Math. Ann. (2018) 372:915-949 i
https://doi.org/10.1007/s00208-018-1649-0 MathematISChe Annalen

@ CrossMark

Large time behavior of a generalized Oseen evolution
operator, with applications to the Navier-Stokes flow
past a rotating obstacle

Toshiaki Hishida!

Received: 27 July 2017 / Revised: 13 January 2018 / Published online: 29 January 2018
© Springer-Verlag GmbH Germany, part of Springer Nature 2018

Abstract Consider the motion of a viscous incompressible fluid in a 3D exte-
rior domain D when a rigid body R3\ D moves with prescribed time-dependent
translational and angular velocities. For the linearized non-autonomous system, L7-
L" smoothing action near + = s as well as generation of the evolution operator
{T (¢, 5)}t>s>0 Was shown by Hansel and Rhandi (J Reine Angew Math 694:1-26,
2014) under reasonable conditions. In this paper we develop the L7-L" decay esti-
mates of the evolution operator 7 (¢, s) as (t — s) — oo and then apply them to the
Navier—Stokes initial value problem.

Mathematics Subject Classification Primary 35Q30; Secondary 76D05

1 Introduction

Let us consider the 3-dimensional Navier—Stokes flow past an obstacle, which is a
moving rigid body with prescribed translational and angular velocities. In the reference
frame attached to the obstacle, the system is reduced to

oou+u-Vu=Au+n+wxx)-Vu—wxu—Vp, divu =0, (1.1)

in a fixed exterior domain D C R3 (see Galdi [20] for details), where u =
(ul(x,t),uz(x,t),ug(x,t))T and p = p(x,t) are unknown velocity and pres-
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sure of a viscous incompressible fluid, while n = (n1(¢), n2(t), n3 ®) 7 and w =
(w1(1), wr(t), w3 (t))T stand for the translational and angular velocities, respectively,
of the obstacle. Here and hereafter, ()T denotes the transpose and all vectors are
column ones. As usual, no-slip condition

ulpgp =n+ow x x (1.2)

is imposed at the boundary d D of the obstacle, where the boundary 9 D is assumed to
be of class C-!, and the fluid is at rest at infinity:

u— 0 as|x| - oo. (1.3)

The issue we are going to address in this paper is how we analyze the case in which
both 1(¢) and w(¢) are actually time-dependent. Suppose that they are locally Holder
continuous on [0, c0). Then the problem (1.1)—(1.3) subject to the initial condition

u(-,0) =uop (1.4)

admits a unique solution locally in time provided the initial velocity u¢ is taken from
L9(D) with ¢ € [3, co) and fulfills the compatibility condition on the normal trace
at the boundary, that is, v - (ug — n(0) — w(0) x x)|sp = 0, as well as divug =
0, where v denotes the outer unit normal to d D. This local existence theorem was
proved by Hansel and Rhandi [30]. Global existence of a unique solution in the non-
autonomous setting has still remained open even if the data are small enough, while
weak solutions (in the sense of Leray-Hopf) were constructed globally in time by
Borchers [2]. The essential contribution of [30] is not only to construct the evolution
operator {7 (¢, §)};>s>0 On L (D), the space of solenoidal L?-vector fields (1 < g <
oo) with vanishing normal trace at d D, which provides a solution operator to the initial
value problem for the linearized system

ou=Au+Mm+wxx)-Vu—wxu—Vp,

divu =0,

ulsgp =0, (1.5)
u— 0 as|x| - oo,

u(-,s) = f,

in D x [s,00), where s > 0 is the given initial time, but also to show the L7-L"
smoothing action (1 < g < r < 00) near the initial time, namely,

1T, $)fll, < Ct—s)" a3 £, (1.6)
IVT(t,9) fll, < C(t — )~ Fa=3/M2=2) ¢y (1.7)
for0 <s <t <7 and f € LL(D) with some constant C = C(7) > 0, where

T € (0, 00) is arbitrarily fixed and || - ||, denotes the norm of the space L7(D). It
should be emphasized that those results are very nontrivial because the semigroup
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generated by the corresponding autonomous operator [46,47] is never analytic (unless
o = 0) so that the Tanabe-Sobolevskii theory of evolution operators of parabolic type
(see for instance [42,45,50]) is no longer applicable. This difficulty stems from the
drift term (@ x x) - Vu with unbounded coefficient, which brings the spectrum of
the linearized operator to the imaginary axis even at large distance from the origin
in the complex plane [13-16]. In spite of this hyperbolic aspect, one may believe
that the linearized system (1.5) itself is almost parabolic as PDE; in fact, it exhibits a
certain smoothing effect together with the singular behavior near the initial time. For
the autonomous case (in which @ € R3\{0} is a constant vector), this was observed
first by the present author [31,32] (see also [33] even for the specific non-autonomous
case) within the framework of L2 and, later on, by Geissert, Heck and Hieber [24]
within the one of L?. Thus the result of Hansel and Rhandi [30] may be regarded as a
desired generalization of [24] to the non-autonomous case. What is remarkable is that
they constructed the evolution operator in their own way without relying on any theory
of abstract evolution equations although the idea of iteration is somewhat similar to
the one in the Tanabe-Sobolevskii theory mentioned above.

The purpose of the present paper is to deduce the large time behavior of the evolution
operator T (¢, s) constructed by Hansel and Rhandi [30], that is, estimate (1.6) for all
t >s >0and f € L%(D) with some constant C > 0 independent of s and ¢,
where 1 < ¢ < r < oo, see Theorem 2.1 in the next section. This plays a crucial
role in studies of large time behavior as well as global existence of small solutions to
the initial value problem (1.1)—(1.4). Our conditions on the translational and angular
velocities are

n, @ € C?([0, 00); R?) N L™®(0, oo; R?) (1.8)

withsome# € (0, 1), which seem to be reasonable. Generally speaking, itis notan easy
task to investigate the asymptotic behavior of the evolution operator for (f —s5) — 00
especially over unbounded spatial domains with boundaries such as exterior domains.

When (1.5) is autonomous, L?-L" decay estimates of the semigroup, not only
(1.6) (including even the case r = oo) but also (1.7) for | < g < r < n, where n
denotes the space dimension and (3/q —3/r)/2 should be replaced by (n/qg —n/r)/2,
were established in the following literature (among them, [9,10,35,43] studied more
involved 2D case):

e n =0, v = 0 (Stokes semigroup) [3,6,9,10,27,37,43];
e n # 0, =0 (Oseen semigroup) [11,12,35,39];
e w # 0, n = 0 (Stokes semigroup with rotating effect) [36].

One of the effectual methods developed there (especially in [9,11,35-37,39]) is spec-
tral analysis, which is based on the principle that the regularity of the resolvent near
A = 0 implies the decay of the semigroup for t — oo, where A stands for the resolvent
parameter, however, one does not have enough knowledge about such analysis for the
non-autonomous case (except the time-periodic case). We will thus employ rather
elementary approach with some contrivance. In this case several energy estimates for
derivatives of solutions could help us (indeed they are not enough but would clue us
to the end as in [43]), however, those estimates do not seem to be very useful for (1.5)
except the first energy relation, see Remark 2.2. The only fine knowledge would be
the L9-L" decay estimate of the solution to the same system in the whole space R3
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(Lemma 3.1). Therefore, it is reasonable to decompose the solution u(t) = T(t, s) f
of (1.5) into a suitable modification of the associated flow in the whole space and
the remaining part v(¢). Then our main task is to derive the L"-boundedness of v(¢)
uniformly in time for » € (2, oo) by duality argument with use of the first energy
relation of the backward adjoint system. Once we have that for some ro € (2, 00),
we are led to the L'0-boundedness of the adjoint evolution operator 7 (¢, s)*, where
1/ry 4 1/ro = 1, from which with the aid of the energy relation above we obtain the
L9-L" estimate of T (¢, s)* for r(’) < g <r <2 (Lemma 4.1). This argument itself
is similar to the one adopted by Maremonti and Solonnikov [43] for the Stokes semi-
group. But, differently from theirs, we are at the beginning forced to take the exponent
ro close to 2 because of less information about the evolution operator itself (specifi-
cally, lack of useful information about energy estimates for derivatives as mentioned
above). The idea is to repeat the argument above with better information at hand, that
is, the aforementioned L7-L? estimate of T'(¢, s)* although ¢ € (1, 2) must be taken
close to 2. We then deduce the L"°-boundedness of v(¢) for some rg € (2, oo) larger
than before. Such a sort of bootstrap argument eventually leads to the L9-L" estimate
(1.6) with2 < g <r < ooforall t > s > 0 as well as the estimate of the adjoint

IT(t,s)*gll, < Ct —s)~ /4732 )g),, (1.9)

forallt > s >0and g € LL(D), where 1 < q < r < 2.In this way, estimates (1.6)
and (1.9) are discussed simultaneously throughout the proof. It is also possible to carry
out the same procedure in which 7' (¢, s) and its adjoint T (¢, s)* are replaced each other,
so that we obtain (1.6) with 1 < g <r <2aswellas (1.9) with2 < g <r < 00. As
a consequence, by the semigroup property of the evolution operator, both (1.6) and
(1.9) are proved for all t > s > 0 whenever 1 < g <r < oo.

