Q D

and

s () [ 0 s

§/ qu¢\4dqdm+/ M\@Iixj(vqtb)lﬁ‘dqu.
QxD QxD

[ 29,682 (V40) da
Q\|JD

We conclude that
IF ) g2y S 6T

proving the claim. This implies in particular that F(t) belongs to L>(€2). We can use this
information in (6) to write

T 1&
/Q /D Mww(U)q-qubdqdwdt/i(/ IO 1. / DM¢2|q|2dqudt)

1/2
(sup / Merquq) T

t>0



We can therefore deduce the following bound on the time derivative:

/ / Mo dqda dt| S 9]l 20z
Q:JD

as required. O

Remark 2.5. Let us make the following observation about the unnormalised density 1. Ap-
plying a strategy as above, one can easily deduce that 1 is bounded in the unweighted space
L0, T; [H*(Q x D)) N L*(0,T; L*(2 x D)) N L2(0,T; HY(Q x D)), for s > d + 1. (In fact,
this is implied by the corresponding bounds on 1[1) However, such a bound does not suffice to
deduce strong compactness, as the embedding H(2 x D) < L?(2 x D) is not compact. On
the other hand, having established compactness of M4 in L2(0, T; L%,(Q x D)), we have

/ /|¢I2dqdmdt’§/ /M‘1|1,Z)|2dqudt’:/ /M1L|2dqdmdt’,
Q¢ JD Q¢ JD Q: JD

which implies that ¢ is compact in L2(0, T; L?( x D)). Furthermore, the continuous embedding
HY(Q x D) < L*(Q x D) for d = 2 and H*(Q x D) — L3(Q x D) for d = 3 gives additional
integrability of 1 regardless of the integrability of the initial data.

2.2 Weak sequential compactness

We are now ready to prove the following stability result.

Theorem 2.6 (Weak sequential compactness). Let (un,lﬁn) be a sequence of weak solutions as
in Definition 2.1, with initial data (u®, %) such that

ud — u® weakly in L*(Q), M1/21/A12 — MY2J0 weakly in L*(Q x D).

n

Then, there exists a subsequence (not relabelled) and a pair (u,v) such that

we L(0,T; LA(Q) N LA(0,T; V) " W3 (0, T; V'),
P e HY0,T; M~YY') N L=(0, T; L4, (Q x D)) N L2(0, T; Hy (Q; x D))

and the following convergence results hold:

Up — U strongly in L*(0,T;L"(Q)), r € [2,6),

Up — U weakly in L*(0,T;V),

T strongly in LP(0,T; L3,(Q x D)), 2 < p < oo,
UVp — O weakly in L*(0,T; Hy; (2 x D));

and (u, 1) is a weak solution with initial data (u°, ).

Proof. The weak convergence results are a direct consequence of the uniform bounds derived
in the previous subsection. Strong compactness of the velocity is classical and follows in the
same way as for the incompressible Navier—Stokes equations by the Aubin—Lions lemma and
interpolation. It is then easy to pass to the limit in the Navier—Stokes equation. (Note that at
this point we only require the weak convergence of M'/2¢),, in L2(0,T; L2(2 x D)).)

As for the Fokker—Planck equation, passing to the limit in the diffusion terms and the term
involving the time derivative poses no problem. For the remaining two terms we shall employ

10



strong convergence of 1,. First, recall that the embedding H},(Q x D) —— L2,(Q x D) is
compact. Second, observe the chain of continuous embeddings

H®(Q x D) — W3 (Q x D) = Y.

(The second embedding follows directly from the definition of the space Y, while the first one
follows from an application of an extension theorem and the embedding H%(R??) «— W34 (R2%).)
Then, from Lemma 2.4 we deduce that the time derivative atz/;n is uniformly bounded in the
space

M'HS(Q x D)) = {¢| M¢ € [H(Q x D)'}.

We claim that L3,(Q x D) embeds continuously into this space. This follows easily from the
following estimate

i<l _ [(x, M)
M-1[HS(Qx D) — sup
XEHO(QxD) ||X||H'3(Q><D)

< sup 1M oo (s o) I 2C | L2 030 3 X | 22 00

~ xeHS(QxD) 1! £2s (2x Dy

S HCHL?M(QXD)'

Applying Dubinskii’s compactness theorem [8], we deduce that the sequence wn is precompact
in L2(0,T; LA (Q x D)). In particular, by extracting a subsequence, we can assume that v,

converges to ¢ strongly in L%(0,T; L%,(2 x D)). Interpolating with the uniform bounds in
L>(0,T; LY (2 x D)), we deduce strong convergence in L"(0,7; L%,(2 x D)) for any r € [2, 0),

q € [2,p).
We are now ready to pass to the limit in the remaining convection terms. First, we write

/ / My, - Ve dgdzdt’ — / / M - V¢ dgde dt!
Q

/ /M un~ V.o dgdzdt +/ /M¢ n—u) - Vepdgdzdt,
Qt Qt

and then estimate, in turn,

/Qt /D M (un — u) - Vo ¢ dgda dt!

T
< HwHLOO(O,T;wa(QxD))/O [un = ull L1yl VadllLs @xpy dt

S 19l e 0,122, (x oy 1un = ull 20,70 V2@l L2 0,124, (2x DY)

which converges to zero thanks to strong convergence of the sequence u,, in L2(0, T; L*(Q)); and

/Qt /D Muy, - Vo (P — ) dg da dt’

T
S [ Ml = Blus, ey IVl

S ”un||L2(o,T;L4(Q)) \Wn - 1/1||Lr(0,T;L§W(QxD))‘|V:c¢||L2+€(0,T;L‘}W(QxD))7

where r = 4+2€ € (2,00).
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Finally, we consider the term div,(w(u)gM L

(7)

/ /M@nw(un)q-vmdqudt’—/ /Mzﬁw(u)q.qusdqudt’
Qt D Qt D

< +

/ / M(zﬁn — &)w(un) q-Vqpdgdx dt’
Q: JD

/ / Mz[;w(un —u)q-Vypdgdzdt'|.
Q¢ JD
For the second term we observe that, for each I,k =1,...,d, the function

(t,7) /D M g9y 6dg

is square-integrable, and it is therefore a viable test function for the weak convergence of the
velocity gradient. Indeed, using the Cauchy—Schwarz inequality we have

/Qt (/J)M@ql(%k(ﬁdqydxdt' < /Qt (/DM|vq¢,2dq> (/DM’q‘%dq> du dt’

T
<[] 1904 (
o Il/p Les(Q) \JaxD

< 1M1l | F oo 0 11205 ) 1D T2 0,77y < 00

M|q\21/32 dg dx> dt

where, for the second inequality we recall the argument used in the proof of Lemma 2.4, which
established that

i

dt
L (Q)

R
D

</T(uv B34, x0) + IVa(Ta)3s, @x) + IVE(Tab) 3 ) ) A
~ 0 q¥ L3, (2xD) q L3,(QxD) x\Vq L3,(QxD)

2
S llelzz 0,7y

It follows that the second term on the right-hand side of (7) converges to zero as n — oo. The
remaining term is treated very similarly. For ¢ € (2,p), we have

/ / M(zﬂn —@)w(un)q-quﬁdqudt'
Q JD

T
<
0 Lo (9

(el P i
< ([ 1o s -], a0)
S ||¢||L2+6(0,T;Y)HMl/q@n - w))

5 >1/2
dt
L2(Qx D)

/ M’Vq¢‘2 dq
D

[[p i = )

L7(0,T;L(Qx D))’

where r = 4£2¢

, as before.
We thus deduce that the pair (u, 1[1) is a weak solution of the corotational Navier-Stokes—

Fokker—Planck system (1). O
2.3 Galerkin approximation: Proof of Theorem 2.3

With the a priori estimates derived in the previous section in hand, it is now a fairly simple
matter to prove Theorem 2.3. We shall adapt to our case the two step Galerkin approximation
used in [12] in the context of implicitly constituted kinetic models.
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The Hilbert space V N H¥1(Q), equipped with the inner product of H¥1(Q), is compactly
and densely embedded in L2, (£2). Therefore there exists a countable set {w;} € V N H4T(Q)
of eigenfunctions whose linear span is dense in L3 (). Furthermore, these vectors form an
orthonormal set in L?(f2), and an orthogonal set in H+(Q).

