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We provide a detailed mathematical analysis of a model for phase separation on biological mem-
branes which was recently proposed by Garcke, Ritz, Roger and the second author. The model is an
extended Cahn—Hilliard equation which contains additional terms to account for the active transport
processes. We prove results on the existence and regularity of solutions, their long-time behaviour,
and on the existence of stationary solutions. Moreover, we investigate two different asymptotic
regimes. We study the case of large cytosolic diffusion and investigate the effect of an infinitely large
affinity between membrane components. The first case leads to the reduction of coupled bulk-surface
equations in the model to a system of surface equations with non-local contributions. Subsequently,
we recover a variant of the well-known Ohta—Kawasaki equation as the limit for infinitely large
affinity between membrane components.
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1 Introduction

Because of their importance for many physical or biological systems, phase separation processes
have been thoroughly studied and depending on the concrete application, different mathematical
models have been developed to model such behaviour. In material science, common models are
the Allen—Cahn [2] and Cahn—Hilliard equation [6, 7], which are based on the Ginzburg—Landau
energy, or the Ohta—Kawasaki equation [28], which is derived from an additional non-local
contribution to the Ginzburg—Landau energy. There are many articles discussing the derivation
and properties of these models, e.g. [5, 8—10] in the case of the Allen—Cahn equation, [26] and
[12,24,25,36] for the Cahn—Hilliard equation, and [11,27,31] in the case of the Ohta—Kawasaki
equations.

In contrast to the examples from material science above, models for microphase separation on
biological membranes are relatively new. We refer the reader to the overview articles [14,30,34]
for a comprehensive introduction to several phenomenological models.
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One main aspect of phase separation in this context is the emergence of microdomains with a
length-scale below the system size. It has been argued that cell membranes are affected by active
cellular processes which contribute to this behaviour and effectively keep the phase separation
process from reaching its equilibrium [14, 16,19, 30].

In [17], Garcke et al. derived a model for phase separation on biological membranes from
thermodynamics which includes such non-equilibrium contributions.

To the best knowledge of the authors, recent contributions emphasise the derivation of models
and qualitative behaviour or simulations while neglecting other aspects of a detailed mathemat-
ical analysis. For the lipid raft model proposed in [17], we will carry out such an analysis of its
mathematical properties in this paper. In particular, we prove existence and regularity for solu-
tions and give a result establishing a connection between the model in [17] and the well-known
Ohta—Kawasaki equations.

Biological membranes generally consist of bilayers of phospholipid molecules, but can also
include other molecules such as cholesterols or proteins. Phospholipids are molecules composed
of two hydrophobic fatty acids which are linked through a hydrophilic phosphate group. They
arrange themselves in a bilayer, i.e. in two layers of lipid molecules with the hydrophobic tails
pointing towards each other. In eukaryotic cells, such a bilayer cell membrane encloses the
cytosol, the cellular fluid inside the cell.

Cell membranes are highly heterogeneous, containing lipids with either saturated or unsat-
urated tails as well as cholesterols, proteins and other molecules. The lateral organisation of
these different components is important for the functioning of the cell, contributing to protein
trafficking, endocytosis, and signalling [15, 30].

A lot of attention in this context is given to the emergence of so-called lipid rafts. These rafts
are intermediate-sized domains (10-200 nm), characterised as regions consisting mainly of sat-
urated lipid molecules enriched with cholesterols [29]. We refer the reader to the overview [34]
and the list of references therein for a discussion of the experimental evidence for their existence.

From a mathematical point of view, these lipid rafts have the striking feature that they do not
merge in such a way that the area of the phase boundary is minimised. Instead, they develop into
several finite-size domains. This behaviour differs from other phase separation processes and
models for lipid raft formation need to capture this behaviour.

Due to their structure with a semirigid tail, cholesterol molecules have a strong affinity for
saturated lipids, and regions with a high concentration of saturated lipids, which are enriched
in cholesterol are much more ordered than regions in which cholesterol is absent [33]. As such,
active transport processes of membrane components like cholesterol and lipids must be taken
into account as non-equilibrium contributions when discussing lipid raft formation from a ther-
modynamical point of view. In particular, it has been observed that the formation of lipid rafts is
linked to the presence of cholesterols in the membrane [22].

Based on this assumption, several theoretical models for the formation of lipid rafts have been
proposed (see [14,30,34]).

2 Problem statement and main results

In this section, we give the exact statement of the lipid raft model considered in this paper and
present our main results. The results are part of the second author’s PhD thesis [20].
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A short introduction to the lipid raft model is sufficient for the mathematical analysis in the
present paper. A comprehensive discussion and the full derivation from thermodynamics are
given in [17].

Let B C R? be a bounded domain with smooth boundary I' := 3dB. The domain B and the
surface I" represent the cell and its outer membrane, respectively. The basic quantities in the
model are the rescaled relative concentration ¢ of saturated lipids in the membrane, the relative
concentration v of membrane-bound cholesterol and the relative concentration u of cytosolic
cholesterol. We normalise ¢ such that ¢ =1 represents the pure saturated lipid phase and ¢ =
—1 within the pure unsaturated lipid phase. Moreover, v =1 and # = 1 correspond to maximal
saturation for the cholesterol concentrations.

Let now fore,§ >0

e 1
F)= [ 5I90P 47 Wio)+ 5001 - g aH, @1
r

with the double-well potential W (s)= (1 — s%)*>. The functional F consists of two parts. The
first part [ §|Vol|* + e~ W(p) dH? is a classical Ginzburg-Landau energy, modeling the phase
separation between the two lipid phases. The second part % fr Qv — 1 — ¢)?* dH? accounts for
the affinity between saturated lipid molecules and membrane-bound cholesterol.

We now assume that the evolution of the membrane quantities is driven by chemical potentials
derived from the functional F. Namely, we introduce

8F
pi=So=—ehrp e Wi(p) =57 Qv —1-0)
%

SF
9 —

“Zov-1-9p)
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and say that F is the surface free energy functional of the model.
We then consider the following bulk—surface system consisting of a surface Cahn—Hilliard
equation coupled by an exchange term ¢ to a bulk—diffusion equation:

u=DAu in B x (0, T, (2.2)
—DVu-v=q onI" x (0,7T], (2.3)
o =Arp onI" x (0,T], 2.4
pw=—eArg+e ' W@)—8'Qu—1—¢) onT x(0,T], (2.5)
4 2
8,U=Ar9+q:5ArU—3A[‘¢+q onI x (0,T], (2.6)
2
9:5(21)— 1—9) onI" x (0,77, 2.7

with initial conditions for u, ¢ and v. Here we denote by v the outer unit normal vector of B on
I', D> 0 is the diffusion coefficient, and T € (0, co) is arbitrary. The exchange term g will be
specified later.

A few comments on the basic ideas included in these equations are in order. From a ther-
modynamical viewpoint, (2.4) and (2.6) are mass balance equations for the surface quantities.
Equations (2.2) and (2.3) model the evolution of the cytosolic cholesterol by a simple diffusion
equation with diffusion coefficient D > 0. The important part is the inclusion of Neumann bound-
ary conditions for the cytosolic diffusion. Depending on the characterisation of the exchange term
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g, the cholesterol flux from the cytosol B onto the membrane I" appears as a source term for the
evolution of the membrane-bound cholesterol v in equation (2.6). Equation (2.6) also includes a
cross-diffusion, which stems from the cholesterol-lipid affinity in the surface energy F. Finally,
equations (2.4) and (2.5) constitute Cahn—Hilliard dynamics for the lipid concentration and allow
for a contribution from the cholesterol evolution via the last term. We note that the parameter
§ effectively controls how much the preferred binding between saturated lipids and cholesterols
influences the system.

Remark 2.1 The discussion in [17] shows that the model is thermodynamically consistent for
arbitrary constitutive choices for the exchange term ¢. The authors derive the model from mass
balance equations for the relative lipid concentration ¢ and the cholesterol concentration v on
the surface I" as well as the mass balance for the cytosolic cholesterol concentration u. In both
the cholesterol mass balance equation on I" and the cholesterol mass balance equation in B, the
exchange term ¢ is treated as an external source.

Remark 2.2 Equation (2.4) implies that the total mass of surface lipids [.. ¢ dH? is constant in
time. Similarly, equations (2.2), (2.3) and (2.6) yield that the combined total mass of surface and
cytosolic cholesterol [, u dx + [. v dH? is conserved. We will always denote the total lipid and
cholesterol mass by m and M, respectively, i.e. for all times

/god?-[z:m, /udx+/vd7—[2=M. (2.8)
r B r

Moreover, the time derivative of the sum of surface and bulk energy fulfills
d 1 ) )
— |\ FC,0,0¢,0)+ 5 | uC,0)" )< | g6 —u)dH". 2.9

In particular, whether F(v(-, #), ¢(-, 1)) + % |, U, 1)? is decreasing in time or not depends on the
choice of the exchange term g. It is possible to prove that the energy stays bounded on finite
time intervals under suitable growth assumptions on g. This will be the key ingredient for our
following existence proof:

Define
W i=Ws x Wh x Wh x W2 x W2,
where
W= 12 (0,71 @) 01 (0,75 (1'(B))'),

Wi =L*0, T, H'(T)) N H' (0, T; H~'(I")), and W2 := L*(0, T; H'(I")).

Theorem 2.3 (Existence of Weak Solutions)
Let T € (0, 00). Let ¢y € H'(T), vo € L*(T") and uy € L*(B). Moreover, assume that the exchange
term q : R* — R is continuous and fulfils

lgu, V)| = C(A +Jul +|v))  Yu,veR, (2.10)
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for some C>0. Then there exist functions (u,p,v,n,0) €W which are a weak solution
to problem (2.2)—(2.7), i.e. they fulfil for all & € L*(0, T; H'(B)) and n € L*(0, T; H'(T")) the

equations
T T T
| 0 nmymam=— [ [ vu-ve- [ [ awwo, .11
0 o JB o Jr
T T
/ (0,9, n)H—l(r),Hl(r)z_/ /VFM'VFns (2.12)
0 o Jr

T T 1 ) 1
/ /an—/ /[Ser-VrnvL—W(w)n——(2v—1—<p)n}, 2.13)
0o Jr 0o Jr € )
T T T
/ <8fv> n>H’1(F),H1(F) = / / V[‘e : VI‘TI + / / q(u’ U)’], (214)
0 0 r 0 T

2
0:5(2v—1—(p) ae.onl x(0,T). (2.15)

The initial values are attained in L*(B) and L*(T"), respectively. Moreover,

. . Yo o [ [Pop. [ AR AR
f(v(,t>,<p<,t)>+2/3u<,r) +/0/BZ|W| +/0 /l_(IVrM(,fN VRO D)
< C(S,(S,A,T,Do, Uo,gﬁo,uo). (216)

holds for any D> Dy > 0 and all t € (0, T].
The proof of Theorem 2.3 is given in Section 3.1.

Remark 2.4 (Uniqueness) If additionally to the assumptions above ¢ is globally Lipschitz con-
tinuous, one can prove in a straightforward manner that weak solutions are unique. To this end,
one tests (2.2) for the difference u =u; —u, of two weak solutions (u;, ¢;, v;, 1), 6)), j=1,2,
with u in L?(B), tests (2.4) with A=l = A~ (p; — @) in L*(T"), (2.5) with ¢ and (2.6) with
v = v — vy. Moreover, one uses compactness of the trace operator trr: H'(B) — L*(T") together
with Ehrling’s lemma and of course Gronwall’s inequality. Uniqueness also holds true if ¢ is
only locally Lipschitz continuous and the weak solutions are essentially bounded. The existence
of bounded weak solutions follows from the next result under suitable assumptions.

Once we know that solutions exist on any finite time interval, we can address their regular-
ity. Provided that the exchange term ¢ fulfils additional growth assumptions, we obtain higher
regularity for solutions to the lipid raft model.

