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ANALYSIS OF A TWO-FLUID TAYLOR-COUETTE FLOW
WITH ONE NON-NEWTONIAN FLUID
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ABSTRACT. We study the dynamic behaviour of two viscous fluid films confined between two concentric cylinders
rotating at a small relative velocity. It is assumed that the fluids are immiscible and that the volume of the outer
fluid film is large compared to the volume of the inner one. Moreover, while the outer fluid is considered to have
constant viscosity, the rheological behaviour of the inner thin film is determined by a strain-dependent power-law.
Starting from a Navier—Stokes system, we formally derive evolution equations for the interface separating the two
fluids. Two competing effects drive the dynamics of the interface, namely, the surface tension and the shear stresses
induced by the rotation of the cylinders. When the two effects are comparable, the solutions behave, for large times,
as in the Newtonian regime. We also study the regime in which the surface tension effects dominate the stresses
induced by the rotation of the cylinders. In this case, we prove local existence of positive weak solutions both for
shear-thinning and shear-thickening fluids. In the latter case, we show that interfaces which are initially close to a
circle converge to a circle in finite time and keep that shape for later times.
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1. INTRODUCTION

Taylor—Couette flows describe the dynamics of viscous fluids confined between two concentric cylinders. By
the end of the 19th century, M. Couette experimentally observed that the fluid flow is steady when the relative
velocity of the rotating cylinders is small and the gap between the cylinders is small compared to their radii.
This is the so-called Couette flow. In 1923, G. I. Taylor proved mathematically that the Couette flow becomes
unstable as soon as the relative angular velocity of the cylinders exceeds a certain critical value [|37]. The more
the relative angular velocity of the cylinders is increased, the more turbulent becomes the behaviour of the flow.

There is a rich literature dealing with the dynamics of one single Newtonian fluid between two concentric
rotating cylinders, both in the mathematical and the physical literature, c.f. [4,/10412}33,34]], to mention only
a few contributions. Much less has been done for the two-fluid Taylor—Couette flow. The dynamics of two
immiscible Newtonian fluids in a Taylor—Couette geometry has been studied in [33|] with a combination of
analytical and numerical methods. In particular, the stability of the flows for different ranges of viscosities,
densities and surface tensions of the fluids in the absence of gravity is considered. The particular setting in
which one of the fluids is localised in a thin layer is considered in [32]] for the case in which both fluids are
Newtonian.

In the present work, we formally derive a model for the dynamics of the interface separating two immiscible
viscous fluids between two concentric cylinders, where one of the fluids occupies a rather thin layer and is
characterised by a non-Newtonian rheology. We also study rigorously the well-posedness of the resulting model
and the long-time asymptotics of its solutions.

Two physical assumptions are crucial for the derivation of the model. First, as in [32], we assume that the
dynamics of the two-fluid system is described by a small perturbation of the Taylor—Couette flow for one single
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fluid confined between two cylinders. Second, while the outer fluid is assumed to be Newtonian, the inner fluid
is assumed to be a non-Newtonian fluid with a strain-dependent viscosity u. We consider the setting in which
the inner cylinder is at rest, while the outer cylinder rotates at a fixed angular velocity.

Originally, the dynamics of both immiscible fluids are described by a Navier—Stokes system in which grav-
itational effects are neglected. For different regimes of the surface tension and under the assumption that the
Reynolds number is small enough to avoid the aforementioned Taylor-instabilities, we study the formal as-
ymptotic limit of a vanishing thickness of the inner fluid film. To this end, we apply the so-called lubrication
approximation which has been used extensively in the literature on fluid mechanics, c.f. for instance [31]. We
also refer the reader to the papers [[15,|17] for rigorous mathematical results concerning the derivation of the
classical Newtonian thin-film equation, taking as a starting point the Navier—Stokes equations.

The evolution equation that we derive and study in this paper has the general form

1
0,h+ 0y h2/ zw(ﬂ+zh(a9h+a;h))dz)=0, t>0,0€S"'=10,27], (1.1)
0

for the thickness h = h(t,0) of the thin strain-dependent fluid film which separates the thicker Newtonian fluid
from the internal cylinder. We assume that the non-Newtonian fluid has a general strain-dependent viscosity
u=u (TChaI || Du| ), where u is the velocity field of the inner non-Newtonian fluid, Du = %(Vu + V(u)T) is the

corresponding symmetric gradient and || Dul| = 4/tr(|Dul|?). Moreover, 7, is the characteristic time of the
non-Newtonian fluid, i.e. it can be thought of as a characteristic value of the strains for which the nonlinear
effects in the viscosity become relevant. The key assumption in the derivation of (I.I)) is that the function
s+ u(|s])s, s € R, is strictly increasing. Then, the function y in (I.1) is defined by means of u/(,u(lsl)s) =5
for s € R. It can be seen in the derivation of (I.I)) that the evolution of the interface separating the two fluids
is driven by the combined action of surface tension, of the shear stress induced by the rotation of the outer
cylinder, and of the characteristic stress of the non-Newtonian rheology. We are interested in the interaction of
these forces and on their influence on the structure of the evolutionary equation for the thickness A of the non-
Newtonian fluid. Different scaling limits for these three effects are encoded in the function y and the parameter
B, respectively.

We first comment on the choice of the function y. If the effect of surface tension is comparable with the
characteristic stress of the non-Newtonian fluid, we can derive and study (I.1)) for general smooth functions y .
If either surface tension dominates the characteristic stress of the non-Newtonian fluid or vice versa, we chose
the function y such that

1=
p

w(s)=|s|»s, seR,p>0, (1.2)

in order to allow for an appropriate time scaling.
We mention that the definition of y in (I.2)) does also correspond to the case in which the function y charac-
terising the strain-dependent viscosity of the non-Newtonian fluid is given by

u(lsh=1sl”"', seR. (1.3)

Fluids whose rheology is defined by are called Ostwald—de Waele fluids. The parameter p denotes the flow
behaviour exponent. These fluids are Newtonian if p = 1. For p > 1 the corresponding fluids are called shear-
thickening as their viscosity increases with increasing shear rate. Conversely, if p < 1, the viscosity decreases
with increasing shear rate and the fluids are called shear-thinning fluids.

The parameter f in (I.I)) measures the ratio of surface tension and shear forces induced by the rotation of the
cylinders and plays a crucial role in our analysis.

In the regime in which the surface tension, the shear stress induced by the rotation of the outer cylinder,
and the characteristic stress of the non-Newtonian fluid are of the same order, we have that f > 0 is a positive
constant that depends on the radii of the two cylinders, their relative velocity and the characteristic viscosities of
the two fluids. In these cases the derivation of (I.1) is valid for general smooth functions u and y, respectively,
under the sole assumption that the map s — u(|s|)s, s € R, is strictly increasing. Using center manifold theory,
as developed for instance in [[18},30], we prove in this paper that solutions to behave, for long times, after
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a suitable rescaling of the variables, in a manner analogous to the solutions in the Newtonian case (4 = 1 and
w(s) = s or p=1) in which (I.1)) reduces to the equation

2
a,h+09<%>+09(h3(00h+03h)) =0, 1>0,0€5". (1.4)

Equation is studied in [32], where the authors observe the same asymptotic behaviour for initial interfaces
close to a circle. In particular, it is shown that in the Newtonian case the solution is globally defined and the
interface approaches quickly a circle which is initially not concentric with the rotating cylinders. For larger
times, the center of this circle spirals towards the common center of the cylinders as time tends to infinity. The
equation (I.4) has also been obtained in [20] describing the motion of a single thin fluid layer evolving on the
exterior of a solid cylinder.

By a straightforward adaptation of the methods used in [32], we prove in this paper that solutions to (I.1]
feature the same asymptotic behaviour as solutions to (I.4). More precisely, we prove that if the interface is
initially close to a circle in H'(S'), it is globally defined and converges in H'(S') to a circle at rate 1/t which
is not concentric with the rotating cylinders. However, the center of this circle spirals at rate 1/ \/; to the common
center of the cylinders as time ¢ tends to infinity.

If either surface tension effects dominate the effects of the characteristic stresses of the non-Newtonian rheol-
ogy or vice versa, we have that y is given by (1.2). For both settings we study the case when the effects of surface
tension dominate the shear effects due to the rotation of the cylinders. This corresponds to the asymptotic limit
f — 0, and we obtain the evolution equation

1-p

0,h+9, <h(9)%' 0ph(6) + 0, h(0)| * (aeh(0)+agh(9))> =0, t>0,0eS". (1.5

In this regime, the effect of the shear forces induced by the rotation of the cylinders is negligible and the whole
dynamics of the interface is driven by the combination of surface tension and the non-Newtonian rheology of
the thin fluid film.

We prove local existence of positive weak solutions to (1.3) for general positive initial data for both shear-
thinning and shear-thickening fluids. Moreover, in the shear-thickening regime (p > 1), we show that if the initial
interface is close to a circle, there exists a global weak solution of (I.3) with the property that it converges to a
circle in finite time t* < co. The proof is based on the derivation of a differential inequality for a certain energy
functional which implies that the energy drops down to zero as t — ¢*. The main obstruction in the proof of the
global existence result is the possibility of the interface touching the interior cylinder, i.e. to have min A (¢,-) =0
at some positive time ¢. In this paper, we consider only solutions of positive thickness £ since we are interested
in the analysis of the stability of circular interfaces. In the shear-thinning case p < 1, we expect the solutions to

(L.5)) to approach asymptotically a circle as t — oo with a correction given by the power-law @(t_ﬁ ). However,
since the techniques required to obtain this result differ much from the ones used in this paper, we do not consider
this case here.

Thin-film equations the solutions of which allows for film rupture have been extensively studied in the liter-
ature, c.f. [5}/7,|14L[23]], to mention only a selection. Global well-posedness for non-negative initial data has first
been proved in the seminal paper [7]]. This topic has additionally been pursued in [8]], where the authors also
study numerically the existence of singularities in finite and infinite time. The existence of global in time weak
solutions to (I.4)) which allow for film rupture has been studied in [28] for a cylindrical geometry.

We remark that the surface tension forces tend to drive the interface towards a circular shape. On the contrary,
the shear induced by the rotation of the cylinders has the tendency to generate ’fingering’ and to form interfaces
which differ much from a circular interface. In this paper, we consider only situations in which, for large times,
the contribution due to the surface tension dominates the contribution due to the shear induced by the rotation
of the cylinders. Therefore, for large times the interfaces behave asymptotically as a circle.

Note that when the shape of the interface becomes close to a circle, then the surface tension forces, reflected
in the term (dyh + 03 h), do no longer yield a considerable effect on the dynamics. Therefore, for sufficiently long
times, the parameter f reflecting the shear stress induced by the rotating cylinders gives the main contribution to
the deformation of the interface. Consequently, for large times the solution behaves always as in the Newtonian
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case, with a viscosity coefficient depending on . This indicates in particular that, when the shape of the interface
becomes close to a circle, then the model with § = 0 is not a good approximation anymore. Moreover, even if
the interface is not close to a circle, the term (dyh + ag h) induced by the surface tension vanishes at some points.
Near those points, the effect of the term g, reflecting the shear forces, becomes the dominant one. Consequently,
this might lead to small localised effects in the solution and to the creation of boundary layer regions in which
the shear stress is dominant. However, these questions are addressed in future works.

The evolution equations (I.1)), respectively (I.5), belong to a class of non-Newtonian thin-film equations with
strain-dependent viscosity. Similar equations have been studied in different settings for instance in [2}[3}211[22}
25]]. In [3]], the authors consider a single thin film occupied by a power-law fluid. The governing equation is

2p+1 I=p
a,h+ax<hp7 o3h| 7 >=0, t>0, x€QCR. (1.6)

Note that this equation is very similar to the equation (1.5) with § = 0, except that in the nonlinearity
depends only on the third-order derivative, instead of (d,h + dgh). The authors use a two-step regularisation
scheme to prove global existence of non-negative weak solutions to (I.6) for general non-negative initial data.
The papers [2] and [25] deal with an Ellis thin-film equation instead of a power-law thin-film equation. This is a
constitutive rheological law for shear-thinning fluids which combines a power-law behaviour with a Newtonian
plateau, cf. [29,38]]. In [2f], the authors analyse a class of quasi-self-similar solutions describing the spreading
of a droplet, whose thickness £ is determined by the equation

L=p
P

d,h+0, <h3 (1 + (haih

>a§h>=o, t>0,xEQCR. (1.7)

For these solutions the presence of the non-Newtonian rheology plays a fundamental role removing the well-
known no-slip paradox which arises for Newtonian fluids in the presence of contact lines. However, the non-
Newtonian terms become negligible except in a small region close to the contact lines. In [25]], the authors prove
local existence of strong solutions to (I.7)) in the case p € (1/2, 1), in which the coefficients of the highest-order
terms depend only Holder continuously on the solution.

For two-phase thin-film equations we refer the reader to the works [9,|13}24] dealing with the Newtonian
case. Moreover, a wide variety of two-fluid viscous flows in many different geometrical settings is described
in [19].

