Zeitschrift fiir Analysis und ihre Anwendungen
Journal for Analysis and its Applications
Volume 18 (1999), No. 1, 67-95

On Evolution Equations for Moving Domains

G. Prokert

Abstract. We introduce a general framework for the description of the autonomous motion of
closed surfaces which are diffeomorphic images of spheres. The governing surface motion laws
are in general nonlocal and lead therefore to nonlocal evolution equations for a perturbation
function on a fixed reference domain. Although this evolution equation is fully nonlinear,
the invariance of the problem with respect to a certain class of reparametrizations and the
corresponding chain rule allow a quasilinearization of the evolution equation. Hence, as far as
short-time existence and uniqueness of the solution and stability of equilibria are concerned,
the analysis of the problems is reduced to the study of their linearizations and the application
of known techniques for quasilinear Cauchy problems. Using a priori estimates and Galerkin
approximations in Sobolev spaces, both parabolic and first-order hyperbolic equations can be
treated. In the case of parabolic problems, the smoothing property of the evolution can be
proved.

This general approach can be applied to a broad class of moving boundary problems. We will
briefly discuss Hele-Shaw flow and Stokes flow driven by surface tension as well as classical
Hele-Shaw flow with advancing liquid boundary as examples for parabolic evolutions.

Keywords: Free boundary problems, surface motion laws, nonlocal parabolic evolution equa-
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1. Introduction

A well-known and successful approach in the analytic treatment of free and moving
boundary problems is the so-called direct mapping method (see, e.g., [1, 5, 7, 15, 17,
18, 26]). It is based on a correspondence between the unknown or moving domain and
a real-valued continuous function on the boundary of a fixed reference domain. The
original problem is reformulated as a problem of determining this unknown function.
This method is particularly suitable for moving boundary problems which have the
structure of a surface motion law, i.e. where the evolution of the moving boundary at
a given time is completely determined by the domain at this time. In this case, the
reformulated problem typically has the form of a nonlocal, nonlinear Cauchy problem
which can be treated in an appropriate fixed function space by a variety of techniques
depending on the particular situation. The properties of the solution to the Cauchy
problem such as existence intervals, uniqueness, and smoothness, can be immediately
translated into corresponding results for the original moving boundary problem.
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The main difficulty in this approach lies in the nonlinear and nonlocal character of
the occurring evolution equation. In many cases, these equations are “fully nonlinear”
in the sense that there is neither a semilinear nor an obvious quasilinear structure.
However, in an abstract sense one can speak about parabolic or hyperbolic problems,
depending on corresponding properties of the linearized problems, e.g. with respect to
coercivity or energy estimates.

In the case of parabolic equations, the problems mentioned above can be overcome
using the method of maximal regularity [3, 23]. However, the general results on fully
nonlinear equations provided by this theory are not completely satisfactory because
they do not yield a proof of the smoothing effect of the evolution, i.e. the fact that the
solution is a C°°-function in space for all positive times which is expected in a parabolic
evolution. Moreover, the application of the theory of maximal regularity imposes strong
restrictions on the choice of the function spaces which can lead to considerable technical
complications.

Loosely speaking, the proof of the smoothing property for fully nonlinear parabolic
initial value problems can be given by two approaches: One of them is embedded in the
framework of the maximal regularity method and uses additional symmetry properties
of the evolution equation (see [3, 4, 16]). The other one goes back to Eidel’man [13]
and is based on replacing the original evolution equation by a quasilinear parabolic
system which is obtained by differentiating the original equation with respect to the
space variable and using a chain rule which links spatial derivatives of the evolution
operator to spatial derivatives of its argument. In the case of nonlocal evolutions,
however, such a chain rule is itself an expression for certain invariances of the problem.
This approach has been applied to parabolic moving boundary problems in [18, 26] and
to a hyperbolic problem in [8]. Both methods for proving the smoothing effect share
two disadvantages: As they rely on symmetries, they are applicable only to problems
which have such properties (e.g. invariance with respect to rotations or translations),
and there are unnatural geometric restrictions that have to be imposed on the moving
domains (their boundaries have to be graphs over a suitable reference manifold).

It is the aim of this article to introduce a related general technique which avoids
both disadvantages for domains that are diffeomorphic to balls. The unit ball is chosen
as reference domain, and the evolution of the moving domain is represented, via a given
smooth diffeomorphism, by the evolution of a perturbation of this ball. The basic idea
is to consider the evolution of the perturbation as depending also on the diffeomorphism
[19]. This leads to a non-uniqueness in the sense that the same domain can be described
by a family of perturbations with corresponding diffeomorphisms. Clearly, the evolution
is independent of the choice of a representant in this family. This invariance property
implies a chain rule which can be applied for a quasilinearization in the way described
above. It has to be pointed out that it is of a purely geometric nature and holds
independently of invariances in the original moving boundary problem.

By this technique, the existence and uniqueness proof for short-time solutions of a
broad class of moving boundary problems can essentially be reduced to the derivation of
a priori estimates for the linearized problem in Sobolev spaces of sufficiently high order.
Using these estimates, one can give the proof by standard arguments via Galerkin
approximations. In the case of parabolic problems, the smoothing effect can be shown
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by a bootstrapping argument which is also based on the chain rule.

Finally, applications of the described approach to three well-known surface motion
laws are discussed which lead to parabolic evolution equations, namely, the problems
of Stokes flow and Hele-Shaw flow driven by surface tension and to classical Hele-Shaw
flow with advancing liquid and a general interior driving mechanism. It is intended
to describe applications that lead to hyperbolic evolution equations in a forthcoming

paper.

2. The evolution equation

We consider domain evolution problems of a rather general type, which can informally
be described in the following way: Given an initial domain ©(0) C RY and an operator
U which assigns to any (sufficiently smooth) domain Q a vector field on its boundary:

UQ): 00 — RY,

one looks for a parametrized family {Q(¢)} of domains €(¢), ¢t € [0, T], such that the
evolution is sufficiently smooth and the motion of the boundary hypersurface I'(t) =
00Q(t) is given by

Va(t) =U(E) -n(t)  on (D), (1)

where V,,(t) denotes the normal velocity of the boundary I'(¢) at time ¢, and n(¢) is the
outer unit normal field on I'(¢). Condition (1) arises naturally as kinematic boundary
condition in free boundary flows where U(2) is given as the restriction of the velocity
field of the flow to the boundary. In this context, it is simply a consequence of the
demand that the change from FEulerian to Lagrangian coordinates should be a diffeo-
morphism.