Theorem 2.5 (Higher Regularity)
Let uy, vy and @y be as in Theorem 2.3. Assume that g € C'(R?) such that

lq(u, v)| < C(1 + |ul + |v]),
IDug(u, v), 1Dyq(u, V)| < C (1 + [ul”? +v]) Yu,veR, (2.17)
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for some C > 0. Then there exists a weak solution (u, ¢, v, i, 0) to problem (2.2)—(2.7) such that

ue L*0,T; H*(B)),

v e L®(0, T; H'(T)) N L0, T; H3(T)),

@ € L=(0, T; H*(I') N L*(0, T; H (")),

we L0, T; H ()N L*0, T; H(T)), and
6 € L*(0, T; HX(I")) N L*(0, T; H3(T)),

as well as

du € L>(0, T; L*(B)) N L*(0, T; H'(B)),
39 € L0, T; H\(T))NL*(0, T; H*(T")), and
8,0 € L0, T; L*(T)) N L*(0, T; H'(I)).

The proof of Theorems 2.5 is postponed to Section 3.3.

In the modelling process, the parameter D was the diffusion constant associated with the
cytosolic diffusion. This diffusion is often much higher than the lateral diffusion on the cell
membrane. The energy bound (2.16) implies that || Vul| ;2 7).12(5)) = 0 as D — oo. Hence, we
expect u to be spatially constant in the limit D — oco. Thus, it is reasonable to view the limit
D — o0 as a reduction of the system (2.2)—(2.7).

If we formally send D — oo in (2.2)—~(2.7), we derive the following system:

ou = —L q(u, v) fort € (0, T], (2.18)
1Bl Jr

0,0 = Arpt onI" x (0,7], (2.19)

w=—eArg+e ' W(p)—8'Qu—1—¢) onT x (0,77, (2.20)

v =Ar0 + q(u, v) onI x (0,T], (2.21)

0= %(21) —1—9) onT x (0, T]. (2.22)

In the resulting system, u is spatially constant and its evolution in time is governed by an ordinary
differential equation which is coupled to the surface diffusion for v. Hence, we reduced the
coupled bulk-surface system into a system of surface equations with nonlocal contributions,
namely via the integral on the right-hand side of (2.18).

Based on the energy estimate (2.16), we have the following rigorous convergence result as
D — oo:

Proposition 2.6 Let {D,},en C (0,00) be a sequence with lim, ., D, =00 and denote by
(WPr, P, vPn 6P Py the weak solution from Theorem 2.3 with D= D, and initial data
independent of n. Then there exists a subsequence (again denoted by {D,},cn) such that

uPr <y in 120, T; H'(B) N H' (o, T; (Hl(B))’) with u(r) € RVt € (0, T),

¢P" — @ in L0, T; H(T) N H' (0, T; H~'(I")),
vPr ~ v in L2(0, T; H{(T)) N H' (0, T; H~1(I)),
6P —~ 0 in L2(0, T; H'(I)),
uPr = in L*(0, T; H'(I')),
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and such that the limit functions are weak solution to the reduced problem (2.18)—(2.22), i.e. they
fulfil for all n € L*(0, T; H'(T")) the equations

1
u=—— / qu,v)  forae. te(0,7),
1Bl Jr

T T
/ (0, ")H—1<r>,H‘<r>=—/ /VFM-VM,
0 0 r
T T 1 T ) 1 T
/ //w=—/ /8Vr<p-Vrn+—/ /W(w)n——/ /(2v—1—<p)n,
o Jr o Jr e Jo Jr 3Jo Jr
T T T
/ (Orv, U)Hfl(r),Hl(r)=—/ /VFQ'VM‘F/ /q(u, V)1,
0 0 r 0 r
r 2
/ /ang/@v—l—(p)n.
0 r r

The initial values are attained in L*(B) and L*(T"), respectively.

The proof can be found in Section 3.2.

The motivation behind the model (2.2)—(2.7) was the formation of lipid rafts in biological
membranes, i.e. to derive evolution equations that display mesoscale patterns as time evolves. It
is thus a natural question to study the qualitative behaviour of the model (2.2)~(2.7). In [17], the
authors identified two different qualitative regimes, based on the choice of the exchange term g.

The inequality (2.9) allows to identify two different classes of constitutive laws for the
exchange term ¢. Every constitutive law which implies that fr q(0 — u) is non-positive also
implies that the energy of the coupled system is decreasing. In this case, we expect the evo-
lution to approach an equilibrium of F as t — co. Hence, choices for ¢ that lead to a decreasing
energy such as g(u, v) = —c(6 — u) for ¢ > 0 are referred to as equilibrium cases.

On the other hand, there are choices for g such that fr q(@ — u) does not need to be non-
positive. For systems including such an exchange term g, it is not reasonable to expect the
evolution to converge to an equilibrium point of F as t — oo, as it is a priori not certain that
solutions exist for all times or that F is bounded in time. Hence, these systems are called
non-equilibrium models.

One possible approach leading to a non-equilibrium model is to see the cholesterol attachment
to the membrane as a ‘reaction’ between free sites on the membrane, namely regions of low
membrane-bound cholesterol concentration v and the cytosolic cholesterol, whereas the detach-
ment from the membrane can be considered to be proportional to v. This was suggested in [17]
and results in the constitutive choice

q(u, v) :==ciu(l —v) — v, (2.23)

with positive constants ¢y, ¢; € R.

Remark 2.7 We note that the exchange term ¢ as in (2.23) does not fulfil the linear growth
condition required in Theorem 2.3. However, for M as in Remark 2.2 and a smooth, monotone
increasing and uniformly bounded function 1 : R — R such that n(s)=s for |s| <M |B|~! we
can define an alternative exchange term g as

q(u, v) =ciu — cn(u)v — cv.
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We note that g fulfils the linear growth assumption and coincides with
q(u, v) =cu(l —v) — cov = cju — cjuv — ¢, v,

if 0 <u|B| <M. For solutions of the reduced model the latter conditions is preserved in time,
which can be seen as follows. The mass conservation (2.8) carries over to the reduced model and
allows us to find the specific reformulation

dit/Bu(t) dx=—/ré(u, v)

__alrl b )
= 3] /Bu(t)dx+<cm(|B| /Bu(t) dx>+cz> </r v(f) d?-t)

c T

B/, u(t) dx + (cm (U137| /B u(t) dx) —i—cz) (M — /B u(t) dx> , (2.24)

of the ordinary differential equation for u. Thus, the equation is actually independent of v. The
right-hand side is strictly positive if [, u(r) dx = 0 and strictly negative if [, u(f) dx = M. Thus,
we infer that

u(t) € [0, |B|~! M] forall t > 0,

if the initial data were in this range to begin with. Hence, for suitable initial data, we actually
have

q(u, v) =q(u, v) forall > 0.

We thus continue to consider the specific form g(u, v) = cju(1 — v) — ¢, v in the reduced model
as a prime example for the non-equilibrium case.

In [17], the authors present numerical simulations which allow to compare the qualitative
behaviour for the reduced model in the equilibrium and non-equilibrium case.

In the equilibrium case, the simulations display the saturated lipids clustered in one connected
domain, in contrast to the complex patterns observed in the formation of lipid rafts. On the other
hand, the non-equilibrium case (2.23) exhibits the emergence of patterns similar to the formation
of lipid rafts, see [17, Figures 3 and 11]. As such, the choice (2.23) will be treated as a prime
example of a non-equilibrium system throughout this paper.

Furthermore, it turns out that the reduced system in the non-equilibrium case displays a sur-
prising relationship to the so-called Ohta—Kawasaki system arising in the modeling of diblock
copolymers. Depending on the initial value of the lipid concentration ¢, the almost stationary
solutions obtained from the simulation display two distinct classes of patterns, with stripe like
patterns emerging if the concentration of saturated and unsaturated lipids is balanced (see [17,
Figure 5]). For less-balanced initial values, the experiments show patterns with several circular
domains, similar to lipid rafts.

The stationary states of the Ohta—Kawasaki equations display a similar behaviour. Based on
further numerical experiments, Garcke et al. conjectured in [17, Section 3.4] that as § — 0, solu-
tions to the reduced model in the non-equilibrium case ¢ = cju(1 — v) — c v should approach
solutions to the Ohta—Kawasaki equations.
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By using Theorem 2.8, this is actually true for the mean value free parts of the solutions and a
slight modification of the Otha—Kawasaki equation. In the following, P denotes the projection
onto the mean value free part, i.e. Ppf :=f — %I [of =/

We remark that the existence of weak solutions to the reduced problem is due to
Proposition 2.6.

Theorem 2.8 (Convergence to a Modified Ohta—Kawasaki Equation).
Let the exchange term q be given as in (2.23), i.e.

q(u, v) = cru(l —v) — e,

and let {8,}nen C (0, 00) be a sequence with lim,,_, o, 8, = 0. We denote by (u®, ¢, ud, 6% von)
a weak solution to the reduced problem (2.18)—(2.22) from Proposition 2.6 with § =§,. We
assume that the initial data is independent of §,, and in addition that the initial data for u belongs
to [0, M |B|~']. Then there exists a subsequence (again denoted by {8,}nen) such that {u?},en
and the mean value free functions (gor , Hr , 91‘3”) Sfulfil
u’ —uin H(0, T),

o —~ @r in L2(0, T; H(T)) N H' (0, T; H~'(I")),

py = pr in L0, T; H'(I),

00 — 6p in L*(0, T; H'(I)),

8,0,00 5 0in 120, T; H™\(I')),

and such that the limit functions are a weak solution to the modified Ohta—Kawasaki equation

dr = Arpur,
5 T 1
—pur =—¢eArer + =PrWi(er)— -o,
4 e 2
t
Apo = S¥OFa ./GZQ
2 r

where o :=0r — %/Lr‘., together with

2 —
%/Bu(t)=—|%| (/Bu(t)> +<clﬁ%—cz)/]gu(1)+cz1\/[ on (0, T).

Here the modified Ohta—Kawasaki equation is understood in the following weak sense: For all
ne€L*0,T; H'(T))

T
/ (dior, m) = /VFMF Vra,
/ /MF’? / /Serr Ve + - / /W/(wr)n——/ /Gn, and
_/(/Vm.%ﬂ:/l/eﬂziewn
o Jr 0o Jr 2

We note that the modification of the Ohta—Kawasaki equation consists in the time-dependent
coefficient % and the coupling to equation for u(#). We prove Theorem 2.8 in Section 5.
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Proposition 2.8 establishes the connection between the reduced lipid raft model and the Ohta—
Kawasaki model on finite time intervals. We conclude the mathematical analysis with results on
existence of stationary states and on long-time existence of solutions to the reduced lipid raft
model.

Both results rely on the following growth condition on the exchange term ¢.

Condition 2.9 Assume that ¢ : R x R — R has sublinear growth, i.e. assume that there exists
o > 1 such that

lq(u, v)] < C (14 Jul"® + [v]/®). (2.25)

Remark 2.10 A similar argument as in Remark 2.7 shows that we can consider the non-
equilibrium case where ¢ is given by (2.23) even though it does not directly fulfil Condition
2.9. However, one can always modify ¢ with suitable cut-off functions.

We recall from Remark 2.2 that

/(pd’szm, /udx+/vd7—l2:M
r B r

are conserved over time. In order to prove the existence of stationary points to the reduced lipid
raft model, we require the following additional condition.

Condition 2.11 We assume that there exists a continuous operator S : H(IO)(F) — RR? such that
for all § € Hy (") = {u€ H'(T) : [, u= 0} and for any given M € R the pair (@, 7) := S(7) € R?
solves

/ q(u, v +v)=0, (2.26)
r

/Bﬁ—i—/ri:M. (2.27)

We also write Sg(v) =% and Sp(v) = .