The problem under consideration is physically relevant in 2D as well, however, our
approach does not work in this case, see Remark 4.1. Neither does it for deduction of
(1.7)forall t > s > 0 even in 3D, where 1 < ¢ < r < 3; indeed, it turns out that
VT(t,s)f decays at least at the same rate as (1.6), see Remark 2.1, but of course this
weak decay property is useless. The optimal gradient estimate (1.7) forall 7 > s > 0
is needed to solve the Navier—Stokes initial value problem (1.1)—(1.4) globally in time
as long as one follows the standard way as in Kato [38]. Nevertheless, in this paper, we
propose another way for construction of a unique global solution without using any
pointwise decay of the gradient of the evolution operator such as (1.7), see Theorem
5.1. This approach seems to be new to the best of our knowledge. In the duality
formulation of the Navier—Stokes system in terms of the adjoint evolution operator
T (t,s)* (where this formulation itself is not new, see [4,40,41,51]), our idea is to
combine the energy relation of the backward adjoint system with (1.9) so as to deduce
the large time behavior comparable to the optimal pointwise decay of VT (¢, s)*, see
Theorem 2.2 and Lemma 5.1.

This paper is organized as follows. In the next section we introduce the evolution
operator and study its adjoint. We then provide the main theorems (Theorems 2.1 and
2.2, where the latter is a corollary to the former). In Sect. 3 we give some preparatory
results. The central part of this paper is Sect. 4, which is devoted to the proof of
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Large time behavior of a generalized. . . 919

Theorem 2.1. An application to the Navier—Stokes initial value problem (1.1)—(1.4) is
discussed in the final section.

2 Evolution operator and its adjoint
2.1 Notation

Let us begin with introducing basic notation. Given a domain G € R3, ¢ € [1, co] and
integer k > 0, we denote the standard Lebesgue and Sobolev spaces by L?(G) and
by WX-4(G). We abbreviate the norm || - lgc =1 llLaeyandeven || - llg = Il - ll4.p-
where D is the exterior domain under consideration with 3D € C!!. Let C3°(G) be
the class of all C* functions with compact support in G, then W(';( “1(G) stands for
the completion of C§°(G) in Wk4(G). By (-, -)g we denote various duality pairings
over the domain G. In what follows we adopt the same symbols for denoting vector
and scalar function spaces as long as there is no confusion. Let X be a Banach space.
Then £(X) denotes the Banach space consisting of all bounded linear operators from
X into itself.

We also introduce the solenoidal function space. Let G C R3 be one of the following
domains; the exterior domain D under consideration, a bounded domain with C!!-
boundary dG and the whole space R>. The class Cgf’o (G) consists of all divergence-
free vector fields being in C(‘)’O(G). Let 1 < g < oo. The space Le (G) denotes the
completion of C(‘)’f’a (G) in L9(G). Then it is characterized as

LL(G) ={u e L1(G); divu =0, v - ulyg = 0},

where v stands for the outer unit normal to G and v - u is understood in the sense of
normal trace on G (this boundary condition is absent when G = R?). The space of
L7-vector fields admits the Helmholtz decomposition

LY(G)=LL(G)®{Vp € L1(G); p € L] (G)},

loc

which was proved by Fujiwara and Morimoto [19], Miyakawa [44] and Simader and
Sohr [48]. By Pg = PG4 : LY(G) — L%(G), we denote the Fujita—Kato projection
associated with the decompostion above. Note the duality relation (Pg ¢)* = Pg 4/,
where 1/q" + 1/q = 1. We simply write P = Pp for the exterior domain D under
consideration. Finally, we denote several positive constants by C, which may change
from line to line.

2.2 Evolution operator

Suppose that
n. ® € C},.(10, 00); RY) 2.1)

@ Springer
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for some 6 € (0, 1). We set

(0, @)lo.7 = sup_ (I +lw®)]),

0<t<T
_ n@) —n(s)| + o) —wls)]
G1.@)lor =  sup . ,
0<s<t<T (t—s)

for7 € (0, 00).Let 1 < g < o0, then the linear operator L (¢) relating to the exterior
problem (1.5) is defined by

Dy(L+(t)) ={u € LL(D)N W(}’q(D) N Wz’q(D); (w(t) x x) - Vu € L1(D)},
Li(t)u=—P[Au+ (n(t) + w(t) X x) - Vu Fw(t) X ul.

Indeed, (1.5) is reduced to the initial value problem =2
ou(t)+ Li(Hu(@) =0, tels, 00); u(s) = f, (2.3)

in LI (D). Since the domain D, (L+(t)) is dependent of ¢, the space
Yy(D) :={u e LL(D)N W(}’q(D) N W24(D); |x|Vu € LY(D)}, 2.4

which is contained in D, (L4 (¢)) for every ¢, plays a role, see [30], in which Hansel
and Rhandi proved the following proposition.

Proposition 2.1 Suppose that n and w fulfill (2.1) for some 6 € (0, 1). Let 1 < g <
0o. The operator family {L4(t)};>0 generates an evolution operator {T (t, 5)};>s>0
on LL(D) such that T (t, s) is a bounded linear operator from LL(D) into itself with
the semigroup property
T, )T (r,s)=T(t,s) @=t=5=0); T(s,5) =1, (2.5)
in L(LY (D)) and that the map
{t>5s>0}>@,5)—> T, s)f € LL(D)

is continuous for every f € LL (D). Furthermore, we have the following properties.
1. Let ¢ < r < oo. For each T € (0,00) and m € (0, 00), there is a constant
C =C(T,m,q,r,6,D) > 0 such that (1.6) and (1.7) hold for all (¢, s) with
O<s<t<Tand f € LY(D) whenever
|, ®)lo,7 + |(n, w)lo, 7 < m.

Furthermore, we have

lim (1 — )/ TIDEHRIVIT (1,5 f | = 0 (2.6)
—>S
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forall f € LI(D) and j =0, 1, except when j =0, r =gq.
2. Fixs > 0. Forevery f € Y (D) andt € [s,00), we have T (t, s) f € Y, (D) and

T(.9)f € Cl([s, 00); LL(D)) (2.7)
with
T (t,s)f +Ly(OT(t,s)f =0, t€l[s,00), (2.8)
in LL(D).
3. Fixt > 0. For every f € Y, (D), we have
T(t,)f € C'([0,1]; LL(D)) (2.9)
with
0T(t,s)f =T(t,s)Ly(s)f, s€l0,1], (2.10)
in LL(D).

We take Ry > O satisfying
R3\D C Bg, := {x € R%; |x| < Ry} (2.11)
and fix ¢ € C*°([0, 00)) such that ¢(p) = 1 for p < 1 and ¢(p) = O for p > 2.

We set pr(x) = ¢(]x|/R) for R € [Ry, 00), then Vg(x) = ¢'(|x]|/R) x/(R|x|). Let
f € Dy(L+(2)) and g € Dy (L=(1)), where 1/q" + 1/q = 1, then we have

/D[{(n+wxx>-Vf}-g+f-{<n+wxx>-Vg}1¢Rdx

=—f (f - )01+ x x) - Vgpdx.
R<|x|<2R

Since (w x x) - Vepg = 0 and since f - g € L1(D), passing to the limit as R — oo
yields

(M+wxx)-Vf, gp+(f, n+wxx) Vg)p =0,
which means that the non-autonomous terms of L4 (¢) are skew-symmetric. We thus

obtain
(L) f,g&)p =(f, Lx(1)g)p (2.12)

forall f € Dy(L+(t)) and g € Dyr(L=(2)). If in particular g = 2, then we find

(Ls()f, fip = IVFI3 (2.13)

for all f € Dy(L+(t)), which together with (2.8) implies the energy equality
1
S AT ) fI3+IVT (. 8)fl3 =0 @14
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and its integral form

1 2 ! 2 1 2
SITC 13 +/ IVT@.9)fBdo = IT@H B @19

forall f € Yo(D)andt > 1 >5 > 0.