We restrict our attention to domains that can be obtained as diffeomorphic images
of a ball. This allows the following approach: Let

® € C¥(Bjs,RY) N Diff*(Bs, Q)

be a smooth diffeomorphism of the ball Bs = {x € RY||z| < 1+ } onto some domain
Qs = ®[Bs] C RN, 6 > 0. It is proved in [8: Lemma 1.1] that there is a map ¥ such
that for all s > &+

e L(H(SY), (H (Bo)"),
U(r+1) = 9, is a (global) diffecomorphism of By onto B, = 1,[By] if ||7||s is sufficiently
small, ¥y(x) = z, and
Yr(z) = (r(z) + 1)z for all z € SNV -1. (2)
By the definition
Q, = (I)[Br] =®o "pr[BO]

we introduce a one-to-one correspondence between the functions r € C(SN 1 (=6, 6))
and certain domains whose boundaries are sufficiently close to I'g = 0€.
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In order to reformulate our domain evolution problem as an evolution equation for
a function on a fixed domain of definition, we describe the moving domain by

It is not hard to see that this description implies the evolution equation

_ o U[®,r] o), - v(r)

F=F(®,r)= () n SNV-1 (3)

for r, where
v(r) = v(r) ot(r), o(r) denotes the outer unit normal vector field on B,
n = v(0) = idgn 1 is the outer normal vector field on SV—1!
®* denotes the pull-back of a vector field by ® from 052, to B,

and

V1D, 7] = U((® o ,)[S™ 1)),
The initial condition that complements (3) is given by ©(0).
In order to obtain an equivariance property for F', we choose a basis {Q1,...,Q ( N)}
2

of the linear space of all skew-symmetric (IV, N)-matrices and define for any 6 € R( 3)
the rotation around the origin

Sy =@ .. e (5T, (4)

Lemma 1 (Equivariance of F). For any 0 € R( ) and any r € C(SN-1,(-46,9)),

F(®,7)0 S =F(®o Sy, ro0Sy).

Proof. As a consequence of the definitions and of (2),

no Sg = 59 on (5)
v(r) o Seg = Sgov(roSy) (6)
(A S = Sp 0 ¢roSg- (7)

Hence, because of
q’°¢r059 :¢OSGO¢TOSG

we have
(@09 )[SV] = (® 0 Sp 0 WPros, ) [S™ ]
and thus
Ul®,r] =U[® o Sg,r 0 Sp).
Consequently,

Q*U[®,7r] = T® o U[®,r] 0 ®
=Sp08, ' 0oT® ' oU[®,r]0oP0Sg08,"
:5’9oT(tboSg)_loU[@oSQ,roSQ]o@oSgosg_l
:Sgo((I)oSQ)*U[@oSQ,ToSQ]059_1.
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Combining this with (5) - (7) one gets

O*U[®,r] 0o th. 0 S - v(r) 0 Sy

noSy-v(r)oSy
_ Sgo((I)oSg)*U[(DoSQ,roSQ]o,S’G_losgoqprose - Sgov(roSy)
B Spon-Sgov(roSy)

F(®,r)0Sy =

= F(®o Sy, 7m0 8Sp)

and the lemma is proved B

The core of our problem is the investigation of the operator
f:V — H (SN

defined by
f@,7)=F(®oSy,r),

where V is a sufficiently small neighborhood of 0 in R(%) x H s+d(§N-1) The positive
integer d denotes the order of the considered problem.

3. An example: Stokes flow with surface tension

As a first step, one has to establish smoothness properties of f. This has to be done
separately for any considered domain evolution problem, i.e. for every U. In this section,
we will give a proof for the analyticity of f in the case of so-called Stokes flow driven by
surface tension [18]. The methods used there can also be applied to the other evolution
problems which will be discussed later. Therefore, the proof of Lemma 2 below will also
serve as a model for these other applications where our attention will be restricted to
the necessary changes and to new aspects.

As a preparation for the discussion of the Stokes flow problem, we introduce the
bilinear operator

®: R2) xRY RV

by
i—1 N
(a®b)z :ZCLK(j,i)bj - Z aK(i,j)bj (Z: 1,...,N),
j=1 j=i+1
where

K:{(i,5)1<i<j<N}—{1,....(3)}

is an arbitrary but fixed bijection. Moreover, we define the (g ) -vector-valued differen-
tial operator rot, acting on differentiable N-vector fields, by

(rot v) gk (5,5) = Oiv; — Ojv; (1<i<j<N).

Clearly, for N = 3 we essentially recover the usual concepts of the vector product and
the curl of a vector field.
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Let U(2) be given as the restriction to 0 of the first component of the solution

(u,p) € (H* (Q))N x L2(2) to the following elliptic boundary value problem describing
Stokes flow driven by surface tension forces (see, e.g., [18]):

—Au+Vp=0 in 2 )
divu=0 in Q

T(u,p)n=rn on dQ » (8)
Joudz =0
Jorotudz = 0. J

Here x denotes the ((IN —1)-fold) mean curvature of 92 (with the sign chosen such that
K is negative if Q is convex) and T (u, p) is the stress tensor whose coordinates are

(T(U,p))ij = 81‘113' + (9jui — péij.

It is shown in [18] that for sufficiently smooth  (8) is uniquely solvable, hence U is
well-defined. More precisely, we have the following result.

Lemma 2 (Analyticity of f for Stokes flow with surface tension). Let U be defined
by (8) and s > ME2. There is a neighborhood V of 0 in R ) x HL(SN=1) such that
fece(V,H*(SV)).

Proof. The embedding H5+2 (B,) — C?(By) yields that for small r € H5*1(SN-1)

we have 1), € Diff? (Bo, By) and consequently ®g, = ®o Spo1), € Di{f2(Bo, Qg ) where
Qg » = g [Bo]. Defining

u(@,7) =U[® o Sy, 7] 0 Py r

we have )
Sy TO1(2(Setr (£)))u(8,)(§) - v(r)(§)
n-v(r)(§) ’
and transforming (8) to By by means of the diffeomorphism ®g , yields that u(f,r) is
the first component in the solution (u,p, A) of the operator equation

F(0,7)(€) =

0
U 0
LO,r) |p| =|&O,r)n0,7r) |, (9)
A 0
0
with
L:V — L(X,,Y,)
where

X = (Hs+%(BO)>N XHS_%(BO) x (RN XR(I;])>
Y,

3 N 1 N
(HS_E(BO)) x H*%(By) x (H*1(SV=1) x RY x R(?)
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and L is given by

—Agru+ Vorp+ A
U divg ,u
L®O,r) |p| = | Tor(u,p)n(®,7) + A2 @ n(0,r)
A fBO udet Adx
5, roterudet.Adz

with A= [31], A € R¥ | A, € R(2), and

(Agru); = a?'0;(a™ Opuy;)
(Vo,rp)i = a’*9;p
divg ,u = a’*0ju;,
(To.(u,p))i; = a9 Ou; + aFOpu; — péi;
(rote,ru) K (i,j) = akiﬁkuj — a® opu;
[Alij = [A(6,7)]ij = [D®g,,]s; = 0D 0 Sg oty - [Selas - O}
a’ =a"(0,r) = [A7"]...

ij
Moreover,
’17,(9, ’I‘) = ’ﬁ,[an’r] o (I)g’r
K)(e, ’I‘) = k[agg,r] o @977.
where 7 and % denote the operators that assign to a closed (sufficiently smooth) surface
its outer normal vector and curvature, as functions valued in RY and R, respectively.
For any function g € C*(Bj), the Cauchy estimates

< Cpap 0! CI*

«
||a g||HS+%(B0) —_ 1,8,6

holding for all multiindices «, together with the Banach algebra property of the space
H 8+%(B0), imply analyticity of the superposition operator u — g(u) from a small
neighborhood of the identity in (HS"'%(BO))N into H*2(By). Using this and the

Banach algebra property of H st3 (By) as well as the analyticity of the mapping 6 — Sp
we find .
A€ C¥(V, (H* 2 (By))V*N).