Remark 2.12 Condition 2.11 ensures that in the stationary case the mean values ‘;7‘ Jpu and

ﬁ /i ¢ v are determined by the two equations (2.26) and (2.27). It should be seen as a condition
on g, as the question whether the condition holds actually depends on the form of g. Remark 2.7
shows that this condition is satisfied for the prime example (2.23) in the non-equilibrium case

q(u, v) = cru(l —v) — e,

since in this case fr q(u, v) does not depend on v as can be seen from (2.24).

Theorem 2.13 (Existence of Stationary Solutions).
Let m, M € R be given. Assume that q: R x R — R fulfils Conditions 2.9 and 2.11. Then there
exist u € R with 0 < u|B| < M and functions

(¢, v, u,0) e HY(I) x HY(T) x H'(T") x H'(T"),

which are weak stationary solutions to the reduced model (2.18)—(2.22).
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The proof is given in Section 4.1.

For the following we assume that (u,¢@,v,0,u) is defined for all >0 such that
(u, 9, 0,6, wlo,r is a weak solution of the reduced model for all T' € (0, oo) as in Proposition 2.6.
Existence of such weak solutions for all # > 0 can be easily proven by replacing the time inter-
val (0, T) for (uPr, P, vPr,6Pn uPr) by (0, n) and using the same arguments as in the proof of
Proposition 2.6 together with a suitable diagonal sequence argument. Boundedness of solutions
to the reduced model can be proved provided that the cellular cholesterol concentration # remains
uniformly bounded for all times.

Condition 2.14 We assume that u € L*°(0, 00).

Remark 2.15 For all choices for the exchange term ¢, u is given as the solution to the ordinary

differential equation
d
E/Bu(t) dx:—/rq(u, v).

Therefore, Condition 2.14 is fulfilled if the solution to this equation exists for all times and stays
bounded as t — oco. As we have already discussed in Remark 2.7(1) and (2), this is in particular
the case for the prime example (2.23) in the non-equilibrium case with suitable initial values.

Proposition 2.16 Assume that Conditions 2.9 and 2.14 hold. Then there exists C > 0 which
depends on the initial data but is independent of t such that for almost all t € [0, 00)

F@), 9(1) = C.

This will be proved in Section 4.2.

3 Solutions to the full and reduced model

3.1 Existence of solutions to the full model (2.2)—(2.7)

We now prove Theorem 2.3 using a typical Galerkin method. Let {w;};cn be the family of eigen-
functions of the Laplace—Beltrami—Operator Ar on the surface I'. Analogously, we define {«;};cn
to be the family of eigenfunctions to the Laplace—Operator on B with (homogeneous) Neumann
boundary conditions.

We now restrict ourselves to functions of the form

N N
=) dya), oY= d, (D),
i=1

i=1

N N
N0 = "d o), Ve =) dl (Do),
i=1

i=1

which are elements of the finite dimensional function spaces V¥ :=span ({w;}Y ) and V} :=
span ({x;}),), respectively. In accordance with (2.7), we set

2 2 .
oN(t,x) = 3 (2d,£’N(t) —JIT = d;,,v(r)) w1t 3 Z (2d;, (1) — di, (D)) 1.
=2
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Note that w; = ﬁ The weak formulation of (2.2)—(2.7) for test functions w € V¥ and k € V)
then reads
/atuN/cz—D/ Vi . Vi /q(uN vk, 3.1
B B
/Btprwz —/ Ve - Vo, (3.2)
r r
/ o= / [sVrgoN Vrw+e W (@w -8V —1 - qJN)a)] , (3.3)
r r
/ vV =— / Vo . Vrow + / g, vV)w. (3.4)
r r r
Choosing k =k; and w =w; in (3.1)—(3.4) above yields a system of ordinary differential
equations for the coefficients ¢/, v, d,, y,d), y and d, y,i=1,...,n.

The system is complemented by initial conditions derived from the initial data ug, ¢g, vo. To
this end, we set the initial conditions for the above system to be CL’N(O) =/ 5 U0Ki, d;jN(O) =
f r @ow; and so forth. Solutions of this system exist due to the Picard-Lindel6f theorem on some
interval (0, T,,), 7, > 0. We simplify the notation and denote these solutions by o Ay d),
and d,, 5. Accordingly, we write

N N
WMt =) i), @V =) dy (Do),
i=1 i=1
N

oV (1, x) = j_ (2ar1 WO =T —d N(z)) n % 3 @d] (0) — iy (1) i),
i=2
for all # € (0, 7,,) and so on.

We shall now derive estimates that prove that the solutions ¢} ., d;, ., d;, 5 and d, y can be
extended to an interval (0, T) for every N € N and subsequences of {u"}, {¢"}, {«"}, and {v"}
converge to suitable limit functions u, i, ¢ and v. It remains then to show that the limit functions
u, i, ¢ and v solve the equations (2.2)—(2.6).

N

We begin by noting that x =" is an admissible test function in (3.1). Choosing x =" in

(3.1) yields
NiZ| _ N__ 2 N Ny, N
2dt|:/|u|i|_/BuN8,u_ D/B’VuN| /Fq(u,v)u,

where we have used that the time-dependent coefficients CL,N(Z‘) are solutions to the ODE system
above and therefore differentiable in 7.

Analogously, one has that u”v, 8 and —9,¢" are elements of ¥, {-V and therefore are admissible
test functions in (3.2)—~(3.4). Choosing @ = —d;¢" in (3.3), we obtain

1
/ —0," " = / [=eVre™ - Vi (3:0") =7 W (e™)ae" ] + 5 / o o,p"
r r r

d & 2 1 1
= —— — |V N —W N _/91\/8 N’
dt[/rz|r¢\+8 (<p)]+2r @
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Choosing w = 1"V in (3.3) leads to

/EWNMN=—/ Ve
r r

Finally, we use that 9,v" = 9,6 + 19,¢" to conclude

sd 2] 1 ) 1
o — |9 NeNz—/eNaeN —/a NoN
2dt|:/p’ }}Jrz/r“p 1 )00 Ey ) o
_/|VF9N|2+/Q(MN N)QN
I

from (3.4) with v = 6"
We add these four equations to obtain

TP e s [Pt [wen e [ o]
dr[2/3|” | +2/F|Vrgo | +- FW(<p )+8 r|0 |
+D/!WN|2+/IWN|2+/!Vr@Nf:/q(uN,vaeN—uN). (3.5)
B r r r

In order to estimate the right-hand side, we use Holder’s and Young’s inequality to estimate

<5 10" =43 [ g of
sfryeN] +/r|uN| +C/r(1+!uN\ +[o)
<[P re [WPee(i+ [10F). o

Taking into account that 2v" = 2 9N + 14 ¢V, we derive

‘ / g, v") @ — )

W= (@0 1+ o)
from Young’s inequality. Since |1 + ¢" ‘2 <C(e) (1+ 1w (")), we thus obtain

2 1) 2 1
/F|UN| §C(6,8)<1+§/F|9N} +Z/FW(¢N)>'

Therefore
/ g, vyOY — i)
r

1 N2 I N2 1 N ) N2
§C(3,8)|:1+5/F‘M ] +§/F|vr¢ | +E/FW(¢ )+§/F}9 |] (3.7)
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Combining (3.5) and (3.7) we arrive at

dfLfove, e V2 1/ N§/N2}
dt|:2/3|u|+2/r|vr§0|+8 FW@)"‘S F|9|
0 [P [ (9 P [ [vro®f
B r r
1 N2 & N2 1 N I} N2
§C(8,8)|:1+—/‘u|+—/|vrfﬂ|+—/W(<P)+_/‘9‘:|’
2 r 2 T & Jr 8 r

which allows us to employ Gronwall’s inequality to deduce bounds on u", ¢V, u" and vV
provided we can control . [u" }2.
By [21, Chapter 2, (2.27)] the interpolation inequality

172 172

oy < C ) Nl

holds. Using this estimate, we immediately find
2 2 2
J T = €@ gy +a 198 [

for a > 0 arbitrary small. Choosing a small enough, we thus conclude
TP s [Pt [ i [1o]
dt[2/3|u | +2/F|Vrg0 | +- FW(ga )3 F|9 |
D
3 [P [ 5eaf+ [ oo
2 /s r r
1 1 1)
<) [l+§/|uN|2+§/|Vr<pN|z+—/W(¢N)+—/|9N|2].
B T & Jr 8 r

We are now in the position to apply Gronwall’s inequality and after integrating the above
equation in time from 0 to 7 > 0 we deduce

1 N2 & v, L N é/ N2
o {3 [0 5 [P [ 7]

+§/OT/BIWNI2+/OT/F|VruN|2+/OT/FWFWZSC(T)' (3.8)

Moreover, choosing w = w; = const in (3.3) yields

1 , 1
[w=2 [w-3 [ o~
r & Jr 2 Jr

Since ¢” is bounded in L*=(0, T; H'(T")) by (3.8), the Sobolev embedding theorem in dimension
dim T =2 implies ¢ € L>(0, T; LP(T")) for all 1 <p < co. As W'(p) =4¢> — ¢ and | [[.6V] <
C() |6Y] 5,1, we thus infer that

IT)
/ WV (0)
r

by (3.8). As a result, we obtain \
(3.9).

sup
0<t<T

=C (”‘pN”Lw(O,T;Hl(I‘)) + ”9N||Lloo(0,T;L2(I‘))) =), (3.9)

|/,LN||L2(0’T;H1 ay = C(T) from Poincaré’s inequality, (3.8), and
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For any t € H'(B), there exists | € span (kY ey Such that 7, :=7 — 7y is orthogonal to
span {k;}; in L?(B) as well as in H'(B). Therefore, (3", ) = [, du" 7, and since 7| is an
admissible test function in (3.1), we find

/VMN'V‘L'l +
B

s D ”uN HHI(B) ”TI ||Hl(B) + Hq(uNa UN)HLZ(F) ”Tl ”Lz(l") .

| du, | = 8,uNr1 <D

g™, M)z
r

Observe that the continuity of the trace operator ensures ||71ll;2r) < C 71515 and that
Tl 1) < Tl 15y since {ki}ien C H'(B) is an orthogonal basis. Thus, the above inequality
implies (after integrating in time)

” o ”LZ(O,T;(Hl(B))) (D ””N ||L2(o ra@ey T Hq(”N N)HL2(0 TLZ(F)))

The norm || u || 120,71 (8)) CA0 be controlled directly by energy estimate (3.8) while similar argu-
ments as in (3.6) allow us to deduce that Hq(uN oV )|| L20.T:I2(TY) is bounded by the constant C(T)
from (3.8). The embedding H'(B) < H*(B) is compact for all 1/2 <s < 1. The Aubin-Lions
theorem [35, Corollary 2] applied to H'(B) < H*(B) — H~'(B) allows us to deduce the rela-
tive compactness of {1} in L*([0, T] x H*(B)), i.e., after possibly extracting a subsequence, the
strong convergence u; — u in L*(0, T; H*(B)). By the continuity of the trace operator, we deduce
tr(uy ) — tr(u) in L2([0, T] x T).
Analogously to the bound on || o || 2

|l3:0™ ||L2(0 -1y = C(D)-

The Aubin-Lions theorem [35, Corollary 2] applied for the Gelfand triple H'(T") < L*(I") —
H~Y(T") allows us to deduce the relative compactness of {v"V} and {¢"} in L9(0, T; H*(T))
for every 1 <g < oo, s€[0,1) and consequently (up to the extraction of a subsequence) the
convergence of vV and ¢" pointwise almost everywhere in I" x [0, T].