The introduction is closed by a brief outline of our work. In Section [2] we use lubrication approximation
to formally derive the evolution equations (1.I) and (1.3), respectively, for the interface separating the strain-
dependent thin fluid film from the Newtonian fluid film. At the end of the section, we discuss the different
asymptotic limits, reflected in the choice of the function y and the parameter §. The resulting evolution equations
are analysed in Sections [3]and [d] More precisely, the asymptotic limit # = 0 is treated in Section[3] In Section
we prove local existence of positive weak solutions in the shear-thinning as well as in the shear-thickening
regime. In Section [3.2] we prove, for initial interfaces close to a circle, the existence of a global weak solution
of (I.5) with the property that it converges to a circle in finite time. Finally, in Section ] we study the equation
for f > 0 of order one. We use center manifold theory, to prove the aforementioned convergence to a circular
interface for long times.

2. PHYSICAL MODEL AND DERIVATION OF THE EQUATIONS

In this section we describe the physical setting of our problem and derive the evolution equations (I.I)) and
(L.5) for the interface separating the two fluids. These evolution equations, which contain a parameter f that can
take the value § > 0 and f = 0 in different asymptotic limits, are analysed rigorously in the subsequent sections.

2.1. Navier-Stokes system for one Newtonian and one non-Newtonian fluid. We consider two immiscible
fluid films confined between two concentric cylinders rotating at different angular velocities. More precisely, we
denote by R_, R, > 0 the radius of the internal and external cylinder, respectively, both cylinders being centered
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at the origin. The hydrodynamic behaviour of the two fluids can be described by the Navier—Stokes equations

p (87 +(@ V)i~ ) ==Vp+2V- (A (D7 [)D &) in Q@
o, (ﬁ; (@t - V)ﬁ+> = —Vp* + u, Al in &, () @.1)
V-iit=0 in Q, (%),

where ii*(7, X) = (a=(, X), 5% (f, X)) denotes the velocity field at time 7 > 0 and position X € R?, j* is the pressure
and p, > 0 is the density of the inner (-), respectively outer (+) fluid. The fluid next to the internal cylinder
is assumed to be non-Newtonian with a shear-dependent viscosity fi_(|[D"@"||) > 0. Here D" &~ = %(Vﬁ_ +

(Vﬁ‘)T) denotes the symmetric gradient of the velocity field @~ of the inner fluid and ||1~)_ﬁ‘ | =V tr(|D" @ |?).
We assume that the shear stress is monotonically increasing in the shear rate, i.e. the function s — u(s)s is
monotonically increasing on R. The fluid next to the external cylinder is assumed to be Newtonian with constant
viscosity . > 0. In order to describe the spatial position between the two cylinders we use polar coordinates
& = (%,2) = (rcos#,rsinf) € R%. Thus, denoting by d > 0 the average height of the inner fluid film and by
h(z,0) > 0 the function defining the interface, the regions filled by the respective fluid may be described by

Q_()={XeR*:R_<r<R_+dh({0)}
Q,(H={XeR:R_+dh(,0)<r<R,}.

Note that we assume the function A(7, 8) being strictly positive, i.e. the interface of the two fluid films cannot
touch the inner cylinder. A sketch of the problem setting may be found in Figure|[T}

@

FIGURE 1. Taylor-Couette flow for two fluids

The Navier-Stokes system (2.1) is complemented by the following boundary conditions. We suppose that the
internal cylinder is at rest, while the external cylinder rotates counterclockwise at angular velocity @ > 0. More-
over, we assume that the fluid velocities @ of the two fluids coincide at the respective cylinders with the angular
velocities at which the respective cylinder rotates. That is, we have the boundary conditions

=
Il

- =0, X € 0By (0)
ﬁ+ = a)(—iz,il), X c aBR+ (0)

Moreover, we assume that at the interface dQ the normal velocities of the fluids coincide with the normal velocity
V, of the interface and the tangential velocities of the fluids coincide, i.e.

i -i=0t-n=V, %€iQ
i -t=1at-t, % € 0Q.
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Finally, denoting by £%(il, p) the stress tensor of the respective fluid, we require the tangential stress balance
condition and the normal stress balance condition to be satisfied at the interface Q. These conditions read

t(22-2)-Aa=0, %x€Q
i(22-2)-n=yk, xeoQ.
Here, we use the notation i and t for the normal vector pointing from the region Q_ occupied by the inner fluid

to the region Q + occupied by the outer fluid and the tangential vector at the interface, respectively. Furthermore,
K denotes the mean curvature of the interface and # is the constant surface tension.

THE DIMENSIONLESS NAVIER-STOKES SYSTEM. In this paper we assume that the rheology of the non-
Newtonian fluid is given by a viscous coefficient u_ (7 [[D™u~||) = pgfi_ (7epe, [P 07| ). The function s — u_(s)
is a function that can describe very complicated nonlinear behaviours. The parameter 4 is the characteristic
viscosity of the fluid when 7, [D”@"|| is of order one. Moreover, the parameter 7, is the characteristic time
of the non-Newtonian fluid that must have unit of time for dimensional reasons. Under this assumption on ji_ we
have that the viscous stresses are given by pgfi_ (Tehar [[D”07||) = 22 A7y D~ ), where A(A) = u_(||A]DA

Tenar char
with A € M;,53(R). Note that the order of magnitude of these ViSCOUhS stresses is % if oy |
one.
We now rescale the original variables in order to obtain the above Navier—Stokes system in dimensionless
form. To this end, we set

|ﬁ_ﬁ_ || is of order

~ N ~ 4 St v R
X:i’ t_a)[’ ui: u , pi: p = y , —i’ ;1=—+
R wR_ pL®*R? PR3 @? R_ R 02
5 .
pP_ p+a)R_ - _ 1 . S Ho
p=—, Re= , ,u_(rllD u ||)=—,u_(1'char||D i ||), T =Ty ®, MH=—.
p+ /’l+ Ho /'l+

Consequently, € > 0 is the dimensionless thickness of the inner fluid film. By Re > 0 we denote the Reynolds
number which defines the ratio of inertial to viscous forces.

The external characteristic time 7 is induced by the relative angular velocity of the rotating cylinders. Observe
that the system is now scaled such that the internal cylinder has radius 1, while the external cylinder has radius
n and rotates with angular velocity 1, c.f. Figure[2l Note that the non-dimensional quantities p,Re, 7, and u
do not have indices.

@

FIGURE 2. Taylor-Couette flow with a thin-film layer near the internal cylinder (in non-
dimensional units)

With this change of variables, the original Navier-Stokes system (2.1]) becomes
p(ur+@ - Vyum) ==Vp + 2V (u_(rD7u")D7u") inQ_(1)
(uf + @t - Vyut) =—Vp*+ LAut inQ, (1)
Vout=0 in Q, (1),



NON-NEWTONIAN TWO-FLUID TAYLOR-COUETTE FLOW 7
where the regions Q_(7) and Q_ (?), filled by the inner, respectively the outer fluid, are now given by

Q_(={xeR} 1<r<l+eh0)}
Q,(N={xeR% 1+eh(t,0)<r<n}.

The dimensionless boundary conditions read

-

u =O, X e aBl(O)
ut = (_x29xl)’ Xe aBr](o)
u -t=ut-t, X € 0Q

u -n=ut-n=V,, x€iQ
t(Z*-27)-n=0, x€0Q
n(Zt-37)-n=yx, x€0Q

L

2.2. Taylor-Couette flow and thin-film approximation. As already mentioned in the introduction we are
interested in the case in which the volume of the liquid film €_(#) next to the internal cylinder is rather small
compared to the volume of the film Q_ () next to the external cylinder. Mathematically this corresponds to the
asymptotic limit € = Ri - 0 Taking this limit and using formal matched asymptotic expansions, we are able
to derive explicit expressions for the pressure as well as for the velocity field of each of the fluids. Consequently,
we are left with a single equation for the for the interface A separating the two fluids.

Since the numerical results in [[33[], as well as the analytic results in [32]] show that the laminar flow solution,
i.e. the concentric circle centered at the origin, is stable for small Reynolds number, we require Re = ’)*;O—RE to
be of order one, but small enough to avoid the appearance of the Taylor instabilities. In addition, we requi;e the
parameters y = £ op= R+ and p = 2= to be of order one.

My R_ P+
THE DIMENSIONLESS NAVIER—STOKES SYSTEM IN POLAR COORDINATES. In order to perform the formal
asymptotic analysis, we first introduce polar coordinates x = (rcos, rsinf) and write the velocity fields u* as

*=ur(r,0)e. + uj(r,@)eg with e, =(cos6,sinf) and e, = (—sind,cosb).

Componentwise the conservation of momentum equations for the fluid next to the inner cylinder, i.e. in Q_(¢)
in these variables read

p <0tur_ +u o.u; + %u;agu; - %(%)2) =
—0.0™ + = (20,1-0,u; + _ (0, | 20,0 | + £ 0%ur - Zpu; )
+0g_ [a, (%ug) + rizagu;] ) inQ_(r)

- - -, 1 1,1 - —\ _
P\ Qg +u 0uy + —ugdguy+ —uuy | =

P

2.3)

~Lopp+ L (209u_ (rizaeug + rizu;>
. (a, [}a,(rug)] + L%y + 20u7 ) + o, (ra, (}@) +Logu; )) in Q_(.

L

The conservation of momentum equation for the outer fluid in Q_ () becomes, also componentwise,

r ror

+ 25 4 Lo+5 41 +)__1 1 1 + L2+, 2 :
p <dtu0 +uzo,uy + iy Ogu, + 7u:ru9> = _7aop++ = (6, [76,(ru9 )] + 50Uy + Tz%”j) in Q, (1),

P (a,uj Futout +Lutout - %(u;y) — o+l (a, [}a,(ruj)] + Lo2ut - %agu;> in Q, (1)

24)

Iy [132]}, the case in which the layer of fluid closer to the external cylinder is much thinner than the inner one, has also been considered
in the Newtonian case. However, since the analysis is similar we restrict ourselves in this paper to the case in which the thin layer is
close to the internal cylinder.
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and the continuity equation transforms into
i— — .
0,(ruX) +0puyy =0 in Q, (7).

Finally, the boundary conditions in polar coordinates are given by

[i-(1.0)=0. 4;(1.0)=0

u-edgh+uy (1+€h) =ufedgh+uy(1+¢€h)

u (1+eh) —u_609 = u+(1 +¢h) —u+609 =¢e(l+eh)o,h
(6,1 — 09917 ) €0ph(1 +£h) +6,4]F ((1 +€h)* —€20yh) =
0, ] (L +eh)? +06yy]1e2(0gh)* — 20,51 (1 + eh)edyh = yk.

0

\

For convenience, we perform another change of variables and set
r—1

2

1
uf=¢ wg, ug = ewoj, pt= ;Pi, and &=

(2.5)

(2.6)

2.7

Therewith the system (2.3)—(2.6) transforms as follows: The conservation of momentum equation for the inner

fluid in Q_(¢) becomes

( 4aw +8w 6éw iz 5 eaew 1+ g(w )2>
2 2

4
£ —
+0pu_ [5 aé(H : 9)+—(1+E§)20 oW, in Q,(?)
&3 4

4 p(ezdw +ew; aéw +1+§ g OoWy + ——
1+e:af’P * Re (209“ [<1+ 77% 5 e 5)2 E]

+ [a ( Lo ((1+e8ywy) ) + —oms0uy + 259 w_]
H— %\ Tz % (1+ 5)2 0Wo T ey J0We

+_ [(1+£§)0§(1+§ 9>+ﬁ69wg]> in Q).

1+¢:§0

L

Similarly, for the outer fluid, we obtain the conservation of momentum equations

p

o 5+
awf +ew 0§w§+1+§ eaewg
+ 2 e o4 28 +\
—0.P +g< 65[1+66§((1+£§)w ) T 5—(”5@209%) in Q, (1)
P P & et b

e“0wy +e wga‘fw +T£§w069w s Wo

__1 +, 1 R .
Lo Pt (a§[1+§a§((1+s§)w )T T wh + 0w} ) in Q. ().

L

The continuity equation in the new variables reads
aéw‘g + eaé(éw?) + agw;—“ =0 inQ,(»),

and the boundary conditions transform into

o

w;(0,0)=0, w,(0,0)=0
2wy 0ph+w, (1 +€h) = 2wl dph+wy(1+eh)
ew; (1+¢eh) —ew,0ph = ewg(l +eh)—ew;0ph = (1+£h)o,h
(02e]T — 0gglT ) €0ph(1 + £h) + 04917 (1 +£h)? —€%(05h)*) =0
oeelT(1+€h)? + 0,491 €2(0ph)* — 20517 (1 + £h)edyh

For the elements of the stress tensors we obtain

+ _ _lpy 2 4 +
Ore =~ Po+ ot ocu;
+ _ 1 + +_ _E
1%20 = Re© (afwe Tee Yo + 1+e§a9wé)
+ __ 1 + 2 + +
P*+ c 509w9 +¢€? w§

Co0 = "¢ Re(1+€&)

= ((1+€h)> —€2(0yh)?) r

)

3
~ Trep 0%

(2.8)
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withc™ =pu M_(T|a§ w, |) and ¢t = 1. Note that x is the rescaled mean curvature of the interface r = 1 +€h(z,9),
given by

26%(0ph)* —e(1+£h)dyh + (1 +€h)?
K= .

3 (2.9)
((1+€h)? —€2(0yh)?)?

In order to determine the equation for the evolution of the interface A, separating the two fluids, we keep only
the terms of order one in € in the system derived above.

