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Résumé

Dans cette thése, nous nous intéressons a la résolution de problémes inverses pro-
venant d’une modélisation multi-échelle de I’écoulement de I’air dans les poumons. Dans un
premier temps, nous considérons une version simplifiée du modéle de I’écoulement de 1’air
dans les poumons : I’écoulement est modélisé par les équations de Stokes incompressibles
avec des conditions aux limites de type Robin sur une partie du bord. Nous cherchons a
identifier le coefficient de Robin défini sur une partie non accessible du bord a partir de
mesures de la vitesse et de la pression disponibles sur une autre partie du bord.

Aprés avoir quantifié des résultats de continuation unique pour le systéme de
Stokes, nous établissons deux inégalités de stabilité logarithmiques, 'une valable en di-
mension 2 et 'autre valable en toute dimension. Toutes deux sont basées sur des inégalités
de Carleman, globale dans le premier cas et locales dans le second. Les inégalités de sta-
bilité sont d’abord montrées sur le probléme stationnaire puis la théorie des semi-groupes
permet de passer au probléme non stationnaire. De plus, sous 'hypothése a priori que
le coefficient de Robin est constant par morceaux, nous prouvons une inégalité de stabi-
lité Lipschitzienne pour le probléme stationnaire. Nous concluons cette thése en revenant
au probléme initial pour lequel nous imposons des conditions au bord non-standard fai-
sant intervenir le flux. En particulier, nous obtenons des premiers résultats numériques
encourageants concernant 'identification de certains paramétres du modéle (résistances a
I’écoulement de 'air, élasticité des tissus).

Mots-clés: Probléme inverse, Inégalité de stabilité, Inégalité de Carleman, Systéme de
Stokes, Conditions aux limites mixtes, Modélisation de I'appareil respiratoire.
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Abstract

In this work, we are interested in the resolution of some inverse problems arising
from a multi-scale modeling of the airflow in the lungs. As a first step, we focus on a
simplified model of the airflow in the lungs: we consider the incompressible Stokes equa-
tions with Robin boundary conditions on a part of the boundary. We want to identify the
Robin coefficient defined on this non accessible part of the boundary from measurements
of the velocity and the pressure available on another part of the boundary.

We first prove quantification results for the unique continuation property for
the Stokes system, then we establish two logarithmic stability inequalities, one valid in
dimension 2 and the other one valid in any dimension. Both are based on Carleman
estimates, global in the first case and local in the second one. Our stability estimates are
first established for the stationary problem and the semigroup theory allows to deduce
from the stationary case stability estimates for the non-stationary problem. Moreover,
under the a priori assumption that the Robin coefficient is piecewise constant, we provide
a Lipschitz stability estimate for the stationary problem. We conclude by coming back
to the initial model which involves non-standard boundary conditions with the flux. In
particular, we obtain encouraging first numerical results concerning the identification of
some parameters of the model (resistances to air flow, tissue elasticity).

Keywords: Inverse problem, Stability estimate, Carleman inequality, Stokes system,
Mixed boundary conditions, Modeling of the respiratory tract.
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1.1. Introduction

Observations
expérimentales: Détection d’objet
ondes réfléchies

FI1GURE 1.1 — Exemple de probléme inverse : le radar. Un émetteur envoie des ondes radios
qui sont réfléchies par la cible et détectées par un récepteur. La position de la cible est
estimée grace au temps de retour du signal.

1.1 Introduction

Un probléme inverse consiste a retrouver les causes d’un phénoméne sachant
que 'on en connait les effets. On retrouve des problémes inverses dans de nombreux
domaines scientifiques : I'imagerie médicale (échographie, scanner, rayon X, .. .), ingénierie
pétroliére, le radar (voir la Figure 1.1), ...

D’un point de vue scientifique, la résolution de problémes inverses passe par une
étape de modélisation du probléme direct. Ensuite, & partir de mesures expérimentales, la
démarche consiste & déterminer les paramétres qui permettent de restituer ces mesures,
ce qui se traduit mathématiquement par 'optimisation d’une fonctionnelle.

On peut voir le diagnostic médical comme un probléme inverse qui n’est pas
basé sur une modélisation mais sur l'expérience. Le patient consulte son médecin car il
présente des symptomes. L’examen médical permet alors au médecin de déterminer les
signes cliniques physiques de la maladie (manifestations objectives de la maladie). Gréace
4 ses connaissances et & sa pratique de la médecine, le médecin est alors capable de
déterminer de quelle pathologie souffre le patient et de lui proposer une thérapie adaptée.

Le travail de cette thése concerne 1’étude de problémes inverses provenant d’une
modélisation multi-échelle de I’écoulement de 'air dans les poumons et s’insére dans un
cadre plus général concernant la modélisation de ’appareil respiratoire. On cherche a
identifier certains parameétres qui interviennent dans le modeéle & partir de mesures effec-
tuées au niveau de la bouche, et plus généralement on cherche & obtenir des inégalités de
stabilité de ces paramétres par rapport aux mesures : par exemple, si deux mesures de
volumes effectuées au niveau de la bouche sont « proches » alors on cherche & montrer que
les paramétres sont également « proches ». Parmi ces paramétres, on peut distinguer la
résistance & 1’écoulement de 'air dans les bronches ou encore 1’élastance pulmonaire qui
est la variation de pression nécessaire pour obtenir une variation de volume des poumons.
L’élastance pulmonaire apporte des renseignements sur 1’élasticité des tissus composant
I’appareil pulmonaire. Ces paramétres peuvent varier significativement lors de pathologies.
C’est pourquoi parvenir a les identifier présente un réel intérét.

Concernant la structure de ce chapitre introductif, nous allons commencer par
présenter la modélisation de ’appareil respiratoire qui constitue le point de départ de cette
thése dans la Section 1.2.2. Puis nous passerons en revue, dans la Section 1.3, les différents
résultats existant dans la littérature concernant la résolution théorique du probléme inverse
qui nous intéresse. Nous présenterons ensuite, dans la Section 1.4, les apports de cette
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thése. Enfin, dans la Section 1.5, nous présenterons le plan de la thése chapitre aprés
chapitre.

1.2 Modéle de ’écoulement de ’air dans les poumons

1.2.1 Introduction

Les tests spirométriques sont un élément important dans le diagnostic et le suivi
d’un certain nombre de maladies pulmonaires, notamment des pathologies pulmonaires im-
pliquant des anormalités du comportement mécanique des poumons. Ces tests consistent
a mesurer le débit et le volume d’air mobilisé lors d’un cycle respiratoire, au repos et a
I’exercice. En particulier, une courbe volume-débit, correspondant a la courbe paramétrée
t — (volume(t), débit(t)), est obtenue. On renvoie a la Figure 1.2a pour une illustration
de courbe volume-débit normale. Pour parvenir & un diagnostic relativement objectif, une
étude quantitative est effectuée : la courbe est comparée a des profils « normaux » pro-
venant d’un large nombre de patients présentants les mémes caractéristiques (age, sexe,
taille,...). De plus, en complément de I’analyse quantitative, le praticien effectue également
une analyse qualitative de I'allure de la courbe. En effet, les pathologies modifiant le com-
portement mécanique du poumon sont usuellement divisées en deux catégories (obstructive
et restrictive) avec des courbes volume-débit présentant des profils différents (voir les Fi-
gures 1.2b et 1.2c). Les courbes volume-débit contiennent des informations importantes
concernant 1’état de santé des poumons d’un patient.

Du point de vue de la modélisation, il est intéressant de voir si I’on est capable
de reproduire ces courbes volume-débit. Il existe dans la littérature un certain nombre de
modéles, allant du plus simple modéle 0d ( voir [62], [9], [14], ...) au plus élaboré modéle
3d (voir [7], [63], [42], ...). Le fait d’enrichir le modéle permet de se rapprocher au plus
prés de la réalité. Les modéles 3d permettent notamment de prendre en compte les effets
inertiels dans la partie supérieure de ’arbre bronchique ou encore de mettre en évidence
I'influence de la géométrie. En contre-partie, I’analyse mathématique du probléme est plus
délicate et les simulations numériques sont plus cotiiteuses.