Summing up our results, we thus deduce that there exist subsequences (which we also denote
by ", ¢V, 1V, 6", v") such that

we obtain || 8,(,0NHL2(0’T;H < C(T) and

O.1:(H'(B)) Iy =

uV —uin L*(0, T; H'(B)), (3.10)

u’ — uin L*(0, T; H*(B)),0 <s < 1, (3.11)

tr(u”) — tr(u) in L*(0, T; L*(I")) and tr(u") — tr(u) a.e. in T'r, (3.12)
oV —* @ in L>(0, T; H'(I")), (3.13)

oY = oin L0, T; H*(T)), 1 <g<o00,0<s <1, (3.14)

w" — pin L*(0, T; H(I)), (3.15)

6" — 0 in L*(0, T; H (")), (3.16)

vV —vin L*(0, T; H'(")) and v"¥ — v in L*(0, T; L*(T")), (3.17)

vV > vae. inTy, (3.18)

as N — oo while the time derivatives fulfil

du — du in L0, T; (H'(B))"), (3.19)
0" — 3 in L*(0, T; H~'(), (3.20)
3" — d,v in L*(0, T; H1(IN)). (3.21)
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Using (2.10), |W(s)| < C(|s|* + 1), and the theory of Nemytskii operators (cf. e.g. [32, Theorem
10.58]) we obtain the convergence

g, V) = Noo q(u, v) in L*(0, T; LX(I)), (3.22)
W (™) = Nooo W' (@) in L2(0, T; LX(T)). (3.23)

Let Ny € N be arbitrary and consider the weak formulation of equations (2.2)—(2.7) for test
functions w € C1([0, TT; V*) and « € C1([0, T]; V5°). From the convergence results in (3.11)—
(3.18) and (3.19)—(3.23), we derive that the limit functions u, v, ¢, i and 6 fulfil

/ (8,u K>(H1(B)) Hl(B) —D/ /VU VK—/ /q(u U)K
/ (09, )y H-\()H\() = / /VFM Vrw,
0
T
/ / Hw =/ / [8Vr§0 Viw+ e W (p)w — 8’1(21) —-1- <p)a)] ,
0o Jr o Jr
T T T
/ (atv,w>H71(r),H1(r)=—/ /VrG‘er—i—/ /q(u, v)w,
0 o Jr o Jr

first for all & € C([0, T]; V*) and « € C'([0, T]; V4°), but since Ny € N was arbitrary also for
all o € C([0, TT; Uyey V) and k € CH([0, T1; Uyen V3)- Using that Uyey VY and Uyey Vo
are dense in H'(I") and H'(B), respectively, we deduce that these equations actually hold for all
test functions w € H'(0, T; H'(I")) and k € H'(0, T; H'(B)).

Now observe that for all « € C!([0, T7; Vévo) such that x(7) =

/ u(x, 0)x (x, 0) dx
B

T T
. / (O 1), ) -1yt syl — / (U0, 3 1)) 1 iy
0 0

T T T
=D/ / Vu- Vi +/ / q(ua U)K _/ <u(5 t)’ atK('a t))H*I(B),Hl(B) dt
o JB o Jr 0
T T T
= lim (D / / Vi - Vi + / / g, vV e — / (1 o 0, e (5 00) g1 gy ) ‘”)'
N—oo 0o JB 0o Jr 0 ’

By (3.1) we deduce that

T
A (uN(" t)! aIK(" t))H_l(B),Hl(B) dt
T
:_/ <8tuN( t) K( t)) I(B)H](B) < ( 0) K( 0)> I(F),H](l")
—D/ /Vu - Vk dt+/ /q(u V)i dt—(uN(~,0),K(‘,O))H,l(r),H1(F).
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Hence, we have

/ u(x, 0)x(x, 0) dx
B

T T T
= lim (D/ /VuN-VK+/ /CI(MN, UN)K—/ (“N(',t), atK('at))H—l(B)Hl(B) dt)
N—oo o JB o Jr 0 .

= th <uN('7 0)7 K('a O)>H*1(F)Hl(l_‘) = / UO(X)K()C, 0) dxa
—00 g B

for k € C1([0, TT; V) with k(T) = 0 and Ny € N arbitrary. Thus, u(-, 0) = uo(-) in L2(B). In the
same way, we deduce ¢(-, 0) = ¢o(-) and v(-, 0) = vo(-) in L*(T").
Finally, (3.8) is uniform in N and therefore implies (2.16).

3.2 Existence of solutions to the reduced model and the limit process D — oo

After we proved the necessary estimate (2.16) rigorously in Theorem 2.3, we are now in the
position to prove Proposition 2.6, thus establishing the connection between the full model (2.2)—
(2.7) and the reduced model (2.18)—(2.22) rigorously. Note that Proposition 2.6 not only assures
the convergence of solutions to the full model as D — oo but also gives an existence result for
solutions to the reduced model.

Proof of Proposition 2.6 According to (2.16), the solutions (u”7, P, uPr, 6P vPr) fulfil

1 1 é
sup {—/|uD”2+£/ |VF¢D"2+—/W(<PD")+—/ |6D”2}
o<i<t |2 Jp 2 Jr e Jr 8 Jr

Dn T T T
+7/ /|VuD" 2+/ /|VFMD" 2+/ /|Vr9D” 2 <o)
0 B 0 r 0 r
(3.24)
We exploit (3.24) to deduce

T 2 C(T)

/ /\qun <——~ > 0asn— oo. (3.25)
0 B Dn

Moreover, choosing a spatially constant T = () in (2.11) yields

d
_/an /q(an,an)
dt Jp r

Together with sup,_,7 | /, B uPr| < C(T) from (3.24), we deduce that |, " uPn dx is bounded in
H'(0, T). Thus, Poincaré’s inequality implies the convergence

<

S || q(an s an)

2(r)°

uPr — win L*(0, T; H'(B)),

and by (3.25) we have Vu = 0. Thus, the limit function u is constant in the space variables.
Furthermore, (2.4) and (2.6) imply

[ 3" ||L2(0,T;H—1(F)) <C(T)and | du ||L2(0,I;H_1(F)) =D,
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by similar arguments as in the proof of Theorem 2.3. Thus, the time derivatives fulfil

3P — By in L2(0, T; H™'(I')),
avPn — v in L0, T; H~1(IN)).

The estimate (3.24) yields additionally the existence of subsequences (again denoted by D,,) such
that

uPr —~ 1y in L2(0, T; H'(B)),
tr(uP") — tr(u) in L*(0, T; L*(I")) and tr(u”") — tr(u) a.e. in T'r,
9Pr —* @ in L0, T; H'(I"))
oP" = @ in L0, T; H'(I")),Vl1 <g < 00,0 <s < 1,
P = in L2(0, T; H'(I')),
6P ~ 0 in L2(0, T; H'(I")),
vP" —~ v in L*(0, T; H'(I")) and v?" — v in L*(0, T; L*(I)),

v?" > vae. inTy.

The strong convergences v”" — v and ¢ — ¢ in L?(0, T; L?(I")) here are a consequence
of the Aubin—Lions theorem. We remark that these arguments are completely analogous to the
proof of Theorem 2.3 and we thus omit some details.

It remains to discuss the limit process within the equations. Again, we refer to the proof of

Theorem 2.3 for the details since the arguments in both cases are completely analogous. As
before, we use the theory of Nemytskii operators (see [32, Theorem 10.58]) to derive

q(an, UDH) —>N—o00 q(1, v) and W/(‘pDn) > N—>oo W/((D) in LZ(O’ T; Lz(r))'

Hence, we can take the limit in (2.12)—(2.15). We choose a spatially constant test function in
(2.11) and use this information to take the limit » — oo to derive (2.18). O

3.3 Higher regularity
We conclude this section with the proof of Theorem 2.5. Before we prove the theorem, we state

the following consequence from the growth assumptions (2.17) on D,q and D, q.

Lemma 3.1 Let u: B— Rand v: T — R be bounded in L*(0, T; H'(B)) N L>*(0, T; L*(B)) and
in L2(0, T; H'(T")) N L>(0, T; L*(T")), respectively, and assume that ¢ fulfils condition (2.17).
Then

Duq(u, v), Dyq(u, v) € L8(0, T; L3(T)) N L*(0, T; L*(T)). (3.26)

Proof We only prove the assertion of the lemma for D,g(u, v) since both D,q(u, v) and
D, q(u, v) fulfil the same growth property.

We start with the observation that for s € (0, 1) the space H*(B) is an interpolation space
between L*(B) and H'(B) of exponent s and accordingly fulfils

1—s
1 Wiy < C U155 1 U3y
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for all £ € H'(B), see [37, Section 7.4.5]. Together with Hélder’s inequality we thus infer for
uel?(0,T; H'(B)) N L>(0, T; L*(B)) and p > 2 that u € L7(0, T; H*?(B)).

For 2 <p <4 the Trace Theorem [1, Theorem 7.39] hence allows us to deduce u €
LP(0, T; H¥P~1/2(I)).

Similarly, v e L*(0, T; H'(B)) N L*>°(0, T; L*(B)) implies that v € L7(0, T; H*/P(I")) for all
p > 2 and in particular v € L*(0, T; L*(I")) for p = 4 since H'/>(T") < L*(T").

We use this considerations to estimate

/OT </r IDu(I(u,v)|4) SC/OT (/F|1+|“|2/3+|U||4>SC/OT (£1+|u|8/3+|v|4)
SC(F’THC(/OT/F|u|8/3>+c(/or/r|u|“),

where the last term is finite by the considerations on v above. As before, we find u e
°0,T; HZ/P 2(I")) for 2 <p <4. By the Sobolev embedding theorem, we thus have u e

LP(0, T, L3P 4(TI")) which for p = 3 gives u € L¥3(0, T; L3/3(I")). Hence the second term is finite
as well, implying D,q(u, v) € L*(0, T; L*(I")).
Analogously, we find

/OT (/ |Duq(u,v)|3)6/3sc/0T (/r|l+|ulzi3+|vl|3>22§C/oT ({F1+|u|2+2|v|3)2
5C(F,T)+C(/0 </F|u|2> >+C</O (/F|u|3> )

172

s 1l g, (see [21, Chapter 2, (2.27)])

Using again the interpolation estimate [|ul| 2y < C [Jull 128

and integrating ||u(t)||j,‘12 ) in time thus yields

”u”L4(0 T2y = C ||”||L°°(o T;L2(B)) ||“||L2(o T;H!(B)) »

which is bounded for u € L*(0, T; H'(B) N L>(0, T; L*(B)). Therefore the second term on the
right-hand side in the foregoing estimate is finite. As above, v € LP(0, T; H*?(T")) for all p > 2
and in particular for p = 6. By the Sobolev embedding theorem we have H'/3(I") < L3(I") and
thus the third term above is finite. Altogether, we obtain D,q(u, v) € L5(0, T; L3(T")). O

Proof of Theorem 2.5 The proof of Theorem 2.5 can be divided into three steps. In the first
step, we consider the approximate solutions (", vV, ¢V, 1", 6%) from the proof of the existence
theorem (Theorem 2.3) and prove regularity estimates for these functions and their time deriva-
tives. Secondly, we show that the limit functions of these time derivatives as N — oo converge
to solutions of the linearised model. This step is summarised in Lemma 3.3. Finally, we derive
higher regularity for the full system from the additional information gathered from the linearised
system.