Similarly, the Hilbert space Hi,(2 x D) N HY(Q x D) = H(Q x D) (equipped with the
standard inner product) is compactly and densely embedded in L?W(Q x D). Therefore, there
exists a countable set {¢;} of eigenfunctions in H'(2 x D), which are orthogonal in the inner
product of H'(Q x D) and orthonormal and dense in L3,(Q x D).

We now fix n,m € N and pose the following Galerkin problem: find time-dependent coeffi-
cients ¢; ", d;"" such that

m

u™(t,x) = E " (t)wi(z),
i—1
n

dmn(a,q) = 3 P (0, ),

=1

solve
/ ™™ - w; dr — / ™" @u™"  Vew; do +/ Vu™™ : Vaw; do
Q Q Q
= —/ TV w; da,
Q
foralli=1,...,m and a.e. t € (0,T); and
Mp™"p; dg dx — Mu™™)y™" . Vb dgdx — MyY™ " w(u™™) q - Vy¢i dg dz

QxD QxD QxD

4+ MV ™" - Vi dg dz + MV ™™ .V ,¢; dgdz = 0,
QxD QxD
9)

foralli=1,...,n and a.e. t € (0,T'); with initial data given by

w0, ) = ug' () =Y (o, wi) 2oy wil®),
=1
Y0, 2,) = U (@, q) == > (%0, 81) 12 (50 $i(9).
=1

The approximate extra-stress tensor in equation (8) is defined by

T ::/ Mzﬁm’”q@)qdq—(/ M@m’”dq> Id.
D D

A standard application of the Carathéodory existence theorem provides local-in-time exis-
tence of such u™", 1/3’”’” for any fixed m,n. Then, an extension to the whole time interval (0,7")
is possible thanks to the uniform bounds from the previous section.

Multiplying the " equation of (8) by /" and summing over i = 1,...,m, we deduce
that u™" satisfies (4), while multiplying the i'" equation of (9) by d;"" and summing over
i=1,...,n, shows that ﬁm" satisfies (5). Therefore, we obtain the uniform, in both m and n,

bounds
u™™ € L0, T; L*(Q)) N L*(0,T; V),
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and
Y™ e L2(0,T; L3, (Q x D)) N L2(0,T; Hi, (Q x D)). (10)

While at this stage we cannot derive the additional LP bound on 1[1’”’”, we can use the
regularity of u™" to pass to the limit with n — oco. Indeed, since H4T1(Q) — W1h>(Q), we
have

Vo™ | 0.7y x) < Clm).

Using this bound we can write

A DMiﬁm’"W(um’”)q V¢ dgdz < [[Vou™"|| oo al™ | 2 @x 01Vl 225 )
X

Consequently, we obtain an n-uniform bound on the time derivative
dp™™ e L0, T; M~HY(Q x D)]').

Using the above bounds, together with the Aubin—Lions lemma, we can deduce existence of
functions u™, ", that satisfy

/ o™ - w; dx — / " @u™: Vyw; do +/ Vu™ : Vyw; dr = / 7™ Vew; de, (11)
Q Q Q Q

foralli=1,...,m and a.e. t € (0,T), where

Tm::/Mz/}mq@)qdq—(/ M@Zmdq>1d;
D D

and

Mopp™pdgde = MyYy™y™ - Vyddgde + MyY™w(u™)q - Vy¢dgda
QxD QxD QxD

u | MV Veedgdr — | MVA™ Vepdgde (12
QxD QxD
V¢ € H(Q x D), and a.e. t € (0,T).

Furthermore, by lower semicontinuity, the following energy inequality holds:

1 1 .
/|um]2dx+/ M(¢m)2dqu+u/ |V u™? dz
Q2 QxD 2 o3

t
+// M(Myv$wm12+yvqwmyQ)dqudt’ (13)
0 JOxD

1 1. - t
S/ ]u6”]2dx+/ Mwodqu—/ /Tm:V:Cumdxdt’.
a2 axp 2 0 Jo

Using equation (12), we can guarantee that the function 1&7” is nonnegative. To this end, we
choose a function x € C2°([0,00)) such that x(s) =1 for 0 < s < 1 and x(s) =0 for s > 2. For

R > 0 we define xr(q) = X(%)- Then, using the function

ot x,q) = V" (t, z,q) Xk (q)
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as a test function in (12), we obtain
N2
Moy (¥7) X dgda <

My w(u™)g - [x%quZ)T + &Tvqxg] dgdz

QxD QxD

~ 12 ~ ~
- / M|v | xhdgde —2 [ MV xRV xR dgde.
QxD QxD

Note that the convective term vanishes due to incompressibility. Integrating by parts, the first
term on the right-hand side can be rewritten, and controlled, as

1

My™w(u™)q - xrVyxr dgdz| < ok

QxD

Next, we use Young’s inequality to write

MY™V ™ xpV o xR dg dz
QxD

We deduce that

c 1 N
< +/ M’quJT’ 2 dg dz.
R 2 QxD

d A N2 1 .2

/ M(dﬁ”) x%dqd:H/ M‘vqw‘ x5 dgdx < 9,

dt QxD 2 QxD R
whence,

/QxDM(zﬁm(t)yx?z dgda < % - /QXD M(&T(O))QX% dgda.

Passing to the limit R — oo we thus obtain

~ 2
/Q><D M<1/;_ (t)) dgdz = 0,

and therefore )™ = 0 a.e. in [0,T] x Q x D uniformly in m.
We will now show that

P (t, x) ::/ My™dg=1 forae. (t,z)e[0,T] x Q.
D

Notice that B B
o(t,x,q) = o(t,x)xr(q), ¢ € L*0,T;H ()

is a viable test function for equation (12). Since

1
Vb < =
| q¢‘NR7

it is easy to see that the terms of (12) involving g-gradients will vanish in the limit R — oo.
Integrating in time over (0,¢) and passing to the limit with R we thus deduce

/ P (t)pdr — / p"(0)pdx = / P u™ - Vppdr — Vep™ - Vepdz, (14)
Q Q Q Qy
for all ¢ € L2(0,T; H'(£2)). Notice that

p(0) = [ Mindg=1.
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and, using (10),
p™ e L3(0,T; HY(Q)).

Using the divergence-free property of u™, it is readily deduced that p™ = 1 is the only solution
of (14).
Now let 85 : R — R be a smooth function such that

B5(9) = o, for [s| < &, Buls) = (2 for |s] > 2
s) =sP, for |s| < = s)= 1= or |s| > =.
S ; 5’ k 5 ) 5
Then Sj, 8§ are compactly supported, and /5’ (™) € HY(Q x D), whereby it is a viable test
function for the above Fokker—Planck equation. We thus deduce that

d

— MBs(4p™) dgdz <0,
dt QxD

which, upon integration with respect to ¢ and by the monotone convergence theorem, gives in
the limit § — 0 the inequality

M(z/sm)p dgdz < Mz/sg dgdz.
QxD QxD

With this uniform bound in hand, we can repeat the arguments in the proof of Theorem 2.6
to deduce existence of a pair (u, ) satisfying all the requirements of Definition 2.1. Using an
interpolation argument, similarly as in the case of the g-convective term, we deduce that

/ / ™ Veu™ dgdx dt’ —>/ / 7 : Vyudgdz dt,
Qt D Qt D

so that from (13) we conclude that the weak solution satisfies the energy inequality (3). This
concludes the proof of Theorem 2.3. O

Remark 2.7. Note that since all the estimates in the above argument are uniform simultane-
ously in m and n, we could in principle take m = n and pass to the limit at once. The only reason
we do not do that is because we want to derive higher integrability of 1[1 In fact, by inspect-
ing closely the above proofs, one can easily deduce existence of weak solutions to problem (1)
when ¢ € L2,(Q x D) only; however, then one needs to restrict the class of test functions.
In particular one needs to take ¢ = oo for time integrability and replace M by M® for some
0 < a < 1 in the definition of the space Y. This class still contains the spaces C°°(Q; C°(D))
and H5(Q x D) for s > d + 1; as well as functions of the form ¢ = ¢ ® ¢ : , which are relevant
for the macroscopic closure of the system (1) proved in Section 4.