Nous allons présenter dans la sous-section suivante le modéle multi-échelle de
I’écoulement de I'air dans les poumons, proposé par L. Baffico, C. Grandmont et B. Maury
dans [7], qui est le point de départ de ce travail de recherche.

1.2.2 Présentation du modéle

Les voies aériennes de 'appareil respiratoire ont principalement deux fonctions :
une partie permet la conduction de l'air et 'autre est le lieu des échanges gazeux entre
lair extérieur et le sang. Le modéle que I'on va présenter, introduit dans [7], se concentre
sur I’écoulement de I’air dans les voies aériennes.

La géométrie « fractale » de ’arbre bronchique est particuliérement complexe :
la trachée se divise en deux bronches, une pour chaque poumon, chacune des bronches se
divise en deux et ainsi de suite (voir la Figure 1.3a). Ce processus dichotomique se produit
pendant environ vingt-trois générations. Par conséquent, effectuer des simulations numé-
riques sur I'arbre tout entier n’est pas envisageable. C’est pourquoi le modéle considére
I’écoulement de I’air dans un domaine simplifié correspondant aux premiéres générations
de I'arbre bronchique (voir la Figure 1.3b). Le fait de travailler sur un domaine tronqué
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(b) Courbe volume-débit correspondant a une (c¢) Courbe volume-débit correspondant a une
pathologie obstructive. pathologie restrictive.

FIGURE 1.2 — Courbes volume-débit. Les images proviennent de [76].
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(a) Modélisation des poumons humain réalisée (b) Arbre bronchique reconstruit numériquement (I’image
par E. R. Weibel. provient de [7]).
FIGURE 1.3

fait apparaitre des frontiéres artificielles. Comme aucune mesure in vivo de vitesse ni de
pression n’est disponible, il faut trouver un modéle permettant de décrire la physique
intervenant dans la partie distale de I’arbre respiratoire. On peut, par exemple, imposer
des conditions aux limites prenant en compte la dissipation de ’énergie dans les bronches
inférieures. L’utilisation de frontiéres artificielles est une méthode classique pour simpli-
fier un mécanisme complexe afin de le modéliser. On la retrouve notamment dans des
modélisations du systéme cardiovasculaire (on renvoie aux références [69] et [77]).

La ventilation pulmonaire ou respiration est le renouvellement de l’air contenu
dans les poumons par I’action des muscles respiratoires dont le principal est le diaphragme.
Pour décrire la ventilation, ’appareil respiratoire peut étre divisé en trois parties ou des
modéles mécaniques différents vont étre utilisés :

— La partie proximale (les dix premiéres générations environ), ou les équations

de Navier-Stokes incompressibles décrivent 1’écoulement de 1'air.

— La partie distale (de la onziéme a la dix-septiéme générations environ), qui
correspond & la partie géométriquement complexe, située en aval de la partie
proximale et destinée a étre condensée.

— Les acini, ou la diffusion d’oxygéne a lieu. A ce niveau, le poumon est représenté
par une boite remplie d’un matériau amorphe et incompressible qui décrit le
parenchyme qui entoure les alvéoles. Une paroi de la boite est un piston mobile
représentant I'action des muscles de la paroi thoracique et du diaphragme.

La Figure 1.4 schématise cette décomposition.

Soit d = 2,3 et @ C R? un domaine simplifié correspondant aux premiéres gé-
nérations de I'arbre bronchique. On note u la vitesse, p la pression de ’air dans ’arbre et
n la normale extérieure au bord du domaine 2. La frontiére de 2 est donnée par

N

9 =To I, | |JTi),

=1

ot les I'; correspondent aux fronticéres artificielles (voir la Figure 1.4).

Dans la partie supérieure, I’écoulement est décrit par les équations de Navier-
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FIGURE 1.4 — Schéma de la modélisation de I'appareil respiratoire : on divise I'appareil
respiratoire en trois parties.

Stokes incompressibles :

put + p(u-Viu — pAu+Vp = 0, dans (0,7) x Q,
div u = 0, dans (0,7 x Q,
U = 0, sur (0,7) x Iy,
ua—z —pn = —PFyn, sur (0,7) x Ty,
u%—%—pn = —mn, sur (0,7)xT;, pouri=1,...,N.

La densité p est constante et donnée, tout comme la viscosité u. La pression Py, qui cor-
respond & la pression atmosphérique, est connue alors que les pressions m; sur les frontiéres
artificielles sont inconnues. Dans la partie distale, on peut supposer que ’écoulement est
laminaire. Chaque branche locale du sous-arbre commencant en I'; est alors caractéri-
sée par une résistance. Par analogie avec ce qui se passe en électricité, on condense ce
sous-arbre en un conduit équivalent caractérisé par une unique résistance R; qui prend en
compte toutes les résistances des branches locales sous I';. On renvoie a [65] pour plus de
détails concernant les résistances équivalentes et & la Figure 1.5 pour une illustration.

Le saut de pression P; — m; (ou P; est la pression dans les acini associée a la i®me
branche de I'arbre) est alors proportionelle au flux et le coefficient de proportionnalité est
la résistance équivalente R;. Il s’agit de la loi de Poiseuille :

Wi—PiZRi(/ un>
r;

Grace a cette relation, les conditions aux limites sur I'; s’écrivent

ou
,uan—pn——Pin—Ri</Fiu-n>n, (1.1)

pour ¢ =1,..., N. Il s’agit de conditions aux limites non standards que nous appellerons
dans la suite conditions aux limites dissipatives.

Nous allons ensuite coupler ce systéme avec une équation différentielle ordinaire
qui modélise le déplacement du diaphragme. Soit ¢ > 0. On note z(t) la position du piston
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FIGURE 1.5 — On condense le sous-arbre commencant en I'; en un conduit équivalent.

a linstant ¢. La somme des forces qui s’appliquent sur la paroi mobile de la boite est
composée de la force musculaire, notée f..:, de la force de rappel élastique —kz, ou k
est la constante de raideur qui caractérise le diaphragme, et de la force de pression fp.
D’aprés le principe fondamental de la dynamique, on a :

mi = —kr + fe.tt + fPa

ol m est la masse totale des poumons. On suppose que la pression est uniforme dans
la boite qui contient les alvéoles. Autrement dit, P, = P, pour tout ¢ = 1,...,N. Par
conséquent, la force de pression fp est égale &

fP :Spm

ou S est la surface de la paroi de la boite qui se déplace. Les conduits de ’arbre sont
supposés rigides et le parenchyme est supposé incompressible. Par conséquent, toute va-
riation de volume dans les poumons est due & une variation de volume des alvéoles, et
toute variation de volume au niveau de la trachée résulte de la méme variation de volume
dans la boite, ce qui se traduit par :

N
Si:Z/u.n:—/ U - n.
i=1 /T Lo

Pour résumer, le systéme prenant en compte les trois niveaux de l'arbre respiratoire
s’écrit :

put + p(u - V)u— pAu+Vp = 0, dans (0,7) x £,
div u = 0, dans (0,7) x Q,
u =0 sur (0,7) x I'y,
ngs —pn = —hn, sur (0,T) x T,
nGs —pn = —Pin—-R; <fplun) n, sur (0,7T) x Ty,
pouri =1,..., N,
mi + kx = fext + SP,, sur (0,7
S = Zz‘]\;friu‘”:—frown. sur (0,7).

(1.2)



1.2. Modéle de l’écoulement de l’air dans les poumons

Il s’agit d’'un modéle multi-échelle ot le mouvement du diaphragme et les résistances des
petites voies aériennes sont prises en compte de maniére simplifiée.

Remarque 1.1. Dans le systeme (1.2), les équations de Navier-Stokes et l’équation dif-
férentielle sont couplées a travers la pression alvéolaire P, qui intervient a la fois dans les
conditions aux limites sur I'; et dans I’équation différentielle.