First Step: Higher regularity for the approximate solutions. We recall the proof of Theorem
2.3 and let (Y, vV, @V, uV,6") denote the subsequence of solutions to the approximate prob-
lem (3.1)~(3.4) which converges to (u, ¢, v, i1,0). Let P}, denote the orthogonal projection in
HY(T") onto V¥, where V} is defined as in the proof of Theorem 2.3. We remark that P, is also
orthogonal with respect to the inner product on L*(T").
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Thus, ¢V, 1V and 0¥ € VY fulfil

1 oV
/MNa)=8/Vpg0N~Vra)+—/P,l:,W’(goN)a)—/ —w,
r r € Jr r 2

for all w € V. By the orthogonal decomposition H'(T') = VY & (VY )L this equation also holds
for all test functions w € H'(I"), which implies that ¢" is a weak solution to the elliptic equation

N

0 1
—eArg" =p = = — Py ("), (3.27)

Furthermore, the energy estimate (3.8) together with (3.9) yields
u, 0N e L2(0, T; H'(I")) and ¢ € L=(0, T; H'(I')).
In particular,
@™ € L™(0, T; 1P(I")) is bounded for all 1 < p < oo, (3.28)

by the Sobolev embedding theorem in dimension dim I" = 2.

Observe that therefore every polynomial in ¢V is an element of L°°(0, T; L/(T")) for all 1 <
p < 0o. We will exploit this property in particular with respect to W’ (™), W"(¢"), and W (¢")
since these terms grow at most polynomial in ¢V . For example, W’ fulfils ]W’(s)‘ <C(sP+1)
for some C > 0 and s € R.

As a first application, we directly deduce the boundedness of W'(¢") in L?(0, T; L*(T)).
Hence the right-hand side in (3.27) is in L*(0, T; L*(T")). Elliptic theory, see e.g. [18, Theorem
8.8, Theorem 8.12], thus implies that the solution " to (3.27) fulfils ¢V is bounded in
L*(0, T; H*(T")). We remark that all these estimates are derived from the energy estimate
(3.8), which is uniform in N. Hence, we conclude that {¢"}yen C L*(0, T; H*(I")) is uniformly
bounded in N.

Additionally, the Sobolev embedding and ¢" € L2(0, T; H*(T")) directly yield

H(pN “LZ(O,T;WLP(F)) <Cforall 1l <p < o0. (3.29)

We calculate

/OT/F |VF(W/(¢N))|2§/OT/F|W~(¢N)|2|VWN|2
r

N\ V2 N2
<[ (fomen) ([ )
0 r r
2
<C (” W”@N)HLOO(O,T;L‘*(F)) + 1) ” erN ||L2(0,T;L4(I‘)) >

which yields a uniform bound in N for |W'(¢ by (3.8) and the foregoing

N
)” L2(0,T;H(I"))
discussion. Moreover,

1" . .
Py, “ﬁ(Hl(F)) <1 implies

HP{/ W/((pN)”LZ(O,T;Hl(F)) = ” W/((pN)HLZ(O,T;Hl(F)) )

showing that the right-hand side in (3.27) belongs to L*(0, T; H'(I")) and that the corresponding
bound is uniform in N. As a direct consequence, we infer

||§0N ” 20T YALeO,TH (M) = =
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uniformly in N by using standard elliptic theory, see e.g. [18, Theorem 8.8, Theorem 8.12].
We remark for later use that the same argument applied to equation (2.5) also implies

@ € L*(0, T; H3 (")) N L*°(0, T; H'(T')) < L*(0, T; W*P(I")) forall 1 <p < oc. (3.30)

Next we differentiate the equations (3.1)—(3.4) in time. Note that the approximate solutions

u, oV, vV, uN, and 6V were all constructed from solutions to a system of ordinary differential

solutions, i.e. they are all differentiable in #. We introduce the notation
N =", " = 9,0V, 0" = 0,0, iV = 9,u" and 6" = 5,6V

The tuple (@, ¢V, oV, iV ,6) solves for all k € VY and all w € V¥

d
/ 8Nk =—D / ViV . Vi — / (g™, ™)) k, (3.31)
B B r d
/ 3N w=— / ViV - Viw (3.32)
r r
9”N
/M o= / eVr@" - Vrw+e W (™" ©=—o (3.33)
/ N == / QN (3.34)
8 N 1 ~N AN d N N
-00"w+ | 0, 0"w=— [ V0" -Vrw+ [ — (q(u ,V )) . (3.35)
r4 r2 r r dt

Lemma 3.2 Let (i, ¢", oV, iV, 6") be defined as above. Under the assumptions of Theorem
2.5 the estimate

|
v 317 |

Jr/F |Vr/1N|2+/F ‘VréN)z—i-D/B Vi |* < c(1) (3.36)

S Il ~
g lveay _H N
,523%{ V08" 22, + 2 [0

holds. The estimate is uniform in N.

Proof of Lemma 3.2 We choose w = " as a test function in (3.31), w = " in (3.32), w = 3,6V

in (3.33) and w = 6" in (3.35). We add these equations to deduce
~N|2 ‘Sd/‘w)z / ~N|2 /‘ N |2 1d/~N2 / ~N |2
—— 0 \Y% Vré —— D \Y%
2 90T [0+ [lwna P [ [+ 35 [P0 [ 192
1 N~ d N~
. / (") 8, " + / = (g, o)) (eN - uN) . (3.37)
& Jr r dt
To estimate the right-hand side in (3.37) we first compute for any y > 0
1 " ~ ~
‘8 / vr (W (")¢") - Vr "

l 1/ N
E/FW (MY 0,6V .
c i i
<& [ v (@) + L / vei . (3.38)
& r & Jr
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where we have used that 3,¢" = Arfi" almost everywhere since by definition we have ¢V € VY
and iV e VY for all t € (0, T), i.e. (3.32) implies for all ¢ € (0, T) the identity 8,¢" = Ari" in

VY and thus 8,¢" = Ari" almost everywhere in I'z.
The first term on the right-hand side can be controlled by |, r ]Vrng !2 in the following way.

By the growth properties of W, we have
/r Ve (70" <2 / M) |9r @ | +2 / Ve (@) 6"
= C(”"’N(f)Hiw(r) + 1) </F |VF¢N|2) +2/r Ve (W)} |6V (3.39)

Moreover, we apply Holder’s inequality to deduce

[ 15 r@P 1 <c [ lo" 1 9o 1o

cc(fer )" () (f)”

Using that [, ¢" = [ Apu” =0 we have furthermore

(Jiee)=e (o).

by the Sobolev embedding theorem. Hence, we have

2/6 2/6
Jree e 1af=c (1o ([imett) ([ 1wer).

Thus, (3.39) reads
JL1wr )P =2 [ e e P [ 19 o) 6
<C (”‘pN(f)||2°°(r) + 12/6< /F |VF¢N|2> )
+C</F |<pN—|—l’6) (/FIVWNP) (/FWF@NP). (3.40)

We observe that (”goN (t)”ioo(r) + 1) is bounded in L'(0,7) by the following argument.
Since ¢V e L>*(0,T; H(T")) and ¢~ € L*(0, T; H*(I")), Holder’s inequality implies ¢" €
L* (0, T; H**(T")) , where H*/3(T") is the interpolation space of exponent s = 1/2 between H'(T")
and H?(I"). Hence, the embedding

(H'(); H2(F))1/2 ,=H*(") < C**(I") for 0 <& < 1/2,

yields ¢V € L*(0, T; L°(I")). Likewise, (3.28) and (3.29) imply

2/6 2/6
( / AR 1|6> €L®(0,T) and ( / |Vr(pN(t)|6> e L0, 1),
r r
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uniformly in N, from which we deduce that

2/6 2/6
( / |¢N(t)+1|6) ( / |vr<pN<r>|6> L0, 7).
I r

Hence, we have

F¥(t):= so+1) ([ 190l (le" ol 1)tel'o,T
=max {([1e0+11) ([0 0F) . (l6 Olng, +1) { eL'0.1

and there exists a constant C > 0 such that

17" 10y = €

on=

uniformly in N.
Combining (3.38) and (3.40) we arrive at

SQFNU) (/ |VF¢N|2>+2Z/ |VF,&N|2. (3.41)
€ r & Jr

We have thus estimated the first term on the right-hand side in (3.37) and it remains to control
the second term on the right-hand side in this inequality. To this end, we compute

[ n)
5/ IDug, )| \aN]2+/ [Dugtu®, ™[] 6|
. r

+ / Duq(, ™) [5] || + / [Dugtu®, V)| 5] |6 (342)
r r

1 " “Na ~
‘— / W (e")@" 8,¢"
& Jr

In order to shorten the estimate for the last three terms, let £, g, & be measurable functions on I'.
We deduce forall y > 0

/ LTIl 1AL 1 ey N2l Wlzsqry
r
< Cy I WGary €02y + ¥ IR Gy » (3.43)

from Young’s inequality, where we used the generalised Holder inequality in the first step.
We remark that using the Sobolev Embedding Theorem and the Trace Theorem we can always
estimate
~ ~N F |l 5N
[ sy = C N gy = € i

N ||L4(F) - B) "

Moreover, 7" = 26" + 1" and thus by Poincaré’s inequality

s C o .
N e +5 1Vr6" | 2 - (3.44)

1,y 8 | ~x
+ 518" 12y = 5 |0

N )
|9 ||L2(r) = D) 20
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Choosing f = Dyg(u", vV), g =", h =" and f = D,q(u", vV), g =0, h =iV, respectively, in
(3.43), we deduce

[ 1D o] 716 + [ Dat o) 3] 7]
r r

2 ) 2 ~v |1
<, (1D " ey + 5 1D M e ) [
G N . Ny(I2 ~N ||2 ~N |2 ~N |2
+7 ”qu(” U )||L4(l") ”VF(" ||L2(r)+VC(||” ”LZ(B)+ ”V” ||L2(B))' (3.45)

Note that we used (3.44) to estimate |7V |, "
Now we choose f = D,q(u", v"), g =", h = 6" in (3.43) to obtain

N1 |z 2 3 =n12 1 N2
P i A P B o
~N 2 ” N 2
+VC<H0 Lz(r)+ vro 2wy )

(3.46)

Finally, we use again the trace and Sobolev embedding theorems together with the interpolation

inequality |Lfll sy < C ILF | o 1/ 11 to estimate

[ I i < Do ") sy 17 L
< C D6 ™) sy 17
< €D ") sy 17 Ly
< C D ") sy 171 17 [
< €, 10" A s 17 iy +7 [0 - G4

To simplify the notation, we introduce

N N o NyJ|I© N . Ny|2 N . Ny|2
M (t) = max ’ ”Duq(u s U )”[}(r) 9 DuQ(U s U )HL“(I") s qu(u s U )HL“(]")}
The functions #" and vV fulfil the assumptions of Lemma 3.1 by (3.8). Hence (3.26) implies
MM(t) e L'(0, T). Moreover, the bound on M" in L'(0, T) is uniform in N since it is derived
from the uniform estimate (3.8).

We combine (3.42), (3.45), (3.46), and (3.47) and obtain

/F % (q(uN, vN)) (éN _ ﬁN)

< Cy (MY +1) [# [ fogp) + G (L + MY (0 +1) 6

2

L)

+ MY O | Vi@ [, + 7 C | Vi

2 ~ 2
™) L2(T") + )/C || qu ||L2(B) b (348)
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which controls the second term on the right-hand side in (3.37). We thus return to (3.37) and use
(3.41) and (3.48) to deduce

2
2 Lo g S [1o]+ [1vea P+ [ [ +-—/ ' [ [vi'f

CV(MN(t)+1) |32 + Gy (1 +OM¥ () + 1) HON

(B)
2FV (1)

LX)

+C, (MN(r) + ) [906" 22, + € |r6"

LX)
+ycuvaN||Lz(B>+2— J
& Jr

By taking y to be sufficiently small, we can absorb the gradient terms on the right-hand side and
conclude

2
4 [ st [P ot f ol o 16 oo oot

c, (MN(f) +1) |l ||L2(B) +C (A +MY (1) +1 HQN

12(r)

e (MN(t) N (f)) .