3 Relative energy inequality and conditional uniqueness

Since the weak solutions of system (1) satisfy an energy inequality and since @; has finite L?\/[
norm, one might try to apply the relative energy method to obtain weak-strong uniqueness type
results. This is indeed possible, as will be shown in the current section; however, additional
assumptions on the Fokker—Planck solution have to be made on both solutions involved in our
proof of (conditional) uniqueness.

1Strictly speaking, we use the weak formulation of the Fokker—Planck equation for 1[)’” with test functions in

C>(Q; C°(D)) to pass to the limit; then extend to test functions as in Definition 2.1 by density.
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Theorem 3.1. Let (u;, 121,), 1= 1,2, be two dissipative weak solutions of the corotational Navier—
Stokes—Fokker—Planck system (1) subject to the same initial data (ug, ), as in Definition 2.1,
with p > d. Assume that (ug,12) satisfies, for some a > 0,

2 d
up € L"(0,T;L%(2)), —+-=1;
roos
((t,aj) r—>/ M|q|2|Vq1$2]2dq> € LY(0,T; L=(Q)). (15)
D

Assume further that the pair (ul,u}l) satisfies one of the following conditions:
1. 9 satisfies (15);
2. 1/;1 satisfies
(o) — [ ariaPtinP aa) € 20752 (@)

3. wluy) € L*0,T; L2 ().
Then uy = uy and 1 = 1y a.e. on (0,T) x Q and (0,T) x Q x D, respectively.

Proof. The theorem is proved by an application of the well-known relative energy method. As
usual, the additional integrability of one of the velocities is used to justify using both of the
velocities 11 and ug as test functions in the weak formulations of the equations satisfied by us
and wu, respectively. To justify such ‘cross-testing’ for the Fokker—Planck equation, one requires
some additional conditions for both 1[)1 and wg Indeed, if 1,!)2 is an appropriate time-mollified
approximate sequence for wg, then for the error term

/ / Mﬁlvq(d}; — 1) - w(u1)gdgda dt’
Q¢ JD
to vanish when ¢ — 07 one still needs additional regularity of ¢);. Any of the assumptions in

the statement of Theorem 3.1 suffices. We omit the details.
Using the energy inequality (3) we can write

1 1 . . t
= / |y —u2|2dx+/ M |ar —¢22dqu+u/ / Vo (ug — ug)|? da dt’
2 Ja 2 Jaxp 0o Jaxp

t

[ MV =GP + (9,00~ D)) dado
0 JOxD

t t
g/ lup|? dz + ngdqu—/ /ﬁ:kul—/ /Tg:kug
Q QxD 0 JQ 0 JQ
t

—/U]_(S)"LLQ(S) dz — My (s)a(s) dqu—QV/ /VxU]_vaUle'dt/

Q QxD 0 JQ

t t
- 2”/ /QMVmwl - Vo dgdx dt’ — 2/ /gszq¢1 . vq¢2 dgdx de.
0 0

Testing the weak formulation for (u1,1) by (ug2,1)2), and vice versa, and rearranging terms
appropriately, we arrive at

t t
< /0 /QVm(Ul —ug) : ((u1 — u2) ® ug) dz dt’ +/0 /Q(T1 ) Va(us — w1) dzdt’
t ~ ~ ~
+/ MoV (1 — th) - (u1 — ug) dg da dt’ (16)
0 JOxD

t
- / M (11 — h2) Vs - (w(ur) — wluz))gdgda dt'.
0 JOxD
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The first term on the right-hand side is easily estimated using the L"L?® integrability of us:

/Ot/QVz(ul —un) : (w1 — u2) ® up) da dt’

t t
<5 / IV (1 — wa) |22 g ¥ + Ci / Jota ot — 22 gy I

Next, we observe that

t t
/ /(71—72) :Vm(ug—ul)dxdt’—/ M (Y1 —12) q® q: Vi(ug —uy)dgda dt/
0 Jo 0

QxD

t 12, et . . 1/2
< (/ M|q|*| Ve (ug — up)? dgda dt’) (/ M|y — )o|* dgdz dt’>
0 JQOxD 0 QxD
t
< 5/ IV (1 — u2) 220y dt’+05/ Mty — |2 dg dar dt"
QxD

For the remaining two terms we write, in turn,

t ~ A~ ~
/ [ DM(zm—w2>vqw2~<w(u1>—w<u2))qdqudt’
<5 / IV (1 — 02) |2y 0

/ MIgPIV P dg My = af? dg do dt,
D

+ Cs
0 L>(Q) JQxD

and, using the Gagliardo—Nirenberg inequality we find that

t ~ ~ ~
/ MoV (Y1 — 1) - (u1 — ug) dgda dt/
0 JOxD

< /tHV:c(I/A)l - 1/32)‘

<5/HV (Y1 — 1/12)‘

v Jol;

<5/HV (Y1 — 1/12)‘

o dt’

p—2
‘M 2p (U1 —’LLQ)‘

L3, Q><D)H LY (2xD) L%(QxD)

2,(QxD)

2(p—d 2d
/
L7, (2xD) Hul - UZHLQE)Q) va(ul - UZ)HIZ(Q) dt

2 /
_2

t . —d
+Ca,5/ ( M%b”dqdw)p lur — |72 (o) dt'.
0 QxD

Choosing § > 0 and € > 0 small enough, so as to absorb the gradient terms into the left-hand
side of (16), we deduce the following Gronwall inequality:

3 [ i) —ua@Pdo 5 [ M) = dao) dgda

! 2 1 n s) — 7 s)I2 T /
< [La( [ 1)~ w@Par 5 [ athi) - da(e)dgas ) ar.

where a € L'(0,T) and a > 0. Tt follows that u; = ug for a.e. (t,x) € (0,T) x Q and ¥, = 1
for a.e. (t,z,q) € (0,T) x Q x D. O
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4 Macroscopic closure of the corotational Hookean model

For most of the remaining part of the paper we will consider macroscopic corotational models,
which we shall refer to as corotational Oldroyd-B models. More precisely, here we consider the
following system of equations:
Ou+ (u- Vy)u — vAgu+ Vep = div, 7,
div, u =0, (17)
T+ (u- V)T — plgT + 7w(u) —w(u)r + 27 =0,

posed on (0,7) x Q with initial data

ug € L3, (Q), 70 € L2(Q; R

Sym

(where Rg;rg denotes the space of d x d symmetric tensors); and boundary conditions

u=0 on (0,T] x 0Q, V7 -~n=0 on (0,7] x 0.
By a weak solution to this model we shall mean a pair (u, 7) such that

u e L0, T; L2(Q;RY) N L2(0,T; V),
T € L0, T; L*(Q; R™) n L*(0, T; H' (4 REX)),

sym

which satisfies (17) in the sense of distributions. Model (17) can be considered to be a special
case of model (23) with b = 0, and an existence result can be obtained in a similar way as in the
more general case (discussed in the next section). However, for this special case we can make a
rigorous connection with the corotational Navier—Stokes—Fokker—Planck model discussed before.
More precisely, we will prove in this section the following macroscopic closure theorem

~

Theorem 4.1. Let (u,v)) be a weak solution of the corotational Navier-Stokes—Fokker—Planck
system (1) with initial data (ug, o). Define

0 :z/let/?oq@qdq—(/DMi)odq) Id, T:Z/Dw(t,w,Q)qééqdq—(/Dw(t,w,Q)dq> Id.