Le systéme (1.2) doit étre complété avec un choix de conditions initiales appro-
priées :
(u, z, &)1—¢ = (uo, xo, 1), avec div ug = 0,

ug =0 sur I';, Sx1 = — fFo ug - M. (1.3)

1.2.3 Probléme direct et probléme inverse

Nous allons voir dans le Théoréme 1.3 que le probléme direct, qui consiste &
déduire des paramétres R;, m, k, fert et S et des données Py, xg, x1 et ug des informations
sur le comportement de (u, p) solution du systéme (1.2) associé, est bien posé : ce systéme
admet une unique solution réguliére.

Plus précisément, supposons que :

(A) le bord du domaine 92 = T';U (Ui]i(] Fi> est tel que T;NT; = 0, pour i # j,

(i,7) € {0,...,N} et I'; rencontre le bord latéral I'; avec un angle égal a 7

pourt=0,..., N,

(B) le bord du domaine Q est localement régulier : I'; et I'; sont réguliers, pour

i=0,...,N,
(C) soit T >0, Py € L2(0,T), fewt € L*(0,T), ug € {u € H'(Q) /ur, = 0 et div
u=0}.

L’existence de solution pour le systéme (1.2) peut étre obtenue en utilisant la
méthode de Galerkin avec une base de Galerkin convenablement choisie : dans [7], L.
Baffico, C. Grandmont et B. Maury introduisent un opérateur de Stokes Ay (voir la Dé-
finition 1.2) associé aux conditions aux limites dissipatives (1.1) sur I'; dont les vecteurs
propres constitueront la base de Galerkin utilisée pour construire la suite d’approximation.

Afin d’étre plus précis, nous allons introduire des espaces fonctionnels :
Vi, ={v e HI(Q)/vm = 0 et div v = 0},
T2
Hp, =V,

De plus, nous introduisons les notations suivantes :

o [ () ([ o)

on note || ||o la norme associée et

aR,“(v,w)zu/nvmvwéRi ([on) ([ wm)

On introduit maintenant la définition de 'opérateur Ag.
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nées réelles : (E) expiration, (I) inspiration. ment.

FIGURE 1.6 — Courbes volume-débit. Les images proviennent de [7].

Définition 1.2. L’opérateur Ag est défini comme suit :
D(Ao) = {v e V,/laru(v, w)| < Cllwllo, Vw € V1, },

(AQ’U, ’LU)(] = aR,u('Ua ’U)),V(U, w) € D(AO) X VFZ'

Nous pouvons énoncer le résultat d’existence et de régularité suivant pour le
probléme direct, prouvé dans [7] :

Théoréme 1.3. Sous les hypothéses (A), (B) et (C) précédentes, il existe un intervalle de
temps [0,t*) sur lequel le systeme (1.2) complété avec les conditions initiales (1.3) admet
une unique solution u € L?(0,t;D(Ag)) N L>®(0,¢; Vr,) N HY(0,¢; Hr,), avec t < t*. De
plus, dans le cas particulier ot k = 0 et pour des données petites, la solution est définie
globalement en temps et il existe C > 0 tel que pour tout t > 0,

N 2
IVull 72 + D Ri </F un> <C.
i=1 i

D’un point de vue numérique, il est intéressant de constater que le modéle est
capable de reproduire des courbes volume-débit (voir la Figure 1.6) dans une géométrie
réaliste telle que la Figure (1.3b), avec des données provenant de la littérature. De plus,
en modifiant les parameétres R et k, on obtient des courbes volume-débit différentes (voir
la Figure 1.7), ce qui est positif du point de vue de la modélisation puisque ces para-
métres peuvent varier significativement lors de pathologies. Par exemple, les résistances
augmentent en cas d’asthme.

Dans le précédent modeéle, un certain nombre de paramétres sont & caler, en
particulier, les résistances R; et la constante de raideur du diaphragme k. Parvenir a les
identifier présente un double intérét : d’une part, s’il n’y a pas stabilité, on peut se poser
des questions quant & la pertinence du modéle et d’autre part, identifier ces paramétres
A partir de mesures faites par des professionnels de la santé donne une information sur
I’état de santé du patient. C’est le probléme inverse qui a motivé ce travail de thése : on
cherche & récupérer la constante de raideur k qui caractérise 1’élasticité des tissus et les

10



1.2. Modéle de l’écoulement de l’air dans les poumons

reference k 0 —— reference Ri——
100% increased k_0 ------- 100% increased R_Li ——

3 I2 I1 ;) :1 ,‘2 -3 3 2 1 0 -1 -2 -3
Volume (L) Volume (L)
(a) Courbes volume-débit obtenues pour des valeurs (b) Courbes volume-débit obtenues pour des valeurs dif-
différentes de k. férentes de la résistance distale.

FI1GURE 1.7 — Courbes volume-débit : on fait varier les paramétres. Les images proviennent

de [7].

résistances R; a partir de mesures effectuées au niveau de la bouche. Les questions que
I’on se pose sont classiques dans le domaine des problémes inverses : on s’intéresse aux
questions d’unicité et de stabilité des paramétres par rapport aux mesures.

Plus précisément, soit I' C T'g et T > 0 et (u;, p;) la solution de (1.2) associée a
R; = Ré pour i = 1,...,N et k = k; pour [ = 1,2. On définit Mg, )xr l'opérateur de
mesures : Mg 1)x1 (%, p) correspond aux mesures faites sur (0,7") x I pour (u, p) solution
de (1.2). Les questions que 1'on se pose sont :
(i) Est-ce que Mg 1yxr(u1,p1) = Mo7)xr(u2, p2) implique que k1 = kg et R} = R?
pour tout i € {1,...,N}?
(ii) Est-il possible d’obtenir une inégalité de stabilité du type :

N
k1 — kol + Y |RE = R < f ([IMoryxr(ur,p1) = Moryxr(uz, p2)ll),  (1.4)

=1

ou f:RT — RT est une fonction croissante qui satisfait lim, o f(z) =07

Dans un souci de clarté, nous introduisons du vocabulaire caractérisant les in-
égalités de stabilité.
Définition 1.4. e Quand la fonction f intervenant dans l'inégalité (1.4) est du type :
Co
“log (9)’

avec Co > 0 et C1 > 0, nous dirons que l'inégalité de stabilité est logarithmique.

f(x)

e Quand la fonction f intervenant dans l'inégalité (1.4) est du type :
f(z) = Coz,

avec Cy > 0, nous dirons que l'inégalité de stabilité est Lipschitzienne.

11
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1.3 Etat de l’art

Le résolution du probléme inverse introduit précédemment est, & notre connais-
sance, un probléme largement ouvert.

Concernant 'unicité, C. Fabre et G. Lebeau ont prouvé dans [39] un résultat de
continuation unique pour les équations de Stokes avec un potentiel borné & partir duquel
on peut apporter une réponse a la question (i) pour le probléme de Stokes. Pour ce faire,
ils ont établi une variante de I'inégalité de Carleman locale classique pour le Laplacien.

Différents types de problémes inverses concernant le systéme de Stokes ont été
étudiés. Nous avons choisi de parler de certains d’entre eux. Il s’agit bien stir d’une liste non
exhaustive, mais qui permet de rendre compte des différents résultats qui y sont obtenus
ainsi que des outils en jeu.