Because of MY (t) e L'(0, T) and F¥(¢) € L'(0, T) uniformly in N, Gronwall’s inequality yields
(3.36). O
Second step: Taking the limit N — oo. Estimate (3.36) is uniform in N and allows to extract

weakly converging subsequences, which for convenience we denote again by #", @", @ and
6% . Hence, there exist functions

i1e L0, T; L*(B)) N L*(0, T; H'(B)),

¢ € L™(0, T; H'(I),

6 € L0, T; L*(T")) N L*(0, T; H'(I")) and
i e L*0, T; H(I))

such that
7" — @ in L*(0, T; H'(B)), (3.49)
@Y — @ in L*(0, T; H'(I)), (3.50)
6N — 6 in L*(0, T; H'(T')) and (3.51)
AN — fiin L*(0, T; H'(I)). (3.52)

We remark that these convergences allow us to conclude
atu = ﬁ’ 8t¢ = ¢7 81‘6 = é: and 8t/’l“ = /1’

in the sense of distributions.
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Lemma 3.3 The tuple (&L, @, 7, i, 0) is a weak solution to

0,1 = DAl in B x (0,71, (3.53)
—DViu-v=D,q(u,v)u+ D,q(u, v)v onT x (0,77, (3.54)
0,90 = Arft onI x (0,77, (3.55)
1~

f=—eArg+e "W (Q)§ — 59 onT x (0, 7], (3.56)

5.~ ~ 1
Zate = Arf — EAF[L + Dyq(u, v)it + Dyq(u,v)v  on T x (0,T] (3.57)

.2

0= 5(25 —9) onT x(0,7]. (3.58)

Proof of Lemma 3.3 We first observe that (3.31) implies a bound on HBJ{N || 2O BYY) in

the following way. Let k € L*(0, T; H'(B)) and denote by P% the orthogonal projection in H'(B)

onto V). Then
T T T
/ Ot ) (1 gy 1) sD/ /}vaN.VP,%KH/ /
0 0o JB 0o Jr

T
SD || VitN “LZ(O,T;LZ(B)) ”K ”LZ(O,T;ILI1 (B)) + ‘/0 A |DuQ(”N, vN)uNPf]K|

T
+ / / |qu(uN, vN)ﬁNP]f\;,K| . (3.59)
0 r

The first term is bounded by (3.36) from Lemma 3.2. The second term can be estimated by

T T 3/4 1/4
/0 [ 1Dt i P = /0 ( / ]Dl,q(uN,vN)z?N|4/3) ( / ypg,cr)
T 32 1/2 T 12 1/2
N _ Ny~N|[4/3 4
([ (o)) ([ ()

= HDuq(”N’ UN)Z‘N||L2(0,T;L4/3(F)) “PJZ\?/K ||L2(0,T;L4(r))

d
Eq(uNs UN)P]?,/K

N _ N\~N
<C | Dugu vV | 26 74730y 120720018y -

Moreover,

N Ny\~N |2 ’ N . N\~N|[4/3 32
HDuQ(U » U )u ”L2(07T;L4/3(F))=A (/]: ’Duq(u » U )l/l ’ )
T 2/3 5/6
< (i) ([77)
0 r r
T 6/3\ 2/6 T 15/12\ 2/3
5 ( / < / W(MN,UN)’;) ) ( / ( / WW/S) )
0 r 0 r

_ N o Ny|2 ~N |12
= ”Duq(“ >V )||L6(0,T;L3(r)) “” ||L3(0,T;L12/5(r)) )
where the first term is bounded by Lemma 3.1 and the second term is bounded because analo-

4 4
gouslytou € LP(0, T; L31%4 (I")) in the proof of Lemma 3.1 we obtain #" € L7(0, T; L@%“(F)) for
2 < p < 4 and choosing p = 3 yields that #" is bounded in L3(0, T; L'>/5(I")).
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The last term in (3.59) is bounded by the same arguments, with D, (g(u", v")) replaced by
D, (g, v")) and &#" replaced by vV.

Similarly, we find bounds on 9,6" and 9,¢" in L*(0, T; H~'(T")) from (3.35) and (3.32),
respectively. These also imply a bound on 3,5" € L?(0, T; H~'(I")).

These bounds on the time derivatives allow us to deduce

it — 3,1 in L*(0, T; (H'(B)) ), 9,¢" — 8¢ in L*(0, T; H~'(I)),
and 9,0" — 8,0 in L2(0, T; H~'(I")).

If we recall the proof of Theorem 2.3, we also see that in addition we can infer

i — wiiin 20, T L), ¢ — ¢ in L(0, 73 ("), and
¥ — ¥ in LX(0, T; LX(T)).

In all these cases, the convergence also holds pointwise almost everywhere.
The convergence of D, (qg(u”, vV)), D, (g, vV)), and W”(¢") is again a consequence of the
theory of Nemytskii operators. We thus obtain

Du(q(uN, vN)) — Nooo Duq(u, v) in LZ(O, T; Lz(l")),
Dy(q(", ")) =N oo Dug(u, v) in L*(0, T; LA(T')), and
W (@") = nooo W' (@) in L*(0, T; L*(T)).

Together with the foregoing results on the convergence of {1} yen and {9V }ye this is sufficient
to take the limit in the equations (3.31), (3.33) and (3.35).

The remaining terms in the equations (3.31)~(3.35) are linear in @, @, oV, iV, 8Y) which
implies that the limit functions (i, @, 7, fi, 6) are weak solutions to (3.53)— (3.58), first for all
test functions w and « in V?’ % and V,ng0 for some Ny € N, respectively, and by an analogous
argument as at the end of the proof of Theorem 2.3 subsequently also for all test functions w €
H'(0, T; H'(I")) and « € H'(0, T; H'(B)). As such, (i, ¢, 7, i, 6) are a weak solution to (3.53)—
(3.58). O

Third step: Higher regularity for the full system. We would like to apply elliptic regularity the-
ory to equation (3.56). So far we have seen that ¢, § € L>(0, T; H'(T")). As before, the Sobolev
Embedding Theorem thus yields ¢, ¢ € L*°(0, T; LP(T")) for all 1 < p < oco. The term W (¢)@ on
the right-hand side in (3.56) is an element of L*(0, T; L*(I")) because of | W ()| < C(1 + |¢|*)
and Holder’s inequality thus implies

” W”(w)(;”LZ(O,T;LZ(F)) = C(”‘p"iw(o,T;Hl(r)) +1) ”‘E”LW(O,T;H](I‘)) :
Hence the right-hand side in (3.56) is in L2(0, T; L*>(I")) and as a first step we deduce

@ e L*0,T; HX(T))— L*(0, T; w'(I")) forall 1 <p < oo
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from elliptic theory. We can improve this result since actually W (@)@ € L*(0, T; H'(I")) by the
following argument. The gradient of W”(p)¢ can be estimated by

/0 ' /F Ve (7)) < /0 ' /r W o)V + /0 ' /F W (o)Vrpd|
T 1/2 1/2 T 1/4 1/4 1/2
5/0 (/F|W”(<p>|“) (/l_|vr¢|4> +/O (/F|W”/(¢)|8) (/F |¢|8) (/ergor‘) :

which implies
Ive (W (@)9) | L20.T:L2(F)) = [ W”((ﬂ)“ma(o,r;ﬁ(r)) IVr@ll2 0,704
W) ooy 1910708 1V00 120 7040y -

The regularity of ¢ in (3.30) and of ¢ above thus imply W ()@ € L*(0, T; H'(T")) and in turn
we deduce from elliptic theory applied to (3.56)

¢ € LX(0, T; H3(I)).
Since
du=i, dp=¢, 3,0 =0, and du = i,

in the sense of distributions, this implies

du € L0, T; L*(B)) N L*(0, T; H'(B)), (3.60)
8 € L0, T; HY(I") N L*(0, T; H>(T")) and (3.61)
8,0 € L>(0, T; LX) N L*(0, T; H(T")). (3.62)

Hence, we can derive
€ L0, T; H () N L*(0, T; H(I)),

because ¢ and u are weak solutions to (2.4).
Recall that u € L*°(0, T; L*(B)) N L*(0, T; H'(B)) is a weak solution to

ou=DAu in B x (0,77,
—DVu-v=gq(u,v) onl x(0,T],

where by the growth condition on g(u, v) one can directly prove that g(u, v) € L*(0, T; L*(T")) and
from (3.60) we also have d,u € L*(0, T; L*(B)). Considering the elliptic problem

DAu=f in B,
—DVu-v=g onl,

we infer from Amann [3, Remark 9.5 (a)] that this problem admits a solution u € H'(B) for any
(f,g)eH'(B)x H™V(I),
if and only if [,/ + [ g =0. We denote the corresponding continuous solution operator by

T:H '(B) x HY*(I')— H'(B).

https://doi.org/10.1017/50956792519000056 Published online by Cambridge University Press


https://doi.org/10.1017/S0956792519000056

On a model for phase separation on biological membranes 325

On the other hand, it follows from the same reference or alternatively from [23, Theorem 4.18]
that T is also continuous as an operator

T:L*B) x H/*(I') - H*(B). (3.63)
This allows us to consider the interpolation spaces

H™'*(B)=(H™'(B),L*(B)), , -
L*(T)= (H~ ("), H'*(T")) and

1/2.2°
HYX(B) = (H'(B). H*(B)), ,,

to deduce from the properties of interpolation spaces that 7 must also be continuous as an
operator

T:H Y2(B) x L*(T') — H**(B).
Given that ¢(u, v) € L*(0, T; L*(T")) and d,u € L*(0, T; L*(B)), we deduce that
ue L*0, T; H¥*(B)).
Together with (3.60) we infer u|r € H'(0, T; H'/?(T")) and in particular
ulp € L%(0, T; H'/A(I')) = L®(0, T; L*(T"))

because of the Sobolev embedding theorem. Using v = %0 + %go, (3.61), and (3.62) we derive
the same property for v. Since D,q(u, v) and D,g(u, v) grow at most linearly by (2.17), we thus
have

Dug(u, v), Dyg(u, v) € L0, T; L*(I)).

We use this information to derive that

T 32
1Dut, 0951 sy = / ( / IDuglu, v)|* |V1‘u|4/3>
0 T

T 1/2
4 2
</ ((/r o) ([ 19 ))
T
= C ”Duq(ua U)||i°°(O,T;L4(F)) <‘/0 /1"‘ |Vru|2>

T
2 2 2
||qu(7/l, U)VFU|IL2(0,T;L4/3(F)) S C ||qu(u’ v)||L°O(0,T;L4(F)) (/0 A |VFU| ) s

from which we obtain that

and

Vr (q(u, v)) = Dugq(u, v)Vru + Dyg(u, v)Vrv € L*(0, T; L*3(I)).
We recall that ¢(u, v) € L*(0, T; L*(I')) and deduce

q(u, v) € L*(0, T; W3()) — L*(0, T; H'/*(I")),
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from the Sobolev embedding theorem. Thus, the mapping properties in (3.63) actually yield
ue L*0,T; H*(B)). (3.64)

We have already seen that W' (¢) € L>(0, T; L*(T")) as well as 0, u € L>(0, T; L*(T)). As g is a
solution to (2.5), we thus deduce

@ € L0, T; H*(I")). (3.65)

Moreover, d,v € L>(0, T; L*(T")) N L*(0, T; H'(T")) by (3.61), (3.62), and (2.7). Since # solves
(2.6) and in addition g(u, v) € L*(0, T : L*(T")), we deduce

6 € L*(0, T; H*(I'))

from elliptic regularity theory. Thus

8 1 5 5

By (3.64) we have u e L2(0, T; H*/*(I")) and in particular Vru € L*(0, T; L*(I")). We repeat the
calculations from before to deduce

T 1/2
1 Dug(u, U)Vl"”nil(o,r;LZ(r)) <C [|Dug(u, U)||LOO(0,T;L4(1")) (/0 /1“ |Vl“u|4> >

i.e. D,g(u,v)Vru e L*(0, T; L*(T")). Furthermore, v € L*(0, T; H*(T")) yields D,q(u, v)Vrv €
L?(0, T; L*(T")) in a completely analogous manner.