Then, the pair (u,T) is a weak solution of system (17) with data (ug, o).

Proof. Recall the weak formulation for the Fokker—Planck equation in terms of the normalised
probability density :

/ / M) 8y dgdz dt’ + M1)(0)¢(0) dg da: — Mip(t)o(t) dg da
QJD QxD QxD
= —/ / Mipu - Vo dgda dt! —/ / Mqﬁw(u)q - Vy¢ dgdz dt’
Qt D Qt D
+/ / MV ) - Vapdgda dt! +/ / MV ) - Vypdgdadt,
Qt D Qt D
for any ¢ = ¢(t,z,q), ¢ € {¢p € WH(0,T;L3,(Q2 x D)) | e > 0: ¢ € L**<(0,T;Y) }. To derive

the macroscopic closure of the corotational Navier—Stokes—Fokker—Planck model, we need to test
the Fokker—Planck equation with

o(t,x,q) =q®q:p(t,x),
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where ¢ € C1([0, T]; C2(£; R%*4)) is a matrix-valued test function, and integrate. Notice that
this testing is admissible — indeed, one easily checks that ¢ belongs to the above test space.

We now substitute the above choice of test function into the weak formulation and derive
the macroscopic model term-by-term, as follows. The first term becomes

—/ </ M@q@qdq) :8tg0da:dt':—/ T:@tgod:cdt’—/ Id : Oypdx dt’
Qt D Qt Qt

——/ Tzatgoda:dt’—i—/trcp(O)dx—/trgo(t)dm,
Qy Q

Q

while the terms on the right-hand side become

ME0)6(0)dgde — | M1t dgdr — / 7(0) / (D)o (t) da
QxD QxD Q Q
(t) dz.

(0)dz —
—|—/ﬂtrgp(0)dx—/ﬂtr4p

For the terms involving the spatial derivative we write, in turn

/ /Mu.vxz[}qsdqudt’—/ /uk8$k<M1[1q®q> . pdgdaz dt’
Qt D Qt D

:/ uk8$k</ Mw/?q@qdq) s pdrdt
o D

= / (u-V)7T:pdadt,
Q¢
and

/ /Mqu[;.vmqﬁdqdmdt':/ /amk(Mz&q@@q) Oy, pdgdz dt’
Q: JD Q:JD

:/ 6“(/ M&q@qdq) : Opy pdadt!
o} D

= V.7 1 Vapdadt.
Q¢

The main technical step in these manipulations is to interchange the D-integral with the spatial
derivative. This is allowed, however, by a standard measure theoretical argument — indeed, the
partial derivatives in question are both integrable functions.

Finally, we deal with the terms involving gradients in the ¢ direction. Simple algebraic
manipulations, using that w(u)? = —w(u), lead to

—/ /Mz[;w(u)q-vq(bdqudt’:/ /Mzﬂwqul(qiéjk—i—qjéik)cpijdqudt’
Qt D Qt D

—/ (/ M@q@qdq)w(u):g&dxdt'

N D

—/ w(u)</ M@q@qdq) s pdzdt
0 D

= / (tw(u) —w(u)T) : pdadt’.
Q
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The g-diffusion term is the most delicate, because an additional integration by parts is
required. First we write

/ /quqﬁ.vqgi)dqudt’:/ /Maqkl/;(qicsjk—i—qﬁik)cpijdqudt’
Q JD Qt JD

—/ /Maqkzﬁqigpikdqudt’—i—/ /Maqkzﬁqjgokjdqudt’.
Qt D Qt D
(18)

We now split the D domain of integration into the interior and exterior of a ball of radius R > 0,
and then pass to the limit. Since the integrands in question are integrable (which can be seen
by using the L? bound on M1/2w), we readily deduce that

/ / M(‘)qkzﬁqicp,-k dgdzdt’ — 0, as R — oo.
Q¢ J D\BRr(0)
For the complementary integral we can apply the divergence theorem to write
/ Maqklﬂ ¢ vir dgdx dt’ = —/ / Og. (M ;) ¥ @i, dgda dt’
Q¢ J/BR(0) Q¢ J Br(0)
+ / / M q; pix g dS(q) da dt'.
Q; JoBR(0)

Using the product rule in the first integral, together with the property of the Maxwellian 9y, M =
—qr M, we obtain

—// 8qk<qu-)wikdqudt’=/ @ M q®qdqg— M+ dq | dzdt'.
Q4 v Br(0) Q Br(0) Br(0)

For the remaining boundary term we have the estimate

/ / M q; i, 7y dS(¢) dzdt’ | < R / / M dS(q) da dt'. (19)
Q; JOBR(0) Q: JOBR(0)

The last integral vanishes in the limit R — oo by virtue of Lemma 3.2 in [2]. Since the other
term in (18) can be treated in exactly the same manner, we deduce the following equality

/ /quzﬁ-vqgﬁdqudt':z/ 7 pdzdt.
Qt D Qt

Putting all the terms together we _obtain that the extra stress tensor 7 satisfies the following
identity, for any ¢ € C1([0, T]; C?(Q; R¥*4)),

—/ T:@tgodxdt'—i—/ (u-V)7T:odedt +p VwT::Vmgodxdt’+2/ 7:pdrdt
Qt Qt Qt Qt

+/Qt(7'w(u) —w(u)T) : pdadt’ = /QT(O) :p(0)dx — /QT(t) o(t) de.

That is, (u, T) is a weak solution of equation (17). O
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4.1 An energy inequality

Of course, given a weak solution (u,7) to system (17) it is not clear whether it satisfies any
form of an energy inequality (for similar reasons as with weak solutions of the Navier—Stokes
equations), even given that (u, 1[1) satisfies the energy inequality (3). However, as it happens, by
returning to the construction used in Theorem 2.3 we can derive an additional energy inequality
satisfied by the extra stress tensor 7.

As before, choose x € C2°([0,00)) such that x(s)
Fix R > 0 and let xr(q) = X(%), so that |Vyxr| S
tensor

1for 0 <s<1and x(s)=0fors>2.

. Consider the approximate extra stress

==l

" (t, z) :Z/I)Mﬂmqééqdq— (/DMaﬁmdq) Id.

By virtue of the uniform estimates for 9™ it can be seen that 7 € L2(0,T; H!(£)) uniformly.
Now let 7* be a sequence of compactly supported smooth functions such that 7% — 7 as
k — oo, in L2(0,T; H(Q2)). One can easily verify that the function

Gmrk(t, T, q) =T (t, ) xRr(Q) @ q

is a valid test function for the Fokker—Planck equation (12). (Observe that the truncation in ¢
is necessary.) Integrating in time we obtain

/ / MO0 dgdadt + | MO (O)pmnn(0) dzdt — [ ME™ ()b pp(t) dadt
Q¢ JD QxD QxD

:—/ /M@Zsmum-vwgbmﬁ,kdqudt'—/ /M@mw(um)q-ngbva,kdqudt'
0. JD Q. JD

[ ] v Veomndadsat + [ M98 V60 pedadsar.
Q¢ JD Qi JD
(20)

We would like to pass to the limit R — oo in this identity. The terms involving g-gradients
require most care; for instance,

/ / quzﬂm Vybm.rrdgdzdt’ = / / Moy, ™ XR(q) Og,. (¢ig5) Tsz dgdz dt’
Q: JD Qr JD

+ / / qu@;m -Vexr(q) ¢®q: Tk dgdzdt’.
Q. JD

For the first term on the right-hand side we observe that

/Q /D MOy, Y™ XR(q) Og,. (¢i45) Ti7’k dgdz dt’ — /Q /D M(?qk&m 0q,. (4iq5) Tg’k dgdz dt’
t t

< / / MV, |g| [
Q JD

by monotone convergence; while for the second term we have

(1 —xgr(q))dgdzdt’ — 0, as R — oo,

/Q / qu@[’m -VeXxr(q) q®q: 7ok dgdz dt’
+J D

= /Q /D MIgl? (V™| |V gxr(g)| |7™*] dg da d¥
t

1 k A
S Bl 2 rir2exp) IVa¥™ 23, (25 p):
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which vanishes as R — oo. The other terms can be treated similarly. We can therefore pass to
the limit in (20). Consequently, we are now in a position to repeat the same argument as in the
proof of Theorem 4.1. We thus obtain

—/ ™9™ da dt + / (u™ - V)™ ™k de dt’ + p Vo™ i V™ da dt!
Qy Qy Q

+ 2/ 7™ R qr d —i—/ (T"w(u™) — w(w™)T™) : 7™k Qg dt’
Qt Qt

_ /Q 2m(0) : 7R (0) da — / ) s TR () da.