O.Y. Imanuvilov et M. Yamamoto se sont intéressés dans [53| a 'estimation d'un
terme source dans le systéme de Stokes avec des conditions de Dirichlet homogéne, & partir
de mesures internes dans un ouvert w C €2 et de mesures en un temps donné sur tout le
domaine. Ils obtiennent une inégalité de stabilité Lipschitzienne. Pour ce faire, ils utilisent
une variante de la méthode de A.L. Bukhgeim et M.V. Klibanov [24]. A.L. Bukhgeim et
M.V. Klibanov ont introduit une méthode efficace pour résoudre des problémes inverses
lorsque le paramétre que ’on cherche & récupérer est présent dans 1’équation aux déri-
vées partielles en question. Cette méthode consiste & considérer la dérivée en temps du
probléme initial. Ce faisant, on retrouve le paramétre que 'on cherche & estimer dans
la condition initiale. Puis, utilisant bilan d’énergie et inégalité de Carleman, il est alors
possible d’obtenir des inégalités de stabilité. On renvoie a [18] pour une mise en oeuvre de
cette méthode dans le cas de ’équation de la chaleur avec un second membre non linéaire
et des conditions de Neumann homogéne et a [34] pour le cas d’un systéme visco-élastique.
Cette méthode n’est pas adaptée & notre cas car le paramétre que nous cherchons a récu-
pérer intervient sur une partie du bord : en dérivant le probléme en temps, on ne retrouve
pas le paramétre dans la condition initiale. Dans [8], A. Ballerini considére un autre type
de probléme inverse. Elle s’est intéréssée a la détection d’un corps immergé dans un conte-
neur rempli d’un fluide qui obéit aux équations de Stokes, a partir de mesure de la vitesse
et de la force de pression qui s’exerce sur le bord du domaine. Elle précise dans ce papier
que la question de la stabilité pour ce genre de probléme reste une question largement
ouverte. La question de 'unicité a quant a elle été démontrée dans [6] en utilisant des
techniques de continuation unique. A. Ballerini a obtenu une estimation de la stabilité du
type log-log, ce qui signifie que la fonction f impliquée dans ’estimation de la stabilité est
lc)g(“g%, Cy > 0. Le principal outil utilisé est I'inégalité des trois boules pour la puis-
sance [°™m¢ du Laplacien. Notez que la preuve utilise le fait que, puisque —Au+Vp =0et u
étant & divergence nulle, on a Ap = div(Au + Vp) = 0. On renvoie également a [6] et [29]
pour d’autres résultats concernant la détection de la forme et de la position d’un corps ri-
gide en mouvement dans un fluide visqueux incompressible & partir de mesures frontiéres.
Pour terminer ce paragraphe, notons que dans [58|, C.L. Lin, G. Uhlmann et J.N. Wang
prouvent une inégalité des trois boules pour u solution d’une équation de Stokes et ils
en déduisent ensuite un résultat quantitatif de la propriété forte de continuation unique
pour les équations de Stokes (quand le potentiel est non borné, contrairement au résultat
de continuation unique de C. Fabre et G. Lebeau) prouvé par R. Regbaoui dans [71].
Pour cela, ils se raménent & des équations elliptiques en utilisant la divergence nulle et le
rotationnel.

12
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La particularité du probléme inverse qui nous intéresse réside dans le fait que
I’on cherche & récupérer des paramétres définis sur une partie du bord a partir de mesures
effectuées sur une autre partie du bord. Au vu des résultats cités ci-dessus, on est tenté
de regarder le systéme de Stokes comme un systéme de d équations de la chaleur. C’est
pourquoi on s’est intéressé dans un premier temps & un probléme inverse similaire pour le
Laplacien et qui consiste & récupérer un paramétre défini au bord du domaine & partir de
mesures accessibles sur une autre partie du bord.

Estimer un coefficient de Robin défini sur une partie du bord du domaine & partir
de mesures disponibles sur une autre partie du bord du domaine pour u solution de :

—Au = 0, in £,
gu = g, only,
%Z +qu = 0, on Loy,
u(0) = wg, in .

avec oy UT g C 0N

La littérature concernant la résolution de ce probléme inverse est riche. Il s’agit en
général d’un probléme provenant de la détection de corrosion et qui consiste & déterminer
un coefficient de Robin sur une partie inaccessible de la frontiére a partir de mesures
électrostatiques effectuées sur une partie accessible de la frontiére.

La plupart du temps, une inégalité de stabilité logarithmique est obtenue (voir
[4], [10], [26] et [28]). S. Chaabane and M. Jaoua ont démontré dans [27] une inégalité
de stabilité lipschitzienne locale, selon la terminologie introduite par H. Bellout et A.
Friedman dans [12] et qui a été utilisée ensuite par de nombreux auteurs, ainsi qu’une
inégalité de stabilité lipschitzienne globale monotone, sous I’hypothése que le flux g est
positif. Affaiblissant cette contrainte en imposant & la place un controle sur le caractére
oscillant du flux g, G. Alessandrini, L. Del Piero et L. Rondi ont obtenu dans [4] une
inégalité de stabilité logarithmique. Plus récemment, E. Sincich a prouvé dans [74], une
inégalité de stabilité lipschitzienne, en supposant que le coefficient de Robin ¢ est constant
par morceaux. Elle démontre notamment que la constante impliquée dans l'inégalité de
stabilité dépend exponentiellement du nombre de morceaux considérés.

Dans ces papiers, différentes approches sont développées. Une premiére approche
consiste & utiliser les propriétés des fonctions analytiques complexes. C’est le cas par
exemple dans [4] et [26]. Une caractéristique de cette méthode est qu’elle n’est valable qu’en
dimension 2. Une autre approche est basée sur les inégalités de Carleman qui s’avérent étre
un outil trés efficace pour obtenir des résultats de continuation unique et des inégalités
de stabilité. Par exemple, dans [68], K.D. Phung a quantifié un résultat de continuation
unique pour le Laplacien dans un domaine borné de classe C*° quand les conditions au bord
du domaine sont a prior: inconnues : il a établi une dépendance de type logarithmique.
Puis, dans [10], M. Bellassoued, J. Cheng et M. Choulli ont utilisé cette inégalité pour
obtenir une inégalité de stabilité logarithmique. Il est intéressant de noter que I'inégalité
de K.D. Phung a été étendue au cas d’ouvert de classe C'! par L. Bourgeois dans [19]
puis au cas d’ouvert lipschitzien par L. Bourgeois et J. Dardé [20]. Ajoutons que J. Cheng,
M. Choulli, et J. Lin dans [28] ont également utilisé une inégalité de Carleman démontrée
par A.L. Bukhgeim dans [23| avec des fonctions poids astucieusement choisies pour établir
leur inégalité de stabilité.

En ce qui concerne la résolution du probléme inverse pour le systéme instation-
naire, peu de résultats existent, & notre connaissance. Dans [10], M. Bellassoued, J. Cheng
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out

FIGURE 1.8 — On cherche & estimer des paramétres définis sur 'y, & partir de mesures
disponibles sur I'y.

et M. Choulli ont déduit de I'inégalité de stabilité obtenue pour le cas stationnaire, une
inégalité de stabilité logarithmique pour le probléme instationnaire. Ils ont pour cela fait
appel a la théorie des semi-groupes. Cela conduit a effectuer des mesures en temps infini.

1.4 Apport de la thése

Nous nous intéressons a une version simplifiée du modéle de I’écoulement de I’air
dans les poumons et qui consiste & supprimer le terme convectif non linéaire : on a considéré
les équations de Stokes incompressibles. De plus, on a remplacé les conditions aux limites
dissipatives (1.1), sur une partie du bord noté Iy, par des conditions aux limites de type
Robin :

0
8% —pn+qu =0, sur Loy. (15)

Autrement dit, nous considérons le systéme suivant :

uy—Au+Vp = 0, dans (0,7) x
div u = 0, dans (0,7) x £,
% —pn = g, sur (0,7) x Iy, (1.6)
%Z —pn+qu = 0, sur (0,7) x Loy,
u(0) = wg, dans{,

avec I'g U Ty € 09

On cherche a récupérer le coeflicient de Robin ¢ défini sur I',; & partir de mesures
disponibles sur I' C T’y (voir la Figure 1.8).

Soit I' C 'y, T > 0 et (u;,p;) la solution de (1.6) associée & ¢ = g; pour i = 1,2.
On note toujours par Mg )xr 'opérateur de mesures. Les questions qui nous intéressent
sont :

(iii) Est-ce que Mo 1)xr(u1,p1) = Mo )xr(uz, p2) implique que g1 = g2 sur Loyt ?
(iv) Est-il possible d’obtenir des inégalités de stabilité du type :

(g1 = @2)roucll < F (IM o,y (u1, p1) = Mo,y (u2, p2)ll)
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ou f: Rt — RT est une fonction croissante qui satisfait lim, o f(z) =07

Nous considérerons les deux cas suivants :
(a) FoUT e = 09 et f() N fout = (D,
(b) 0O\ (TogUTpu) =T # 0 et u=0sur I.