THE LEADING ORDER SYSTEM. In this paragraph we consider the formal asymptotic limit € — 0. In the
literature this limiting process is also referred to as lubrication approximation. For a rigorous justification of
the lubrication approximation in the Newtonian case we refer the reader to the work [16]. Taking the formal
asymptotic limit € — 0, we obtain the following system. The Navier—Stokes equations reduce to

(0.P*=0 in Q, (1)
=09 P* + 20,(c*,w;) =0 in Q1) (2.10)
0z} + 0wy =0 in Q_(1).

Moreover, for the boundary conditions we obtain

-

w;(0,0)=0, w;(0,0)=0 foroes'

wy = w; onT

1 wg:wéF onT (2.11)
écidéw;—r]f =0 onI
—PEt =gyk onT,

where we used the coefficients of the stress tensors in the leading order. Note that we keep the € in the last
boundary condition in (2.11)) since we will choose y, depending on ¢, later. The particular choice is made in
such a way that the contribution of the term ey« is of order one.

DETERMINATION OF THE PRESSURE AND THE VELOCITY FIELD BY MATCHED ASYMPTOTIC EXPANSIONS.
With this reduced system we are able to determine explicit expressions for the pressure P* and the velocity
field (w?, wy). Indeed, from (2.10), we deduce P* = P*(). Thus, integrating (2.10), twice with respect to &
yields

Wh(E0) = 20, PHO)F + AT 0)+ BYO)

for functions AT = A*(0) and B* = B*(0) that are to be determined. In view of the conservation of mass
equation (2.10); we are finally able to derive an equation for w;(é,e). Summarising, for the Newtonian fluid
next to the external boundary we obtain

{ W} (£,0) =220, P*(0)£> + A*(0)¢ + B*(0)

) ) (2.12)
wi(&,0) = —%agw(e)gﬁ — g A* ()5 — 0y B ()¢ +C*(0).

For the fluid film next to the internal cylinder we proceed similarly. Recall that the fluid filling Q_(#) is assumed
to be non-Newtonian. To leading order its viscosity is a function p_ = pu_(z|d;w, |). In order to derive a well-
posed parabolic equation for the interface separating the two fluids, we assume the shear stress p_ (7|9 wj |)d;w,
to be a monotonically increasing function of the shear rate d;w,. In the leading-order approximation of the
Navier-Stokes system this yields

aép— =0 in Q_(1)
—09P_+Rie(3§(M_(T|0§w6_|)a§w;) =0 inQ_(r) (2.13)
aéwg + dgwb‘, =0 in Q_(1).
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As for the outer fluid, the first equation implies that P~ = P~(#). Thus, by integration of (2.13), with respect
to & we obtain

u_(z|oswy )0 w, = %%P_(O)éj +A7(0), (£,0)eQ_().

Since s — pu_(|s|)s is monotonically increasing on R, we can define a function y such that yw(u_(|s|)s) = s.
Hence, for all £ < h we have

0,10 = %l// <171“09P—(9)5+1A—(9)> .

Integration of this equation with respect to £ and exploiting the boundary condition (2.11)); we obtain

£
wy (£,0) = %/0 W <77Reoep-(9)s+m-(9)> ds. (2.14)

We can now use the boundary conditions in order to determine A*(6), B*(0) and C*(0) by matched asymp-
totics. Since the non-Newtonian liquid film next to the internal cylinder is very thin compared the Newtonian
fluid film, we may assume the velocity of the outer fluid being a small perturbation of the Taylor—Couette flow
for one single fluid confined between the two cylinders. This means we assume that the angular velocity, before
the change of variables, is given by

sy =D+ 22 with D = d D,=-D
l/le(r)— 1r+7 wit 1= an h = —Uj.

1,]2_

Here we used that the radius of the internal cylinder is 1, the radius of the external cylinder is # and the external
cylinder is rotating at angular velocity @ = 1, while the internal cylinder is at rest. The second-order Taylor
series expansion of the Taylor—Couette flow u;“ (r) around r =1 is given by

uwl(r)=(D; = Dy)(r— 1)+ Dy(r— 1>+ O((r— 1)%).
With the change of variables introduced in (2.7) this becomes
w} (&) = (D) — D&+ Dyef* +O(78%).
Thus, matching (Z.12) with wj, we get
Re
S0 PO + AT O+ BT (0) = wy(£,0) = (D, = D& + Dyel” +0(e°87),

and consequently, A*(#)= D, - D, = 253 / (7* — 1). Moreover, since the pressure in the Taylor—Couette flow is
constant, that is 9, P*(6) = 0, we have

2 2
wy (§,0) = (D; — Dy)é+ B¥(0) = ,72”_ 1 &+ BT (0).
Next, we determine A~(6). To this end, observe that
25?

thanks to the fact that the pressure P* is constant. Therefore, the tangential-stress balance condition (2.11),,
given by

1 _ _
—(0§w; —pup_(z10:wy|)o;w,) =0 onT,

Re
yields, to leading order,
A (0) = D_ &GQP_(H)h(G), (2.15)
HooH

where we set D = D, — D, =2D, =25?/(n* — 1) > 0. Using this expression in (2.14) yields

¢
w,(£.,0)= l/ v (Q - T—Reagpl(h(e)—s)> ds. (2.16)
TJo H H
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Proceeding similarly as above, we may further determine the functions B*(6) and C*(6) by exploiting the
different boundary conditions.

However, we do not compute the explicit expressions since they are not needed in order to determine the
equation for the evolution of the interface.

DERIVATION OF THE EVOLUTION EQUATION FOR h. We first recall from (2.I1)5 that to leading order the
normal-stress balance condition is 0'55]1_ = yk. This yields —P* + P~ = gyx. Using the first-order Taylor
approximation k = 1 —e(h+ 05 h) + O(e?) of the mean curvature (2.9) of the interface around &€ = 0 and the fact
that 0, P*(0) = 0, we obtain

0y P~(0) = —£°y(0gh + 0, h). (2.17)
Moreover, up to order ¢ the boundary condition (2.8)) for the normal velocity of the interface may be written as
9,h— e (wg (h(6),0) — wy (h(6),0)05h) = 0.
Inserting into this equation the identity

h(0)
0y < /0 w;(z:,e>d5> = w; (h(6).6)0yh(8) — w} (h(6).6)

which follows from the conservation of mass, we obtain that the interface evolves according to the evolution
equation

h(0)
a,h+gag</ w;(g,o)d§>=o, t>0,0eS". 2.18)
0

Using the representation of wy (£,0), derived in (2.16), and the representation of dy P~(6), derived in (2.17),
this equation may further be rewritten as

hoy rt 2,:R
ath+§ag</0 /Ow<%+“; e(00h+03h)(h(0)—s)> dsd§>=0, 1>0,0€S". (2.19)

In view of Fubini’s theorem we find that

/ " / <TD e yRe (aoh(9)+a3h(0))(h(9)—s)> dsdé
/ " / < ( + = ZRe(dgh(9)+agh(9))(h(9)—s)> deds
=/0h(9)(h(6)—s) (Tf TEZZRC(agh(9)+a;h(9))(h(9)—s)) ds

- /0 h(a)sw<ff 752;Re(agh(9)+agh(9))§> ds

1 2
= h(0)2/ zw (% +25 ZRC h(6)(3,h(6) +agh(9))> dz
0

Consequently, the evolution equation (2.19) reads

a,h+£ae<h(9)2 / 2y (TD s eh(@)(09h<9>+03h<9))) dz) =0, 1>0,0€S". (220)
T 0 U H

THE EVOLUTION EQUATION FOR DIFFERENT SCALING LIMITS. We now determine the evolution equation for
different scaling limits of the surface tension forces and the shear forces induced by the rotation of the cylinder.
To this end, we define the parameters

7D te’yRe A D

A=—, B= and =—==———,
U U P B yelRe
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and rewrite the evolution equation (2.19) in terms of B and f as

1
0,h+ =0, <h(0)2/ zw(B |8+ 2(0)(05(0) + 0, h(9))] ) dz) =0, r>0,0eS". (2.21)
0

We recall that, in this paper, we consider only the regime in which the radii of the cylinders are of the same
order but such that the two cylinders are not too close to each other. Therefore, D > 0 is just a non-dimensional
geometrical constant. We now discuss the structure of the equation for different ranges of the parameters B and
p. To this end, note first that, in physical variables, B and f are given by

52
E°T DR_w

— 4 char and ﬂ — - Hy

HoR_ %y

respectively, where we used the scaling for 7,7,Re and y introduced in (2.2). Thus, the parameter B reflects

the ratio of the shear forces induced by the surface tension over the characteristic shear - associated to the

i

Tchar
non-Newtonian fluid and g reflects the ratio of the shear forces induced by the rotating cylinder over the surface
tension forces.
We first distinguish the asymptotic limits B > 0 of order one, B — 0 and B — o0, respectively.

(I) The case B > 0 of order one. In this case the effects of the surface tension are comparable with those of the

characteristic stresses of the non-Newtonian fluid. Changing the variables via
h=vBh ad i=£-1_ (2.22)
TVB
and then dropping the tildes for convenience, we have that the evolution equation (2.21)) for the interface is given
by

1
0,h+0y <h(0)2/ 2w (f+2h(0)(0,h(0)+0,h(9))) dz) =0, t>0,0€S' (2.23)
0
with f = Bf = —DR-“’:"”CM.
0

(IT) The cases B — 0 and B — oo, respectively. The asymptotic limit B — 0 corresponds to the situation in
which the surface tension effects are dominated by the effects of the characteristic stresses of the non-Newtonian
fluid. Conversely, the limit B — oo represents the regime in which the surface tension forces dominate the
characteristic stresses of the non-Newtonian rheology. Suppose that the function y is given such that

|s|7ps, s—=0, 1fB\0
w(s) = 1o (2.24)

|s| » 5, s—o0, ifB /o0
where p > 0. Then, changing the times scale via
1
F=EBr¢
T
and dropping again the tilde for convenience, the evolution equation (2.21]) becomes

1 1=
ath+69<h(0)2 / z|ﬂ+zh(9)(69h(0)+63h(0)) ’ (ﬁ+zh(0)(69h(9)+agh(9)))dz>:0 (2.25)
0

forallt>0, 0 € S

For both equations, (2.23)) and (2.23) we now distinguish different asymptotic limits of the parameter f =
DR_wp,

£2y
DR . D . .
(I) The case % ~ £2. In this asymptotic limit the surface tension forces and the shear forces induced by
the rotating cylinder are comparable. Thus, we obtain the evolution equations

1
0,h+0, <h(0)2 / 2y (B+2zh(0)(9,h(0)+ 0, h(6))) dz) =0 (2.26)
0
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and

1 L=
a,h+00<h(0)2 / z|ﬂ+zh(0)(09h(0)+agh(0)) ’ (ﬂ+zh(9)(a9h(9)+agh(9)))dz>=0 (2.27)
0

fort >0, 0 € S!, with f, # > 0 being positive constants. These two equations are studied in Section @ where
we prove that if the initial interface is close to a circle, then the solution is globally defined and converges to a
circle which is not necessarily concentric with the two cylinders. However, as time tends to infinity, the center
of the circle spirals towards the common center of the cylinders.

(II) The case DROM: « €2 This corresponds to the asymptotic limit f — 0 in which the effects of surface
tension on the flow are dominating the shear effects induced by the rotation of the cylinders are negligible. The
evolution equations for this setting read

1
0,h+0y (h(0)2 / zy (2 h(0)(0yh(6) + 0, h(0))) dz) =0, 1>0,0€S' (2.28)
0

and

0ph(0)+ 0, h(0)

2p—1 1=p
0,h+9, <h(9)T ’ (aeh(9)+agh(9))> =0, t>0,0€S", (2.29)

respectively. Equation (2.29)), corresponding to the function y defined in (2.24)), is studied in Section [3] We
prove existence of positive weak solutions for short times. For p > 1, we show that solutions that are originally
close to a circle, converge to a circle in finite time. We recall that, as discussed in the introduction, in the regions
where d,h + agh is small, boundary layer effects can arise.

(IIT) The case % > ¢2. This reflects the situation in which the shear stress induced by the rotation of the
cylinders dominates the surface tension such that f — co. We remark that this asymptotic limit is not studied in
the present paper.

POWER-LAW FLUIDS. In this paper we are particularly interested in the case in which the viscous behaviour of
the thin non-Newtonian fluid film is governed by a power-law. That is, for the effective viscosity y_ we use the
constitutive law

p_(zlozwy ) =" 0w, |7 (2.30)

with p > 0. Fluids with such a viscosity are usually called power-law fluids or Ostwald—de Waele fluids. Recall
that a flow-behaviour exponent p = 1 corresponds to a Newtonian fluid. Moreover, for p < 1 the fluid is shear-
thinning, while it is shear-thickening for p > 1.