2.3 Adjoint evolution operator

Letus fixt > 0. The adjoint evolution operator must be related to the backward system
subject to the final condition at ¢, that is,

— dsv(s) + L_(s)v(s) =0, s € [0, r]; v(t) =g, (2.16)

in LL (D), as we will explain. It follows from the argument of [30] that the operator
family {L_(t — 7)}:¢[0,r] also generates an evolution operator on LI(D), which we
denote by {T(r, s; t)}o<s<r<s» With the same properties as in Proposition 2.1 for
T (t, s). In particular, for every g € Y, (D), we see that w(t) := T(r, 0; t)g solves
the initial value problem

w@+L_(t—DwE)=0, tel0,t]; w(®) =g, 2.17)

in LL (D). We set _
St,s) =Tt —1s5,0,1) (t>s5=>0), (2.18)

then, for every g € Y, (D) and s € [0, t], we have S(z, s)g € Y, (D) and
S(t.g € C'([0, 1]; LL(D)) (2.19)

with
0sS(t,s)g = L_(s)S(t,s)g, s € [0, ], (2.20)

in LZ (D). Namely, given g € Y, (D),

v(s) = S(t,s)g =w —s) (2.21)
provides a solution to (2.16). Furthermore, S(¢, s) enjoys the same L9-L" smoothing
action (1 < g < r < 00) near the final time as in (1.6)—(1.7) for0 <s <t < 7T

with some constant C = C(7) > 0, where 7 € (0, co) is arbitrary. As for the energy
relation to (2.16), one uses (2.13) to get

1
5 0115, 9)gls = 1VS@, )¢l (2.22)

and its integral form

1 ’ 1
EIIS(I,S)gH% +/ IVS(t, 0)gl5do = IS¢, )gll3 (2.23)

N
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forallg e Yo(D)andt > 7 > s > 0.
We will show the following lemma.

Lemma 2.1 Let 1 < g < oo. Under the same conditions as in Proposition 2.1, we
have the duality relation

T(t, )" = S(t,s), S(t, ) =T(t,s),

in L(LL(D)) fort >s > 0.

Proof Wefix s andt asabove. Let f € Y,/(D)and g € Y, (D), where 1/qg'+1/q = 1.
By virtue of (2.8), (2.12) and (2.20) we observe

aT(T(tv s)fv S([, T)g>D
=(=Li(O)T(zr,5)f, St 1)g)p +(T(zr,5)f, L_(v)S(t, 1)g)p =0

for t € [s, t]. This implies that

(T, s)f, g)p = (f. S(t,9)8)p

for f € Y,/ (D) and g € Y,(D); by continuity, we have the same relation for all f €

LZ/(D) and g € L¢ (D) since Y, (D) is dense in L¢ (D). This concludes T (¢, 5)* =

S(t, s)in L(LL(D)) and S(¢, s)* = T(z, s) in £(LZ/(D)). o
Lemma 2.1 leads to the following corollary.

Corollary 2.1 Let 1 < g < oo and 1/q' + 1/q = 1. Under the same conditions as
in Proposition 2.1, we have the following.

1. The backward semigroup property
S, )8, 1)y=58@ts) @=t1=2s=0); St1)=1, (2.24)

holds in L(LL(D)).
2. Fixs > 0. For every f € Y (D) and g € Y;(D) the map

[s,00) 31 (f, S(t,$)8)p
is differentiable and
0 (f, S, 8)g)p +(f, S, s)L_(g)p =0, 1 €[s,00). (2.25)

Proof The first assertion follows from (2.5) and Lemma 2.1. Let f € Y,(D) and
g € Y, (D). Lemma 2.1 together with (2.12) then implies

<f’ St +h, S)lé; IGEV SN s)L_(t)g>

_<T(t+h,s)f—T(t,s)f

D

A + L (DT (1, 9)f, g>

D
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fort, t + h € [s, 00). Passing to the limit as 4 — 0 leads to the second assertion on
account of (2.7)—(2.8). O

2.4 Main results
We are in a position to give our main results on decay properties of both 7'(z, s)

and T (z, s)* when further conditions (1.8) for some 8 € (0, 1) are imposed on the
translational and angular velocities. Set

|(n, @)|o = Sug (InM1 +lo@)]),
1>

(0. )l = sup n() — n()| + o) — wls)]
' t>5>0 (t _S)e )

Theorem 2.1 Suppose that n and o fulfill (1.8) for some 6 € (0,1). Let1 <g <r <
0. For each m € (0, 00), there is a constant C = C(m,q,r, 0, D) > 0 such that
both (1.6) and (1.9) hold forallt > s > O and f, g € LL(D) whenever

|, o+ [(n, @)lg < m. (2.26)

Theorem 2.1 combined with (2.15) or (2.23) at once yields the following estimates
2.27) for f, g € Ya(D) N L%(D) with q € (1, 2] and, therefore, for those in LI(D)
by an approximation procedure.

Theorem 2.2 Let g € (1, 2]. Under the same conditions as in Theorem 2.1, there is
a constant C = C(m, q, 0, D) > 0 such that

o0
| IVt B do < c— s,
s (2.27)
/0 IVT(t, o) gl3do < Ct— 5 032 g 2,

forallt > s > 0and f, g € LL (D) whenever (2.26) is satisfied.

Remark 2.1 Let 1 < g < r < oo. Combining Theorem 2.1 with Proposition 3.1
below gives the pointwise decay property with slow rate such as

INT(@t, $)fll, < CIT@ —1,5) fll, < C(t — )~ 47302 £,

for t — s > 2, however, the sharp one (r — 5)™¢ still remains open, where ¢ =
min{(3/q —3/r)/2 + 1/2, 3/2q} in view of the result on the Stokes semigroup, see
[8,34,43]. It should be noted that estimates (2.27) of the integral form are comparable
to the sharp pointwise decay property with » = 2 and thus can be a substitution. In this
paper we employ (2.27) as well as Theorem 2.1 to solve the Navier—Stokes system.
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Remark 2.2 1t does not seem to be easy to deduce usuful higher energy estimates. For
instance, we have the second energy relation of the form

WIVT @, $)fII3 + IPATE, $) 15 < Clo®)] + lo®* + n@) ) IVT (t,5) f 113

which is essentially due to Galdi and Silvestre [22], however, this is not enough to find
decay estimates under (1.8). Even for the Oseen semigroup we had not known the decay
estimate ||Vu(t)||, < C(t — s)_l/2 | f 1|2 soley by the energy method until Kobayashi
and Shibata [39] succeeded in spectral analysis to obtain L7-estimate ||Vu(t)|, <
C(t — s)’1/2||f||q for every g € (1,3], where u(t) denotes the solution to (1.5)
with constant n # 0 and w = 0. Toward analysis of the non-autonomous system
under consideration, it would be worth while trying to provide another proof of the
gradient estimate above without relying on spectral analysis, and one could start with
the autonomous Oseen system in the half-space R3 | in which the tangential derivative
dy u(t) for k =1, 2 possesses the same dissipative structure as in the first energy.

3 Preliminaries
3.1 Uniform estimatein ¢ — s

We assume that the translational and angular velocities satisfy (1.8). We then deduce
more about the constant C > 0 in (1.6) near + = s than shown by Hansel and Rhandi
[30]. They took a constant C = C(7) uniformly in (¢, s) with0 < s <t < 7, but it
is not clear whether it can be taken uniformly in the difference ¢ — s. For the proof of
Theorem 2.1 we need this information, which is the issue of the following proposition.

Proposition 3.1 Suppose that n and w fulfill (1.8) for some 6 € (0,1). Let 1 <
q < r < oo. For each 1, € (0,00) and m € (0, 00), there is a constant C =
C(te,m,q, 1,0, D) > 0 such that (1.6) and (1.7) hold for all (¢t, s) with

t—s <7t aswellasO0<s <t

and f € LL(D) whenever (2.26) is satisfied. So does the same thing concerning
estimate (1.9) for T (t, s)* = S(t, s).

The latter assertion for the adjoint follows from Lemma 2.1 and the former one,
which it suffices to show. To this end, we have to enter into the details to some extent
about the construction of the evolution operator due to [30]. Basically the idea is to
make full use of the associated evolution operator in the whole space R> and the one
in a bounded domain near the boundary d D. Both are then combined well by a cut-off
technique with the aid of Lemma 3.3 below. This approach was more or less adopted in
almost all literature on the exterior problem with moving obstacles although difficulties
in each context were overcome in his/her own device of each author. The idea of [30]
by Hansel and Rhandi is to employ a lemma ([29, Lemma 3.3], [30, Lemma 5.2], see
also [24, Lemma 4.6]) on estimate of iterated convolution. From its proof one can see
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how the constant of this estimate is determined. It then turns out that Proposition 3.1
follows from (3.7) and Lemma 3.2 below for the evolution operator in the whole space
and the one in a bounded domain near d D, respectively.