Le cas (a) nous assure de la régularité globale sur la solution du systéme (1.6)
sans aucune condition de compatibilité des conditions aux bords. En revanche, dans le
second cas, nous n’avons pas a prior: de régularité globale sur la solution car il s’agit d’un
probléme aux limites mixtes de type Dirichlet-Neumann.

Dans cette thése, nous avons établi dans le cas (a) deux inégalités de stabilité
logarithmiques, 'une valable en dimension 2 et ’autre valable en toute dimension. Nous
détaillons ces résultats dans la Sous-section 1.4.2.

Dans le cas (b), nous avons établi une inégalité de stabilité Lipschitzienne pour
le probléme stationnaire sous I’hypothése a priori que le coefficient de Robin est constant
par morceaux. Notons que si 'on s’affranchit de cette condition a priori sur le coefficient
de Robin, il est possible de prouver une inégalité de stabilité logarithmique locale.

Nous résumons ci-dessous les différents cas en considération.

Cas (a) : soit  un ouvert tel que 9Q = I'gUT yy et TNy = 0. On considére
le systéme de Stokes suivant :

u—Au+Vp = 0, dans (0,7) x Q,
div u = 0, dans (0,7) x Q,
g—z —pn = g, sur (0,7)x Ty,
g—z —pn+qu = 0, sur (0,7) x Doy,
u(0) = wup, dans .

~ Récupérer le coeflicient de Robin ¢ a partir de mesures disponibles sur I'y.

Cas (b) : soit Q un ouvert tel que Q =T, UTo U Loyt avec Toyr = UZ]\;l I';. On
considére le systéme suivant :

—Au+Vp = 0, dans?§?,
div u = 0, dans ¥,
U = 0, dansIy,

% —pn = g, surly,
% —pn+qu = 0, sur Ly,

avec ¢ constant par morceaux sur ['yy; :
qr; = gi sur I'; pour 1 <i <N,

avec (¢i)1<i<N € Rf.

~ Récupérer le coefficient de Robin ¢ a partir de mesures disponibles sur I'y.

Les résultats d’identifiabilité sont obtenus comme un corollaire du résultat
de continuation unique de C. Fabre et G. Lebeau [39]. Leur résultat est résumé dans le
théoréme suivant.
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Théoréme 1.5. On note Q = (0,T) x Q et O un ouvert inclus dans Q. La composante
horizontale de O est

C(0) ={(t,x) € Q,3xg € Q, (t,x0) € O}.

Soit (u,p) € L?(0,T; H}

loc

() x Lj,

loc

(Q) solution faible de

u—Au+Vp = 0,
divu = 0,

dans Q satisfaisant w =0 dans O, alors u =0 et p est constant dans C(O).

Nous en déduisons facilement le résultat suivant duquel on obtient les résultats
d’identifiabilité :

Corollaire 1.6. Soit I’ C9Q, 0 >0,z €T, r >0 et y=Jtog— 0,t0 + [x(B(z,7)NT) un
ensemble ouvert inclus dans (0,T) x T'. Soit (u,p) € L*>(0,T; H'()) N H'(0,T; L*(Q2)) x
L2(0,T; HY(Q)) solution de (1.7) dans (0,T) x Q satisfaisant u = 0 et g% —pn =0 sur-y.
Alors uw =0 et p=0 dans |to — 9, to + [ xS

Grace a ce corollaire, il est possible de montrer, sous '’hypothése que le flux g est
non identiquement nul sur I'y, I'unicité du coefficient de Robin sur I',,; par rapport & des
mesures faites sur (0,7) x I' C (0,7T") x I'g. Cela permet d’apporter une réponse positive
a la question (iii).

Concernant les inégalités de stabilité, elles reposent, dans cette thése, sur des in-
égalités de Carleman. Les inégalités de Carleman sont couramment utilisées pour prouver
des résultats de continuation unique ([39], [58], [68], ...), des résulats de controllabilité
([25], [40], ... ) et des inégalités de stabilité ([10], [28], ...). Il s’agit dans notre cas d’inéga-
lités permettant de majorer la norme H! avec poids de u en fonction du Laplacien de u
plus éventuellement des termes de bord. Elles sont de deux types : globales (c’est-a-dire
I'intégrale porte sur tout le domaine 2) et locales. Nous utiliserons notamment des in-
égalités de Carleman locales pour quantifier des résultats de continuation unique pour le
systéme de Stokes dont nous détaillons le contenu dans la Sous-section 1.4.1.

Nous tenons a souligner que dans les résultats présentés dans les sous-sections
suivantes, certains énoncés sont volontairement simplifiés afin de mettre en valeur les
résultats obtenus. En particulier, la dépendance des constantes par rapport aux données
intervenant dans les inégalités de stabilité est volontairement non explicitée.

1.4.1 Quantification de résultats de continuation unique pour le systéme
de Stokes

On se propose de quantifier des résultats de continuation unique pour le systéme
de Stokes :

{—Au+Vp = 0, dans ), (1.8)

div u = 0, dans Q.

Nous prouvons deux types de résultats : une estimation locale qui est de type Holder et
deux estimations globales qui sont logarithmiques.

Le résultat de stabilité locale, énoncé dans le Théoréme 1.7, permet d’estimer la
vitesse en norme H' et la pression en norme L? sur un compact K C €.
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1.4. Apport de la these

Théoréme 1.7. Soit w un ouvert non vide et K un compact, tout deuzx inclus dans 2.

Alors, il existe ¢ > 0 et 0 < B < 1 tel que pour tout (u,p) € H(Q) x L%(Q)
solution de (1.8), on a :

B 1-8
lull g iy + 1Pl 2y < € (Nl ey + Pl 2e)” (lullmre) + Ipll2) 7 (1.9)
Concernant les estimations globales, nous estimons dans la premiére (u,p) solu-
tion de (1.8) en norme H' dans tout le domaine par rapport & la norme L? de (u|p,p|p)

et de <g—z|r, g—fm,), ou I' est une partie du bord du domaine €. Dans la seconde, nous

obtenons une estimation de (u,p) solution de (1.8) en norme H' dans tout le domaine par
rapport & la norme H' de u et p dans un ensemble ouvert w C €. Pour étre plus précis,
nous prouvons le théoréme suivant :

Théoréme 1.8. Supposons que () est de classe C*°. Soit 0 < v < %, I' une partie ouverte
non vide du bord du domaine Q et w un ouvert non vide inclus dans Q.

Alors, il existe dy > 0 tel que pour tout B € ]0, % + I/[, pour tout d > dy, il existe
c> 0, tel que lon ait

Null s o+ ol 340
Q Q
[ull @) + 1Pl @) < e HE®) HEE) ,  (1.10)
llull s +Hipll 3 B
Inld i @) 2TV
”u”L2(F)+“pHL2(F)+H%||L2(F)+”%HL2(F)
! Jul Il
u 34 + p 34v
lull g0y + Dl ) < ¢ HETE) HE®) (1.11)

B?
. d||UI|H%+,,(Q)+|Ip\\H%+,,(Q)
H“HHl(w)"‘”pHHl(w)
pour tout couple (u,p) € H%“’(Q) X H%J“’(Q) solution de (1.8).

Notons que dans le Théoréme 1.8, nous avons cherché & exprimer la régularité
minimale nécessaire sur (u,p) pour que l'estimation soit vraie : on a besoin de (u,p) €
3 3
H2T(Q) x H2T(Q).

Nous tenons a souligner que nos estimations de stabilité ne sont peut-étre pas
optimales au vue des résultats de continuation unique du Théoréme 1.5 et du Corollaire 1.6
(on renvoie a [58] pour une inégalité des trois boules optimale pour le systéme de Stokes).
On peut notamment remarquer que nos estimations de stabilité nécessitent davantage
de mesures. En effet, dans I'inégalité (1.9), nous avons besoin d’informations sur u et p
dans w alors que le Théoréme 1.5 ne nécessite des informations que sur u. De méme, la

contrainte % — pn qui apparait dans le Corollaire 1.6 est divisée en deux parties dans

I'inégalité (1.10) : g—z d’un co6té et pn de lautre. Il y a également un terme supplémentaire,
la dérivée normale de p. Notons cependant que pour la résolution du probléme inverse
qui nous intéresse, nous aurons besoin d’une estimation sur la pression. Par exemple, une
variante de 'estimation de stabilité (1.9) (voir I'inégalité des trois boules énoncée dans le
Lemme 1.27) nous sera utile pour prouver une inégalité de stabilité Lipschitzienne dans
le cas (b) (voir la Sous-section 1.4.3) et I'inégalité (1.10) nous sera utile dans la Sous-

section 1.4.2 pour prouver une inégalité de stabilité de type Logarithmique.