By assumption, .A(0,0) = D® is invertible in the Banach algebra (H*tz (Bg))N*N. In
any Banach algebra, the set of invertible elements is open and the inversion is a locally
analytic operation, hence it follows that

al € C(V, H**% (By)). (10)

Introducing arbitrary local coordinates {z;} on a subset W C S™~1 having smooth
boundary one finds that n = n(6, r) satisfies the system of equations

H((@,T‘),n) =0, (11)
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where

H:VxHW))YN — (HW)N

is given by

0 .
Hi((ear)an) = Oz (((I)] 0Sgo ¢r)|W)nJ
i O} .
= 0k ®? 0 S o Pr|w - [Solwi - L (i=1,...,N—1)

Hy((0,7),n) = |In||” - 1.

Due to the well-known restriction theorems for Sobolev spaces and the Banach algebra
property of H*(W) we find H € C*(V, (H*(W))"). Moreover, we clearly have

H((0,0),n[0%20] 0 @) = 0, (12)

i.e. (11) is solvable at (0,0), and the fact that ® is a diffeomorphism implies that
the Fréchet derivative of H with respect to the second argument at ((0,0),7n(0,0)) is
bijective. Hence it follows from the analytic version of the Implicit Function theorem
(cf. [27: Chapter 8]) that there is a unique n* € C¥(V, (H*(W))N) satisfying (11) and
(12). As (11) characterizes n(f,r) up to the sign, we find in W

n(0,r) =n*(0,r) ((0,r)e V).
Using partitions of unity, we conclude by standard arguments
ne C¥(V,(H*(SN"1)N). (13)

Together with (10) and the Banach algebra property of the spaces Hs™3 (Bo), Hs 2 (Bo)
and H*~1(SN—1) this implies

LeC¥(V,L(Xs,Ys)). (14)

Furthermore, on any sufficiently smooth hypersurface I' C RV, the mean curvature
k can be characterized by the equation

kn = ArX,

where n denotes again the outer normal vector field on I' and Ar denotes the Laplace-
Beltrami operator on I', which has to be applied componentwise to the embedding
function

X:T —RN

that assigns to each point of T' its coordinates in RY. For a proof of this see, e.g., [11:
Section 2.5/Theorem 1]. Consequently, in local coordinates {z;} we have on W

k(0,7r) = % aii (gij%((@k 0Syo 1/)T)|W)> nk(0,7),
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where
g=g(0,r)=detG(0,r)
0 0
[G(0,7)]ij = 8—331,((@'“ 0 Spo wr)\w)a—%(@’“ o Sg o) lw)

g7 =g"(0,r) = [G(O,1) 1], -

In the same way as above, using the regularity of ®, the Banach algebra property
of the spaces H*(SN~1) and H*~}(SV~1), and the fact that the mapping g — g~ 7 is
analytic near any go on H*~1(SN~1) if gy is positive and smooth one obtains

K € cv (‘/’ Hs—l(sN—l))

and therefore
kn € C¥(V,H*"1(SN71)). (15)

Finally, it follows from results on the regularity of (8) (see [18]) that L(0,0) is a
homeomorphism from X onto Y;. From this, (14), and (15) it follows by the analytic
version of the Implicit Function Theorem applied to (9) that

we C¥(V,(H**3 (By))N).

The statement of the lemma follows from this by the Banach algebra property of
H*(SN~1) and the fact that

v e ¥ (V' (H (SN1)N) (16)

where V' is a sufficiently small neighbourhood of 0 in H**1(SV~1). Note that (16)
follows from (13) by choosing ® to be the identity and setting 6 =0 1

4. Quasilinearization by equivariance

The equivariance property of F' which was shown in Lemma 1 will enable us to prove
a chain rule for the (in general nonlocal) operator f, i.e. an equation that links spatial
derivatives of f(¢,r) on one hand to Fréchet derivatives of f applied to spatial deriva-
tives of r on the other. This chain rule will be used to identify a quasilinear structure
of the operators that assign to r spatial derivatives of f(¢,r), even if the operator
r +— f(p,7) is fully nonlinear.

We do not attempt to give the most general formulation possible but one which is
oriented at our applications. In this section we will assume

f ek (v,H* (SN ) (17)

with s > sg, d > 0, K € N (or “K = w” denoting analytic dependence), V' a neigh-

borhood of 0 in R(2) x H*+4(SN-1). (Clearly, the example of Stokes flow given in the
previous section fits into this frame with K = w, s = &2, and d =1.)
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Consider the natural representation U of the Lie group SO(N) of rotations around
the origin in RV on the spaces H°(SNV~1), o > 0, given by
Ulg)lp=¢oyg

for all g € SO(N) and all ¢ € H°(SM~1). By standard arguments, one can show
that U is strongly continuous. Moreover, let us denote by D; the generators of the
one-parameter subgroups t — U(e~*?s). With the usual multiindex notation, we define

Hon(SN 1 ﬂ DDa
[a|<n

which is a Banach space under the norm given by

[ullon = Z [D%ullo

lo|<n
It follows from [14: Theorem 3.17] that
Ho,n(SN—l) o~ Ha+n(SN—1) (18)

with equivalence of the respective norms.

In the following, let ; denote the canonical projection of R(2) x H*+4(SN=1) onto
its first component.

Lemma 3 (A chain rule for f). Let |a] = n < K and suppose that (¢,r) € V and
r € Hot4An(SN=1) Then f(p,r) € H**t"(SN1) and

D% f(p,7) = f'(¢,7)[xalep), D]

+ D, Cﬁ,kf(k)(@;'f')[(Xﬂl((P),DrBlT),...,(Xﬁk(gp)7DﬂkT.)}
(B,k)eTr

+ Y CarafF ()

(éak7l)€1—2

x (8, (9), D7), - (g (9), DPr), (R ka1 (9),0), -, (R (), 0)|

where
Ilz{(ﬁ,k)‘QSkS‘@Lé:(ﬁl,,,Bk),ﬂl‘l‘+ﬂk:a},
0<k<la|-3,1<I<|a|—k—2 }

1, = k1
i {(é ) é:(ﬁlaaﬂk)7‘ﬁl++Bk‘§‘a|_2

and X, Xp k1,5 € C° ((m1[V], R 2)).