3. THE CASE f§ — 0 — EXISTENCE RESULT AND ASYMPTOTIC BEHAVIOUR

In this section we deal with the asymptotic limit # — 0 in which we have derived the approximation (2.29).
We first prove local in time existence of weak solutions in the shear-thickening, as well as in the shear-thinning
regime. For the latter case, we then study the asymptotic behaviour of solutions that are initially not too far from
a circle. We observe that they converge to a circle in finite time and then continue to exist as a circle forever.
The center of the circle is not necessarily the origin, differently from the case in which g is of order one that is
discussed in Section

We recall that, as discussed in the introduction, equation (2.29) cannot expected to be a good approximation
of (2.25) if |(9gh + agh)l < f. Since for a circular interface we have that (dyh + ag h) =0, and the model (2.29)
predicts that the interface becomes a circle in finite time, it follows that (2.29) cannot describe the solutions of
(2.25) for long times. Therefore, (2.29) describes only the intermediate asymptotics of the interfaces when they
are not yet very close to circles.

Before proving local existence of positive weak solutions, we briefly introduce the notation used throughout
the paper. We identify S' with the interval [0,27z]. Moreover, we identity functions ¢ € L p(Sl) with functions
@ € L, (R) which are periodic with period 2z. Here, L,(R) denotes the usual Lebesgue space. Finally, by
VVp"(S 1y and H¥(S') we denote the usual Sobolev spaces. They are defined as the closure of the restriction
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of 2z-periodic functions in C*(R) to the interval [0,2z] with respect to the norm in VVpk((O, 2r)), respectively
H¥((0,27)). In order to simplify notation, we consider VVpk(S ) and H*(S!) as a closed subspaces of the
complex spaces I/Vpk(S I.C) and H*¥(S"';C), respectively. In particular, we can represent any f € H*(S!) by its
Fourier series
fO =Y ae" o0es', with a,=a, 3.1)
nezZ

3.1. Local existence of positive weak solutions. In this section we prove existence of local weak solutions to
the problem

a—1
d,h+0, <h“+2|69h+agh| (a9h+agh)> =0, 1>0,0€S' ®)
h(oa ) = h()(')7 0e Sl,

with periodic boundary conditions and for all flow behaviour exponents a > 0. We use the notation
w(s)=1s|""s, seR,

such that the evolution equation (P) can be written as
0,h+0, (h"**y(d,h+0,h)) =0, t>0,0€S".

Note that this equation is a quasilinear equation of fourth order that may degenerate in h and d,h + 63h. In
the non-degenerate case of a positive film height the equation is parabolic. Moreover, the coefficients of the
highest-order terms depend only (a — 1)-Holder-continuously on the lower-order terms. In order to prove the
existence of local positive weak solutions, we follow the usual ansatz of regularising the equation and showing
that the sequence of solutions to the regularised problem has an accumulation point 2 which is a weak solution
to the original problem. The compactness arguments mainly rely on a-priori estimates that are derived from the
functional

E[U]=%/ ((0,v)* = v*) do.
S1

Even if E[v](¢) is not necessarily non-negative, we refer to it as an energy functional. To be able to pass to the
limit in the nonlinear terms we use lower semicontinuity and apply Minty’s trick.
The main result of this subsection is the following theorem on the existence of weak solutions to (P).

Theorem 3.1. Given an initial film height hy € H'(S') with 0 < Cy < hy(0) for all 6 € S, there exist a
positive time T > 0 and a positive weak solution h of [P) on [0,T1] in the sense that 0 < C; < h(t,6) < C, for all
te[0,T],0 €S,

(1) h has the regularity

he Ly, (0.T:;W? (SH)NC([0,T1;H'(SY), 0,h€ Luwi ((0,T); (W, (S");

a+1 a+1

(ii) h satisfies the integral equation

T T
/ (0,h(), D)yt (s1ydt = / / h** 2y (d,h+ 0, h)d,pd0 dt
0 a+l 0 Sl
for all test functions @ € L, ((O,T); Wal+1(Sl)),'
(iii) & satisfies the initial condition h(0,0) = hy(8) for all 6 € St
In addition, this solution has the following properties:
@iv) (Conservation of mass) The mass of the fluid is conserved in the sense that
”h(t)”Ll(Sl) = ”hOHLl(Sl)

forallt € 0,T].
(v) (Energy dissipation) The solution dissipates energy in the sense that

T ) 3 a+1
E[h](t)+/ |h|® ‘69h+09h’ d0dt = E[hy].
0 S
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THE MOLLIFIED PROBLEM. To overcome the problems caused by the degeneracy and the lack of regularity of
(P), we introduce a mollified version of (P) as follows. Let

pE€CX(R) with /p(&)d@ =1
R
be the usual mollifier such that, for € € (0, 1),

p@=2p(2) and @0 =(p, * v)O),
E E

where * denotes convolution. Note that the parameter € in this section is a regularisation parameter that is not
related to the average dimensioless height ¢ of the film, defined in (2.2).
Moreover, we use the notation

b= €L v(0)do
2w Ky
for the average of a function v € L,(S"). Since our proofs strongly rely on Fourier analysis, we use this notation
frequently for the zeroth Fourier mode. Therewith, for a fixed € € (0, 1), we replace the mobility 4%*? by a

function

h
m, € C®°(R;R5,)  with m,(s)=|s]*> for 705|s| and m(s) < [s]"*?, sER. (3.2)
and the nonlinear term y(dyh + 9, h) = [0yh +0ph|* (95h + 0, h) by

v, (s) = (s2 +£2)a74s.

Then, we also have y, € C* (IRZO; Rzo)- Finally, we introduce the regularised / mollified problem

9,h +09<n5 [m, () w, (n, (9,h¢ +aghf))]) -0, 1>0,0€S8'

(P,)
he(0,-) = hy(-), ges!,

with periodic boundary conditions. We are interested in solving for initial values h, that are close to their

constant average g, > 0.

In order to solve (P) different regularisation techniques are certainly possible. In [7] the authors propose two
different regularisation techniques for the Newtonian thin-film equation. In both approaches the regularisation
is restricted to the mobility coefficient. Moreover in [3]], where the authors prove global existence for a doubly
nonlinear equation the nonlinearity of which contains only the third-order derivative, a two-step regularisation is
chosen. The authors regularise the mobility coefficient and introduce an artificial lower-order term, to guarantee
positivity of the regularised solution on the one hand and to obtain sufficient regularity of the limit problem with
the non-regularised mobility.

It follows from a standard fixed-point argument (see for instance [27]) that the regularised problem (P.)
possesses a local solution as stated in the following theorem.

Theorem 3.2. Let € € (0,1). Given an initial value hg =hy € H'(S"Y), there exists a positive time T, >0,
possibly depending on €, and a unique solution h* of on [0,T,] such that
he € C([0,T,); H'(SH)) nC((0,T,); H*(S")) nC' ([0, T,); Lo(Sh)

and h® satisfies the integral equation
TE T&
/0 OO, 0M)y151)dt =/O /S1 n€<m£(h£)u/€(;1€(dehe+03h£)))60(pd9dt (3.3)
for all test functions @ € L, ((0, T,); Wa1+1(S1 )).

Note that, if in Theorernthe initial value hy, € H'(S") satisfies 0 < % < hy, € H'(S"), the continuity of

the solution h® € C([O, T.]xS 1) implies its positivity of A for very small times ¢ > 0. However, in general
the solution A* does not necessarily remain positive on the whole time interval [0,7,] on existence, even if we
require Ay > O initially.
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We now prove that the sequence (hA®), has an accumulation point 4 which is in turn a weak solution to the
original problem (P). To this end, note first that (3.3) may be rewritten equivalently as

T& TE
/ (0,0, @O)y1 (51, dt =/ /1 m (h*)w, (n, (0,h* + 9, h)) dy(n, ) dO dt
0 “ 0 S

forallp € L, ((0, T); Wa1 me) 1)). We start by collecting some important properties of the solution A° to the
regularised problem (P)). To this end, we denote by T, be the maximal time of existence of the solution A* to
(P). In general, T, depends on the parameter &.

Remark 3.3. Itis worthwhile to mention that if 4¢ is defined in some space C([0,7]; H'(S")) for some 7 > 0,
then the solution can be extended to a larger time interval. In particular, this implies that 7 < T,. We will use
this result frequently in order to prove that the solutions A¢ obtained in Theorem [3.2] can be defined in some
small time interval [0, 7], where T > 0 is independent of €.

In the next lemma, we observe that solutions A to (P, conserve their mass.

Lemma 3.4. Let h® be the solution to the mollified problem on [0,T,), corresponding to the initial value
ho. Then h® conserves its mass in the sense that

IRl sty = lIAgllL,s1y> T €10, T).

Proof. This follows by testing the regularised evolution equation with ¢ = 1 and using the periodic boundary
conditions. O

In addition to the conservation of mass property, solutions A to the mollified problem dissipate energy, in
the sense that the functional E introduced above is decreasing along solutions.

Lemma 3.5 (Energy dissipation). Let h® be a solution to on [0,T,), emanating from an initial value
hy € H'(S"). Then h® complies with the functional equation

E[h*)(T)+2D%[h*] = E[r°](0), T €[0,T,), 34

where the non-negative dissipation Dy[h®] is given by

1

T a1
D;[hf]=/ /lmg(hg) (105 +03h°) +£2) = n,(0gh* +031°) " o
0 S

This, in particular, implies the a-priori estimate
= 2
D;[hg]s ||h0”H1(Sl)+ﬂ|hO| SC”h()“Hl(Sl) (35)

Proof. (i) That h® satisfies the functional equation (3.4)) follows by testing the equation with (k¢ + aghf).
(ii) In order to prove the a-priori estimate (3.3]), we use Fourier analysis and write

RO =Y a0 =+ Y a,me", te[0,T),

nez neZ,n#0

where the Fourier coefficients a,(t), n € Z, are, for t € [0,T,), given by

a,(t) = % /S | hE(1,0)e ™ d0  and  ay(t) = % /S | he(1,0)d0 = Rt

Using Plancherel’s theorem, i.e. the identity

la,0) = = | a,(0)e™
2

neZ nez

2
, t€[0,T,),
Lz(Sl)
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we obtain
2E[h°)(r) = / (logh* @ = 1n@)1*) do
S]

= ”aghg(t)”iz(sl) - ”he(t)”iz(sl)

=2n< Z (n2—1)|an(t)|2—|710|2>, t€[0,T,),

nezZ ,.n#0

and consequently, we end up with

E[h )0 +xlhgl* =7 Y, (n=Dla,0)|* >0, t€[0,T,).
neZ ,n#0

This yields the desired estimate and the proof is complete. (Il

By means of the energy balance (3.4) we can now derive a uniform (in €) L, ([O,T]; H\(S 1)) estimate for
he. 1t is worthwhile to mention that, although the energy estimate (3.4)) is the natural estimate for the equation
(P), it does not provide any information on the Fourier modes a, ;.

Throughout the paper we frequently use the following elementary inequality. Given € > 0 and a € (0,1) it
holds that

1-a
a=1 a(a—1) 2a X atl ala—1) 2a
(|x|2 +£2) 2 x| = (|x|2+£2)2(a+1) [ x| e+t # < (|x|2+£2)2(a+|) |x|=+1, x€R. (3.6)

1—a

(1xPP+€2) T

Lemma 3.6. Let e €(0,1) be fixed and let h® be the solution to on [0,T,), emanating from the initial value
h, € H 1(S1). Then there exist a positive time T > 0 and a positive constant C > 0, both independent of €, such
that

1A N L o.ry:m sty < C-

The main issue in the proof of this lemma is to observe that the H!(S!)-norm of A is equivalent to the sum of
E[h?] and the low Fourier modes. In virtue of the Lemma[3.4)and Lemma[3.5] we thus need to derive estimates
for the Fourier modes n = 0,+1.

Proof. As in the proof of Lemma[3.5| we use the Fourier series representation of A® to obtain the equation

_ 2 2 _ 7 2 2 2
ELR 10 = (107 O3 s, = 1R OI 1)) = =7 [Ro@ +7 Y, (= Dla,0)
neZ ,n#0
for every t € [0,T}).
Writing ||A°(#)|| 11y in terms of the Fourier series of h°(7) yields
1A Ol 51, = 1P ON 51, + 0,2 D7
H(SH) ™ Lycsh T 19 DL 1)

=2r Z(n2+ Dla,(t)|? (3.7

nez

< C, o> +C, (la, @) +la_ (1)]?) + C; ETA€ 1)

for all 7 € (0,T,). Thus, to get an estimate for ||A°(#)|| ;1(s1), We need estimates for the first Fourier modes

a_;(t) and a,(?). Since h® is a real-valued function, we have a_,(¢¥) = a,(¢), where the bar indicates complex
conjugation. Hence, it is enough to estimate a,(¢). To this end, recall that a, is given by

a,(t) = % /Sl he(t,0) e~ do.
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This immediately implies the estimate |a,(t)] < C ||h5(t)||Lm(Sl) S ClRED gresyy» t € (0,T,). Moreover,

4 _1 e i
~ay) =5 /Sl 9,h(1,0) e 46
_ zi me (), (1, (9ph +03h°)) 0y (.67 dO
T Y
- _é . mo(h )y, (1, (0ph + 9, h°)) (n.e™"?) do.