Notons que les Théorémes 1.7 et 1.8 sont respectivement équivalents aux Théo-
rémes 1.9 et 1.10 suivants. On passe des uns aux autres par un argument d’optimisation.
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Théoréme 1.9. Soit w un ouvert non vide et K un ensemble compact, tout deux inclus
dans . Alors, il existe ¢ > 0 et s > 0 tel que pour tout (u,p) € H(Q) x L?(Q) solution
de (1.8), et pour tout € >0 on a :

alo

lull ey + 1Pl 2y < = (lull ) + 1Pl e2)) + € (lulao) +llpleze) - (112)

Théoréme 1.10. Supposons que §2 est de classe C*°. Soit 0 < v < %, I" une partie ouverte

non vide du bord du domaine Q et w un ouvert non vide inclus dans ). Alors, pour tout
B e ]07 % + V[, il existe ¢ > 0, tel que pour tout € > 0, on a :

ot |rpqu+,,(m>,

)l ) + 1Pl o) < - <||U||L2(r +[Ipll 22y + ‘

+e (HUH (1.13)

H§+“

et

el 0y + 2l o) < e (lulli ) + 2l i) + € (ull 340 gy 1P 340 ) (1:14)

()

pour tout couple (u,p) € H%'H’(Q) X H%'H’(Q) solution de (1.8).

Notons que dans (1.9) seule la norme de p dans L? apparait. Cela repose sur 'in-
égalité de Cacciopoli qui nous permet d’estimer le gradient de p dans une boule en fonction
de la norme L? de p dans une boule de rayon strictement plus grand. Plus précisément,

Lemme 1.11 (Inégalité de Caccioppoli). Soit v solution faible de Av = 0 dans Q C R,
Alors, il existe C > 0 tel que pour tout xo € Q et 0 < p < R < d(z9,00), on a

.
A" - / of?.
/B(xo,p) (R —=0)? JB(xo.R)

Nous allons maintenant donner une idée des preuves de ces différents résultats.
La preuve du Théoréme 1.8 est divisée en trois résultats intermédiaires qui illustrent la
fagon dont se transmet 'information d’une partie du bord du domaine & une autre. La
preuve du Théoréme 1.7 est quant & elle une conséquence directe de I'un de ces résultats
intermédiaires.

La premiére proposition permet de transmettre l'information d’un ouvert & un
ensemble relativement compact inclus dans €2. On renvoie a la Figure 1.9a pour une illus-
tration.

Proposition 1.12. Soit w un ensemble non vide inclus dans €2 et soit & un ouvert rela-
tivement compact dans ). Alors, nous avons :

{ dec,s > 0,Ve> 0,V (u,p) € H(Q) x HY(Q) solution de (1.8),
lull i) + 1Pl < € (lullaw) + 1ol w) + € (lullm@) + el ae)

) (1.15)

et

{ Je¢,s >0,Ve> 0,V (

u,p) € HY(Q) x L*(Q) solution de (1.8),
lull @y + 1Pl 22y < €

; 1.16
(lallzn o) + 1Pl z2gw) + € (lullamy + Iplz) - 1O
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)

D

—
Yo

Q

(a) Figure illustrant comment se transmet I'information  (b) Figure illustrant comment se transmet l'informa-
dans la Proposition 1.12 : d’'un ouvert w & un ouvert tion dans la Proposition 1.13 : d’un ouvert w & un voi-
relativement compact @. sinage du bord @ N Q.

FiGURE 1.9

La seconde proposition permet de transmettre l'information d’un ouvert rela-
tivement compact inclus dans 2 & un voisinage du bord du domaine. On renvoie a la
Figure 1.9b pour une illustration.

oy . 1
Proposition 1.13. Supposons que ) est de classe C*°. Soit 0 <v < 3,

ensemble ouvert inclus dans Q. Il existe un voisinage @ de xq tel que :

xg € 002 et w un

1
Ve }O, 5t I/|:,E|C >0,Ve>0,V(u,p) € H%J”’(Q) X H%+”(Q) solution of (1.8),
Jull sy + Il ory < Qs+ Wolrsce) + €l 10 g + 10 )
(1.17)

Finalement, la troisiéme proposition permet de transmettre I'information d’une
partie du bord du domaine ) & un ensemble relativement compact inclus dans 2. On
renvoie & la Figure 1.10 pour une illustration.

Proposition 1.14. Supposons que Q) est de classe C*°. Soit 0 < v < %, I une partie

ouverte non vide du bord du domaine et @ un ensemble relativement compact inclus
dans ). Alors, on a :

Je,s>0,Ve >0,V (u,p) € H%‘H’(Q) X H%’L”(Q) solution of (1.8),

C
1wl gy Hpll @) < -

ou s
(HUHHl(r) + [Pl 0y + Han >+€ (1wl g ) +Hpll @)

1z

L2(D) on

La nature logarithmique des inégalités (1.10) et (1.11) vient de la Proposition 1.13

ou une exponentielle apparait devant le premier terme du membre de droite de I'inégalité

alors que les estimations des Propositions 1.12 et 1.14 conduisent & des estimations de
type Holder.

L3(T)

Pour prouver ces résultats, nous utilisons les deux inégalités de Carleman locales
suivantes. On renvoie & [52] pour une preuve de la premiére et & [56] pour la seconde.
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©

FiGURE 1.10 — Figure illustrant comment se transmet l'information dans la Proposi-
tion 3.22 : d’une partie du bord I'" & un ouvert relativement compact @.

Proposition 1.15. Soit U un ouvert inclus dans R™ et K un compact inclus dans U. Soit
¢ € C®(R™) et P =A. On suppose que la fonction ¢ satisfait

IVo| > 0 dans U,

et la propriété d’hypoellipticité de Hormander sur U.

Alors, il existe ¢ > 0 et hy > 0 tel que pour tout h €]0, hq[ et pour toute fonction
y € CP(K), ona

/ ly(a) 2> e 4 b / Vy (@) dx < ch? / |Ay(a)[*e* )/ P da,
K K K

Localement au voisinage du bord, on peut se ramener au cas du demi-espace par
un changement de coordonnées. On a l'inégalité de Carleman suivante.

Proposition 1.16. Soit K = {z € R’} /|z| < Ro} et ¥ = {x € 0K/x, = 0}. On note

CS,OBK\E(F) la restriction o K de fonctions appartenant a C5°(B(0, Rp)).

Soit P un opérateur différentiel du second ordre dont les coefficients sont C*
dans un voisinage de K, defini par P(x,0,) = —agn + R(x, %Gx/), et ¢ = ¢p(x) € C*® une
fonction définie dans un voisinage de K. On note par r(z,£') le symbole principal de R et
on suppose que r(z,£') € R et qu’il existe une constante ¢ > 0 telle que (x,¢') € K x R*™1,
on ar(z,&) > cl¢'*.

On suppose que la fonction ¢ satisfait la propriété d’hypoellipticité de Hormander
sur U et

Op,d(x) #0, Vo € K.

Alors, il existe ¢ > 0 et hy > 0 tel que pour tout h €]0, hq[ et pour toute fonction

y € Cgf’aK\E(K), on a:
/ [y(@)[*e** @ dz + p? / Vy(a) 2 M dx < ch?® / [P, 0, )y(x) 22y
n Rn K

+ +

" C/ (ly(@', 0) + [hdpry(a’, 0)* + |hds, y (', 0)[*)e** O M da!.
Rn—1
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1.4. Apport de la these

Dans chaque cas, cela consiste a appliquer simultanément 1'inégalité de Carleman
a u and p, en utilisant le fait que Au = Vp et Ap = div (Au) = 0.