3.2 Whole space problem

Let us begin with the non-autonomous system

ou =Au~+ nt) +w() xx)-Vu —w(t) xu—Vp,

3.1
divu =0, @-1

inR3 x [s, 00) subject to

u— 0 as|x| = oo, u(,s) = f, (3.2)

where f € L{(R3). This was well studied first by Chen and Miyakawa [7] in a specific
situation and, later on, by Geissert and Hansel [23,28] in a very general situation. Since

divi(n+woxx) - Vu—wxul=0n+wxx) Vdivu =0, (3.3)

one may conclude V p = 0 within the class Vp € L4(R3). Hence, the solution formula
is obtained from the heat semigroup

&N f = (4nt)_3/2e_|"2/4’ x f

simply by transformation of variables as follows, where * stands for convolution in
spatial variable. For every y € R, a unique solution to the initial value problem

d
7O =0 xe®), 90 =y,

is given by ¢ () = Q(t)y in terms of an orthogonal matrix Q(¢) with Q(0) =1 (3 x 3
identity matrix). Set ® (¢, s) = Q(t)Q(s)T, which is the evolution operator for the
ordinary differential equation above. Under a suitable condition on f, the solution to
(3.1) is then explicitly described as

u(x, 1) = (UGt ) £) ()
t
= (1, 5) <e<f—S)Af> (CD(t, 57 (x +f o1, r)n(r)dr))

N

= /ﬂ;z Cx,y;t,8)f(y)dy,
(3.4)
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where the kernel matrix is given by
Fx,yst,5)

- ‘CD(t, )" (x + [; @, r)n(t)df) - y‘z
4(t —s)

= (4n(r — s))_3/2 exp d(t, ).

See [7,23,28] for details, but the representation above is related to the transformation
(see [20]), by which one obtains (1.1) in the frame attached to the obstacle from the
system in the inertial frame. Note that div(U @, s)f ) = 0 as long as f fulfills the
compatibility condition div f = 0. We also consider the adjoint operator of U (¢, s),
which is of the form

(U 9)*g) ) = /R Dyit) g dx.

Given ¢t > 0 and a suitable solenoidal vector field g, the function v(s) := U(t, s)*g
together with the trivial pressure gradient Vp = 0 formally solves the backward
system

—0sv = Av —(n(s) +w(s) x x) - Vo4 w(s) x v+ Vp,

3.5
divv =0, 3-5)

inR3 x [0, ] subject to
v— 0 as|x|] — oo, v(-, 1) = g. 3.6)

Due to [7,23,28-30], we have the following lemma. L9-L" estimates (3.7) follow
from those of the heat semigroup. The regularity (3.9) of the adjoint is verified in the
same way as in (2.19); indeed, the third statament below corresponds to (2.19)—(2.20)
for the exterior problem.

Lemma 3.1 Suppose that n and w fulfill (2.1) for some 0 € (0,1). Let 1 < g <
0o. Then {U(t, s)}i>s>0 defines an evolution operator on L9 (R3) and on LL(R3).
Similarly, {U (t, s)*};>s>0 defines a backward evolution operator (see (2.24)) on those
spaces for every q € (1, 00). Furthermore, we have the following properties.

1. Letq <r < oo. For every integer j > 0, there is a constant Cj = Cj(q,r) > 0,
independent of n and w, such that

IVIU,9) flly s < Cj(t — )~ OaMPRZIR) £l s,

. o » (3.7)
IV/U . $)*gll, g < Cj(t — )~ /4DRZIR g ps,

forallt > s > 0and f, g € L4(R?).
2. Set

Y, (R = {u € LL(R?) N W9 (RY); |x|Vu € LI(R?)}.

@ Springer



928 T. Hishida et al.

We fix s > 0. For every f € Yq(]R3) andt € [s,00), we have U(t,s) f € Yq(R3)
and
u:=U(,s)f € Cl([s, 00); LZ(]R3)), 3.8)

which satisfies (3.1)~(3.2) in LL(R3).
3. Fixt > 0. Forevery g € Y, (R3) and s € [0, t], we have U(t, s)*g € Y, (R3) and
vi=U(1,)*g € C1([0,1]; LLRY)), 3.9)

which satisfies (3.5)—(3.6) in LL(R3).

3.3 Interior problem

We fix R € [Ry, 00), where Ry is as in (2.11), and proceed to the non-autonomous
system
ou=Au+Mm+wxx)-Vu—wxu—Vp,

3.10
divu =0, ( )

in Dg X [s, 00) subject to
ulagpr =0,  u(,s)=f. (3.11)

Using the Fujita—Kato projection Pp, associated with the Helmholtz decomposition,
we define the Stokes operator

D,(A) = LL(DR) N Wy (Dg) N W9 (Dg),  Au= —Pp,Au,
and the operator
Dy(Lr(1)) = Dg(A),  Lgr(t) =A+ B(1),
where the non-autonomous term

B(t)u := —Ppp[(n(t) + w(t) x x) - Vu — w(t) x u]
= -t +w@) xx)-Vu+w(l)xu (3.12)

is nothing but lower order perturbation from the Stokes operator for the interior prob-
lem unlike the exterior problem. The latter equality in (3.12) holds for u € D, (A) as
shown in the proof of Lemma 3.2 below. For each t > 0, the operator L g (t) generates
an analytic semigroup on L{ (Dg), see the resolvent estimate (3.15) below. Under the
condition (2.1) for some 8 € (0, 1), it is not difficult to apply the Tanabe-Sobolevskii
theory to the operator family {L g (¢)};>0. It then turns out that this family generates the
evolution operator {V (¢, 5)};>s>0 of parabolic type on LL(Dpg); indeed, this was the
observation by [30] (see also [33]). In the present paper, further consideration under
the condition (1.8) is needed.
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Lemma 3.2 Suppose that n and o fulfill (1.8) for some 6 € (0,1). Let 1 < g <
r < oo. For each t, € (0,00), m € (0,00) and j = 0, 1, there are constants
Ci=Cj(ty,m,q,r,0,Dg) > 0and Co = Co(ts,m, q,0, Dr) > 0 such that

VIV ) fllnpe < Cjt =)~ 0ZIR flly pe, (313)
1P@llg.pg < Catt =)™ VD2 £l p, @19

forall (t,s) witht —s < t,aswellas0 <s <tand f € LZ(DR) whenever (2.26)
is satisfied. Here, p(t) denotes the pressure to (3.10) associated withu(t) = V(t, s) f
and it is singled out subject to the side condition fDR px,t)dx = 0.

Proof SetX = {A € C; |argA| < 37w /4}U{0}. We know [17,26,49]that ¥ C p(—A)
with

IV/ O+ A)7H < C(1 + (A~ @72

for all . € ¥ and j = 0, 1, where we fix ¢ € (1,00) and abbreviate || - | =

I - ”ﬁ(LZ(DR))' Let k > 0, then by |X + k| > k/2'/% we have the following uniform
boundednessin A € ¥ and ¢ > O:

1
IBOR+k+ A7 < Clop oo Y IV +k+ 47"
Jj=0
1
<Cm Z(] + k)*(zfj)/z‘
j=0

We are thus able to take k = k(m) > 0 large enough to obtain
IBOG+k+4)7 = 5
forall A € ¥ and ¢ > 0, which yields the existence of the bounded inverse
GAk+Lr@) =0+ k+ A [1+BOG+k+ 4]
together with

IVIOoAk+ Lr) 7 < CA+ A+ kDT < co(1 4 12)~CF2 (3.15)
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forallA € ¥,¢ > 0and j = 0, 1, where the constant ¢, = c,(m) depends on m via
k = k(m). This implies that

Ik + Lr())(k + Lr(x) ™" = (k + Lr())(k + Lr(x) ™|

= [(B(t) = B(s)(k + L))"l
1
< Clm. w)lg lt —sI” Y IV (k+ Le() ™"l
j=0

<Ceum|t —s|° (3.16)

for all ¢z, s, T > 0 and that

H Vi e= (=) k+Lr(s) ‘ < Cey(t —5)~ 12 (3.17)
forallt > s >0and j =0, 1. Set
Git.s) = —{(k + Lr() = (k + Lg(s)}e”C7ICFRO) - 3.18)

then (3.17) leads to

161t )l = | (B@) — B(sye™(—+Er)