With the elementary inequality (3.6) and in view of Holder’s inequality with exponents p = (« + 1)/« and
q = a+ 1, we deduce the estimate

a(a—1)
2(a+1)

2a
(e (0phe +331€) ) + 2|V |n (9,h +03h) [

2\ o
d0> </ m,(h®) |ne
Sl

a

2 at+l
d€>

for all € (0,T,). Consequently, for the derivative with respect to time of |a l(t)l2 we find that

'dial(t)‘ SC/ m,(h°) nge—"ei do
t sl

; ng(aah6+a3h6) —i0

1
a+l)m

gc(/ m, (h® )| e ( aeh5+a3h5)) +€?
Sl

at2 —
<C||h£||z+'(s1 (/Slmg(hg)|(n£(agh£+agh5)) +é B

1 (0ph* + 0, h®)

d 2 d
'Elaﬁ)l ’szlal(t)|-‘za1(t)’

a

2 a+l
dH)

forall t € (0,T,), with f = pwei 2> 1. Due to Young’s inequality with exponents p = 2+l and q=a+1 we find
that, for all ¥ € (0, T,),

<5/ m,(h®)
S

for arbitrarily small 6 > 0, a constant C; , > 0 that depends on 6 and « and with y = (¢ +2)+(a+1) > 1.
Integration with respect to time yields

<c||h£(t)||§jfsl)</ mo(h) | (n, (9gh +0317) )" +&2 B ne (9 +03h°)
S1

(n5(09h5+03h5)) +€? T 1 (0ph* + 9, h°) d9+C5a||hg(t)||

HI(SY

|a1(z)|2<5Df[hf]+c5a/ 1RSI 1) ds+lay P, 1€ (O.T,).

The estimate for |a_,(1)|*> = |a,(?)|? is the same. In addition, Lemmalmphes |he(t)| = |h5| Inserting this
into (3.7) yields for all 7 € (0, T,)

1A D121 61, < C1 [Ro|* +C3 (lay P + la_, (0%) + C3 ELR ) (1)

< C(|Ro|* + a0 + la_, (0)] )+6D£[h5]+C5,,/ 1AWy 51, 98
+C3 E[RE](1)

< C(|ho|* +1a; ()% +|a_, (0)] )+5D5[hg]+C5a/ 1Ay 51, @5
+C5(E[h°](0) - D¢[AF])

<C(|ho|* +1a;0)2 + la_, () + E[A*1(0)) +CM/ [LEO] /ST

—(C;=6)D;[h°]

< CIIR Iy g1y~ (Cs = D]+ G, / 1), g0, s
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Choosing § small enough, such that C; —§ = -, we obtain

”hg(t)”Hl(Sl + DE[hE] < Cl ”hOHHl(Sl) +C2/ ”he(s)”Hl(Sl) S’ te (O’Tg)’

with y = (@ +2)+ (a+ 1) > 2. Thus, in view of Lemma [3.5] we have derived the estimate

“hg(t)”Hl(Sl) < Cl ”h‘O”HI(Sl +C2/ ”hg(s)llHl(Sl

for t € (0,7,). Finally, using a Gronwall type argument, we find that there exists a time 7" > 0, independent of
€, such that

”he(t)”ill(sl) S CT’hO, z e (O,T)

In addition, we have h* € C([O,T];H s 1)) due to the regularity of the divergence-term in the regularised
equation (PJ). Thus, it follows that T < T, (cf. Remark [3.3). This completes the proof. O

Our next goal is to prove that solutions A¢ of (P.), that emerge from a positive initial film height, do not
immediately drop to zero. For this purpose we need the following auxiliary result.

Lemma 3.7. Letp>1and y € I/sz(S Y. Then for all 5 > 0O there exists a constant Cy > 0, such that the
estimate

2
||09W||Lp(sl) < 5”agll/||Lp(Sl) +Csllwll sty
holds true.

Proof. Let ¢ € Lq(S 1) with ¢ > 1 such that ;{ + é = 1. As usual, we identify .S ! with the interval [0,2x] and

we can identity functions ¢ € L (S 1) with functions ¢ € L
be a standard mollifier, i.e. let

2loc(R) which are periodic with period 2z. Let 7,

1n.(0) = ln(g), where 7€ C®(R) with supp(n)C[-1,1] and /n(e)dez 1.
3 R
Moreover, we require that
n@ =n(=0) and 5 >0.

Since the argument of #, might be negative in some of the following calculations, we extend the function #,
periodically by assuming that #,(8) = #,(0 +2x). We define ¢, =5, * @, where * denotes convolution. Then
we have ¢, € C*(S') and

6
@—@, =0yG,, where G£(9)=/ (p(s)—p.(5))ds
0

Moreover, since f s1(@—,)do =0, it follows that G, € I/Vql (S1) and we may use integration by parts to obtain,
for every y € VVP2(S 1, the equation

/]fpaewd9=/l((p—(pe)0ewd9+/l¢509wd0=—/ G opwdo— /]ae(pgwd&
S S S Sl

In view of Holder’s inequality, this allows us to derive the estimate

2
/sl (Paelllém‘ SNGellz (snllogwlle (s1y + 10 @ell s llwll L, csm)- (3.8)

For the second summand on the right-hand side of (3.8)) we have the estimate

19g@cll sty < C ol (s1y=C sup
pes!

[ om@=90)ds| < .l 1, (3.9
S
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Thus, in order to prove the desired inequality, we are left with estimating the first summand in (3.8). To this
end, we write

0 2
Ge(9)=/o /O (0(&)— () n(E—s)dsdéE
2z 2z
:/0 I{Ogésa}/o (@& —@(s)) n (£ —s)dsdé

2 2r
=/0 (P(S)/O (X(0<s<0) = X(0<e<0)) M€ = 5)dE ds

for € S', where we used symmetry condition of the mollifier. From this equation we may then derive the
estimate

2 P
|G.(0)] SC”@”Lq(sl)(/O W (s,0)|” dS) (3.10)

for (s,0) € [0,27]%, where W (s,0) = /02”| X(s<0) — X(e<0) | Me (& — s)dE. Using that the support of 7, (& — ) is
contained in the region {|& —s| < ¢&,|& — 5+ 2x| < €}, we conclude that the support of W (s,0) is contained in
the region {|s— 6| <&,|s—0+2x| <&}. Since in addition 0 < W (s,0) < 1 for all (s,0) € [0,27]?, we find that

2z
/ |W(s,9)|pds=/ lds<2e—0 as &—0.
0 {|s—0|<e,|s—0+2x|<e}

Inserting this into (3.10), we find that the first summand in (3.8) may be estimated by

1
IG5ty < CllGellL (s < C2e)rll@ll L s1)- (3.11)
Finally, inserting (3.9) and (3.11) into (3.8), we end up with
1
||§060W||L1(51) <C(2e)r ||(P||Lq(sl)||a§lll||Lp(sl) +Cg”(p”Lq(Sl)”lI/”Lq(Sl)'
Since the constant C(2¢)'/? becomes arbitrarily small, as € — 0, the statement follows after choosing ¢ =
(Opu)"/* € Ly(Sh). O

We are now able to prove the following lemma.

Lemma 3.8. Let s €(0,1). Given € € (0,1), let h® be the corresponding solution to on [0,T,) with initial
value hg e H'(S"). There exist a time Ty > 0 and a function K € C(R; ;R ) with lim, o K((t) =0, both
independent of €, such that for any T € (0,Ty) such that T, <T, we have

||h£(t)_hOHLw((O,TE);HS(Sl)) < KS(T), NS [1/2, 1)

Note that, due to the embedding H*(S') & L (S") for s > 1/2, the estimate obtained in Lemmaimplies
in particular that

”hg(t) - hO”Lw((O,TE)xSl) < K(T).

Proof. For convenience we work with functions u® = h® — 710 with zero average, that is f q uf(t,0)d0 =0. Given
an initial value u,, consider the equation

0, (uf —uf) +a0<n£ [m ) w, (1, (0gu +0ju) )] ) =0, te[0,T,),0eS". (3.12)
In order to derive suitable estimates, we test the equation with the function

@ =0,"S(0y+0,)(u —u), (3.13)
where the operator .S : LZ(SI) = Ly(S 1) is defined by

Sf= Z (Sf)neina with (Sf)n=%fn for f= Z f,,ei”‘g.

neZ ,n#0 | | neZ ,n#0
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Therefore, we obtain

(69_15(09+03)f)n=—ﬁ( in’ +in)f, ——ﬁ(n —Dfy=: (=Mf),. (3.14)

The operator M is now a nice operator in the sense that M is nonnegative, self-adjoint and may be written as
M = A%, where A: H'(S') = L,(S") is defined by

. 2 _ .
Af= D) (AN),e™ with (Af),:= n-1 fo for f= ) fe"
nEZ 10 |n| nEZ 10

On the other hand, we can identify S(dy + ag) =H (ag + I), where H is the periodic Hilbert operator given by

H(f)®)= ) h,e™ with h,=—isgn(n)f, for f@O)=) f.e" 6oes"

nezZ nezZ

Testing (3.12)) with the function ¢ = — M (u° — uyy), introduced in (3.13)), respectively (3.14)), we obtain

/. 0, (uf —uy) pd6 = /1 m (), (1, (0ut +0pu*) ) n,(0,)dO
S S

= -/ oM —uydo= / lmg(ug)ws(ng(09u5+agu£)) [S(9y+ 03, (uf —up)] do
S N
= o,uf A —uy) AU —uy)d = — / m ) w, (1, (0gu +0jut)) [S (g + 9 )n.(u —ug)| dO
S S1

forr€[0,T,). Asin Lemma the inequality and Young’s inequality with exponents p = ”TH andg=a+1
yields, for all 6 > O the existence of some constant C; , > 0 such that

d (1 e 2
E <§/;1 IA(U uo)l d9>

=— /S m )y, (1 (Oput +0,u)) [S(0p + 0, (u —uy)] dO

ala—1)
2(a+1)

2a
a+l

ng(d u +a* 6)

g/ m, (uf )| ne (0put +0juc)) +€° S0y + 0, (uf —ug)| dO
S

a=1
35/ mg(h®) (n6(09h5+03h5))2+62| ? |ne (0guf +0puf) “a6 (3.15)
St

+C5a/ m,(u)
o

a1
s(s/ me(h®) |(n, (9he +330))* +62| 2 ng(deu6+agu£)2d9
S

+C5a/ m,(u®)
[

for all 7 € [0,T,). Next, we estimate the second integral on the right-hand side of (3.13)). Using the definition of
the operator .S and Lemma[3.7] we find that

/ m,(u®)
Sl

= C Il || H @ + D = up)||

3 . a+1
S0 + ), (u —uo)( do

5 . a+1
H(G+ D@ —ug)|  do

5 . a+l
H(@}+ D —up)| do

+1

a+l(Sl)

<l @3+ Dn e —ug)|7

a+l(S|

<Cluelly g < |05+ — |

JRiros H(a + 0 Y, (U —ug)

L

a+1

L2(51)>
+ G 1157 g Nl = o 57

N +2 3
Séllugll(;{l(sl)”(a +a )’76(” MO) HI(S' Hl(Sl)

Lys1(SH
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for arbitrarily small 6 > 0. Integrating (3.15) with respect to time and using that at the initial time ¢ = 0 we have

|4 (0 = 15) ”Lz(Sl) =0 yield

% ||A(u£(t) — o) ”;(51)

T, at
sa/ / m(h) |(n, (9gh +031%))* +€2| |, (0pu* +03u) “dodi
0 S!

C. : T ea+2 3 a+1 d CS Te eja+2 0 03 3 a+l dod
+Coga | NG e =l dr+C8 |G [ @+ 0pmew — ) z
<C6+Cy5,T +C5,

where we use Lemma@], the fact that the dissipation is bounded thanks to Lemma@]and T, <T. Note that the
right-hand side of this inequality can be made arbitrarily small by choosing 8,5, and then T sufficiently small.
Hence, by definition of A, we find that there exists a function K1 (7T") > 0 with lim;_, K1(T") = 0 such that

2 2

””g - uO”Lm((O,T);Hl/Z(Sl)) < K% ().

In view of Lemma interpolation between H 1/2(S1y and H'(S!) leads us to the desired estimate

[Ju - uO”Lw((O,T);HS(Sl)) < K(T)

for all s € [1/2,1]. This completes the proof for s € (0,1/2]. O

Note that Lemma [3.8]implies that the solution A stays bounded away from zero in the sense that

h _
0< 70 < h(1,0)<2h,, 1€[0,T],0€S",

for T > 0 sufficiently small, i.e. with a bound independent of ¢, if we require ||, — hy|| mish <6 for6>0
sufficiently small (and independent of ¢).

In the following lemma we collect the uniform a-priori estimates for the approximations Ah°®.

Lemma 3.9 (Uniform bounds). Let € € (0,1) be given and let h® be the corresponding solution to on
[0, T,) with initial value hy € H'(S"). There exist 5 > 0 sufficiently small and T > 0, both independent of € such
that, if ||hy — ho |l 4 1(sty < 6, then T, > T and the functions h® have the following properties.
(1) The family (h®), is uniformly bounded in L ((O,T); H! (Sl));

(ii) the family (m.(h®)w, (n.(0,h +0,h*))), is uniformly bounded in L. ((0,T)x S");

(iii) the family (9,h), is uniformly bounded in L ((0,T); (W), (S1));

(iv) the family (n(0,h* + 0, k%)) _ is uniformly bounded in L, ((0,T)xS');

(v) the family (n h®), is uniformly bounded in L ((O,T); Wa3+1(S1))"

(vi) the family (0,(0,h%)), is uniformly bounded in L[,TH ((0,T); (W;H’O(Sl n Wa2+1(Sl ))’).