Proof. By the Inverse Function Theorem, there is a neighborhood W of 0 in R¢ 2)
such that the restriction of the mapping 6 — Sy to W acts as a smooth diffeomorphism
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of W onto its image W’. The inverse of this diffeomorphism will be denoted by S—!.
By taking V sufficiently small one can arrange that S, o Sy € W' for all ¢,6 € m1[V].
The mapping

T: (m[V])?— W

defined by
T(p,0) = S™1(S, 0 S5)

is smooth, and for any ¢ € m1[V]| we have that T'(¢, ) € m[V] for sufficiently small 6.
Hence, by Lemma 1 and the definition of f,

f((P,"") oSy = f(T(307 0)’T ° SG)

for 6 sufficiently small. Differentiating this equation with respect to 6; at 8 = 0 yields,
for r € HsHAF1(SN-1),

oT

D;f(o,7) = £'(,7) [%@,omﬂ} | 19)

This equation is valid for all j and the right side is in H*(S™~1), hence f € H®1(SN-1)

= H*t1(SN-1). Thus, the lemma is proved for |a| = 1. Taking the k-th order Fréchet
derivative (kK < K — 1) on both sides of (19) and writing %(w, 0) = e;j(¢), one finds

D; f® (0, 7)[(01, 7)), - - -, (9, )]

— fD (o 1) [(191, h), .., (Ox, i), (e;(9), Dyr)
k
+> P (p,r)
=1

x [(191,h1),...,(ﬁl_l,hl_l),(e;(w)wl],pjh,),(191_1,h,_1)...,(%hkﬂ
+ > f9(p,r)

(jaﬂvﬁ) GIS

|Gy Gy by ), (D (@)W V1], 0)|

(20)

with

1

IN

I3 = {(j727ﬁ)

k_laZ:{Vla"'an—l}aﬁz{/J'la"'a,uk—j-l—l}}

<J
Up {1,...,k},u1<...<yj_1,,u1<...<,uk_j+1

N

(and obvious modifications if j = 1, i.e. v is empty). (20) is proved straightforwardly
by induction over k. The proof of the lemma can be given now by induction over |c|.
Suppose the assertion holds for all multiindices o’ with [o/| =n—1 < K —1 and choose
an « with |a| = n. Then D® = DjDO" for an o' with |o/| = n — 1. Applying the
induction assumption and (20) yields the assertion for o
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Clearly, our interest is in the evolution (3) for fixed @, i.e. in the nonlinear Cauchy
problem

i = p(r) = f(0,7) } (1)

r(0) = rp.
Assumption (17) and Lemma 3 yield the following key results on the operator p.

Lemma 4 (Properties of p). There is a neighborhood W of 0 in H*(SN—1) such
that:

(i) (Regularity).
p c CK—n (W N Hs—i—d—i—n(sn—l)’Hs—i—n(SN—l))

and p is bounded from WNH*+t4+7(SN=1) to H3t"(SN=1) for all non-negative integers
n<K.

(ii) (Analyticity). If K = w, then
p c Cw(Wﬁ Hs+d+n(SN_1),Hs+n(SN_1))

for alln € N.

(iii) (Weak sequential continuity). For all non-negative integers n < K, p is weakly
sequentially continuous from W N HS+a+7(SN=1) ynto Hs+n(SN-1),

(iv) (Quasilinearity of D* o p). For any multiindezr o with 0 < |a| < n < K there
is an operator Go € CE=" (W n Hstrtd=1(SN=1) Hs(SN=1)) such that

D%p(r) = p'(r)[Dr] + Ga(r) (22)
satisfying for all v € W N H*T7(SN=1) and arbitrary ¢ > 0 the estimates

IGa()lls < Con (IITllZ4n4a-1 +1) (23)
1Ga(r)lls < ellrllstn + gsme(llrlls+as1) (24)

where gs o : Ry — Ry is a monotone increasing function.

Proof. The smoothness results in (i) and (ii) are immediate consequences of the
chain rule in Lemma 3 with ¢ = 0 and the norm equivalence (18). The same is true for
the boundedness result if K is finite. For K = w, the boundedness of p follows from
the fact that (17) implies the boundedness of all Fréchet derivatives f(*)(0,r) on m1[V]
with values in L((H*T4(SN-1))k Hs(SVN~1)).

(iii) follows by standard arguments from the boundedness of p and the compactness
of the embeddings H° (S™V~1) — H*(SN-1) for 0 > s (cf., e.g., [18: Proof of Lemma
7/(i)]).-

To show (iv), we use that

F'(0,7) [(xa(0), D*r)] = p'(r)[D*r] + f'(0,7)[(xa(0), 0)].
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Thus, we find (22) with

Ga(r) = 1(0,1)[(xa(0),0)]

+ ) Cerf®(0,7) (Xﬁl(o)ﬁﬂlr)’_._,(Xﬂk(OLDﬂkr)}
(B,k)€L1

+ Z Cg7k7lf(k+l) (0,7)

(évkal)ezz
x (8, (0), DP1), ..., (xp, (0), Dr), (R 10,1(0),0). - (R k,04(0), 0)]

and the definition of Z; and Z, as given in Lemma 3. Note that G, (r) can be expanded
in a sum of terms whose H*(S™~!)-norm can be estimated either by a constant C,, or
by Cp||7||ls+d+n—1 or by a product of the form

Cll7||s+d+by - ||T||S+d+bk

with £ > 2,1 < b; < n—1 and 25:1 b; < n. Estimate (23) follows from this by
applying the interpolation inequalities
b b;

J
TR Sy b1t +bp_
I lls+d+b; < CsllTllhgint’ ||7‘||s+al1 o

for j =1,...,k — 1. To show (24) we note that there is a ( > 0 depending only on n
such that ;

5+d+bj§(8+d+n—6)%+(s+d+%)(1—gﬂ),

hence
b 1 b

-2
[lls+ato; < Csllrllyarn—clirllosgs

The estimate follows from this by application of the interpolation inequality

||"'||S+d+n—C < €l||7'||s+d+n + Cer||7]] s 44

with &’ > 0 sufficiently small i

5. Linearization

It is clear from the results of the previous section that the study of the linear operator
p'(r) is essential for the analysis of equation (3). At first, we will discuss a ”change of
coordinates” for our problem.

For the description of the linearized evolution problem, it is more appropriate to
choose I'y = ®,(SV~1) as fixed reference manifold and to consider small perturbations
of 'y in normal direction. This approach leads to the following additional definitions:
There is a neighborhood U of 'y in RY such that there are a 3 > 0 and a smooth
diffeomorphism

CF I‘0X(—S,g)—>U
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given by B B B

O(&,n) = &+ nn(f),
where  denotes the outer normal vector field on I'y. We denote the inverse of ©
by ©~' = (8,d). It is straightforward to check that for smooth r with ||7|c1g~-1)
sufficiently small, there is precisely one function R € C°(I'y) defined by

R(r)(EQ¢r(€)) = d(®y,(€)) (€ SV (25)
and that R(r) depends smoothly on r. Note that R(r) describes the perturbed domain
Q, with respect to the coordinates in U given by O, i.e.

The evolution (3) can therefore be described equivalently by

R =p(R)
and it is our aim to express p'(r) with the help of p'(R(r)) which can be calculated more
straightforwardly.