< Ceam(1+ 0%t — )P 12 (3.19)
forallt > s > O witht — s < 7. By (3.15) and (3.16) one can provide a parametrix
of the evolution operator V (¢, s) along the procedure due to Tanabe, in which the
remainder part

W(t,s) = e XV (1, 5) — e (7EFLRED

is constructed in the form
t
w(t, s) =/ e TOEHLROIG (7, 5) d
N

by means of iteration
1

G(t.s) =Y G,t.s), G.,'(t,s):/ Gi(t,1)G_1(t,8)dt (j =2)
j=1 s

starting from G (¢, s) given by (3.18), see [50, Chapter 5, Section 2] for details. It
follows from (3.17) and (3.19) (together with the Holder estimate of G (¢, s)— G (7, )
fort > v > s > 0) that

He*k“ﬂ‘)\/(t, s)H F -5

o {e IV, 5)) H <o
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with some constant co = co(t«, m, q, 0, Dg) > 0 and thereby
IV, )l + (= )8,V (2, )]l < co(l + kr)ek™ (3.20)

forallt > s > O witht — s < 7,. Since

1
IBOullg.pr < E”AM”q,DR + Cm +m*)|ullg,pp»
we have
lullw2appy < CllAullg,pp < CILR(Dullg, Dg + C(m +m*)||ully,

fort > Oand u € Dy(A), in which we set u = V (¢, s) f and use (3.20) to obtain

IV, ) flw2apg < CC =) 1 fllg.0p (3.2

with some constant C = C(t4,m,q,0, Dg) > Oforallt > s > QO witht — s < 7,.
The Gagliardo-Nirenberg inequality and the semigroup property thus imply (3.13).

Let us consider the estimate of the associated pressure by following the idea of [36,
Section 3], [30, Section 4]. To this end, we first verify the latter equality of (3.12) for
u € Dy(A). On account of (3.3), it suffices to show that the normal trace v - (3;u)
vanishes on the boundary d Dy for eachi € {1, 2, 3}, where v stands for the outer unit
normal to d Dg. Because Cgf’g (Dp) is dense in the space {u € Wol’q(DR); div u = 0},
we take ¢y € Cgfa(DR) (k =1,2,...) satisfying ||¢x — ullwiqp,) — 0ask — oo.
Since 0; ¢y € Cé’f’a (DR), we conclude that d;u € Ll (Dp) and, hence,

v-Oiu)lapgr =0, i=1273) (3.22)

for every u € Dy(A). Let ¢ € C3°(Dg) and let ¢ be a solution to the Neumann
problem

1 .
AYy=¢— — o(y)dy inDg,  9,¥lspr =0.
IDr| Jpp

By (3.10), (3.11) and (3.22) we observe

(Vp, V¥)pp = (Au, V) pp, (3.23)

where u = V (¢, s) f. Since p is chosen so that fDR p(x,t)dx = 0, we deduce from
(3.23) that
(P, ¢)pr = (P, AY) D = —(Au, V) Dy

— (Vi V2, —/ Oout) - VY do

dDg
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forall ¢ € C;°(Dg). We make use of the trace estimate together with ||y [| ;2. (Dp) =
Cllellg,pg> where 1/q" +1/q =1, to get

1 1-1
1P@llg.05 < CUVZu@)S IVu@I) 1+ CIVU@) g, g

which leads to (3.14) by virtue of (3.13) and (3.21). The proof is complete. O

3.4 Bogovskii operator

Let G C R" (n > 2) be abounded domain with Lipschitz boundary d G. The boundary
value problem

divw=f inG, wlsg = 0,

admits a lot of solutions as long as f possesses an appropriate regularity and satisfies
the compatibility condition |, ¢ J(x)dx = 0. Among them a particular solution found
by Bogovskii [1] is convenient to recover the solenoidal condition in cut-off procedures
because of several fine properties of his solution. To be precise, we have the following
lemma, see [1, Theorem 1], [5, Theorem 2.4 (a)-(c)], [21, Theorem III.3.3], [25,
Theorem 2.5] and the references therein.
Lemma 3.3 Let G C R", n > 2, be a bounded domain with Lipschitz boundary. There
exists a linear operator Bg : C§°(G) — C3°(G)" with the following properties: For
every g € (1, 00) and integer k > 0, there is a constant C = C(q, k, G) > 0 such
that

IV*"'Be fllg.c < CIV* flig.c (3.24)

and that
div Bg f)=f if / fx)dx =0, (3.25)
G

where the constant C is invariant under dilation of the domain G. The operator Bg
extends uniquely to a bounded operator from Wé’q (G) to W(I;H'q (G)" so that (3.24)
and (3.25) still hold true. Furthermore, for every q € (1, 00), it also extends uniquely
to a bounded operator from Wl*q/(G)* to L1(G)", namely,

IBG fllg.c = Clf e Gy (3.26)

with some constant C = C(q, G) > 0, where 1/q' +1/q = 1.

3.5 A useful lemma

We conclude this section with the following lemma that is useful for both the proof of
Theorem 2.1 and analysis of the Navier—Stokes flow. It is not related to the evolution
operator and might be of independent interest. The issue is how to obtain the optimal
growth rate of the integral, see (3.28) below, for t — oo from estimate of the square
integral.
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Lemma 3.4 Fixs € Randleta < 1. Suppose that z = z(t) is a real-valued function
being in L? ((s, 00)) and that

loc

s+2t
/ 2(0)?dt < Mt™ (3.27)
s+t

forallt > 0 with some constant M > 0. Then we have z € L}OC([S, 00)) with

s+t
f lz(z)|dT < CM'/2 (172 (3.28)
N

forallt > 0 with some constant C = C(«) > 0.

Proof Although the proof is quite simple, we give it for readers’ convenience (since
I do not find it in literature). By (3.27) and the Schwarz inequality we have

s+2t
/ lz(z)|dt < M'/? i(1=0/2
s+t

for all > 0. We split the interval (s, s + ¢) dyadically and then utilize the estimate
above to find

s+t o S+l/2j 0 j+1
/ |Z(T)|df — Z/ |Z(T)|d7: S M1/2 t(lfot)/2 Z (2(0(71)/2)
s ./:0

s41/2/+! =0

for all # > 0, which yields (3.28) on account of o < 1. O

4 Proof of Theorem 2.1

In this section we will prove Theorem 2.1. Let us fix m > 0 and assume (2.26). We
first consider (1.6) for 2 < g < r < oo simultaneously with (1.9) for 1 < g <r <2.
We fix a cut-off function ¢ € C;°(B3g,) such that ¢ = 1 on Byg,, where Ry is fixed as
in (2.11). Given f € C§ (D) C C(C;,Oa (R3), we take the solution U (¢, s) f, see (3.4),
to the whole space problem (3.1) with the initial velocity f at the initial time s > O.
We may regard the solution 7'(¢, s) f for the exterior problem (1.5) as a perturbation
from a modification of U (¢, s) f; to be precise, let us describe T (¢, s) f in the form

T(t,s)f=0—p)Ut,s5)f +B[(Ut,5)f) Vo] +v@), 4.1)

where the perturbation is denoted by v(r) = v(#; s) and B := B, is the Bogovskii

operator on the domain Ag, := B3g,\Bg, given by Lemma 3.3. It is easily seen that
v(t) together with the pressure p(#) associated with 7'(¢, s) f obeys

hv=Av+ (@) +w@) xx)-Vv—w@) xv—Vp+F,
divv =0,
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in D x [s, 00) subject to
vlgp =0,
v— 0 as|x| — oo,
v(-,5) = f = ¢f —BLf - VoI,

where the forcing term F is given by

F(x,1) ==2V¢ -VU(t,5)f — [Ad + (n(1) + w(t) x x) - VPl U (1, 5) f
— B[, (U@, 9)f) Vo] +AB[(U(,5)f) - Vo]
+ () + o) x x) - VB[(U(t,5) f) - Vo]
—w) xB[(Ut.s)f) V],

which behaves like

Cm+ 1)t —s) V2 flly, O<t—s<1,

IFE@®Ig < {C(m F 1)t —S)_3/2q||f||q, f—s>1, 4.2)

for 1 < g < oco. One can verify (4.2) by virtue of (3.7) and (3.24)—(3.26) together
with the first equation (with Vp = 0) of (3.1). In fact, the only term in which one
needs (3.26) is

[B[8:(U.$)1) - Vo], ap < CIAUE L) Vol ay,

< CIVUt.5) fllg.ar, +CmIU @ 5) fllg.ag,

q,AR,

and the other terms are harmless by using solely (3.24).
In view of (4.1) together with (2.7), (3.8) and Lemma 3.3, we deduce from f €
Cgfa(D) that

v e Cl([s, 00); LL(D))

as well as v(z) € Y, (D) forevery g € (1, 00). We can thus employ (2.10) to compute
0:{T (t, T)v(t)}, so that we are led to the Duhamel formula

t
v(t) = T(t,s)f~+f T(t,7)PF(t)drt
in LZ (D). It is convenient to consider the duality formulation
t
(@), ¥)p = (f, TE ) V)p +/ (F(0), T(t,0)"¢)pdr (4.3)

for ¢ € C(C)’,OU(D).
Letr € (2, 00). We intend to prove the boundedness uniformly in large ¢ — s, that
is,
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vl = ClLfll, forr—s >3, 4.4

with some constant C = C(m, r, 8, D) > 0 independent of such (¢, s), where m is as
in (2.26). Once we have that, we can conclude the following decay properties.