Proof. (1) Uniform boundedness of (h®), in L ((O, T),H'(S 1)) has already been proved in Lemma

(ii) This follows by applying (3.6), Holder’s inequality with exponents p = a+ 1 and ¢ = (a + 1)/ and using
the uniform bounds on the dissipation term (Lemma and on the L ((O, T.)xS! )—norm (cf. part (i) of this
lemma):

(iii) Since A® is a weak solution to (P.)), we have that

< gja+2 £2E ﬁ <
L@((O,T)xSl)_C”h ”Lm((o,ﬂxsl)(DT[h 1)1 < Clhy).

m (R (1. (9,1 +9)h))|

T T
/ (6,h£(t),(p(t)>wl+l( snydt = / / 1 mo(h)y, (1. (0yh* + 0, h)) n.(3,9)dO dt,
0 ¢ 0 S
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forallp € L, ((O, T); Wa1 me) 1)). Using again the elementary inequality and Holder’s inequality with
exponents p=a+ 1 and ¢ = (a + 1)/, we obtain

T
/0 (0,h*(1), (P(I»W;H(Sl) dt

T a(a—1)
s/ /lmg(he) (e (0ph* +331°) ) + &2 |, (9, +3he) i |n:(0,9)| dO dt
0 N

1

a r el
C (DplA )= </ / m (h°) |n.0,®)|""" db dt) .
0 S1

Young’s inequality for convolutions and the fact that the mollifier has mass 1, thus lead to the uniform estimate

at2

< C||h6||a+l

t3 £ aL
L ((OT)xSI)(DT[h ]) +1 < C(hy)

T
/0 <ath6(t),(p(t)>Wa1+l(Sl)dt

with a positive constant C(hy) that does not depend on &.
(iv) We prove that ng(dehg + 63h5) is uniformly bounded in L, ((O,T) XS 1). To this end, recall from
Lemma@that he is, for each € € (0, 1), bounded from away from zero for short times. For € > 0, we split

/),
+
dodt+ //
{In.(0,he+03he)|>€}

,/,/{|;1£(69hf+aghf)|§e}
Lx—_l a—1
WP <(2)7 (5P +0%) T Ial Ixl >,

+
ne(0,h* +0,h%)|  dodt

ne (9,h° + 03 he n (9. h¢ +a3ne)|" aoar.
€ (% (4

Using the inequality

1 1 2,1 2
1 = (314 1012

this leads us to the estimate
T

<2aTe*! + / /

Sl

< 22T + Dy[h].

a—1
2

+1
ne (0,h¢ +020n%)|" dodt

= 2
N (0,h° + 0, h¢) +0° T ne (0,h +0 k%) | dodt

Using again the uniform bound for the dissipation functional derived in Lemma|[3.3] we obtain the desired bound

I

+1
n (9,h° +33h°)|"
(v) We prove the estimate

T +1 T
/ / dodt S/ /
0 Js! 0 Jsi

To this end, we define V;; = span{cos(8),sin(0)} C L,(S ) and V; as the orthogonal complement of V;, @span{1}
in LZ(SI). Given n.(h*) € H3(S"), we can decompose n.(h®) as

dodt < C(hy).

a+l
N (9pht +03h) | dOdt+C(T)|ln(h)|1 %!

ne(a;hg) Hl(Sl)'

n(h®)=ay+P+v (3.16)

with ay € R, ® € Vyn H3*(S!) and v € V; n H3(S"). In terms of the corresponding Fourier series we may write
—in’ _ n?

in—m) n2—1

(031)) =—indv =m(n)i(n—n3)v, where m(n) = for n#0,+1.
60-/n n n

Since m(n) is bounded, we can apply the Littlewood—Paley Theory (c.f. [36, Chapter 4]) to obtain

||a3v||°'+1 < All(9, +a3>u||"+l (3.17)

+1(Sh +
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with a positive constant A which is independent of v. Therefore, using (3.17) and the fact that ® = a,(f)cos§ +
a_;(t)siné, we can write

I

3,6\ [%F! ’ 3 1 r 3 et
n(9,h°)| dodi<C / lo,@|** d9dt+/ |0,v|* ' d6 dt
0 S! 0 S!

T
SC</ va“+w4mw“w> (3.18)
0

T
+CA</ /|090+0Sv|“+1d0dt>.
0 S1

Indeed, for the first term on the right-hand side of (3.18)) we use the structure of ® and Young’s inequality for
convolutions to derive the pointwise estimate

a1 +la_, O < C (lay @ +la_, ) =

— a+l
= ClomIs*,

3 a+1
< Clln @)L,

For the second integral on the right-hand side of (3.18) we use that 9,® + 62<I> = 0 and we obtain that

T T
/ / |0gu+ ol dodr = / / 194 (h)+ g, ()" do dr.
0 S 0 S

Thus, we can conclude that
a+l 10dt < C he a+1 / C
t— 0 ” (t)“Hl(Sﬂ) ! A 0 1

T
bk
< C(T’ h’())

and we have proved the desired result.
(vi) This follows similarly as in (iii). U

n (93h°) ! aodr

1 (0,h° + 0, h¢)

Next, we prove that the approximations 4 converge in a suitable sense.

Lemma 3.10 (Convergence of approximations). Ler € € (0,1) be given and let h® be the corresponding
solution to on [0,T,) with initial value h, € H'(SY). There exist >0 sufficiently small and T > 0, both
independent of € such that, if ||hg — hg|| micst) < 6, then T, > T and we may extract a subsequence (h), (not
relabelled) such that, as € \ 0,

(i) h® — h strongly in C([0,T];C?(S1));
(i) m (h)y, (n.(0,h® +03h¢)) — ® weakly in Lari ([0,T1X S") for some limit function ®;

(i) 0,h* — 0,h weakly in L1 ((0,T) x(Wa‘H(Sl))’);
(iv) n.(0,h* + 03 h*) = (0,h+ 0, h) weakly in Ly, ([0.T]x S"); ,
(V) 0,(9,h%) = 0,0,h weakly in L% ((0,1); (W;H’O(Sl)n Wa2+1(Sl)) ).

Proof. (i) In the previous Lemma [3.9] (i), (iii) we have proved that

(h®), is uniformly bounded in L, ((0,T); H'(S"))
(0,h?), is uniformly bounded in L1 ((0,T); (W (S)Y).

a+1

Moreover, thanks to the Rellich-Kondrachov theorem, cf. for instance in [1, Thm. 6.3], we know that
H(SH)S sy o Wl (Y, pel0,1/2),
where LC> indicates compactness of the embedding. This allows us to invoke [35, Cor. 4] in order to conclude
that the sequence
(h*), is relatively compact in C([O,T]; C”(Sl))
with p € [0,1/2) as above.
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(ii) This is an immediate consequence of Lemma|[3.9](ii).
(iii) Thanks to Lemma 3.9](iii), we may extract a subsequence (d,h°), such that

0k = v weakly in Lan (O.T): W) (S")) & D' (0.T):W), (S")

[04 04

for some limit function v € L e+1 ((0, T); (Ww1 1 (ShHy ) Since we know in addition that

h*— h in C([0,T1;C7(Sh) & D'((0,T); (W, (SH)), p€l0,1/2),
we conclude that
oh* — d,h in D' ((0,T);(W) (SHY)),
and consequently, v = 0,4 € L ((0,T); (Wal+l(S hy).
(iv) The strong convergence h* — hin C([0,T];C?(S1)), p €[0,1/2), in Lemma[3.10|(i) in particular implies
uniform convergence h® — hin C ([O, T]x Sl) and then, by definition of the mollifier,

nch® — h in C([0,T1x S"). (3.19)
Moreover, Lemma (v) guarantees the existence of some he L, ((0, T); VVa3+ 1(S 1)) such that

neh® —=h in L, (00.T):W} (Sh). (3.20)
In virtue of the uniqueness of the limit function, (3.19) and (3.20) imply

neh® = h in L, (00.T):; W} (Sh).

Thanks to the weak lower semicontinuity of the norm and Lemma 3.9 (iv), (v), we finally obtain
3

|6,n+3]

Al

< liminf,__, n@) +02)(n, h°)

<C
L1 (0T)XS) (3.21)

Sl)) S C

Loty (0.T)xS1)

o3 sty SHminf o [lnehll, oz

nt+l( a+1(

for some positive generic constant C > 0 that does not depend on &.
(v) This follows similarly as in (iii) and the proof is complete. O

It remains to prove the convergence of the nonlinear flux term m_(h*)y, (11‘g (09 ht+ 62 hE) ) = ||y (%h +
dgh) in Lo+t ((O,T) x S! ) This is the content of the next lemma. The main idea of the proof is to use lower

semicontinuity of the norm and to apply Minty’s trick in order to be able to identify the nonlinear limit flux.

Lemma3.11. Lete €(0,1) be given and let h® be the corresponding solution to on [0,T,) with initial value
hy € H'(S"). There exist 5 > 0 sufficiently small and T > 0, both independent of € such that, if || hg — hy|| g1 sh <
o, then T, > T and we may extract a subsequence (h®), (not relabelled) such that

m (h)w, (n, (9gh® +9;h°)) = |h|** >y (d,h+03h) weakly in Lani ([0,T1xS")
as e\ 0.

Proof. We divide the proof in several steps. For convenience, we pass to a subsequence where necessary without
explicitly mentioning.
(1) First, in virtue of Lemma (ii), we know that m (h®)y, (ng(dehg + ()ghg)) is weakly sequentially
compact, i.e. there is an element ® € Las1 ((0,T)x.S')) such that
mo(h)w, (n,(0ph® +9,h¢)) = @ weakly in Lo ((0,T)X Sh)).

It remains to identify the limit flux ®.
(ii) Next, we prove that A is bounded in C ([O,T LHY(S 1)). We already know from Lemma (i) that

he C([0,T];C?(SY) & C([0,T1; Ly(Sh).
Moreover,

0gh € Loyt (0, TH W, ((SHNW? (SD)) and 0,0,k € Len (.1 (WL, o(SHnw?, (shH))
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thanks to Lemma (iv) and (v) and lower semicontinuity of the norm. Using [6, Remark 3.4], this implies
that dyh € C([0,T]; L,(S")). Consequently, h € C([0,T1; H'(S")).

(iii) In view of the previous steps we may choose ¢ = h+ dgh € Loy ((0,7); W;H(S 1)) as a test function in
the weak formulation for A*. This yields

T T
/ / 0,h*(h+0;h)d0 dt+/ / mg(h)w, (n,(0ph® +9,h°)) 1. (0,h+0,h) dOdt = 0.
0 S! 0 Sl
As € \, 0, the first term satisfies
T T
/ / 0,h*(h+ agh)dé dt — / / o,h(h+ agh)de dt = E[h](T)— E[h](0),
0 Jst 0 Jst
where we have used that the limit function satisfies 4 € C([O,T];H s 1)). Moreover, since (aeh + dgh) is
boundedin L, ((0, T)x.S 1) by (3.21)), the definition of the mollifier yields the strong convergence
ne(0,h+0,h) — d,h+0h  in Lo, ((0,T)xS").

Together with Lemma [3.10] (ii) this implies

T T
/ / m (h)y, (n,(0ph* +9,h°) ) n, (d,h+0,h) dOdt —> / / (0, h+0,h)dodt,
0 Jst 0 Jst
and consequently, we obtain the identity
E[h](t)+ (®|d,h+0,h) = E[hy]
for almost every ¢ € [0,T7].
(iv) Monotonicity and identification of the limit flux ® by Minty’s trick. Observe that the operator
W, t Ly (0,7)XST) — Lt ((0,7)X S1),
E a
Vo = (JuP+e2) T u

1S monotone, i.e. we have

T
(W) =y ()u—-0v) =/0 /Sl(wg(u)—wg(v))(u—v)de»0

for all u,v € L, 4 ([O,T] XS 1) with u # v. This follows immediately from the monotonicity of the function
v, R>R, s (s? +62)(IT_1 s. Let now ¢ € W;+1 ((0,T)x.S1). For better readability, henceforth we simply
write (u|v) for the dual pairing (u|v);_ (0r)xst) between u € Lot ((0,7)xS') and v € L, ((0,T)x S").
Thanks to the monotonicity of y, we have
0 < (m (KW (1 (9ph +0,h°)) = m (h)w (0g +0,0)1(9p + ). 1" — @)
= (m (W), (ne (9" +05h°) ) I (9ph + ) ) = (mc () (n. (9ph* + 0357 ) ) 1990 + 5 0)
— (me(h ) (0p@ +0,0) Inc (0ph* +051%) ) + (m (K )y, (999 +0;0) 10y@ + 050 -

Let us consider the different pairings on the right-hand side separately.
First, we have proved in Lemma [3.5|that h® satisfies the energy dissipation formula for the problem (P])). We
rewrite it here as

{m (W), (n,(0ph® +0,h%) ) n, (0gh® +0,h?) ) = E[hy] — E[h*](r), forae.t€[0,T].