The relation between p and p is given by carrying out the differentiation of R(r)
with respect to ¢ which yields

A(R(r)) = R'(r)[F] = B'(r)[p(r)]-
Calculation of the Fréchet derivatives on both sides gives

R (r)[¢'(r)[R]] + R"(r) [, p(r)] =P (R(r))[R'(r)[A]], (26)
and it remains to calculate the Fréchet derivatives R/(r) and R (r). This can be done
by differentiating both sides of (25) with the result (in arbitrary local coordinates)

R () [H(E24,(6))
— (€, r(€)) Rg(f) (204, (€))h(€) + T(EDY, (€)) - DO((hy (E))n(E)(E)

_ (e, r(@)$<am (€DR(E) +7(E r(EDR(E),

(27)

where a’,y € C® (SN_1 X (=9, 5)) As @ is a diffeomorphism, we have
7(£,0) =1(@(¢)) - DR(E)n(€) > 70 >0 (€ SV).
Further differentiation of (27) yields

R"(r)[h, k](Ey,(€)) = o (¢, 7‘(5))%(R'(T)[h])(mwr(&))k(&)

+ 0 (€, 1(6)) (R (r) [K]) (B4, (€))h(€)
o¢’

+ 2 a6 () 20 (ma, (€)n(©k(E)
T o€

0’R(r)

o8 g"

—a? (&,7(€))a"(€,7(¢)) (E®er(£))R(£)K(E)

+ D e r@)mre).

r
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Combining this with (26) and (27) we find for r = 0

7 (0)[h] = %aﬁ*ﬁ’(o)[aﬁ*_lvh] +1[h] + xh, (28)

where ¢ = ®|gn—1 € Diff*°(SN=1,Ty), I is a first-order differential operator on SN~1
corresponding to a smooth vector field and x € C*(S¥~1). Based on (28) we show
that under suitable assumptions the coercivity of p'(0) implies coercivity of p’(0). For
this purpose, we specify the scalar products which are used on H*(SV~1) as

(u,v)o = / uv dw and (u,v)y = (A%u, A%0)y,
SN-1
where
AU:(I—ASN71)% (O’ER),

and Agn-1 is the Laplace-Beltrami operator on SV—1. Tt is well-known that A” is a
well-defined, L?-self-adjoint pseudodifferential operator of order ¢ on S¥~! which maps
real-valued functions to real-valued functions and that the scalar products defined above
generate the usual topology on H?(SN~1). Consequently,

A% € Lis(HY (SN, H=7(SN7Y))  (teR).

In an analogous way, scalar products (-,-)'° are defined on the spaces H°(I'g), using
the operators Af = (I — Ap,)# that have analogous properties.

Lemma 5 (Coercivity of p’'(0)). Let s € R be fized. Suppose that p'(0) = A+ K
where A is a pseudodifferential operator of order d > 0 and

_d—1
3

K € L(H* 7 (Ty), H* ™7 (Ty)).

If A satisfies

(Au,w)T < —clull™,” + ClluT®  (ue HF4Ty)) (29)

d
S+§

with constants ¢ > 0 and C > 0, then there are (different) constants ¢ > 0 and C > 0
such that

(0 (O)[A], h)s < —c B2, a + ClIRIZ (b€ HTF(SNTT)). (30)

Remark. It is clear that assumption (29) is equivalent to an analogous inequality
for 7'(0).

Proof of Lemma 5. We have

(O] W) = (267 A6 3ok + (S0 K6 9o+ L)+ (o),

and estimate the terms on the right separately.
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As h— xh € L(H*(SV~1)) we have (xh, h)s < C||h||2. Note that (I +*)h = 6h,
where [* denote the L2-adjoint of [ and § € C*°(S™~1), hence | + I* € L(L?(SN~1))
and A®l — IA® is a pseudodifferential operator of order s on SV—! hence Al — [A® €
L(H*(SN~1),L*(SN~1)). Thus

(Uh], h)s = (A®U[R], A®h)o
— (IA*h, A*R)o + ((A%1 — IA®)h, A®R),
= L((1+1")h, AR, + (AL — IA%)R, A°h)
< C|lnlz.

As v is smooth and positive and ¢ is a smooth diffeomorphism, we have h — ~h €
Lis(HF57 (SV=1)) and ¢* € Lis(H*H 5 (To), HF*5 (SV=1)). This implies, by an
interpolation inequality,

(%gb*ch*_l’Yh, h)s = (A‘% %¢*K¢*_1vh7 A%h) .

< ChI2, o (31)
< ellhll?, 4 + CellhlP

with arbitrary € > 0.

By a transformation of the integration variable, we have

u,v)o = M%QS*_luau%QS*_lv F07
0

where 4 is a smooth positive function on I'y representing the “change of the surface
element”. Using this, one calculates

(o)
_ <<%¢*A¢*-1,YI_ ¢*A¢*‘1)h, h)s
n <(AS¢*A¢*_1 B qS*AqS*_lAS)h,ASh)O
To
+ (b A= Aph) A pd g T AR)

- S -8, .5 * — S PO
+ ((AR2A = ANRD)ud 6 AR, ApSpd 9* T A%R)

S

o]

+ (AA;S %¢*—1A5h,A;;u%¢*—1A8h)

- (5 (oot A )

+ (AT (WA - 9 AGTIADR AT R
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a1 T U = R A
+(AFO2 (WA — Apd)g*ASh, ApT pb gt TIA h)o

_d-—1 Ry ~ r
* (Aro T ARSA = AN ¢ TN AL B gt 1Ash)so

x—Llj s —s 1 x—1,s
+ (AR AR, At 6T A%h)

—elAR G AR g+ CIAGE 6 AR 4+ ORI, e
—c|lhlls; g + C RIS,

IN

IN

where we have used that, due to the commutator properties of pseudodifferential oper-
ators,

—¢*A¢* T = ¢t AT e L(HOTE (SV), B (SV)

ASG*Ad* ™ = p* Ad* A 6£(HS+_ gN- 1) H——(SN 1))
pIA—Ap € L(HT

ArJA— AN € E(H 7 Hs__(l‘o)),

furthermore ) . .
ARS 2 d* AT € Lo (H T2 (SV7Y), HoT2(Iy)),

and the interpolation inequality
113112 2
hll,y o < ENBIZ, 4 + CsIA)
with sufficiently small €. The assertion follows by combining the above inequalities and

choosing ¢ in (31) sufficiently small i

The following abstract lemma provides a general result concerning generator prop-
erties of a linear operator satisfying a coercivity estimate in a scale of (real) Hilbert
spaces.