Q

Let us point out that the approximation of 7™ by bounded functions was necessary to justify
the vanishing of the boundary term, as in (19). Moreover, using the spatial W1 regularity
of the velocity field u", we observe that the equality (12) can be extended to test functions
¢ € L*(0,T; Hi o (Q x D)) for any fixed o € (0,1). This makes ¢(¢,z,q) = ¢(t,2) q ® ¢, with
@ € L?(0,T; H (Q; R¥*)), a valid test function. Consequently, we have

/ / Mow)™¢ dgda dt’
Qr JD

so that 9;7™ € L*(0,T;[H'(Q)]") for each m (although not uniformly). In particular the se-
quence 7™F can be chosen so that 9;7™* converges to 9,7 in L%(0,T; [H'(2)]").2 Thus we can
write

O™ : pdxdt’
Q

< 9l 20,7511, 0 (2x D)) < Nl 20,7501 (02))

—/ M Gr™F dg dt = —/ 7 9™ dr dt — / T (O™ — 8tTm’k) dz dt’
Q¢ Q¢ Q¢
1 m 2 1 m 2
—— — [ T"W)|*dx + = [ [7(0)|* d=.
k—o00 2 Q 2 Q
Passing to the limit £ — oo we therefore deduce that

1 1
[Pt [ VarPaedr sz [ rpaear = [ o)
2 Ja o) 2 Ja

Qi
Furthermore, from (11) we have that
d 1 m|2 m|2 m m
— | " de+v | |[Veu|"de=— [ 77 Vu"de. (21)
dt Jq 2 Q Q

Passing to the limit m — oo (and using lower semicontinuity for the weak limits), we obtain
that the solution (u,1)) of the corotational Navier—-Stokes—Fokker—Planck system constructed in
the proof of Theorem 2.3 satisfies

1 1 t t t
/|u(t)]2+|7'(t)]2dx+2/ /|T\2d1:dt/+l// / |qu|2dxdt'+u/ /‘VIT|2d$dt/
02 2 0 Jo 0 Ja 0 Jo

1 1 !
§/92|u0]2+2b]7'0|2d33—/0 /QT:qud:cdt/,
(22)

for any ¢ € (0,7].
We can therefore formulate the following result.

m,k . __

2One can take, for example, T = Zle(rm(t),wi)H1(Q)wi (where (w;) is a basis for the Hilbert space
H'(Q) consisting of elements of C°(Q)). Then, d;7™* = Zf:1<6t7'm,wi)(Hl(QMHl(Q))/)wi has the required
convergence property. Additionally, 7™, 7™" can be identified with continuous functions [0, T] — H' (), so that
we have the convergence 7™*(t) — 7™ (t) for every t € [0, T].
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Corollary 4.2. There exists a weak solution (u, 121) of the corotational Navier—Stokes—Fokker—
Planck system (1) (according to Definition (2.1)), which satisfies the energy inequality (3), and
such that the corresponding extra stress tensor

T(t, ) = /Di/)(t,w,q)q®qdq - </D W(t, z,q) dq> Id

satisfies the energy inequality (22). Moreover, the pair (u,T) solves the corotational Oldroyd-B
system (17).

Analogously to dissipative weak solutions, we can refer to weak solutions of (1) satisfying (22)
as stress-dissipative solutions. This concept seems to be weaker than dissipative solutions in
the following sense: when d = 2, any weak solution of (1) is stress-dissipative (indeed, by
interpolation u € L*(0,T; L*(Q)) and 7 € L4(0, T; L*(2)), which is sufficient for the purpose of
testing the weak formulation by the solution). However, it is not clear whether such an arbitrary
weak solution will also satisfy the energy inequality (3), which, as indicated in Theorem 3.1,
would either require additional integrability of the velocity gradient or an L*°(0,7T; L>°(Q))
bound on the second ¢g-moment of the probability density ).

5 Decay estimates for the corotational Hookean dumbbell model

In this short section we derive equilibration bounds for weak solutions of the corotational sys-
tem (1), as constructed in the previous section.

Theorem 5.1. Let (u, 7,/3) be a dissipative weak solution of (1), as constructed in the proof of
Theorem 2.3. The following equilibration estimates hold for any t > 0:

L)l 2 < e I7(0)]] 12

Cpv

2. Hu(t)||L2(Q) < C(uo,lﬂo) ez L

t

3. |14 =1l xp) < Clio)e2,

where Cp is the constant in the Poincaré inequality on €.

N

Proof. As shown in Section 4, the approximate solutions (u™, Qﬁm) satisfy the energy identity

d

" |Tm|2dx+,u/ IV Tm|2da:+2/ |7™? dz = 0,

d
/ |Tm|2dx+4/ R de < 0,
/|Tm(t)]2dx§e_4t/ 77 (0)2 da
Q Q

Passing to the limit, m — oo, this proves the first assertion of the theorem. Next, we con-
sider (21):

so that, in particular,

and hence

d
]umIQdac + V/ Vu™ > de = / T Veu™ do
at o
1

v m m||2
< 5lIVau 1720 + o 1T 220
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Using the Poincaré inequality and the previous estimate, we obtain

d _
dt/ |um|2dx—|—Cpu/ lu™|* dz < 2e 4t||7(0)||%2(9),
Q Q

whence
_ Cpv

()]l 2() < Cluo,dho)e™ = "

For the last estimate, we need to derive a logarithmic bound on 12) To this end, we test the
approximate Fokker—Planck equation (12) with the test function

¢R,5(tv xz, Q) = XR(Q) In (1[} + 5)7

where § > 0 is arbitrary and yg is a cut-off function as used before. Using this test function
in (12), and passing to the limit R — oo and § — 0 we deduce that

2

) dgdx =0,

d M]-"(qﬂ)dqu+/QXDM<u’Vz\/152+ ’vq\/:&

dt QxD

where F(s) := slns — s + 1. Recall that
/ Mydg=1 ae. on (0,T) x €.
D

Gross’ logarithmic Sobolev inequality [21] then implies that

/DM@Zlm/qug/DM vq\/;zi

2
dgq.

Moreover, for a.e. x € )

/DM]-‘(J;)dq:/DMélngﬁdq—/DMq/Aqu%—/Dqu:/DM@@Inqzjdq.

Consequently, we have

d A .
— MF(y)dgdx + MF(y)dgdz <0,
dt Joxp QxD

and hence, using the Csiszar—Kullback inequality [16]

2

[é-1

=l = Ml ) < /Q yFG)agas et [ MFG0dgds,
X

L1, (QxD QxD

6 Corotational Oldroyd-B model with stress diffusion

Consider the following corotational version of the well-known Oldroyd-B model for polymeric
flows:

Ou + (u- Vy)u —vAgzu+ Vyp = div, T,
divyu =0, (23)
T+ (u- V)T + 1w(u) —w(u)T + at = bD(u) + pA,T,
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posed on [0,7] x €, where again Q C R? d = 2,3, is a bounded open set with Lipschitz
boundary® and T > 0 is any fixed time. We recall the notation

w(u) == %(VIU - VZU), D(u) = %(qu + Vgu),

for the vorticity tensor and deformation tensor, respectively. The system is supplemented with
the following Dirichlet and no-flux boundary conditions:

u=0 on (0,7] x 09, V7 -n=0 on (0,T] x 09, (24)
and initial conditions

u(0,z) = uo(x) € L3, (Q), 70(0,z) = 10 € L*(Q;REX9), (25)

Sym

The constant b > 0 relates the relaxation and retardation times, and viscosity properties of
the fluid, see [11].