As a direct consequence, we infer that in fact g(u, v) € L*(0, T; H'(I")). Together with d,v €
L0, T; L*(T")) N L2(0, T; H'(T")) we turn again to elliptic regularity theory to deduce

6 € L0, T; HX(I")) N L*(0, T; H3()).

We return to the regularity of ¢ in (3.65). H*(I") is a Banach algebra and hence every polynomial
in ¢ belongs to L>°(0, T; H*(I")). In particular, this holds true for W”(¢). Therefore, we can
estimate

T T T
/0 [ Ve ('(9)) ”iﬂ(r) = /0 W (@)Vre ||12L12(r) < W//(¢)||i°°(0,T;H2) /o ”Vl"q)”iﬂ(r) ’
where we can use (3.30) to control the last term. Hence
W'(¢) € L*(0, T; H(I)),
and as a consequence
@ € LX0, T; H>(I) N L™(0, T; HA(I)),

which completes the proof of Theorem 2.5. O

4 Long-time existence and stationary states for the reduced model

In this section, we prove Theorem 2.13 and Proposition 2.16. Both results are based on a suitable
reformulation of the reduced model. This reformulation is also the starting point for the following
proof of Theorem 2.8.
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The key observation is that the mass conservation properties (2.8) hold also for the reduced
model. Thus we can decouple the system into a set of evolution equations for the mean values
and a set of evolution equations for the mean value free parts.

Projecting each equation onto its mean value free part, we arrive at

0or = Arpr onTI x (0,7T], 4.1
ur = —eArgr + " \PrW () — 971“ onT x (0,71, 4.2)
d;vr = Ar6r + Prq(u, v) onT x (0,77, (4.3)
Or = %(Zvr —r) onT x (0,77, (4.4)

together with the equations

d
7 A u(t)y=— /r q(u, v) on (0, 77, 4.5)
d
- r(pzo on (0, 71, (4.6)
/r v=M — /B u on (0, T, 4.7)
/r w =/r <sl W' (@) — g) on (0, 71, (4.8)
/Q:z/[Zv—l—w] on (0, T] (4.9)
r §Jr Y

for the mean values, where again fr := Pr.f and P denotes the projection on the mean value free
parts, i.e. Prf :==f — ﬁ It

4.1 Stationary states for the reduced model

The goal of this section is to prove the existence of stationary solutions to the reduced model, i.e.
Theorem 2.13. We work with the reformulation (4.1)—(4.9) from above. Since we are concerned
with the existence of stationary solutions, any time derivatives in (4.1)—(4.9) are set to zero.

We recall that by Condition 2.11, Equations (4.5) and (4.7) already determine the mean values
of the cholesterol concentrations  and v.

Proof of Theorem 2.13 W.l.0.g we can assume that the mean value of ¢ vanishes, i.e. ﬁ fr 0=
m = 0. This is due to the fact that we can always consider ¢ = ¢ — m and work with the translated
double-well potential W (s) = W (s + m).

We first consider the equations (4.1)—(4.4) for the mean value free functions ¢r, vr, Or, tr.
Note that these equations do not depend on the mean value |, M.
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In particular, equation (4.1) implies that yr is constant. Since [. ur =0, we thus directly
deduce ur = 0. As such, equations (4.1)—~(4.4) reduce to

0
0=—eArgr +& 'PrW'(p) — ?r onT,
0= Ar6r + Prq(u, v) onl,

2
9[‘ = 3(2vr — (,0]") onTI.

To begin with, recall that W'(p) = 4¢> — 4¢ and that the projection Pr is linear.
Let Z denote the space

. 1 1 1
Z:=H,(T') x Hyy)(T') x Hiy)(T')

and define for 7 > 0 by T the solution operator which maps a given right-hand side (¢, 7, 6) € Z
onto the solution to the problem

o
0=—sArgr +4871pr((¢g _u,s)) - 7F onT, (4.10)
0= Arbr + tPrq(Sp(D), ¥ + Sr(¥)) onT, (4.11)

2
91“ = 5(21)1— — (pr) on F, (412)

where Sp and Sr are the operators provided by Condition 2.11. Note that for t = 0, the operator
Ty : Z — Z maps every element of Z onto the solution to

0
O:—SAr(p]" +48_1P1"((p1§~)— 71_‘ on F,
0= Ar@r on F,
2
Or = E(ZUI‘ —¢r) onT,
which is zero, i.e. T} is constant.

Lemma 4.1 The operator 77 : Z — Z is well defined and compact.

Proof of Lemma 4.1 Since ¢ has sublinear growth by assumption (2.25), v € H(lo)(F) is given,
and Sp and Sy are continuous, we see that 7 Prq(Sz(?), ¥ + Sr(9)) € L*(I"). Equation (4.11) has
therefore a unique solution 6 € H,(T").

Let V(s) := s* be the convex part of W. We now define G : L(ZO)(F) — R U {400} by

Jr £ 1Vrer + 1V(er) if or € H) (D),

G(or) := {
+00 else.

Then G is a proper, convex, and lower semi-continuous functional by Fatou’s lemma. By [4,
Example 2.3.4], its L?>—gradient 4 :L(ZO)(F ) D D(4) — L?O)(F) is therefore a maximal monotone
operator, given by

L
Agr = <_8Arfpr + v (‘Pr)) for all gr € D(4) = Hg)(T).
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Its domain is D(4) = H(ZO)(F). Moreover, for all gr € D(4)
Glor) _ llor 17,
— > lim C——=
llpr ”LZ(F)—)OO ||(p1“||L2([-) ller ”LZ(I—)—)OO ||§0r||L2(I~)

and by Proposition 2.14 in [4] we find that for every f € L%O)(F) there exists a ¢r € D(4) which
solves

Agpr =f.

The solution ¢r is unique since A4 is strictly monotone. Indeed, already the L?—gradient of
Jr 5 |Vrgr|? is strictly monotone and Jr- V(gr) is convex itself. Choosing /= <r¢+ 9%)

we have f € L, (T') since 6r € Hg () and ¢r € Hy) (). Consequently, there exists a unique
¢r € D(4) = H(T") which solves

o e
Apr = <—8Ar(ﬂr + ;PFV (Wr)) = (T(ﬂ + 71“) ,

i.e. equation (4.10).
To conclude the proof, we note that

2 2 2
Ho (") x Higy(I") x Hig(T")
embeds compactly into Z. Hence T : Z — Z is indeed compact. O

The proof of Theorem 2.13 is now based on a fixed point argument for 7;. By the Leray-
Schauder theorem, we have a solution for the fixed point equation

Yr ¢r
T1 ur | =17Vr
Or Or

if we can prove uniform a priori estimates for solutions to

¢r ¢r
Tf or]1=1{1vr|, (4 1 3)
Or Or

where 7 € (0, 1).
Lemma 4.2 Let 7 €(0, 1) and let (¢r, vr, Or) be a solution to (4.13). Then

/ Vror + / ot / Ve6r 2 < Cle. T, u) (4.14)
r r I
and
/ Vrorl < Ce, T, u, 8). @.15)
r

Both estimates are uniform in 7.
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Proof of Lemma 4.2 We multiply equation (4.10) by ¢r and equation (4.11) by 6. Taking the
sum of both equations and integrating over I" yields

/lVF9r|2+8/|Vr<ﬂr|2 /
=—§/9r¢r+f/¢r+f/ q(u, vr)fr.

We use that T € (0, 1) and Young’s inequality for n, y > 0 to deduce

2 2 4 4
IVeOr|“+¢ | |Vror|”+—= [ ¢r
r r & Jr
§(C(n)+1)/¢%+n/9§+'/q(u,ur)er
r r r

S(C(n)+1)y/¢§+nC/ IVr9r|2+C(n,y,F)+‘/q(u, vr)fr| .
r T T

For n sufficiently small, this inequality implies

2 ) 4 4
IVrorl“+¢ | |Vrerl”+ = | or
r r & Jr

s<C(n>+1>y/r¢#+C<n,y,r>+’/rq(u,vr)er .

Subsequently, we choose y sufficiently small to infer

1 2
—/lvr9r|2+8/ |Vrfpr|2+—/<ﬂ1{fc(ﬂ,%r)+'/C](M,UF)QF .
2 Jr r & Jr r

By the assumptions (2.25) on ¢ we can estimate the right-hand side in the above equation by

‘/r q(u, vr)6r

From Young’s inequality we deduce

/|9r||Ur|1/a<C/|9r| /|Ur| 5t <c<p>+p(/ 6 + /|Ur|2)

since =% > 1 < « > 1 and using equation (4.12) we obtain

0(+1
2
+ |§0r|2> .
r

Since u € R is a given constant, the estimates for the remaining terms are straightforward and
Poincaré’s inequality yields

2 ) 4 4
IVror|“+e [ |Vrerl"+— | ¢
r r & Jr

sC(n,V,F,p)+pC</
r

§C/ 1001 (1 + lul"/® + Jvr| %) .
I

8V9
5 vror

2
+/ |VF<PF|2)-
T
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Choosing p sufficiently small, we deduce the estimate (4.14). Estimate (4.15) now follows
directly from equation (4.12). U

Based on these two lemmas, we now proceed with the proof of Theorem 2.13.

Let T, : Z — Z be as before. By Lemma 4.1, T; is compact. By Lemma 4.2 and the Poincaré
inequality we have uniform a priori estimates in Z on all solutions to (4.13). The Leray-Schauder
principle [38, Theorem 6.A] (or for the Leray-Schauder mapping degree theory, [38, Chapter
13]) hence guarantees the existence of a fixed point of 7). This proves the theorem. O

4.2 Boundedness in time

We now prove Proposition 2.16, which is a corollary of the following lemma.

Lemma 4.3 Assume that Condition 2.14 holds. Then there exist constants C, ¢ > 0 which do not
depend on ¢ such that

d
E}-(U’ 9)<C—cF(v,¢) for all ¢ € (0, 00).