Lemma 6 (Generator property). For s € R and d > 0 let
A€ L(H*H3I(SN-Y), Ho+E (SVL))
ﬂ,C(Hs+d(SN_1) H‘S(SN—].))
mE(Hs—i-%(SN—I) s——(SN 1))

satisfy estimates

3 —
(Au,u)ypg > cllullig = Cllulll, s (uwe HF2Y(SYT)

(Au, u)s > cllullf, ¢ = Cllullf (v € H*F4(SNT))
with constants ¢ > 0 and C > 0. Then A € H(H*T4(SN=1), H5(SN™1)), ie. —A,

considered as an unbounded operator on H*(SN~1) with D(—A) = H*t4(SN=1), is the
generator of a holomorphic semigroup on H*(SN™1).
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Proof. We fix an arbitrary real w > C, define A = A 4+ wI, and show below that

(i) A e ﬁis(ﬂs+d(SN_1),Hs(SN_1))
(ii) Re[Az,z], > 0 for all z € H*T4(SN~1)¢ and |[Im[Az, z],| < CRe[Az, 2], for all
z € Hs+d(SN_1)(c
where [-,-|; denotes the usual scalar product in the complexified space H S(SN-1)¢
to which A is extended in the natural way. As (i) holds for all real w > C, we

have that {A € R|A < 0} C p(A) for any such w. The estimates (ii) mean that
the numerical range of A is contained in a sector of the right half complex plane
whose opening angle is smaller than 7. By [24: Proposition VII.3.2] this implies
A € H(H**tI(SN-1),H*(SN-1)) and therefore by a well-known perturbation result

also A= A—wl € H(H*T(SN-1), H3(SV-1)).
To show assertion (i), consider the operator

J: HS(SN—].) N (Hs—l—d(SN—l))/

given by
(Ju,v) = (A_%U,A%U)S+%
which is easily shown to be an isometric isomorphism. Our assumptions imply JA €
E(Hs+d(SN_1), (H5+d(SN_1))’) and
(JAu, u) = (Au, Ueyd > cllull? g (ue Hs"'%d(SN_l)).
Hence, by a density argument,

JAu, u) > cl|lul|? uwe H3TH(SN-1)),
s+d

and thus JA € L;s(H*T4(SN™Y), (H*+4(SN~1))’) by the Lax-Milgram lemma. This
implies assertion (i).

To show assertion (ii), we estimate for arbitrary z = u +iv € H*T4(S¥-1)¢ with
u,v € H3H4(SN-1),

Re[Az, 2] = (Au, u)s + (Av,v)s > ¢ (||ull?, 4 + [|v]|>,4) >0
2 2
and - - -
[Im[Az, 2] | < [(Au,v)s| + [(Av, u)s]
< || Aull,_allvlly4 g + | A0]l,_alull,ye
< Clullyy s oll 2
< C(||U||i+% + ||’U||§+%)
< CRe[Az, 2],

and the lemma, is proved B
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6. Solvability of the nonlinear problem

We will show short-time solvability of the evolution problem (21) using a rather classical
method of a priori energy estimates for adapted scalar products (-, -)s. given by

(U’7U)s,n = Z (Dau, Da’l))s.

la|<n
Note that the norm || - ||s,, given by
lullsn = ()5

is a norm on H*t"(SN—1) that generates the usual topology (cf. (18)). Throughout
this section, we assume d > 1 and K = w. (If K is finite, then the results obtained
below hold only for n < K.)

Lemma 7 (Local a priori estimate).

(i) (Parabolic equations): Suppose (17) with s replaced by s — % and (30) hold.
Then for alln > d

(p(r); o < Csn (2, +1)  (rewnHFHP(SNY)).
ii) (First-order hyperbolic equations): Suppose d =1, (17), and
(ii) (
('([R) B)s < CsllRll;  (re W, he HFH(SYTY)). (32)
Then for alln > 1
(p(r),m)sn < Csn (713, +1)  (reWwnHH(SNTY)).
Proof. Using (22), we decompose

(p(r)ar)s,n = Z (Dap(r)aDaT)s

la|<m

= (p().1)s+ Y. ((/@)D1], D7) + (Galr), Do), )

1<|al<n

and estimate the terms on the right separately.
To show (i), note that due to (30) for all » € W and all h € H*+4(SN-1)

(p'(r)[R]; B)s = (' (0)[A], B)s + ((p(r) — £'(0))[R], ),
< =Bl g + ClRIS + [ (' (r) = ' (@) B[] ,_ 1Bl 4
< =c[|Rll3; 4 + ClRIE,

s—i—%
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if W is chosen sufficiently small. Consequently, using (24) with s replaced by s — %

b

(p(r);)s,n < —ellDr|3, g + Clirllgy o) + 1Ga(m)ls—glIrllss a4
2 2 2

1<]al<n
< —cllrl3 g in + Conlrllegm +ellrllyy gy + Clirllasgin
2 2 2

< CS,n(||7'||§+n + 1)

if € is chosen sufficiently small.

To show assertion (ii), we use (32) and estimate (23). This yields

0))sn < D (Collrl ) + 1Gal) sl 4101) < Can(lIrlEn +1).
1<]al<n

Thus the lemma is proved i

Based on these a priori estimates, we are able to show an existence result for the so-
lution of problem (21). For T > 0 and X a Banach space, we will denote by C,, ([0, T], X)
and C! ([0, T], X) the spaces of weakly continuous and weakly differentiable functions
u: [0,T] — X, i.e. the functions for which (p,u) € C([0,T]) and {(p,u) € C*([0,T))
for all ¢ € X', respectively.

Theorem 1 (Short-time existence of solutions). Let the assumptions of Lemma 7
(i) or (ii) be fulfilled. There are constants € > 0 and T > 0 such that for alln > d and
all

ro € Bo(e, H*F(SN 1) n H* (V7))

there is a solution
r € Cy([0,T), Ht™(SN=1)) nC ([0, T], H T 4(SN 1))

of problem (21) satisfying r(t) — ro in HST*(SN=1) ast — 0.
There is at most one solution of problem (21) in

c([0,T), H*+4(SN=1)) n L ((0,T), H*+29(SN-1)).

The existence result can be proved by a Galerkin approximation as in [21: Proof of
Theorem A]. For the details of this as well as for the uniqueness result we refer to [18:
Proofs of Propositions 1 and 2] or [26: Proof of Theorem 1] where the same abstract
result is proved in the context of special applications. We emphasize that the choice
of ¢ and T is independent of n, i.e. the smoothness of the initial datum is preserved
during the evolution, even if the initial datum is small only in a weaker norm.

For parabolic equations, however, one expects a smoothing effect of the evolution.
More precisely, the following result will be shown by a bootstrapping argument.
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Theorem 2 (Smoothing property for parabolic equations). Suppose
—p'(O) c ’H(Hs+d+1(SN_1),HS+I(SN_1)) N H(HS—}—d(SN—l)’HS(SN—l)).
Then there are numbers ¢ > 0 and T > 0 such that for any solution
re C'([0,T), H*tH(SN-1))
of problem (21) that satisfies 7(0) € B (e, H*T4T1(SN=1)) we have
re C*((0,T], COO(SN_l)).
Proof. It is sufficient to show that
re C'((0,T],C=(SN1)). (33)
Indeed, this implies » € C*((0,T], H**?*¢(SN=1)) for any k € N, and using the fact
that p maps W N H3+t74(SN-1) smoothly into H*+U=14(SN-1) for j > 1 we get from

#(t) = p(r(t)) that r € C**1((0,T), H*t*4(SN-1)). As k is arbitrary, this implies the
assertion.