Les résultats présentés dans cette sous-partie vont nous servir pour I'obtention
de certaines inégalités de stabilité détaillées ci-dessous.

1.4.2 Systéme de Stokes avec des conditions aux limites de type Robin

Soit 2 C R? un ouvert tel que 0Q = T'g U Ty et To N Loyt = 0. On suppose
que le coefficient de Robin ¢ ne dépend que de la variable d’espace et on considére le
systéme de Stokes (1.6).

Notons que grace aux hypothéses sur le bord du domaine, on obtient sans pro-
bléme de la régularité sur (u,p) solution de (1.6) a partir de résultat de régularité pour
le systéme de Stokes avec des conditions aux limites de type Neumann (on renvoie a [21]
pour des résultats de régularité concernant le systéme de Stokes ).

Pour ce probléme, nous prouvons le résultat d’unicité suivant :

Proposition 1.17. Soit g € T'g et r > 0. On suppose que g est non identiquement nul
sur To. Soit (ug,pr) € HY(0,T; L*(Q)) N L2(0,T; HX(Q)) x L*(0,T; L*(Q)) solution du
systeme (1.6) avec q = q pour k =1,2.

Siup = wug sur (0,T) x (B(xg,r) NTy) alors ¢1 = q2 sur Toys.

Cette proposition est une conséquence directe du Corollaire 1.6.

En ce qui concerne la stabilité, nous établissons tout d’abord des inégalités de
stabilité pour le probléme stationnaire puis nous en déduisons ensuite des inégalités de
stabilité pour le probléme non stationnaire en utilisant le théorie des semi-groupes analy-
tiques.

Le probléme stationnaire

Introduisons le systéme stationnaire :

—Au+Vp = 0, dans?§,
div u = 0, dans,
ou _ _ B (1.18)
on — PN = g, surily,
% —pn+qu = 0, sur [yy.

Nous prouvons deux inégalités de stabilité pour le probléme stationnaire : 1'une n’est
valable qu’en dimension 2 et ’autre est valable en toute dimension. Toutes deux reposent
sur des inégalités de Carleman.

Avant d’en dire davantage sur ces deux inégalités, notons que I'inégalité suivante
est satisfaite sur 'y, :

8u1 6u2

on on

lu]lgr — g2| < + [p1 — p2| + |g2|lu1 — uel,

ou (ug, pr) est solution du systéme (1.18) avec g = qx pour k = 1,2.

Nous voyons donc que pour estimer la différence entre les deux coefficients de
Robin sur I' C Ty, il est nécessaire que wy soit non nul sur I'. Si I'on intégre sur un
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compact K C {x € T'py1/u1 # 0}, on obtient, en supposant que go est borné :

aul 6u2

g1 — @2ll2xy < C (' an  on

+ [Ip1 = pallL2(r) + llur — UlHL?(K)) . (1.19)
L(K)

Reste donc a estimer les termes de bords sur K par rapport a des termes de bords sur
I' CTy.

Chronologiquement, la premiére inégalité de stabilité que nous avons obtenue est
résumée dans le théoréme suivant.

Théoréme 1.18. Soit Q@ C R? un owvert de classe C3' et T C T'y. On suppose que
(ug,pr) € HH(Q) x H3(Y) est solution du systéme (1.18) avec ¢ = q; pour k = 1,2. Soit
K un compact inclus dans {x € Ty /us # 0}.

Alors, il existe C > 0 et C; > 0 tel que :

C

In G
op;_ @
Hu1—u2||L2(p)+Hp1—pzHLQ(F)—FH %—%HL%F)

Cette inégalité est basée sur I'inégalité de Carleman globale suivante, prouvée
par A. L. Bukhgeim dans [23], avec un choix astucieux de la fonction poids ¥, dépendant
d’un paramétre s > 0.

lar — a2l r2x) <

SIS

Lemme 1.19. Soit ¥ € C%(Q). Nous avons :

\\) 2
[ @l + @ - DuP)et < [ [aaper + 8(yu\2+\vu|2+z\a’w‘
Q Q a0 On or

)<
B (1.20)
pour tout u € C3(Q).

Notons que l'inégalité du Lemme 1.19 n’est valable qu’en dimension 2. C’est
pourquoi l'inégalité de stabilité qui en résulte n’est valable qu’en dimension 2. L’idée
consiste a appliquer I'inégalité de Carleman du Lemme 1.19 deux fois : une fois sur la
vitesse u puis une autre fois sur la pression p. Lorsque I'on applique une premiére fois
I'inégalité & wu, il apparait un terme en gradient de p a droite de l'inégalité et c’est pour
s’en débarrasser que 1'on applique une nouvelle fois I'inégalité de Carleman a p. En effet,
en sommant les deux inégalités ainsi obtenues, des termes en gradient de p apparaissent
de chaque coté de I'inégalité et grace au choix de la fonction poids, le terme de droite est
absorbé par le terme de gauche. Puis 'on sépare les termes de bord sur I'yy et I' et on
explicite la dépendance par rapport au paramétre s > 0. On se retrouve avec 'inégalité
suivante :

" |or

N
+ ) +—-1,Vs>0.
on s

0
/ (I +|Vul*+|p]*+|Vp|*) < C | </ \ul2+lp\2+'“
Fout F an

On conclut en optimisant 'inégalité précédente par rapport a s > 0.

La seconde inégalité que 1’on obtient est résumée dans le théoréme suivant.

22



1.4. Apport de la these

Théoréme 1.20. Soit Q C R, T un sous-ensemble ouvert non vide de Ty et k € N* tel que
k+2 > %l. On suppose que T et Toyy sont de classes C* et que (u;, p;) € HF2(Q)x HF1(Q)
est solution du systéme (1.18) avec ¢ = q; pour i = 1,2. Soit K un compact inclus dans
{z € Tout/u1 # 0}.

Alors, pour tout 8 €]0,1], il existe C > 0 et C; > 0 tel que

C

In < op1 _ 9p2
||u1*’u2||L2(1—‘)+”p1*p2||L2([‘)+H on " on HL2(F)

Cette inégalité est une conséquence du Théoréme 1.8. Donnons une esquisse de la
preuve du Théoréme 1.20. Soit 0 < € < % Repartant de (1.19), puis utilisant la continuité
de T'application trace et une inégalité d’interpolation, on a :

la1 — @2l 2y < 5 (1.21)

alw

lar = aall a0y < € (lullf ey + 19191 )

ot § = 3(1 - %) et w C € un ouvert de classe C*° tel que K C dw et I' C Ow. Il suffit

ensuite d’appliquer I'inégalité (1.10) du Théoréme 1.8 avec § convenablement choisi. Soit
B’ €]0, 1] fixe. On choisit e suffisamment petit pour que fy = f—& appartient a ]0,1[. On

3
note A = [[ulso) + Ipllzco) et B = fullzaw) + Ipllzecey + 11880 ey +[| 52 e

Appliquant l'inégalité (1.10) du Théoréme 1.8 avec v = % et avec 8 = Py, on
obtient 'existence de dy > 0 tel que pour tout d > dy, il existe C' > 0 tel que

A0

7(171 (d%))ﬁoﬁ' (1.22)

lg1 — @2ll2) < C

On conclut la preuve du Théoréme 1.20 en étudiant les variations de la fonction f,(z) =

Tty sur (¥, +00), pour y = B,

Le probléme non stationnaire

Expliquons maintenant comment nous étendons les estimations de stabilité des
Théorémes 1.18 et 1.20 au cas instationnaire. Nous distinguons deux cas :

— le flux ¢ ne dépend pas du temps,

— le flux g dépend du temps.
L’idée est la méme dans les deux cas, elle consiste a utiliser 1'inégalité de stabilité prou-
vée pour le cas stationnaire. Notons simplement que dans le second cas des hypothéses
supplémentaires sur le comportement asymptotique de g quand t tend vers l'infini sont
nécessaires. Nous ne parlerons dans cette introduction générale que du cas ot g ne dépend
pas du temps.