In the absence of stress diffusion (1 = 0), Lions and Masmoudi [28| showed existence of
global weak solutions for (23) for d = 2 and d = 3. Rigorous derivation of the (noncorotational)
Hookean Navier—Stokes—Fokker—Planck system from Brownian dynamics leads to a centre-of-
mass diffusion term in the Fokker—Planck equation (cf. [33]). Consequently, the stress evolution
equation in the Oldroyd-B model, that results from the Hookean Fokker—Planck equation upon
multiplication by ¢®¢ integration over D = R? and formal manipulations, should contain a stress
diffusion term. On the other hand, there is physical evidence that the diffusivity coefficient pu is
very small compared to the viscosity of the fluid (in [10] it is estimated to typically be of order
1079 to 10~7). Nevertheless, from the point of view of mathematical analysis, it is advantageous
to retain the stress-diffusion term. It is an interesting open problem whether solutions of (23)
converge to solutions of the system without stress diffusion as u — 0. The existence problem
for (23) is significantly easier when p > 0, and follows essentially the same line of argument
as that applied for the corotational Navier—Stokes—Fokker—Planck equation. In the following
subsection we outline the main steps in this argument, omitting full detail. Then, we discuss
the issue of (conditional) uniqueness.

6.1 Existence and energy inequality

Definition 6.1. A pair (u,7) is a dissipative weak solution of system (23) with initial data
(uo,T0) € Lﬁiv(Q) X LQ(Q;Rdxd) if

sym

w e L0, T; LA RY) N L2(0,T; V) nWhi (0,T; V")),
7€ L0, T; L (9 R™)) N L*(0, T; H' (2 RE:)),

Sym

and the following identities hold for a.e. t € (0, T:

/ u-atﬁdxdt/—i-/ (u-Vy)u-ddwdt +v Vau: Vyodedt
Q4 Q4 Q4

:/QtrzVwﬂdxdt’—i—/ﬂu(t)w?(t)dac—/UO'ﬂ(O)d%

Q
Vi € {19 e L2(0,T;V) | 8,0 € LY(0, T L2(Q;Rd))},

3In fact, all the arguments in this section are valid also in the periodic case, and in the whole space R? (with
appropriate decay conditions).
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and

/ T:8t¢da:dt'+/ (u-V)r:pdzdt +p [ Ver : Vepdadt
Qq Q Qy

—i—/Qt(ToJ(u) —w(u)7) : pdadt +a/(2tT codrdt
=b D(u):qubdxdt’—l—/ (t):gb(t)dx—/ﬂm:gb(()) dz,

)
Q4 Q
Vo e {q> € L2(0, T; H'(Q; R¥*%)) | 9,6 € L}(0, T LQ(Q;RdXd))}.

Furthermore we require that the following energy inequality is satisfied for each ¢t € (0,T7:

1 1 t t t
/|u(t)|2+|7'(t)|2dx—|—a/ /|7‘|2dxdt’—|—u/ /|qu]2da:dt'+ﬂ/ / Vor 2 de dt’
Q2 2b bJo Ja 0 Jo b Jo Ja

Lo 1, 0
= L inl2d
_/Q2|Uo\ +2b\To| z,
(26)

when b > 0, and

1 1 t t t
/u(t)|2+7'(t)|2da:+a/ / T|2dmdt/+y/ /|qu|2dxdt/—|—,u/ /|Vx7]2dxdt/
02 2 0 Ja 0 Jo 0 Jo

1 1 ¢
§/|u0|2—|—|7'02d:z—/ /T:qudazdt',
Q2 2b o Ja

(27)

when b = 0.

Note that when d = 2 then the energy inequality can be deduced directly from the weak
formulation. Clearly the main issue in showing existence of solutions defined in this way is to
pass to the limit, for appropriate approximations, in the nonlinear terms

/ Tw(u) : ¢dadt’, and / 7: Veudzdt'.
Qt Qt

This requires strong compactness of the stress tensor in L?(0,T; L?(§2)), which is a straightfor-
ward consequence of the Aubin—Lions lemma. Indeed, from the energy inequality one deduces
formally that 7 is uniformly bounded in L>(0,T; L*(2)) and L?(0,T; H*(R2)). Consequently,
a uniform bound on the time derivative 8;7 in L*3(0,T;[H"(Q)]') follows easily. One possi-
ble approximation with these properties is, for instance, a Galerkin approximation as outlined
previously in this paper. In this way one obtains the following existence result.

Theorem 6.2. Let (ug, o) € L2 (Q) x L2(Q;REXD). There exists at least one dissipative weak

Sym

solution of the corotational Oldroyd-B model (23), (24), (25).

6.2 Weak-strong uniqueness

We shall now derive a relative energy inequality for the system (23), and use it to prove a
conditional uniqueness result for dissipative weak solutions. As for the Newtonian case, in di-
mension two this will actually imply uniqueness, which will have some bearing on the corotational
Navier-Stokes—Fokker—Planck system (1).
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Relative energy inequality
We shall assume here that b > 0. The case for b = 0 follows with minor modifications (impor-
tantly, using energy inequality (27) in place of (26)). Let us take two solutions (uy,71), (u2,T2)
of (23), and assume additionally that
r s d r s dxd d 2
ug € L"(0,T; L°(; R?)), m € L"(0,T; L°(Q; R*™%)), for g—}— o= 1, s>d.
Under this additional integrability it is a routine matter to verify that one can ‘cross-test’ the
weak formulation for one solution by the other solution. We omit the details for brevity and
refer the reader to [20, Chapter 4].
Define the following relative energy

1 1
Erel(t)zz/ \ul—uQde—l—%/ ’T1—7'2’2d$.
Q Q

Expanding the squares, and using the energy inequality, we obtain

a

E,..(t
l()+b

/ |71 — Tg’zdl‘ dt’ + I// |V pup — qu2|2dx dt’ + ,u/ |V — Vx7'2]2da: dt’
Q o b Ja,

1 1
< / |<u1>012+\<u2>0|2dx+/ ()2 + | (r2)ol? da
2 Jo 2 Jq,

1 2
—/ul(t)-ug(t)dx—/Tl(t):TQ(t)d:U—a s dadt
0 b Ja b Ja,

(28)

2
—2u Vet 2 Vyusde dt — il V.11 Veradadt.
Qt b Qt

Now test the weak formulation for uq, ™ with test functions us and m to write

—/ up(t) ~us(t)de —v | Veuy : Vyugdadt
Q Q

= — / (u1)o - (u2)odz — / uy - Opug dz dt’ + / (u1 - Vi)uy - ug doe dt’ + / 71 : Vgus da dt’
Q Qt Qt Qt

and

- /7’1 (t):mo(t)dz —p | Ver = Veradadt
Q Q

:—/(7‘1)02(7’2)0(1(13—/ TliatTQdafdt/—‘r/ (ul-vx)TltTQd:Cdt/
Q Q4 Q

+a/ T1 :Tdedt/—l—/ (le(ul)—w(ul)ﬁ) ZTQdiL’dt/—b D(ul) :ngxdt’.
Oy oft Q
For the terms involving the time derivative, we further note the following identities:
— / uy - Opug dr dt’ — v Vaup : Vaus do dt’
Qt Qt

= Oruy - ugdz dt’ + / (u1)o - (ug)odz — / up(t) -ug(t)de —v | Vuup : Vyugdadt
Qt Q Q Qt

= / (ug - Vg)us - up do dt’ +/ Ty : Vyuq da dt’
Qt Qt
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and

1
- / Orodedt — B | Vor s Vemdaedt — 2 / 71 o da d’
b o b o b o
1 1
= / (UQ . Vx)TQ :mde dt’ + / (TQU)(UQ) — w(UQ)TQ) 1 de dt’ — / D(UQ) 1 de dt’.
b Ja, b Ja, o

Furthermore, we observe that, thanks to 7 being a symmetric tensor,
/ 71 : Vaus + 19 : Vyiup — D(ul) P To — D(UQ) el dxdt’ = 0.
Q4
Substituting these identities into inequality (28), we obtain

Era(t) + b/ |71 — 72|* dx dt’ —i—u/ Voup — Vaug)? dedt + & / V11 — Varo|? dadt’
Q¢

/‘ulo—u2’d$+ /’7’10—72‘(133

+ / (ug - Vy)uq - ug + (ug - Vy)ug - up do dt’
Q4

1
+ 3 (uy - V)71 : 1o+ (ug - Vy)7o : 7y dodt!
Q¢
1
+ b/ (rw(ur) — w(ur)7) : 72 + (Tew(ug) — w(ug)me) : 7 dwdt.
Q4

Finally, after some routine manipulations (taking advantage of the solenoidality of the velocity
fields and symmetry of the stress tensors), we arrive at the following relative energy inequality:

Eret / |1 — m2f? d dt! +V/ Vour — Vaug|* dedt’ + - / Vari — Varo|* do dt!