If € and T are chosen small enough, then p/(r(t)) — p’(0) is small in
E(Hs+d+1(SN_1), Hs+1(SN—1)) N E(Hs+d(SN—1)’ HS(SN_I)),
hence, by a well-known perturbation result,

—A(t) = —p'(r(t))
c H(H8+d+1(SN_1),HS+1(SN_1)) N H(Hs+d(SN_1),HS(SN_1))

for all t € [0,T]. We choose § € (0,T), v € (0,1) and a strictly increasing sequence
{6k} C (0,6) arbitrarily. To show (33) we prove

DPr e C* ([0, T), H¥H(SN1)) n C7 ([6k, T, H TSN 1)) (181 <k) (34)

by induction over k € N. For k = 0, (34) holds by assumption. Suppose now (34) holds
for kK = n. This implies

r € C'([6n, T), HF"TH(SN 1)) N CY ([6, T], H¥FHH(SN).
We pick an arbitrary o with || = n + 1 and set v = D®r. By Lemma 3 we get that

u € CH([6,,T), H*(SN 1)) satisfies

= A{t)u+ f(t) } (35)

u(0p) = Dr(6n)
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where, by our assumptions,

At) = p'(r(t)) € C7 ([0, T], L(HSH(SNY), H* (SN 1))
nCw([(sn’TLE(Hs—l—d—i-l(SN—l)’Hs+1(SN—1)))
f(t) = Galrt)) € CT([6n, T), HTH(SV)).

A standard result on non-autonomous linear parabolic equations (see, e.g., [23: Theorem
6.1.4] for a stronger result) yields

u e Cl ([6n+§n+1 ,T],HS(SN_I)) N C’Y([5"+§"+1,T],Hs+d(SN_1)).

In particular, as d > 1 we have u(%) € H**t1(SN-1). Applying the same argu-
ments to the initial value problem

= At)u+ f(t) }

u(6n+gn+1) _ Da,r,(5n+gn+1)
yields
D%r € O ([8psn, T), H*F (SN1)) 0 C7 ({8, T, H 4 (SV1)

which completes the induction proof il

7. Applications

The abstract framework given in the previous sections reduces the analysis of problem
(21) (as far as short-time existence is concerned) to the verification of (17) and the
study of the linearization p’(R). In the case of parabolic problems, the aim is to show
the validity of the assumptions of Lemma 5 for s > so. Then Lemmas 6 and 7/(i) are
applicable, and thus Theorems 1 and 2 hold.

Our first applications are extensions of the results obtained in [18, 26].

7.1 Stokes flow driven by surface tension. We return to the example considered
in Section 3. Lemma 2 shows that in the situation described there, (17) is satisfied
with K = w and d = 1. It remains to consider the linearization p(0). Straightforward
calculations that have been carried out in [18] give

7 (0)[h] = nT BnArp,h + Lih + Loh,

where Lo € L(H®*(I'g)) for s > sg = M, L, is a first-order differential operator
) 2
corresponding to a smooth vector field, and

[NeY)

Be L((H?To)N, (H?(Lo))N)
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is given as By = u|p, where (u, p, A) is the (uniquely determined) solution of the Stokes-
Neumann problem
—Au+Vp+A =0 in Qy )

divu =0 in Qg

T(u,p)n+ A2 @n = on Iy
fgouda: =0
fﬂorotuda: = 0.

-~

(36)

It follows from the general theory of elliptic systems that
A= nTBnApo + Ly

is a pseudodifferential operator of order 1 for which the coercivity estimate (29) can be
shown either on the basis of the weak formulation of (36), using Korns second inequality
(see [18: Section 5]) or by explicit calculation of the principal symbol and application
of Gardings inequality.

Summarizing our main results and using a compactness argument again, we obtain
the following theorem.

Theorem 3 (Well-posedness and smoothness of the boundary for Stokes flow
driven by surface tension). Let U(Q) = u|pq where u solves problem (8), 5 > s >
So = % + 2. There are constants € > 0 and T' > 0 depending only on ®, s, and s such
that for any

ro € Bo(e, HF?(SN™1)) n H*F3 (V1)

there is a unique solution
reC([0,T), H*3(SY=1)) nC*([o,T], H*T*(SN1))
of the initial value problem (21). Moreover,
re C>((0,T),C®(SN°1))

and if ro € HS*"(SN=1) for an n € N, then r € C ([0, T], Ht"(SV71)).

Remark. Here as well as in the following applications, the smoothness of the initial
perturbation rg is chosen high enough to obtain existence, uniqueness, and smoothness
of the solution at once. This is not an optimal choice if one is interested in existence of
solutions only.

7.2 Hele-Shaw flow driven by surface tension. The following moving boundary

problem can be discussed in a completely analogous manner: Let U () = Vu|gq where
u is the solution of the standard elliptic boundary value problem

(37)
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where £ is defined as in Section 3. This is a formulation for the so-called (one-phase)
Hele-Shaw flow problem with surface tension. In the case N = 2, it occurs as a model for
the motion of a blob of liquid confined in the thin gap between two plane parallel plates.
For N = 2 and N = 3 it also describes the motion of phase boundaries by capillarity
and volume diffusion in metallurgy [25]. For N = 2, global solvability in time has been
shown in [10] for initial data near the equilibria which are given by the balls. Moreover,
exponential stability of these equilibria is proved. Short-time solvability results for the
moving boundary problem in the case where €(¢) is a perturbed halfspace in R? are
established in [12] and, in a more general situation including also the influence of sources
and sinks, in [22]. A corresponding two-phase problem is discussed in [9]. Furthermore,
the linearization of the one-phase problem is briefly discussed in [2].

Our analysis is in many aspects similar to the one given in [15], where the theory
of maximal regularity in little Holder spaces is used to show existence, uniqueness, and
C*°-smoothness of solutions for a related problem where 0€2(¢) consists of a fixed and a
moving component. Due to the analytic setting, some parts of the proofs are consider-
ably more involved than the ones given here. As pointed out above, we generalize the
results of [26].

Using the well-known regularity results for (37) and the same perturbation argu-
ments as in the proof of Lemma 2, one shows that (17) holds with d = 3, K = w, and
§> 89 = % The linearization has been carried out in [26], it yields

p'(0) = ApNAr, + Lo,

where Ly € L(H®*+2(Ty), H*(I'y)) and Apy is the so-called Dirichlet-Neumann operator

on €2y which maps ¢ to the outer normal derivative Apyy = g—z where u solves

Au=0 in QO
U= on 0%.

Again, the general theory of elliptic equations yields that A = ApnyAr, is a pseudod-
ifferential operator of order d = 3, and the coercivity estimate (29) is shown in [26:
Lemma 8]. (Alternatively, it can be obtained by calculation of the principal symbol and
Gardings inequality also in this situation.)

Summarizing, we find the following result.