Thanks to Lemma (i) we know that h%(t) — h(t) in H'(S") for almost every ¢ € [0, T]. Thus, as ¢ tends to
zero, we find that

{m (R )y, (1. (0gh® +0,h°))In, (9gh* + 03¢ ) ) —> E[hy]— E[h](t) (3.22)
for almost every ¢ € [0,T]. Moreover, Lemma [3.10] (ii) yields
(m (h)w, (n, (0gh® +0,h°))10g0+0,0) ) — (®|0yp+0,0) ase \0. (3.23)
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For the third pairing we use that
mg(h®) — h**2  strongly in C([0,T]x S!)
N (0ph® +03he)— 0yh+0,h  weakly in L, ([0,T]x S"),
thanks to Lemma (i), respectively Lemma (iv). Here we also use the fact that m,(h®) = |h® |%+2 in the
range of values attained by A® for times 7 € [0,T'], cf. (3.2). This implies
{m (K )y, (0gp +030))In. (9gh® +03h%) ) — {|h|**y (90 + 0, 0)10ph+ 0 h) . (3.24)
Finally, for the fourth term, we obtain
(me(h )y (099 +050) 10,0+ 50 ) — (11| Py (99 +0,0) 1959 +050) . (3.25)

where we use again the convergence m, (h¢) — h**? strongly in C([0,T]x.S"'). Combining (3:22)-(3:23) leads
to the inequality

0 < E[hy] = E[A](0) = (@10yp+ 50 ) — (11" >y (990 +0,9) [0 + ) (h ~ @)
Thus, using the identity
E[R)(1)+{®|0yh+0d,h) = E[h],
proved in step (iii), for almost every ¢ € [0, T'], we discover that
0 < (@~ |hl*" 2y (90 +9;0) 195 +))(h~ ).
By choosing @ = h — Av for some arbitrary v € W;’H ((O,T) XS 1) and A > 0, we obtain the inequality
(@ — A"y ((0p+0)(h— Av)) [0gv+d,v) > 0
and hence, in the limit A \, O:
(®—|h|"Pw(dgh+0,h)|0pv+0,0) >0, veW, (0.T)xS'),
for almost every t € [0,T]. Similarly, choosing @ = h+ Av, we discover that
(D —|h|"y (9ph+0ph)|0gv+0,v) <0, veEW] ((0,.T)xS'),
and consequently
(®—|h|"Pw(dgh+0yh)|0gv+0,0) =0, veW,, (0,T)xS").
Since v € W;+1 ((O, T)x.S 1) is arbitrary, we are finally able to identify
@ = |h|*y (dgh+0,h) € Lan ((0,T)X.S").

This completes the proof. U
With the previous convergence results at hand, we are now able to prove Theorem [3.1]

Proof of Theorem (i) It follows from Lemma (iii) and (iv) and step (ii) of the proof of Lemma [3.11
that

heC([0.TI;H'(S")) N Ly ((0.T): W7, (S)) and ohe Len (O, T); W), (SHY).

a+1

(ii) We now prove that & complies with the integral equation in Theorem [3.1] (ii). To this end, recall that

T T
/0 (0,h£(t),(p(t)>wa1+l(sl)dt= /0 /S e [m (K, (n.(0,h° +0,h°))] 0,0 d0 dt

for all test functions ¢ € L, ((O,T); Wa1+l(Sl))' Since 60go €L, ((O, T)x S'), we may invoke Lemmam
to deduce that, on the one hand,

T T
0.hE(1), (1)) 1 (g1 dt —> h**?y (0,h+0d>h) dodt.
t Wl (sh 0 0
0 ot 0o Js!
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On the other hand, Lemma (iii) implies that

T T
/O (O . 0Dyt 51yt —> /O (@D, @Dy (s1)d1.

Combining both, we find that A satisfies the desired integral identity

T T
— 2 3
/0 (a,h(t),(p(z))W;H(Sl)dt_ /O /S | h***y (0, h+0,h) dO dt

forall @ € L, ((0,T); W), (S).

(iii) That the initial condition is satisfied is clear since we chose them identically in (P) and .

(iv) That a solution conserves its mass follows from the convergence A* — hin C ( [0,T];CP(S! )), cf. Lemma
(i), and from the conservation of mass property

/hg(t,G)dG:/ ho(0)do, te€][0,T],
Ky S

for the approximations h®.
(v) That the solution satisfies the energy equality has already been proved in step (iii) of the proof of Lemma
B.11

(vi) To see that the solution is bounded away from zero for short times, we just argue as in the proof of Lemma
B.6land Lemmal[3.8 O

3.2. Global existence and convergence to a circle in finite time in the shear-thickening regime. In this
section we study the setting in which the thin film next to the internal cylinder is occupied by a shear-thickening
fluid. This corresponds to the regime of flow-behaviour exponents a < 1. We consider solutions emerging from
initial values that are close to a circle. For these solutions we show that they converge to a circle in finite time.
This circle does not necessarily have to be centered at the origin. Note that this behaviour clearly differs from
the Newtonian case (c.f. (L.4)).

The main result of this section is stated in the following theorem.

Theorem3.12. Leta < 1. There exists a 6> 0 such that for all initial values hy € H'(S") with ||y — ho|| ;1 51, <
6, there is a weak solution h € C([O,oo);Hl(Sl)) N L(,H’,oc((o,oo);Wa3+1(S1)) that exists globally in time.
Moreover, there exists a time 0 < t* < oo such that

h(t,0) = hy+v(0) with v(0) =v_,(t")e™" +v,(t")e, t>1*, 0€ S,

Here v, denote the Fourier coefficients corresponding to the Fourier modes n = +1 that are constant for times
t> 1t

The idea of the proof is to derive a differential inequality for the energy E that guarantees that the energy
drops down to zero in finite time. Using Fourier analysis, we may then prove that solutions with zero average
and zero energy are necessarily given by a circle. To perform the proof, let first

ho(0) = hg+v(0), O €S

Then, the condition ||y — Al 5151, < 6 for some 6 > 0 is equivalent to the condition ||v,| Hi(sty < 6 for some
6>0.
Thanks to Theorem there exists a time 7' > 0 and a positive weak solution 4 € C([0,T]; H'(S")) n

L, ((O,T ); Wa3+l ®) 1)) on [0, T]. We write this solution in terms of its Fourier series as

h(t.0)=c+v(t.0) with vt.O)= D v,m0e", oS!,

n€Z,n#0

for all € (0,T], where the constant ¢ is given by the average

c= 1 h(t,0)d6.

2z 51

Then it clearly holds that § =0, i.e. v = h— ¢ has average zero.
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Lemma 3.13. Let a < 1. For all ve C([0,T]; H'(SY)) with o = i Jg10(t,0)d0 = 0, the energy E[v](1)
satisfies the differential inequality

atl

%E[U](t) <-C(E[vl(n) >, tel0,T].

Proof. Using the Fourier series representation of v we have that
vt.0)= Y v,0e"™ and E[pl=z Y (@=1|v,0*>0
neZ,n#0 neZ,n#0,1
forallt € [0,T] and @ € S'. We define
D(1,0) = 0,v(1,0) + 9, v(1,0) = Z @,(1)e™  with ®@,(t) = (in—in’)v,(1)
neZ ,n#0,+1

and write
v(t,0) = (AD)(t,0)+w(t,0) with w(t,0) = a(t)cos(8)+ b(t)sin(H)
and a(t),b(t) € R for all € [0,T]. Then the Fourier series representation of A® is

AD)L.O)= ) v,
neZ ,n#0,+1

Q)

. _ . 3
nez ngo.+1 (IN—1in°)

_ 1 Z / .(Dn(.’)3 ¢in0=9 ge.
2r ez nos1 St (in—in’)

that is, A®D is given by
inf

e
in3)

(AD)(t,0) = / O, E)GO—-E)dE = (D) *» G)(#), where G(0)= 1 -
st 7 wezmtos (N

for 8 € S'. Moreover, since G € C!(S'), we observe that the derivative ae(Ad)) satisfies

|0,(AD())] S/ |D(1,6)] - sup [9,G(0)] d& < ClI DD, (s1y S CIPDII,,, (s1)> tEIOTI.
S1 fes!

Consequently, using the identities

Elol( =2 / Q007 v d0 = 2 / (9,(A®()’ = (AD(1))2 o,
S! S

we discover that

0 < E0l) < 5 [9,(AW)|} 1, < € </ |950(0)+0}0(0)| d6>
S

2

<cC < e+ u(1)]“+2 |090(t)+agv(t)la+l d0> “'_c (-iE[u](t)>"_“ .
Sl dt

This yields the desired estimate. O

Using this differential inequality for the energy, we may prove that the energy converges to zero in finite
time. We obtain an upper bound of the extinction time t* in terms of the distance 6 from the initial value A to
its average h,. As time tends to t*, the first Fourier modes converge to a constant, while the remaining terms
converge to zero in the H'-norm. For times ¢ > * the solution can be extended globally in time as the limit
circle at time #*, i.e. it does not change its shape at later times. In this way we obtain a solution that is defined
for arbitrarily large times.
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Proof of Theorem [3.12] We divide the proof into several steps.
(i) We first prove that there exists a positive time * > 0 such that E[v](#) =0, t > t*. In the previous Lemma
[3.13] we have derived the differential inequality

4 B0 < _C(E[I) 7. 1e[0.T],

forall v e C([O,T LLHY(S 1)) with zero average and for all flow behaviour exponents a < 1. This inequality
implies that E[v](:) is decreasing and thus

4 (ERnT) <-c,. reloT)
as long as E[v](?) > 0, where C, = @ Therefore,
(E[v](t))%a < (E[UO])%“ -C,t, te€[0,T], if E[v]()>0. (3.26)

This in turn implies that

2
Il=a T
E[v](t) < <(E[u0]) 2 — Cat> , t€[0,T], if E[v]#)>0.
Thus, we can conclude that there exists a time t* > 0 such that

1-a
Elvy) 2
E[v}(n=0, t>t", where 1*< ﬂ
C(X

Note that t* > 0 is strictly positive, if E[v,y] > 0, as a consequence of the continuity of the energy. Moreover,

recall that we assume A to be initially close to a circle in the sense that ||, — C”Hl(sl) =|| UOHH](SI) < & for some

1
small but positive 6 > 0. If we choose ¢ < (C,T)1-«, then we find that

1-a
Vol gicst 1—a
E[v](t)=0, t>1", where 0<t*< | ”C{{ (sH 5C -7

24 o

It is worthwhile to mention that the extinction time ¢* is smaller that the maximal time T of existence if & is
small enough.
(iii) We can write A in terms of its Fourier series as

h(t.0)=c+v_ (e +0,(Ne? +@(1,0) with ©t.O)= Y v,
neZ,n#0,+1

fort €[0,7] and @ € S'. We show that ® converges to zero as time ¢ tends to the extinction time ¢*. It holds
that

2
1RWIT 51y = 1RO 51, + 9P s1)

=2z Y (@+Dv,0f

n=€Z,n#0,x+1

<Ccz )Y @-D,0f.

neZ ,n#0,+1
= CE[v](?).
Consequently, we discover that
||d>(t)||le(S1) <Cé§*, te€l0,T], and ||<I)(t)||fql(sl) —0 ast—t*

(iv) Next, we prove that |U 41 (t)| is bounded by 6 for all # € [0,¢*). To this end, observe first that

|01 O)] < Jlvol| 15y < 6.
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Moreover, as in the proof of Lemma[3.6] we can derive the estimate

<1 / h(t,0)e +"’d9>

/ R 2y (9,h + 0, h)e™* de‘

Lt >\

20
a+2 3,14
Al |aah+00h| do.

Integration with respect to time and applying Holder’s inequality lead to the estimate

a 1
! +1 ) ! a1
|01 () —v,,(0)] sc</ |h|“+2|a9h+agh|“ d0ds> (/ |h|%+? d9ds>
h B 0 Js! 0 Js!

at2 t a+1 o+l
<Ct sup IAOI . <// [11%+2| 0+ 03| deds> L r<r,
1€(0.T) S\ Jo Js

whence we find that
Za

a 1

I;I(Sl) S Cé a+1

|v,1 (1) =0, (0) <Ca+1 (D, [h])a+l <C||vo

This implies

2a
o ()] <6+Cowt, 1<1".
(v) Next, we prove that v, () — v, (") as t — t*. To this end, we first observe that the bound

|U+1(t)| <C Sup ”h(t 9)||L W(SH = C re [O,T),

implies that there exists a sequence ¢, — t* and an element y € R such that
3.27)

lim v, (t,) = x
n—oo

Moreover, as in the previous step (iv), we obtain
a

. = g at2 3,0 !
1im [0,1(t,) = v,y (0] < lim € sup A7 <Sl></t /Sllhl '00h+00h| d9ds>

SE(t,t*)
at+2 r* a+1 ajl
=C sup ||A(s)|™" / /|h|“+2|50h+agh| dods | .
SE(1*) LoD\ Sy S

Thanks to the convergence in (3.27) we also have

a2 t* astl a+l
| = vay (0] = Tim Jo,,(t,) =0, (D] <C sup ||h(s)||z+1(sl </ /l|h|a+2|agh+agh( d9ds>
t S

sE(1,t%)

and the right-hand side converges to zero, as t — t*.
(vi) Now we construct a solution with infinite lifetime by defining

h(t,0) = c+v_ (e + v, (1)e? +D(1,0), >0,

v (t) _ Ui](t)’ t S t*
T o (@), >
+1 ) )

O1,0), t<tr*
O(1,0) =
0, > ",

where

Then h defines for all times ¢ > 0 a weak solution of (P).
(vii) Finally, we prove that the extension of the solution to the time interval [¢*, c0) by

h(t,0) = c+v_1(t)e ™ +v,(t)e?, t>1*,0€ ST,
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where v, | = v, (t"), is unique. For this purpose, assume that f is another solution of (P) on [0, o) such that
f@t*,0)=h(*,0), 0eS'.