Lemma 4.1 In addition to the conditions in Theorem 2.1, suppose that, with some
ro € (2, 00), estimate (4.4) holds for all f € Cgf’a(D).

1. Let2 < g <r <rg. Then there is a constant C = C(m, q,r,rg9, 6, D) > 0 such
that (1.6) holds forallt > s > 0and [ € LI(D).

2. Let r(’) < q <r <2, where l/r(’) 4+ 1/rg = 1. Then there is a constant C =
C(m,q,r,ro, 0, D) > 0 such that (1.9) holds forallt > s > 0and g € LL(D).

Proof In view of (4.1), we see from (4.4) and (3.7) with the aid of Lemma 3.3 that

1T, ) fllry = Cllfllrg

for t —s > 3 and, therefore, forall t > s > 0 and f € L.,°(D) with some constant
C = C(m,ro,0, D) > 0 since we know the estimate for t — s < 3 by Proposition
3.1. By duality we have

1T )" gly < Cliglly (4.5)
forallt > s > 0and g € LL(D) withg = ry € (1,2) and, thereby, with ¢ € [r{, 2]
on account of contraction property (2.23) in L. Hence, by embedding relation we
obtain

1T, 5) gl < 1T ) gl IT () glll ™ < CIVT @) gl gl

for g € L1(D), where q € [r(’), 2)and 1/2 = pu/6 + (1 — pn)/q. We fix t > 0, then
the last inequality together with the energy relation (2.22) implies that

—2(1/pn—1 2
IT(t, )" gl3 = Cliglly ™ * V1T, s)*gll3"

forall s € [0,¢] and g € Cgf’a(D)\{O}. By solving this differential inequality (as in
[43, Section 5]) we conclude (1.9) when r = 2. Combining this with (4.5) leads to
(1.9) for ré < g <r <2.The other estimate (1.6) follows from (1.9) by duality. O

Let us derive (4.4) when r > 2. As we will see, our main task is to estimate the
integral over the interval (s 4+ 1, — 1) of the RHS of (4.3); in fact, the other terms
are easily treated as follows. By the energy relation (2.23) (with t = ¢ — 1) and by
Proposition 3.1 (with 7, = 1) for T'(¢, s)* we obtain

{F T (@ YY) Dl < 1 Fll2. Dy, 1T (2, )" 112
< CIFIAT @t = DYl
<CIfI-N¥ il (4.6)
fort —s > 3 and every r € (2,00), where 1/’ + 1/r = 1 and D3g, = D N Bag,

since f = 0 outside D3g,. From (4.2) in addition to the same reasoning as above it
follows that
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s+1 t
‘(f +/ >(F(r),T(t, )*Y)pdr
K t—1

s+1 t
< (/ +/ 1) IF @2, 1T 0P ll2 d7
K [

s+1
SCIIT(t,t—l)*I/sz/ IF()l-dt

t
+ Cllwllr// I F )|, — 1)~ /=322 g¢
t—1
s+1 '
= C(m + l)llfllrllwllr(/ (t —s) ' %dr
S
t
+ / (T — )32t — )= G/r'=3/D/2 dt)’
t—1

which yields

< CUFNAYlAL+ @ —s =173/} (4.7)

s+1 t
[+l
s t—1

fort —s > 3 and every r € (2, o) with some constant C = C(m, r, 60, D) > 0.
We turn to the integral

-1
J ::/ (F(z), T(t,t)*y)pdr

+1

for which three steps are needed. The details are given as follows.
Since T (¢, t)*yr = S(¢, T)¥ € Y»(D) vanishes at the boundary 9 D, see (2.4), and
thereby satisfies the Poincaré inequality in the bounded domain D3g,, we have

—1
= [ U@ g, T W2, d
s+
—1
< c<m+1)||f||rf (t —)VT (¢, O Y de (4.8)
s+1

by (4.2) when r > 2. We use the energy relation (2.23) to find

r—1 1/2 =1 1/2
|J|sC(m+1>||f||r</ (r—s)‘”’dr) (/ ||VT<r,r)*w||§dr>

s+1 s+1
t_

1 1/2
sc<m+1>||f||r||T<r,r—1>*w||2(/ (r—s)‘”’dr) .

+1
4.9)
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By Proposition 3.1 (with t, = 1) there exists a constant C = C(m, r, 68, D) > 0 such
that

I < ClLfIA Il

for t — s > 3 provided 2 < r < 3, which combined with (4.7) as well as (4.6) yields
(4.4) for such r.

Let us proceed to the next step. By virtue of Lemma 4.1 we have (1.9) with 3/2 <
qg <r <2forallt > s > 0 as a consequence of the result above. Let r € (3, 00).
Given ¢ > 0 arbitrarily small, we choose g € (3/2, 2) (close to 3/2) to get

IT(t, $) Wlla < Cet —s — D7V T @t — Dyl
< Cet —s — D)7V y|, (4.10)

fort—s > 1 onaccount of Proposition 3.1 as well as the backward semigroup property
(2.24). We split the integral in (4.8) into

t—1 (s+1)/2 t—1
f (t — ) /VT(t, 1) Y|l dT =/ +/ 4.11)
S

+1 s+1 (s+1)/2

for t — s > 3. By use of (4.10) together with (2.23) we obtain

(s+1)/2 5 1 5
/ 1 IVT(z, ©)*¢|lrdt < EIIT(L (s+0/2"Yl3
s+

< Celt —s —2)7 12021y 12, (4.12)

fort—s > 2 whenr > 3. Following the notation (2.21), we setw(t —1) = T'(¢, T)*¥;
then (4.12) is rewritten as

t—s—1
/(t )/2 IVw()|I3dt < Ce(t — s —2)"/ 221y |12,
—S

for t — s > 2. We then apply Lemma 3.4 to find the growth estimate

t—1 (t—s)/2 .
/ IVT (1, 0)* ¢ lladt = f IVw(®)l2dt < Ce(t —s —2)V/* |1y,
( 1

s+1)/2
(4.13)
for ¢t —s > 2, from which the second integral of (4.11) is estimated as

—1 —1
/ <C(t =5 / IVT(, Oy |2 de

(s+1)/2 (s+1)/2
< Ce(t — ) Y24 1y
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for t — s > 3, while the first one of (4.11) is discussed by use of (4.12) in the similar
way to the previous step as

(5402 (5+0)/2 12
[ < C(t — 5132 / VT 0y IR dr

s+1 s+1
—3/2r+1/4
< Ce(t — )TV 1y,

fort —s > 3. In view of (4.8) with (4.11) we deduce from both estimates above that

= ClILANAE

for t — s > 3 with some constant C = C(m, r, 60, D) > 0 provided 3 < r < 6. This
together with (4.7) as well as (4.6) gives (4.4) for such r (there is no need to fill in
the case r = 3 although one can do that by interpolation). We thus obtain (1.9) with
6/S <q <r <2forallt >s >0byLemma4.1.

Suppose 6 < r < oco. Then (4.10) can be improved as

1T, O Wl < Ce(t —s — DTV2Fe |y, (4.14)

for t —s > 1, where ¢ > 0 is arbitrary. With (4.14) in hand, estimates (4.12) and
(4.13) can be respectively replaced by

(s+1)/2
/ IVT (1, ©)* ¢ |5 dt < Celt —s —2)" P2y,
s+1

and by

t—1
/ IVT (t, )Y lladt < Cet —s = 2)° Y|l

(s+1)/2

for t —s > 2, where the latter follows from the former owing to Lemma 3.4. Then the
same argument with use of splitting (4.11) as in the second step leads to

] < Celt =) FIAY L < CLENAIY L

fort—s > 3 withsome constant C = C(m, r, 8, D) > 0 when choosing an appropriate
e > 0 for given r € [6, 00). We collect (4.6), (4.7) and the last estimate to furnish
(4.4) for every r € [6, 00). Hence Lemma 4.1 concludes (1.6) with2 < g <r < 00
aswellas (1.9)with1l <g <r <2forallt > s > 0.