/\ulo—(wo! der 4+ — /!710—720\ dx

+ ; Va(ur —ug2) : ((u1 — u2) ® ug) dz dt’ (29)
t
1
+ 5 ((uyr —u2) - Vy) (11 — 1) : 7o dx dt’
Q¢
1
+ 5 ; Vae(ur —ug)m : (11 — 1) + Va(ur —u) (1 — 72) : o dadt’.

Weak-strong uniqueness

Using the relative energy inequality derived in the last section, we can prove the following version
of the classical Prodi-Serrin—Ladyzhenskaya weak-strong uniqueness property. In particular, in
the two dimensional case we can actually infer uniqueness of weak solutions.

Theorem 6.3. Let d € {2,3} and let (u;,7;), i = 1,2, be two solutions emanating from the
same initial data ug € L2 (Q), 10 € L*(Q;R>9). Suppose additionally that

d 2
ug € L"(0,T; LS (4 RY), 1 € LT(0,T; LS (R, for —4+==1, s>d.
S T

Then the two solutions coincide, i.e., (u1,71) = (u2,72) a.e. in (0,T) x Q.
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Proof. Let I, Is, and I3, denote the terms on the right-hand side of the relative energy inequal-
ity (29). (The terms involving initial data are zero in the current setting.) The first two terms are
bounded upon a straightforward application of the inequalities of Holder, Gagliardo—Nirenberg,
and Young (exactly as in the Newtonian case):

t
11| < ¢ |V 2 (uy —u2)]2dxdt/—|—C’5/ ||u2\25(m/ luy — ug|? da dt’,
Q 0 Q

and .
|I5] < 5/ V(11 7'2)|2dﬂ:dt'+C5/ ||7'2H25(Q)/ |71 — m|* dz dt’.
of 0 Q

The last term is treated very similarly:

t
I3 < /0 IVa(ur = u2)ll g2y lT1 = Toll p2srs—2(0) 72l s () AF'

t
1—-d/s d/s
§AWMM—WHmmW—WM%NWUPWWAmﬁMme

t t
4/r 2d/s
564MMM~mﬁmw%wyéM—m%QMMn—mm%wﬂ&mM
t t
N 5/0 IV (ur — u2) |72 At +6/0 IV (r1 = 72)[1 72 At

t
2
%4@Awﬂamm—mmmwﬂ

Choosing § > 0 and € > 0 small enough, we can absorb the gradient terms into the relative
energy. We then end up with the following Gronwall-type inequality

1 1
2/Qlu1—u2|2(t)dm+%/Q|Tl—72|2(t)d:n

t t
S [Nl [ In-nlPdodt + [ ol [ o -uPdedr,
0 Q 0 Q

from which we infer that uq; = uo and 7 = 79 almost everywhere. O
Corollary 6.4. Let d =2. Then there is a unique dissipative weak solution to (23).

Proof. Using the bounds in L*(0,T;L?*(Q)) N L?(0,T; H*(Q)) for u and 7 and a standard
interpolation argument, we see that the conditions of the previous theorem are satisfied by any
dissipative weak solution. O

6.3 The case b=0

Let us consider now the special case of system (23) with b = 0. If additionally 79 = 0, then
7 = 0 solves the stress equation, and the system reduces to the classical Navier—Stokes equations
of a viscous Newtonian fluid. If, however, the stress equation is nontrivial, the system can be
considered as a particular case of the Oldroyd-B model, albeit a fairly peculiar one. On the one
hand it can be rigorously shown to be the macroscopic closure of a corresponding corotational
Navier—Stokes—Fokker—Planck model (as proved in the previous section), but on the other hand
such a macroscopic model corresponding to b = 0 does not appear to be properly justified from
the point of view of constitutive theory of viscoelastic fluids.
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From the mathematical viewpoint, the main feature of the system with b = 0 is that there
is no cancellation in the energy identity for the term arising from the right-hand side of the
Navier—Stokes equation. There is, nevertheless, an energy balance satisfied by dissipative weak
solutions (as an equality in the two-dimensional case and inequality in three-dimensions):

1 1
/|u(t)|2+|7(t)|2dx+a |72dxdt’+u/ \qu|2dxdt’+u/ Vor de dt’
Q 2 2 Qs Q

Q¢
1 1
§/|u0|2+|70|2dx—/ 7: Vyudedt.
Q2 2 o

With this energy balance incorporated into the definition of a weak solution, the conclusions of
Theorem 6.3 and Corollary 6.4 remain true, thus providing weak-strong uniqueness when d = 3
and uniqueness when d = 2.

Let us now focus on the two-dimensional case and discuss the ramifications of the uniqueness
theorem. First, we can state a ‘representation’ result. Of course, given a symmetric 2 x 2
matrix 79, it is not in general true that there exists a nonnegative density 1y such that 79 =
I p%oq ® qdg — Id (think, for example, of a diagonal matrix with one entry equal to zero).
However, we have the following result.

Corollary 6.5. Let ug € L3, () and suppose 1o € L*(Q;R2%2) admits a representation as

Sym

mo(z) = /D Yo(z,q)q ® qdg — 1d,

for some nonnegative Yo with [, vo(x)dg = 1 for a.e. x € Q. Then, the solution (u,T) of
system (17) with initial data (ug, 1) satisfies

T(t,z) = /D M(q)lﬂ(t,ac,q)q ®qdg —1Id, for a.e. (t,x) € (0,T) x Q,

where (u, Qﬁ) 18 a dissipative weak solution of the corotational Navier—Stokes—Fokker—Planck equa-
tion (1).

Proof. Given (ug, ) as above, Theorem 6.2 provides a dissipative weak solution (uog, TOBA) of
the Oldroyd-B model (17). On the other hand, Theorem 2.3 gives a weak solution (ugp, ¥rp)
of (1) with initial data (ug, o). Now, Theorem 4.1 gives another solution (uog,7op) for (17)
with

upp = UoB, TOB = / Mvypp q® qdg —1d.
D

Finally, the uniqueness assertion of Corollary 6.4 implies that uop = wop and 7o = Tog. O

Admittedly, the above statement is not particularly practical, since explicitly identifying such
a scalar density zﬁg for a given symmetric matrix-valued function 7y seems extremely difficult,
even when 1&0 is known to exist. Note also that such a representation of 7 in terms of 1[) might
not be unique, since we have no uniqueness result for the system (1). On the other hand, any
two solutions to (1) give rise to the same 7. We can guarantee uniqueness of 12) for smooth initial
data. Let H}(Q) denote the completion of {¢ € C®(Q) | V4( -7 =0o0n 0N} in the norm of
H(Q).

Theorem 6.6. Let d =2. Let ug € V and zﬂo € Li’w(Q x D), p > 2, be such that

wo(@)i= [ Mingeadge HYO).