Theorem 4 (Well-posedness and smoothness of the boundary for Hele-Shaw flow
driven by surface tension). Let U(S2) = Vu|sq where u solves problem (37), § > s >
So = g + 2. There are constants € > 0 and T > 0 depending only on ®, 5, and s such
that for any

ro € Bo(e, H*H(SV™1)) n H**7(SV1)

there is a unique solution
re C([0,T], (SN nC ([0, T), H* (SN 1))
of the initial value problem (21). Moreover,

re C*®((0,T),C>*(SN1)),
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and if ro € H*™(SN=1) for an n € N, then r € C([0,T], H*+t"(SN-1)).

7.3 Classical Hele-Shaw flow. To describe the classical Hele-Shaw flow problem, we
consider the elliptic boundary value problem

38
v=>0 on 0f). (38)

—Av=f inQ }
In order to include various interior driving mechanisms, as distributed sources and sinks,
point sources and sinks, as well as multipoles of arbitrary order, we allow a very general
right-hand side, namely, f € £'(Qy), i.e. f is a distribution with compact support in
p. This implies that in general v € D’(p). Outside supp f, however, v is represented
by an analytic function, and thus the Dirichlet boundary condition makes sense if 02
is near 0€)y. As before, the motion of the domain is given by U(2) = Vu|sqa. The
condition for well-posedness which has to be imposed on f is

)
% >0 on A9 (39)

for the solution vg of problem (38) with Q = Q. This means that we consider a situation
in which the liquid domain is everywhere advancing. By the strong maximum principle,
(39) is automatically satisfied if f is a positive measure, as in [6, 20].

We set ¢ = G x f where G denotes a fundamental solution of the Laplacian. The
function g is analytic outside supp f. Setting u = v — g we have U(Q) = V(u + g)|aq
and

(40)

Au=0 in Q
u=-—g on 0f).

Transforming (40) from Q = Qy, to By yields

L0, r)u(0,r) = [( 0 ] ,

—go®g,)|gn-1

where

* * —1
U(O, 7") = UuOo (I)g,,r = @;,TU and L(O, 7-) — |:(I)9,TA((I)9,T) :| .

TI‘SN71

The mapping (0,7) — (—g o g ,)|sn-1 is analytic from a small neighborhood of 0 in
R(2) x H*(SN-1) into H*(SN~!) for s > 5. By arguments similar to those in the
proof of Lemma 2, we conclude that (17) holds for s > % and d = 1.

To calculate p'(0) we perform a change of coordinates as in Section 5 and find

(R)*9))Ir, - 7(R)
v(R) ’

B(R)(u(R) +



92 G. Prokert

where

R) = u(0,r(R)) o &'
n=1(0)
B(R)v= (V(voy(R)™)) op(R),

the mapping R — r(R) denotes the inverse of the mapping r — R(r) defined by (25),
and ng denotes the outer unit normal field on 9. Note the ¢ (0) = idg, and hence

((09)~1)'(0) = —(99)'(0),
where 91 denotes the Jacobian of ¥. Consequently, we find by straightforward calcula-
tions
B'(0)[h] = (%' (0)[1] - V) oV = V o (¢ (0)[1] - V) (41)

and, using that @I(O)[h]\po = hn,

PO = L 5(0) + g)h — - (5 (0)[A] - V(0)) + - (& (O)[1])
+ (V(m(0) + |I, -V (0)[h].

It remains to calculate @' (0)[h] from

R = | e ]

<

where
L(R) = [I;Ei)} and P(R)v= (A(voyp(R)™1)) op(R).

By similar calculations as for (41) we find

P'(0)[h] = (¥ (0)[h] - V) o A — Ao (§' (0)[1] - V)

and thus
@O = ~ZO OO | ) | +207 | 5, ]
_ 20 [AE@ O vE©)
= L(0) [ —g%h ]

because L(0)~ [glr | =u(0) and the first term in P’(0)[h]u(0) vanishes. Therefore

@' (0)[h] = ¥ (0)[A] - Va(0) + wlh],
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where w = w[h] solves

Aw =0 in QO
_ dg  0u(0)
(8B, gy,
Thus we obtain, writing vo = @(0) + g|q,,
_ O0vg 0%vg _
/ _ _Jv 7
p (0)[h] = Apn ( o h) + T2 h + Vg -7 (0)[A], (42)

with Apn as defined in the previous subsection. Apy is known to be a pseudodifferential
operator of order 1 on the manifold I'y, and therefore the commutator properties of
operators of this kind yield

0
mm=—§%bN+D+K (43)

where K is a pseudodifferential operator of order 0 on I'yg and D = Vv, -7/(0) is a first-
order differential operator corresponding to a smooth vector field on I'yg. This implies
that the operator D 4 D* is given just by multiplication with a smooth function, and
consequently we have

(D + K)u,u)® = (2D +D*) + K)u,u),° < Cllulld  (ue H'(To)).  (44)

Elementary arguments based on the Green formula and the Poincaré inequality show
that
(Apnu,u)e® 2 cllul? = Cllull®,  (u€ H'(Tv)) (45)

with a constant ¢ > 0 depending on I'y only (see [26: Equation (4.2)]). Combining (39)
and (43) - (45) we find
@ Ok 5 < ~c [k} +ClIRIE, (b e HTo)),

and by the commutator property o' (0)Af — A 7'(0) € L(H*(To), H(Iy))

(@ ()[R, h)s® < —cllbll2, +C LRl (he H*F(o)).
Hence the assumptions of Lemma 5 are satisfied with d =1 and A = —%A pN + D.
Summarizing, we find the following result.
Theorem 5 (Well-posedness and smoothness of the boundary for Hele-Shaw flow
with advancing liquid front). Let U(Q2) = Vv|sq where v solves problem (38), § > s >

Sp = % + 1. Suppose that (39) holds. Then there are constants € > 0 and T > 0
depending only on @, f, s, and s such that for any

ro € Bo(e, H*T2(SN™1)) n HEF3(SN 1)
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there is a unique solution
re C([0,T], H*t3(SV ")) nC ([0, T), H*?(SN 1))
of the initial value problem (21). Moreover,
re C>®((0,T),C®(SN™1)),

and if ro € H*"(SN=1) for ann € N, then r € C([0,T], H*+ (V1))

Remarks. The results of this subsection can be seen as a generalization of the
results in [6, 20] with respect to the driving mechanisms. Our result are weaker in
the sense that we do not prove analyticity of 0€Q(t) for ¢ > 0. Note, however, that
(in contrast to the earlier results mentioned above) we do obtain smoothness of the
evolution of the interface in time.

The linearization (42) corresponds to the results which are obtained in [2: Lemma
2.1] in a somewhat informal manner and a slightly different analytic setting. Further-
more, the condition (4.i) for (linear) well-posedness of a Hele-Shaw type problem given
in [2] corresponds to our condition (39). This condition is sharp in the sense that the
linearized operator loses its coercivity if (39) is violated. For corresponding results in a
different geometry, see [17]. Note that, by the strong maximum principle, the condition
on the function b in Theorem 1.1 there implies the validity of a condition like (39) on
the moving component of the boundary.

Acknowledgments. The author is indebted to Prof. J. Escher and Prof. M.
Gilnther for a lot of fruitful discussions.
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