Then also E[f](f) =0 for all t > t* and f is given by
ft.0)=c+w_ e +w, (e, t>1*,0eS". (3.28)

In addition, f satisfies the integral equation
/ (0,f,@)dt = - / / 12w (0pf +05£) d0 dt, @ € Loy (0.7 W, (SH). (3.29)
r* r* S

Since f is, for times ¢ > t*, given by a circle, cf. (3.28), it holds that (c)ef(t, 0)+ dgf(t,e)) = 0 pointwise for
allt>1* and @ € S'. Consequently, (3.29) implies that f is constant in time. This in turn implies that the w 41
are constant in time. Finally, the continuity property of the solution implies that w, | = v, (#*) and the proof is
complete. U

4. THE CASE f OF ORDER ONE — STABILITY AND LONG TIME BEHAVIOUR

In this section we study the stability of constant solutions of (2.26)) and when f is of order one, i.e.
when the surface tension forces are comparable with the shear forces induced by the rotation of the cylinder.
These constant solutions describe circular interfaces which are concentric with the confining cylinders. We
prove that, in the scaling limit § of order one, solutions of (2.26) and with initial data close to a constant,
converge to the constant with an error of order 1 as # - co. A more detailed analysis of the solution shows that
the interface behaves, to the leading order, as a circle the center of which moves along a spiral towards the origin
O, ast — oo (cf. Theorem[4.3).

In the following, we denote by H*(.S'!) the homogeneous Sobolev spaces, consisting of functions f € H*(S')
with zero average ﬁ Js1 fdO=0.

4.1. The case B > 0 of order one. In the case B > 0 of order one the effects of the surface tension are compa-
rable with those of the shear forces induced by the rotation of the cylinder and we have the evolution equation

©26), i.e.
1
0;h+ 0y <h(0)2/ 2y (B+zh(0)(3,h(0)+ 0, h(6))) dz> =0, 1>0,0eS".
0

It turns out that, in this physical limit, the asymptotic behaviour of solutions, as t — o0, is as in the Newtonian
case studied in [32]]. However, since the involved differential operators are different, we briefly sketch the
arguments yielding the long-time asymptotics in order to give a complete picture of all the possible scaling
limits.

Theorem 4.1. Let ¢ > 0. There exists 6 > 0 (depending on c) such that, for any hy € H 481 satisfying
l2g—cll gacsty < 6 with i /Sl ho = c, there exists a unique solution h € C([0,00); H*(S"))NC'((0,00); H*(S"))
of (2.26), where h(0,-) = hy(-). Moreover, we have

lA(z,) = cll gacsry < C6, 120, “4.1)

where C depends only on c.

In order to prove Theorem[4.1] it is convenient to reformulate (2.26) in a coordinate system rotating at velocity
c. Moreover, we linearise around the constant solution 2 = c¢. More precisely, we define

v(t,p)=h(t,0)—c with @=0—cy(f). “4.2)

Using the evolution equation (2.26), we obtain that v solves the equation

% = L(v)+ R(), 4.3)
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where L : H*(S') - L,(S"') is a linear operator, given by
’;
— & A2 4 T4( ¢l
Lv)=-3 w(h) (o v+0,0), ve HY (S, (4.4)
and R: H¥SH — L,(S 1) is the non-linear operator defined by
= 5 = c* = 2
R(v) = —w ()9, — gczw’(ﬁ)aw (v(0,0+0)0)) + v (59, ((9p0+ 9v)") +hot 4.5)
for v e H*(S"). Note that L and R are well-defined bounded operators from H*(SYto L,(S 1), Now we define

V, = span{cos(@),sin(@)} C L,(S") and V;= (Voqaspanu})l C Ly(Sh,

where L denotes the orthogonal complement in L,(S'). Moreover, we introduce the following subspaces of
HA(Sh,

E=VonHYSY and & =V,nH*SH, (4.6)
and we denote by P, and P, the orthogonal projections of L,(S') onto V;, respectively V;. Therefore, we
have that H*(S') = & @ &,. Indeed, using Fourier expansion, it readily follows that Py(H*(S")) C &,, and
P (H*(SY)) ¢ &,. Consequently, we can write each v € H*SYHYasasumov= vy +v; with vy = Py(v) € &, and
v, = P;(v) € €. We finally introduce the quadratic operator, Q : £, X &, = &, by

l;l’(ﬂ)~ azle_zi(p_ Z;I/(ﬂ)~ a%ezi(p
8¢y’ (B) 8¢y’ (B)
for each vy = a_;e”'% +a,e'? € &), where a; = a_,. Since the proof Theorem follows the lines of the proof
of [32, Thm 5.1], we only sketch it here.

O(vy) = 4.7

Proof. First, one can prove existence of solutions
ve C([0,T1; HY(SH)nC'((0,T1; H*(S"))

on some small time interval [0,T7], cf. [32, Prop. A.1]. By standard parabolic theory, one can then prove that
the solution even has the better regularity

veC®((0.T1;H*(SY), k>1,

cf. [32, Lemma 5.2]. With the improved regularity, one may then derive appropriate a-priori estimates for the
operators introduced above in order to obtain global existence by a continuation argument. ]

A center manifold theory for quasilinear problems has been developed in [30]. We follow here the version of
this type of theory as developed in [18]]. Similar techniques can be also found in [26] Chapter 9].

Theorem 4.2. Let L and R be defined as in &4) and @&3). There exists a map ® € CK(&,, ), where & =
ImPy=ReP, C H*(S") and & =P H* c H*(SY), with ®(0) = 0 and DP®(0) = 0. Moreover, there exists a
neighbourhood © of 0 in H*(S") such that the manifold
My = {vg+D(vy); vy € &} € HH(S) (4.8)
has the following properties:
(i) M, is locally invariant, i.e. if v is a solution to @.3), satisfying v(0) € MyN O and v(t) € O for all
t €[0,T], then v(t) € M, forallt € [0,T].
(ii) M contains the set of bounded solutions of @.3) that stay in O for all t € R. If v is a solution to

dv = L(v)+ R(v) that belongs to M, for t € I, where I C R is an open interval, then v = vy + P(v)

dr ~

and v, satisfies

dv

d—t‘) = Ly(vy)+ PyR(vy+@(vy)), (4.9)

where Ly is the restriction of L to &,. Moreover, ® satisfies

D®(vy)(Lo(vg) + PyR(vy+ @ (vy))) = L P(vy) + P R(vy+P(vy)) Vo, € &. (4.10)
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(iii) M, is locally attracting in the following sense. If v(0) € O and if the solution to (4.3)), corresponding
to this initial value, satisfies v(t) € O for all t > 0, then there exist an initial value 9(0) € MyN O and
a constant a > 0 such that ||v = || ga¢s1y < Ce ™™ ast— oo.

Proof. In order to prove this theorem, we have to verify that the operators L and R introduced above satisfy the
Hypotheses 5.1-5.3 of [32]. To this end, observe first that
(i) LeL(H*SY,LySh).
(i) For some k > 2, there exists a neighbourhood ¥ ¢ H*(S") of 0 such that R € C¥(V; L,(S")), R(0)=0
and DR(0) =0.

Moreover, the linear operator L has the following spectral properties. First, its spectrum can be written as
o =0yUo_where oy ={A€0;ReA=0} and o_ = {4 € 0; Reld < 0}. More precisely, the following statements
are true:

(iii) There exists a positive constant y > 0 such that

sup (Reld) < —y.
A€o _

(iv) oy consists of a finite number of eigenvalues with finite multiplicities.

Finally, there exist positive constants s, > 0 and C > 0 such that, for all s € R with |s| > s, we have that

(v) ||(iSI_L1)_1”£(L2(S1)) < %’
where L, is the restriction of L to P, H*(S'), P, is the projection P, : L,(S') — L,(S') defined by P, =1— P,
and P, is the spectral projection corresponding to o that is given by

P, L /F(M]—L)_ld/l, 4.11)

" 2xi

for a simple, counterclockwise oriented Jordan curve I" surrounding o, and lying entirely in {A € C; ReA > —y}.
It is worthwhile to note that, thanks to [18, Rem. 2.16], the only property that we need to check for the operator
L, is the one in (v). This is the case since we are working with the Hilbert spaces L,(S 1y and H*(S'). The
theorem is now a minor adaptation of Theorems 2.9 and 3.22 in [[18]. U

Theorem 4.3. Let ¢ > 0. There exist 6 > 0 and a manifold M, as in (4.8)) (both of them depending on c) such
that all the properties stated in Theorem hold true with O = Bg(0). In particular, if v(0,-) € MyN O, then

the corresponding solution h of 2.26) (cf. (4.2))) satisfies:

h(-+ ey (B)t,1) — ¢ — X cos(- + K logt + Cy)
t

Vi <$

H4(Sl) t

23y (B)  ~  AW(B)
K=¢4/——, K=——, Cy,=Cy(hy), 4.13)
\ v 2w (h) 07 o

and C depends only on c. Moreover, if v(-,0) € O, we have that

forall t>1, 4.12)

where

diStH4(‘|]')(U(',t), Mo) < Ce_at, > 0, (414)

with a = a(c).

Proof. Using the same techniques as in [32] we can prove that the operators L and R, given by (4.4)) and (4.5)),
are well-defined from H*(S') —» LZ(SI) and H*(SHx H*(S') — LZ(SI), respectively.

Moreover, the operator L satisfies the properties (i), (iii) and (iv) of the proof Theorem 4.2] and the operator
R satisfies property (ii) for any k > 2. Therefore, the operator P, defined in (4.11]) is the orthogonal projection
of L,(S 1) onto &y = span{cos(8),sin(#)} and there exists a manifold M, with the properties stated in Theorem
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4.2/ that can be parametrised as in with ® € ,&) for any k > 2. Furthermore, we have =0,
7| that can be p ised as i ith ® € Ck(&,,€,) for any k > 2. Furth have ®(0) = 0
D®(0)=0and, if vy =a_,e" ¥ +a, e € &y, then

iy (p) 2 o2 iw(f) 22

D*®(0)(vy, vy) = = = 4.15
Ot 0= Loy 4ty (B ! 1)
The differential equation (@.9) that describes the dynamics of v on this manifold is reduced to
dv,
— = PyR(vy+D(vp)), (4.16)

where we used that L (v,) = 0 for v € &,. Using (@.13)) and (#.16), we can conclude (#.12). Finally, the estimate
(@.14) is a consequence of the global existence result in Theorem @.1] and Theorem [4.2(iii). For more details

c.f. [32]. O

Remark 4.4. The asymptotic behaviour in (.12)) can be reformulated in terms of the original non-dimensional

variables (cf. (2.22))) as:

h(t,0) = Ac + @%cos(@—cw(ﬁ)fﬂt+flog (£ar) +co> +0(3), 4.17)
£t T T
where 1= —= and 1> <.
B el

Moreover, we recall that the interface separating the two fluids is given by the curve r = 1 + eh. There-
fore, a geometrical argument shows that the interface associated to the solution described by (@.17) behaves
asymptotically as the circle given by

(x—o(t)cos@y(1))” + (y—o(D)sin(B,(1)))” = r2,

2Kel

spirals towards the origin as t — oo.

where ¢(f) = 0,(t) = cw(ﬁ)flt +K log(let) + C, and ry = 1 +eAc. Note that the center of this circle

FIGURE 3. Center of the interface spiralling towards the center of the cylinders

4.2. The cases B — 0 and B — co. We recall that in these cases we have the evolution equation (2.27). For
this case we can proof exactly the analogous Theorems in Subsectiond.1] For this purpose, we consider:

1
v(t,p)=h(t,0)—c with @=0—cprt. (4.18)

Using the evolution equation (2.23]), we obtain that v solves the equation
% — L(v)+ R(v), (4.19)

where L: H*(S') — L,(S") is a linear operator, given by

L 4 )
L(U)=—§|ﬂ|/’ (02v+d,0), ve HY S, (4.20)
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and R: H*(SH - L,(S 1) is the non-linear operator defined by

1 2 1_12p+1
__ 2N_~£2
Rw)==f70,0) =5 1Bl =5

9,(v(d,0+00)) +hot, veH'S. (4.21)

Note that L and R are well-defined bounded operators from H*(SY to L,(S ). Moreover, we consider the
quadratic operator Q : £y X&) — £ by
_ipp , —2ip iph 2ig
Q(UO)— Ea_le —Eale s
where a; = a_;. Using @.18)-(@.22) we can prove the global existence result.
On the other hand, taking

Vg = a_le_i(p +alei(p S 80, (422)

3 . 2p+1¢2
K= ¢ K= p;‘ C. Cy=Cylhy), 4.23)
pﬁ;"'l p ﬁ
we can prove that
2K o C
h(t,-+ct)—c—==cos(-+ Klogt+C) <=, t>1. 4.24)
\/; H4(S]) t

Therefore, we can conclude that in the these cases, we have that the center of the circle spirals towards the origin
as in Subsection 4.1l
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