Proof We calculate
d
E]:(v,q)):—/ |VFM|2—/ |Vr9r|2+/9q(u, v) forall £ € (0, 00). (4.16)
I I I

The last term can be estimated by

‘/eqw,v) sc(/ |e||1+|u|'/“+|v|”“|)
I I
§C</ |9|+/|e||u|”“'+/|e||v|”“). @.17)
I r I

As before we find by Young’s inequality

/|9||v|”a<c(/ oI + [ 1! )

We note that 0%1 > 1 and hence conclude by Jensen’s inequality

/|9||v|”“<0/|6|“$' +C
/|9| :

where we have also used that v = %0 +

o1 [v|'/™ ca( 92)
/r"'”' 5()/r"

<p+1
2

pt1

. Since [T'| < oo, Holder’s inequality yields

a+l a+l
2a/

+c</|¢+1|2>2“.
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If we take into account that u(#) € R is uniformly bounded in 7 by Condition 2.14 and use Holder’s
inequality to estimate the remaining terms in (4.17), we arrive at

1/2 o o
2 2 2
/Feq(u,v) <(C </F|9|> +C(8)(/F|9|) +C2(/r|<p+1|) +Cs
1/2 ot ot
C@s 2 2 112 1.
< ()((/FIGI) +</F|e|) +(/F|¢+|) +>

We define 8 :=max {1, 41} < 1. Using |I'| < oo again and Holder’s inequality we arrive at

2° 2a

2 P 2 p
‘/req(u,w scw)((/rm) *(/r"”l') +1>,
'/Qq(u,v)
r

since B < 1. If we multiply equation (4.2) by ¢r = ¢ — f.. ¢ and integrate over I' we obtain

1 1
/Mfﬂr-l-—/@(ﬂr:é?/ |Vr§0r|2+—/ W (@)or.
r 2 Jr r e Jr

The left-hand side can be estimated by

1 g
/M‘Pr+—/9¢r§—/|vr<ﬂr|2+c/|VFM|2+C/|V1"9|2-
r 2 Jr 2 Jr r r

The double-well potential W fulfils W' (s)(s — m) > coW(s) — ¢; for ¢y, c; > 0. Thus the right-
hand side above can be estimated from below by

1 C .
8/ |Vr§0r|2+—/ W/(W)¢FZ</8|VF‘PF|2+_O/ W(€0)>—C~
r & Jr r & Jr

Both estimates imply

1
—/ |VrM|2—/|Vr9|2§—C </8|Vr¢r|2+—/ W(go))+é. (4.19)
r r r & Jr

Next we observe that

172 2
/O‘SIFII/2 (/ |9|2> §|F|+/I9|2§—f(v,<ﬂ)+c(l")-
r r r )

Thus by Poincaré’s inequality

- [z e ([ et + Fo) - e
r r
and consequently

1 I} -
—/|VFM|2—/ VoP < —C (/8|Vr<ﬂr|2+—/ W(¢)+/—|e|2)+c. (4.20)
r r r e Jr r2

which implies

< C(8)F(v,9)? +C, (4.18)
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Using (4.18) and (4.20), we deduce
%f(v, ) < COWF (v, 9)’ — CF(v, )+,
from (4.16). Finally Young’s inequality allows us to deduce
%f(v, ) =C—cF(v,9),
which finishes the proof. O

Proof of Proposition 2.16 The proposition is a direct corollary of the foregoing lemma. O

5 Convergence to the Ohta—Kawasaki equations as § — 0

We are now interested in the limit process § — 0 for the reduced model in the special case
q(u, v) = cu(1l — v) — cv. In the following we will show that, if we set o =6 — %Mr and send
8 to zero in (4.1)—(4.4), we arrive at the limit problem

00r = Arpur, (5.1
5 T 1
—ur =—¢Argr + -PrWi(er) — o, (5.2)
4 e 2

t
mﬂzﬁﬂ%izw, (5.3)

ﬁa:& (5.4)

which is a variant of the well-known Ohta—Kawasaki system which arises in the modelling of
diblock copolymers, see [28] and [11].

We emphasise that the system we recover in the limit § \ 0 for the reduced model differs
slightly from this system and in particular includes the time-dependent factor % in the
equation for . The function u is given as the solution to the ordinary differential equation (2.24)
and due to Remark 2.7, u is bounded for all times if

u(0) € [0, |B|~! M].

In particular, u(f) — uq, for t — 0o, where u, is the positive zero of the right-hand side in (2.24).

The main purpose of this section is the proof of Theorem 2.8. Before we begin, we investi-
gate the reformulation of the reduced problem (4.1)—~(4.9) in the non-equilibrium case g(u, v) =
ciu(l —v) — cpv.

5.1 A reformulation for the reduced model in the case ¢ = ciu(1 — v) — cyv

The explicit form of the exchange term ¢ allows us to eliminate v in the equations (4.1)—(4.9). In
particular, (2.18) reduces to an explicit ODE for u which does not depend on |, L v

Let (u, v, ¢, 1, 0) be a solution to the reduced model.

We use equation (4.9) to calculate

_ B 8, 1te
l%WMWM—qW)&w@+m£<ﬁ+ 2)
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Ite
2

Prqg(u,v) = —(cru(t) + c2) [f_; (9 - ]{ 9) +% ((p — f; (p)}

Thus we can rewrite equation (4.3) to read

where we have used that v = %0 + almost everywhere. This infers

8 1 S (cru(t) + cz) (cru(t) + ¢2)
Zat9r=AF9r—§AFMF— 1 (4) 2o — — (; 2

r»

effectively eliminating vr from the equation.

Moreover, equation (4.9) enables us to eliminate fr v in the equations for the mean values.

Summing up our findings, we obtain the system

0pr = Arpr onI" x (0,77,
0
pr = —eArgr + e\ Pr(9) — EF onT x (0, 7],
) 1 1) t t
—0,0r = Arfr — zArpur — () + C2)9r _lau+ C2)<PF onI" x (0, 7],
4 2 4 2
together with
A / (t) 2+ il / )+ M on (0, T]
— [ ut)=—— u c —c u c , T,
dt Jy 181 \ /s A ’
d
— =0 0, T
a ).’ on (0, T,
1) 1
—/9=M—/u—/ﬂ on (0, 7],
4 Jr B r 2
0
/ W= (8_1 W' (p) — —> on (0, T,
r r 2

(5.5)
(5.6)

(5.7)

(5.8)
(5.9)
(5.10)

(5.11)

which is an equivalent formulation for the reduced problem (2.18)—(2.22). We remark that (5.8)

follows directly from (2.24) if we replace the modified exchange term g by gq.
The proof of Theorem 2.8 relies on the following lemma.

Lemma 5.1 Let (u, ¢, v, u, 0) be a weak solution to the reduced model (2.18)—(2.22). Then the

mean value free parts (ur, ¢r, ur, 0r, vr) fulfil for all T < co

1 é
sup [/£|Vr€0r(f)|2 +/—W(€0(l))+/—9§(f)}
re,1) LJT 2 re r8

+ ”/’LF”iZ(O,T;Hl(F)) + ”91—‘”22(0’7';[_]1(]*)) S C(Ta g, CZ):

where C(7, ¢, c;) depends on the initial data but is independent of §.

Proof We multiply equation (5.7) by 6 and integrate over I” to obtain

5d , 1
37 16011720y = — . [Vror|” — 2 ). 0rprOr
§ (cru(t) + c2)
——(Clu(f)‘i‘cz)/@l%_L/‘PreP
4 r 2 r
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Furthermore, multiplying the equation
1 , 1
ur =—eArg + EPFW (@) — 591"
by d,¢r and integrating over I yields

1/8 9—/|v |2+d/ £ \Vrol + S W)
2rz<.0rr—rrltr thZF(p 8‘.0-

Substituting this into (5.12) implies

d & 1 )
= ~ Vil + -W -922—/ve2—/v 2
& [ rorer+ 2w+ gt | == [1vroci = [ 9o

—%(Clu(f)‘FCz)/elg—qu(g&/(ﬂr@r- (5.13)
r r

Since |u(¢)| < C for all ¢ € (0, 0o) and some C > 0 we deduce from Young’s inequality for 8 > 0

1)+ 1
—C”‘(; CZ/FWF §C<ﬁ/rcp12~+§/relg>.
1
=¢ (2/3 /"’F ﬁ/'wr'z)

We choose 8 sufficiently small to assure C(8) :=1— 8 % > () Thus, (5.13) leads to the inequality

Hence, Poincaré’s inequality implies

cru(t) + ¢z /
—— [ oror
2 r

d
dt

C
< —C(ﬂ)/r IVror|? - /F Veprl = (et + 2 /F it /r o
s C
== 19000 = [ Feuel = G v [ ooz [ W@ +Clo.e

£ 1 1)
~ |Vror* 4+ -w —62
1"|:2| ror| +8 (90)+8 1‘]

where we have used Young’s inequality with p > 0 in the second inequality.
By (4.19) we have

e 1
-C (/ |Vror 2 +/ |Vrll«r|2> < —/ |:§ |Vror| + —W(ﬂﬂ)] +C
r r r &

and for p sufficiently small we thus find

d [[e | 5 C(ﬂ)/
— ~ |\ Vror)? +-W —62 Vo> + / v
7 r[2| ror| +8 (<P)+8 r]"‘ | [+ |Vrurl?

€ 2 1 2
<—C(B,p,¢,c2) [/F 7 [Vrol”+ EW((p) + §9r} + C(p, &, B). (5.14)

We use the differential form of Gronwall’s inequality (see e.g. [13, Appendix B.2(j)]) to
deduce

e 1 1)
sup /|:§|Vr¢|2+gW(<P)+§912]§C,

t€(0,00) JT
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and therefore, after integrating (5.14) in time

£ 1 )
/r [5 |Vrer(T)1* + EWW(T)) + g@?(T)j|

T T
2 0 r 2 0 I

for all T < oo. This proves the assertion of the lemma. O

Based on this uniform estimate we can prove the main result of this section.

Proof of Proposition 2.8 We first observe that the solution 1% to equation (5.8) is bounded for
all times, see also Remark 2.7. Moreover, the equation is independent of § and the bound is thus
also uniform in 4.

By (5.15) we deduce 4§,

W e CX(Ty)

< (s,

< < C$§,, which yields for all
L2(0,T,L2(T"))

oy <
L2(0,T,L2(T"))

Vo

<4, 6

L2(0 TLZ(F)) ” at\y ||L2(09T,L2(F)) ’

Sn / 02 9,
I'r

ie. 8n8t01‘§" — 0 in the sense of distributions as §, — 0. At the same time, we can estimate
5,,8,91'3” uniformly in 8, since by (5.7) for all n € L*(0, T; H'(T")) we find

L2(0,T;H—1(I))
T s T s r 1 §
/ /8,,8,91-"17 / / Ve - Vi / / =Vruy - Vrn
o Jr o Jr o Jr2
T su(ciu® () +c2) s, Toraun(y+ce s,
— or'n f‘ﬂr n
o Jr o Jr

T
/ / 8,060
0 r

by Lemma 5.1 and the boundedness of u%(¢).

In particular, 8,3, is bounded in L?(0, T; H~'(T")). Since L*(0, T; H~'(I")) is a Hilbert space,
it is reflexive. Hence, there exists a weakly converging subsequence in L*(0, 7; H~(I")) and
some function x € L*(0, T; H’I(F)) such that 8,,8,91‘3” — x inL*(0, T; H’l(F)) as 8, — 0. Since
x must coincide with the vanishing distributional limit we deduce y = 0.

Exploiting equation (5.5), we deduce similarly that 8t<pl‘§” is bounded uniformly in §, in
L*(0, T; H~'(I")). As such, there exists a weakly converging subsequence 8,(,0]81’ — @r.

The bounds in Lemma 5.1 also infer the weak convergence of the mean value free functions
<pl‘i", 91‘2" and ,ufl’ in the reflexive space L*(0, T; H'(I")). Again, this convergence is meant up to a
subsequence.

Calculating the distributional time derivative B,gol‘z” in D'(0, T; H'(I")) shows d,¢r = ¢, i.e.
(after the extraction of a subsequence) we have

=<

+

- +

5

which implies

< Clnllzzor:mry »

o — @r in L2(0, T; H'(T)) N H' (0, T; H~(I")).
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The Aubins—Lions Theorem and Sobolev embeddings yield (pl‘i” — ¢r in 1F(0,T; L7(T")) for
every 1 <p <oo. Since |W'(s)| < C(Is]> + 1) for all s€ R, we obtain by the continuity of
Nemytskii operators

W' (@) — W'(gr) in L*((0, T) x T).

As a result we can pass the limits in the weak formulations of equations (5.5), (5.6), and (5.7).
We obtain for all n € L*(0, T; Hg (T'))

T T
/ (3t¢r,ﬂ>=—/ /VFMF'VFn
0 o Jr
T er T 1 T
/ /(Mr+—)ﬁ=5/ /VF‘pF'VFn+_/ /W/(ﬂl’r)??
r Jr 2 o Jr eJo Jr

r 1 /7 T ciu(t)+c
—/ /Vr(?r'vrn—l-—/ /VFMF'VFU=/ /Lfﬂrn
o Jr 2 /o Jr o Jr 2

We denote by o the auxiliary function o :=6r — % ur and find that the limit functions ¢r, 6r,
and ur are weak solutions to problem (5.1)—(5.4). O

(4]

(5]
(6]

[13]

[14]
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