Remark 4.1 In 2D case the argument above does not work even in the first step. In fact,
the decay rate (1 —s)~3/24 of || F (1) l; must be replaced by the slower one (1 — s)~Va
in (4.2) and, thereby, the last integral of (4.9) becomes fs :11 (t — 5)"?/"dt which
cannot be bounded because r > 2. Thus we do not know (4.4) even if r € (2, 00)
is close to 2. The difficulty of 2D case is described in [35] (even for the autonomous
Oseen system) from the viewpoint of spectral analysis.
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It remains to show the opposite case, that is, (1.6) with 1 < g <r < 2 and (1.9)
with2 < g <r < oo. Wefixt > 3. Given g € COO?J (D), we describe the solution
T(t, s)*g to the backward system (2.16) in the form

T(t,8) ¢ = (1 — U, )" ¢ + B[(Ut, $)*g) - Vo] + u(s), (4.15)

and intend to estimate the perturbation u(s) = u(s; ). Here, ¢ is the same cut-
off function as in (4.1) and B denotes the same Bogovskii operator there. Recall that
U(t, s)* g is the solution to the whole space problem (3.5)—(3.6) with the final velocity
g at the final time 7. Then the function u(s) obeys

—0su = Au — (n(s) + w(s) X x)-Vu+w(s) xu+Vp+G,

divu =0,
in D x [0, ] subject to

ulagp =0,
u— 0 as|x| = oo,
u(-,t) =g :=¢g — Blg - Vol,

where p(s) stands for the pressure associated with T'(¢, s)*g and

G(x,8)=—2V¢ -VU(,8) g — [Ad — (n(s) + w(s) x x) - VPl U (2, s)*g
+B[0;(U(t,5)"g) - Vo] + AB[(U(r,$)*g) - Vo]
— ((s) + w(s) x x) - VB[(U(t,5)*g) - V@]
+w(s) x B[(U(t,5)*g) - Vo],

which satisfies

Cm+ Dt —9)""2gly, 0<t—s<l,

Clm +1)(t — )2 |glly, t—s5>1, (4.16)

1G$)llg < {

for 1 < g < co. On account of (2.19), (3.9) and Lemma 3.3 we have
u e CN([0, 1]; LL(D))

as well as u(s) € Y, (D) for every g € (1,00). Let ¢ € C(‘)’?U(D), then we see from
(2.8) and (2.12) that

I (Y, T (7, ) u(®))p = (T (. )Y, u(v))p
= (T(z. )V, deu(r))p + (=L (DT (z, )Y, u(0))p
=(T(z, )Y, deu(r) = L_(D)u(r))p
= —(T(zr, )¢, G(0))p,
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which leads to the Duhamel formula in the weak form
t
(Y u(s))p = (T, )¢, gD +/ (T (z,s)¥, G(7))p dr. 4.17)
s

Letr € (2, 00), then our task is to derive
lu)llr < Cligll-  forr—s >3, (4.18)
as in (4.4). The corresponding claim to Lemma 4.1 is the following, whose proof is

essentially the same.

Lemma 4.2 In addition to the conditions in Theorem 2.1, suppose that, with some
ro € (2, 00), estimate (4.18) holds for all g € Cgf’g (D).

1. Let ry < q < r <2, where 1/rj + 1/ro = 1. Then there is a constant C =
C(m,q,r,ro,0, D) > 0 such that (1.6) holds forallt > s > 0and f € Lg(D).

2. Let2 < g <r <rg. Then there is a constant C = C(m, q, 1,19, 0, D) > 0 such
that (1.9) holds forallt > s > 0and g € LL(D).

As in (4.6) and (4.7), we use (2.15), (4.16) and Proposition 3.1 to obtain

= Cligl- Iyl

s+1 t
KT (t, )V, g)pl+ ’(/ +/ 1) (T(z,s)¥,G(v))pdt
N 1—

fort —s > 3 and every r € (2,00), where 1/r' + 1/r = 1.1f 2 < r < 3, then we
observe

t—1
/ (T(z, )%, GO pde| < Cllgl ¥l

+1

for t —s > 3 by the same way as in the treatment of (4.8). In view of (4.17) we obtain
(4.18) for r € (2, 3), which gives (1.6) with3/2 < g <r <2forallt > s > 0 by
Lemma 4.2.

We next proceed to the case r € (3, 6) by splitting the integral over (s + 1,7 — 1)
as in (4.11), where estimates (4.12) and (4.13) are replaced by

(s+1)/2 1/
/ IVT (z, )¢ ll2dt < Ce(t —s —2)V/* |y,
s+1

and

—1 1
f IVT (9 13dT < SIT (s +0/2, 9913
(s+1)/2

IA

Ce(t —s —2)7 V221412,

fort —s > 2, where ¢ > 0 is arbitrarily small; in fact, the latter implies the former
by Lemma 3.4. Then the same argument as before yields (4.18) for r € (3, 6) and,
therefore, (1.6) with 6/5 < g <r < 2.

@ Springer



Large time behavior of a generalized. . . 941

Repeating this argument once more by use of (1.6) with such (g, ), we find (1.9)
with2 < g <r <ooaswellas (1.6) with1 < g <r <2forallt > s > 0. Finally,
the remaining case ¢ < 2 < r for both estimates is obvious on account of semigroup
properties (2.5), (2.24). The proof of Theorem 2.1 is complete. ]

5 Application to the Navier—-Stokes problem
5.1 How to construct the Navier—Stokes flow

Letus apply the decay estimates of the evolution operator obtained in Theorems 2.1 and
2.2 to the Navier—Stokes initial value problem (1.1)—(1.4). Concerning the behavior of
the translational and angular velocities 1, @, we could consider several situations, for
instance, the one in which they converge to some constant vectors as ¢t — oo, the one
in which they oscillate, and so on. The only claim we are going to show is the stability
of the rest state u = 0 in the simplest situation in which the motion of the rigid body
becomes slow as time goes on, that is, its velocity n 4+ w X x tends to zero as t — o0.
The stability of nontrivial states is of course more involved as well as interesting and
will be discussed elsewhere. The emphasis is how to treat the nonlinearity u - Vu
(toward analysis of stability of such states) rather than the result (stability of the rest
state) itself. This is by no means obvious because of lack of pointwise decay estimate
(1.7) for the gradient of the evolution operator as (+ — s) — oo. In order to make the
idea clearer, first of all, it would be better to consider the problem (1.1)—(1.4) in which
the no-slip boundary condition (1.2) is replaced by the homogeneous one u|yp = 0
although this modification only on d D is not physically relevant. We will then discuss
the right problem (1.1)—(1.4) in the next subsection.

The problem (1.1), (1.3), (1.4) subject to u|3p = 0 is formulated as the initial value
problem

ou—+ Ly(t)u+ P(u-Vu) =0, t € (0, 00); u(0) = uo,

in LY (D), which is formally converted to the integral equation

13
u(t)y =T(t, O)ug —/ T, t)P(u-Vu)(r)dt 5.1
0

and even to its weak form (see [4,40,41,51])

t

(u(®), ¥)p = (T, 0)uo, ¥)p +/O (w@u)(1),VI(t, 1) ¥)pdr,
Yy e CS?U(D), (5.2)

by using the divergence structure u - Vu = div (u Q u).
We intend to solve (5.2) globally in time for ug € L?, (D) with small |lugl|3. Let

r € (3, 00). Under the same conditions on (7, w) as in Theorem 2.1, there is a constant
¢, = c¢,(m, 6, D) > 0 such that
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1Tt Oyuollr < crt™ /2532 Jug 3 (5.3)
for all + > 0, in view of which it is reasonable to seek a solution of class

E, = {u € Cy((0,00); LL(D)); t'/273/2y €L>(0, o0; L, (D)),

. 5.4
1 =04,
Jim, llull &, ) }

which is a Banach space endowed with norm
l-1le =supll - g
t>0

where

lullg,oy = sup =23 (lu()ll,, t>0.
O<t<t

Especially, the case r = 4 plays a role because we know (2.27). In fact, given u, v €
E4, we have

t
/ (@®v)(0), VI (t,0)"¥)pdt
0

t
< lull gy IVl E4r) / tVAHVT @, ) Yl de (5.5)
0

for all + > 0. The key observation is the following.