Then, there is a unique weak solution to the corotational Navier—Stokes—Fokker—Planck model (1)
with initial data (ug, o).
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Proof. Suppose (u1,11) and (ug,1)2) are two solutions of (1) with the same initial data (ug, ¥).
Then, by Corollary 6.4, they give rise to the same dissipative weak solution (u,7) of the coro-
tational Oldroyd-B system (17). It follows that u; = uy = u. However, we need additional
regularity to ensure that the Fokker—Planck solutions agree. This can be done by applying stan-
dard elliptic regularity theory. We refer the reader to Section 3 and Theorem 3.2 in [9], which
implies, in particular, that

Veu € L2(0,T; L"(Q)), for any r € [2,00).

This regularity is sufficient to justify testing the Fokker—Planck equation by its solution. Sub-
tracting the weak formulation for 19 from that for ¢); and using the difference 11 — 12 as a test
function we obtain

Miby = i dgdo+ [ [ M(pI9a(r = )P + 19,00 — ) dadeat =0,

QxD

which implies that zﬁl = zﬁg almost everywhere. O

Remark 6.7. Nogice that we require p > 2 in the initial data because from elliptic regularity we
get that Vyu € L3(0,7; L>°(Q)), so we are still lacking the required integrability with respect
to t. It would be interesting to know if one can prove the assertion of the theorem without
requiring integrability of the initial velocity, and deducing uniqueness of 1[1 just from the gain
in regularity of the associated symmetric stress tensor. Finally, let us observe that the H' ()
regularity of o is guaranteed by requiring that Vv € L2,(Q x D). (That is, only regularity
of 1 with respect to z is required.)

6.4 Zero stress diffusion, ;=0

In the absence of a stress diffusion term (i.e., when p = 0), we are not able to recover the above
weak-strong uniqueness/uniqueness results, because the energy does not contain the L? norm
of the gradient of the stress tensor 7, which was crucial to estimate the remainder terms in the
relative energy inequality. To formulate a weak-strong uniqueness theorem, we therefore require
additional assumptions on the stress of the strong solution:

d=3, e L>®((0,T)xQ), VymeL>®0,T;L% (or V,m € L¥(0,T;L")),

and
d=2, 1€ L>*((0,T) %), Vyme L>*0,T;L>).

The first assumption comes from term I3:
t
1] < / / IV (ur — ug)l7allms — 72| d
0 Ja

t t
< Il oy (8 [ 1V(0n — )l ) at + G [ = ol .

while the second assumption is needed to control Is:
/

t
|T5| < /0 lur =zl sy [Varallps)llm = 72llp2 o) dt'.

< NVa(ur —u2)ll 2
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7 Some concluding remarks

Modification of the Fokker—Planck equation

A notable drawback of the corotational Oldroyd-B model (23) (with b > 0) is that it does not
seem to arise as the macroscopic closure of any Fokker—Planck equation. This is true of the
degenerate case b = 0 and of the general noncorotational case (at least formally, or for smooth
initial data when d = 2). To generate this equation from a coupled Navier—Stokes—Fokker—
Planck system, one could introduce an extra term on the left-hand side of the Fokker—Planck
equation:

divg(D(u)gM). (30)

The motivation for this could be to simplify the general case in the following way
(Vu)qy = w(u)q + D(u)qy ~ w(u)qy + D(u)qgM.

(So, roughly speaking, we consider the action of the vorticity tensor on the ‘full’ ¢, while for the
action of the deformation tensor we assume that any 1 behaves like the Maxwellian.) Notice
that, upon introducing the term (30) into the Fokker—Planck equation, the Maxwellian M is no
longer a stationary solution of the resulting equation (M is not, in fact, a stationary solution in
the general noncorotational case either unless u is identically 0; M is only a stationary solution
of the Fokker—Planck equation for an arbitrary w in the case of the original corotational model).

Clearly, the addition of the extra term does not change anything in our proof of existence
of solutions to system (1). (One qualitative difference is that there is a restriction on the
propagation of the L% (€ x D) norm: one has to require that p € (2,2 + %).) Additionally,
the ‘augmented’ system enjoys an energy equality thanks to a cancellation between the newly
introduced term and the divergence of the extra-stress tensor appearing on the right-hand side of
the Navier—Stokes equation — analogously to how the bD(u) term in the corotational Oldroyd-B
equation cancels with the div, 7 term.

One can show that any weak solution of the modified system gives rise to a weak solution of
the following corotational Oldroyd-B type system:

Ou+ (u-Vy)u—vAzu+ Vep =div, T,
T+ (u- V)T — plAg7 + 7w(u) —w(u)r + 27 = (BD(u) + D(u)B),

where B is a constant symmetric tensor. (In fact B = f p Mq® qdg.) This system can be then
reduced to the corotational Oldroyd-B model by introducing the simplification that B = b1d
for some b > 0. (Alternatively, if one wanted to recover the cancellation property in the energy
equality, one would have to modify the stress 7 in the Navier—Stokes equation and write Br+7B
instead.)

There is, however, one serious flaw of this programme, which is that the introduction of the
term (30) obstructs guaranteeing that the Fokker—Planck equation preserves nonnegativity of
the probability density function ¢ (or, at least the derivation of a lower bound on ). Indeed,
the new term acts as an external forcing and has no sign. The problem of preserving positivity
is present also in the corotational Oldroyd-B equation (23). Consider for a moment the general
Oldroyd-B model. While it cannot be guaranteed that the stress tensor 7 is positive semi-
definite, one can expect preservation of positive semi-definiteness for the conformation tensor
o~ 7+ 1Id. (The D(u) term is then ‘hidden’ in the upper convective derivative of o.) This is
especially evident when a solution is obtained through a solution of the noncorotational Navier—
Stokes-Fokker-Planck system, as then o = [, M 1[1 q®qdq. We refer the reader to [22] for further
details. Let us point out that positivity of the conformation tensor is a desirable property from
the point of view of numerical simulations. It is a notorious phenomenon in computational
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rheology that numerical simulations of Oldroyd fluids break down at ‘frustratingly low’ values
of the Weissenberg number (this is known as the ‘high Weissenberg number problem’) — a useful
technique is then to consider the log-conformation representation of the conformation tensor
equation. This is, naturally, only defined when o is a positive definite tensor, see [18, 19|

On the other hand, the model (23) does not enjoy this property. The equation satisfied by
the conformation tensor o is then

0o + (u-Vy)o + ow(u) — w(u)o + a(oc — Id) = bD(u) + plgo,
that is, the forcing D(u) persists and propagation of positivity from the initial datum is unclear.

The corotational derivative

As remarked above, there does not seem to exist any micro-macro model which gives rise to the
corotational Oldroyd-B model (23). One could alternatively look for a justification of this model
in the constitutive theory of viscoelastic fluids. Consider the general equation for the balance of
linear momentum

Du .
th = le Ttot s
where p = const. is the constant density of the fluid, % denotes the material derivative and 7y

is the total stress tensor
Ttot = —pld+2vD(u) + T,

where 7 is the (viscoelastic) extra stress tensor, which is assumed to satisfy the generalised
Maxwell equation

oT
r~ =vD 3
T+ A 5= (u)

where A, is the relaxation time and % is an objective time derivative (Maxwell actually proposed

% which is not frame-invariant). The classical Oldroyd-B model arises by taking the upper

convective derivative

4]
5—; =07+ (u- V)T — (VUT + TV;‘UFU),
but one can consider more general objective derivatives
or  Dr
5= Di + Tw(u) —w(u)T — e(tD(u) + D(u)T), (31)

for € € [—1,1]. The value ¢ = 1 then corresponds to the Oldroyd-B model, while the value
€ = 0 gives the corotational model. While both models have predictive merit, there seems to
be agreement in the literature that the upper convective case is the most relevant for polymeric
flows, see for instance [11]. Let us point out, however, that ¢ = 0 is the only value for which (31)
has the following properties: the unit tensor has zero derivative and the derivative of a symmetric
tensor is symmetric.
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