Lemma 5.1 Let g € (6/5, 2]. Under the same conditions as in Theorem 2.1, there is
a constant C = C(m, q, 6, D) > 0 such that

t
/0 VNV (1, ) Yl de < Cr32 gy, (5.6)

forallt > 0and ¢ € LE(D) whenever (2.26) is satisfied.

Proof Wefix ¢ € LI(D)aswellast > Oandsetw(t—t) = T (¢, T)*y by following
the notation (2.21). We split the integral into

t
/Or*‘/“HVT(r,r)*wnzdr

2 pt
_ (/ +/ )(l — O Ve lladr = 1) + .
0 )2

By (2.27) we have

t t/2
/ IVw(r)|3dt = / IVT(t. 0)*yl3dr < Cr 3532y )2 (57)
/2 0
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for 1 < g < 2. As in the proof of (4.13), we apply Lemma 3.4 to obtain the growth
estimate

t/2
/ IVw(t)l2dt < Cr/*32 1y, (5.8)
0

as long as 6/5 < g < 2 so that 3/q — 3/2 < 1. It thus follows from (5.7) and (5.8)
that

t/2
L= cr / IVw@l2dr < 24y,
0

and that

f 1/2
L <Cr'/4 ( / , ||Vw(r>||§dr> < Cr32 1y,
t

The proof is complete. O

Givenu € E4 and ¢t > 0, let us define (Hu)(¢) by
((Hu)(t), ¥)p = the RHS of (5.2), Vi e CS?U(D),

and regard (5.2) as the equation u = Hu. By (5.5) with (5.6) and by (5.3) we find
from (2.6) that

(P22 (H O < 1 PNT @, 0ol + kel ) — 0 (1 — 0),

I (Hu)(®) = uolls < IT(t, 0)ug — uolls +ksllull,y = 0 (= 0),  (5.9)
for r € (3, 6) and that

sup "2 (Hw) Ol < e lluolls + kellulZ, (5.10)

t>0 B

for r € [3, 6) with some constant k, = k,(m, 0, D) > 0.

Let us show the weak-continuity of Hu with respect to ¢t € (0, co) with values
in L;‘(D). We fix 7 € (0, co) arbitrarily. Lett € (0,7)and t +h € (t/2,7). On
account of T'(z/2, 0)ug € L;‘,(D), it is obvious that
IT(t +h,0uo — T(t,0uolla = I{T(t + h,t/2) = T(t,1/2)}T (t/2, 0)uollsa — 0

ash — 0. Whent <t + h < 7T, the second part of ((Hu)(t + h) — (Hu)(t), ¥) is
splitted into

t
I1+J ::/ (u@u)(T), VIT(@ +h, )" = T(t, t)*})dt
0

t+h
+ f (wQu)(r), VT (t + h, 1)*y) dr. (5.11)
t
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Since we know the L?-L" estimate of VT (t, t)* for0 <t <t < 7, we find that
1] < Cllullg, ™ BIT @+ h, 0% — Yllay3
and that
[T < Cllullg, ¢ * 0 Bllyllay3

with some constant C = C(7) > 0. The other case /2 <t +h < t < 7, in which
(5.11) should be replaced by

t+h
I+J :=f (@u)(), VAT (t +h,t)" = T(t, v)* ) dt
0

t
- / (w@u)(r), VI (t, T)"¥) dr,
13

+h
is discussed similarly to obtain
11 < Cllully, (/27 BIT @t + by = llags
and

|1 < Cllullg, (/27 4 (=h) 31 |laa.

We are thus led to Hu € C,,((0, 00); Lé(D)), namely, it is weakly continuous with
values in Li (D) (although the estimates above for [ tell us that the strong-continuity
would not be clear, where the difficulty stems from the fact that the corresponding
autonomous operator is not a generator of analytic semigroups unless w = 0).

As a consequence, we obtain Hu € E4 with

IHullg, < calluolls + kallull,.
Moreover, for u, v € E4, we have
IHu — Hvllg, < ka (lulle, + IvllE,) lu = vlig,.
In this way, we get a unique solution u € E4 to (5.2) with

1 — /1 —dcgkauolls
lulle, < T < 2cq4lluolls

provided that |luglls < 1/(4caks). The initial condition lim;_.q ||u(t) — ugll3 = 0
follows from (5.9). Besides the L* decay, we obtain the L” decay of the solution with
rate 1~ 1/23/2" on account of (5.10) as longas3 <r < 6.
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5.2 A global existence theorem
Finally, we will provide a global existence theorem for the initial value problem (1.1)-

(1.4). Let ¢ be the same cut-off function as taken at the beginning of Section 4 and
set

b(x, 1) = %rot {¢(x>(n(r> X x — |x|2w(t>)} :
which fulfills
divb=0, blsgp=n+wxx, b)) eC(B3gy),
where R is fixed as in (2.11). Let us look for a solution of the form
u(x,t) =b(x, 1)+ v(x,t) (5.12)

to (1.1)—(1.4). Then, instead of (5.2), v(¢) should obey

w0900 = (T 0mn )+ [ (T4 0F @), Ve
+ /(;t((v v+ v®b+bRv)(1), VT (¢, 1)*Y)p dT,
Yy e Coop (D), (5.13)
where
vo == ug — b(-,0) € L3(D),

see (5.15) below, and

F=Ab+(n+wxx)-Vb—wxb—09b—>b-Vb.
Theorem 5.1 Suppose that there is a constant y € [1/8, 1) satisfying

1, ® € C([0, 00); R?),

M :=sup (1 + D7 (I + 1n' O] + o ()] + ' (1)]) < oo, G.14)
=

and that
ug € L3(D), divup=0, v-(@wo—n0)—w() xx)|sgp =0. (5.15)
Then there is a constant § = §(D) > 0 such that if

luolls + M <6,
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problem (5.13) admits a unique global solution v € E4 which enjoys
vl =0¢™") ast — oo (5.16)

for everyr € [3,6) with u := min{1/2 — 3/2r, y}, where E4 is given by (5.4).

Proof As in the previous subsection the only point is to employ Lemma 5.1 and so
the proof may be almost obvious for most of readers, nevertheless it will be presented
in order to clarify why y > 1/8. We may assume M < 1 at the beginning, then we
have (2.26) with m = 3 (and 6 = 1); in what follows, we use Theorems 2.1 and 2.2
for such m. By (5.14) we obtain

I6Ollg +IFOllg < CMA+1)77 (5.17)
for all + > 0 and g € (1, oo] with some constant C = C(g) > 0, which implies that

CMt(1+0)~"7, re@3,00),

C.Mi(1+1)~1-r+e, p =3, (5.18)

t
/ I7@ O)F (@l dt < o) := {
0

forall t > 0 with some constants C = C(r) > 0and C, > 0, where ¢ > 0 is arbitrary.
This decay estimate for ¢ > 2 is easily verified by splitting the integral into three parts

t /2 —1 t
=h ol
0 0 t/2 t—1
and by using (5.17) with ¢ € (1, r) satisfying (3/q — 3/r)/2 > 1 (which is possible
as long as r > 3) except for the last integral over (r — 1, 7). Given v € E4 and ¢ > 0,
this time, we define (Hv)(t) by
((Hv)(@®), ¥)p = the RHS of (5.13), V¢ € g, (D).

Then we have (Hv)(r) € L[ (D) for all r € [3, 6); further, (5.9) and (5.10) are
respectively replaced by

V25320 (Hu) ()], < 2320 T, Oywolly + Br (1) — O (1 — 0),
I (H) (1) — voll3 < I T (¢, 0)vg — voll3 + B3(t) — O (t — 0),

(the former holds for r € (3, 6)) with
Br(t) == "2 0 (1) + ke (CM + Il By ) 10 B4

and by
I(HO)O | < cr(luollz + CM) = 232 Lo, (1)

+ ke (CM + |Vl g,) vl gy /232
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for all + > 0, where «,(¢) is given by (5.18). One can also verify Hv €
C (0, 00); Li(D)) along the same way as in the previous subsection, so that
‘Hv € E4. Consequently, we see that

IHvlle, < Clluolls + M) +ka (CM + ||vllg,) VIl £y,
IHv — Hwllg, < ks (CM + IlvllE, + lwliE,) v — wllg,,

for v, w € E4, which completes the proof. O

In view of (5.12), (5.16) and (5.17), we conclude
lu®|, = 0™ ast — oo

for every r € [3, 6) with the same p as in (5.16).
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