Le Théoréme 1.21 est I’équivalent du Théoréme 1.18 dans le cas non stationnaire.
Théoréme 1.21. Soit Q@ C R? un ouvert de classe C3' et T' C T'y. On note (ui,pi) €
L>°(0, 400; H3(2)) x L>®(0,+00; H2(Q)) la solution du probleme non stationnaire (1.6)

avec q = q; et (v;, &) € HH(Q)x H3(Q) la solution du probléme stationnaire (1.18) associce,
pour i =1,2. Soit K un compact inclus dans {x € Ty /v1 # 0}.
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Alors, il existe C > 0 et C; > 0 tel que

g1 — Q2”L2(K)

C
<

3
In &1
op Ap:
”“1_“2HL°°<0,+oo;L2<F>>+Hp1_p2HL°°(0,+oo;L2(F)>+HTn1—T3HLDO(O e L2(1))

Le Théoréme 1.22 est I’équivalent du Théoréme 1.20 dans le cas non stationnaire.

Théoréme 1.22. Soit Q@ C R%, T' un sous-ensemble ouvert non vide de Ty et k € N*
tel que k + 2 > %. On suppose que I' et Ty sont de classe C*°. On note (u;,p;) €
L>(0, +o0; H3(Q)) x L>®(0,+00; H*(Q)) la solution du probléme non stationnaire (1.6)
avec q = q; et (v,&) € HF2(Q) x H*Y(Q) la solution du probléeme stationnaire (1.18)
associée, pour i = 1,2. Soit K un compact inclus dans {x € Ty /v1 # 0}.

Alors, pour tout 5 €]0,1], il existe C >0 et C; > 0 tel que

a1 — @2llz2 (k)

C
<

38 "

“
C
In 9p1 _ Op2
[l _u2||L°°(0,+oo;L2(F))+”p1 —p2||LOO(07+OO;L2(F))+H n " on HLOO«J +oosL2(T)

La preuve des deux théorémes précédents repose sur le lemme suivant, permettant
de majorer des termes de bords sur I'" pour (v,&) solution du probléme stationnaire par
rapport & des termes de bords sur I" pour (u,p) solution du probléme non stationnaire :

Lemme 1.23. On suppose que §) est un ouvert de classe C*1. Soit ' C T'g. On note (u,p) €
L>(0, +o0; H3(Q)) x L>®(0,+00; H*(Q)) la solution du probléme non stationnaire (1.6)
et (v,€) € H3(Q) x H*(Q) la solution du probleme stationnaire (1.18). Alors, on a :

vl 2oy + 1€l 2y + % < Jull oo (0,400;22(0)) F 1Pl Lo (0,400;22(1)) + o
8n LQ(F) ’ ’ ’ ’ 87’1

L>°(0,400;L2(T)) '
(1.23)

Pour prouver le Lemme 1.23, on introduit 'opérateur de Stokes associé au sys-
téme (1.18), noté A,, qui est tel que —A, engendre un semi-groupe analytique sur L%(Q).
De ce fait, on peut utiliser I'inégalité suivante : il existe C' > 0 et u > 0 tel que

AT] —tAq < Cef'u't
JAge el < S 1> 0,050,
ot || || est la norme d’operateur. On renvoie a [67] et [72] pour plus de détails concernant

les semi-groupes.

Introduisons (w,7) = (u — v,p — £). Grace a 'inégalité précédente, on montre
que

lw(t, M as@ + |7t )a2e) < G,

ou G est une fonction qui tend vers 0 quand ¢ tend vers I'infini.
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Nous pouvons maintenant présenter rapidement la preuve du Théoréme 1.21.
Grace au Théoréme 1.18, on est en mesure d’estimer ||q1 — q2|z2(x) par rapport a une fonc-

tion croissante qui dépend de (v1—wva)|r, (§1—&2)|r et (% - %) i Grace au Lemme 1.23,

on peut comparer le comportement asymptotique quand ¢ tend vers 'infini de u; — u9 et
p1 — p2 sur I' par rapport aux solutions du systéme stationnaire v; — v et & — & sur I :

0& o0&
[v1 = vall L2y + 161 — &2l p2(r) + ‘ 677”2 - 7;

LA(T)

Op1  Op
< [Jur — w2l o (0,400;22(r)) + 1P1 = P2l o0 (0, 400;L2(0)) + ' 87711 B 67;

L2 (0,4+00;L2(T)) '
(1.24)

Appliquant le Théoréme 1.21 & (v;,§;) pour j = 1,2, nous obtenons 'existence de deux
constantes positives C' and C] telles que

C
lar — g2l 2y < -

2
In G
981 _ 99
( \v1—v2HL2(F)2+||§1—§2HL2<F)+H o~ an || 2y

1
In(%)

T

On conclut en utilisant I'inégalité (1.24) et le fait que la fonction x — croit sur RY.

La preuve du Théoréme 1.22 est trés similaire (on utilise le Théoréme 1.20 & la
place du Théoréme 1.18).

1.4.3 Systéme de Stokes avec des conditions aux limites mixtes de type
Dirichlet /Robin

Soit @ CR%, avec d = 2,3, un ouvert tel que @ =T;UTgUT gt ol
Lout = Uf\;l I';. On consideére le systéme suivant :

—Au+Vp = 0, dans?§2,
div u = 0, dans ¥,
u = 0, dansIy, (1.25)
% —pn = g, surly,
% —pn+qu = 0, sur yy.

L’une des différences principales par rapport au probléme inverse traité dans la section
précédente est que l'on a ajouté des conditions de Dirichlet homogéne sur une partie du
bord. De plus, on relaxe I’hypothése Iy,s N T = 0. Une conséquence directe est une perte
de régularité globale sur (u,p) solution du systéme (1.25).

Dans cette sous-section, on suppose que le coefficient de Robin ¢ est constant par
morceaux sur Iy :

qr; = qi, sur I'; pour : =1,..., N,
avec (qi)lgiSN € Rf.

Nous avons le résultat d’unicité suivant :
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Proposition 1.24. Soit xg € T'g et r > 0. On suppose que g est non identiquement nul sur
To. Soit (u,pr) € H'(Q) x L*(Q) solution du systéme (1.25) avec ¢ = ¢* pour k = 1,2.

Si uy = ug sur B(zg,r) N Lo alors ¢* = ¢% sur Toys.

Concernant la stabilité, nous prouvons une inégalité de stabilité Lipschitz :

Théoréme 1.25. On suppose que Iy est de classe C® et T'; est de classe C*>' pour i =
1,...,N. Soit (qf)lgigN S Rf pour k =1,2 et I' C I'g un ensemble ouvert non vide du
bord de Q) tel que (fﬁfl) U (fﬂfout) = 0. On suppose que g est non identiquement
nul sur Ty. Soit (u,pr) € H'(Q) x L2(Q) la solution du systeme (1.25) avec ¢ = ¢* =
Zf\il qF1r,, pour k =1,2.

Alors, il existe C > 0 tel que :
Op1  Opo

lg" = ¥l oo (r,) < C (Hul — ullr2ry + [[P1 — p2llr2r) + ’ e

) . (1.26)
L2(T)

Donnons une idée de la preuve du Théoréme 1.25. Considérons :

Uy — U2 P1— D2
(w,m) = < R e —— ) . (1.27)
Zj:l ‘Qj - Qj| Zj:l ‘Qj - Qj|

Puisque pour k = 1,2, qk est constant par morceaux, (w, ) est solution de :

( —-Aw+Vnr = 0, dans €,
div w = 0, dans €,
w = 0, sur I,
a—w — = 0, sur I'g, (1.28)

on ) )

ow _ (" -q)
ai —Tmm+quw = N—]_2u27 sur Paut-

n Zj:l ‘Qj - q]"

Notons que ce n’est pas le cas en général quand ¢* n’est pas constant par morceaux : il
apparait alors des termes en fonction de la dérivée de gx dans le systéme (1.28).

Nous allons montrer qu’il existe C' > 0 tel que :

Jp
oy + Iohooey + 52| = c.
iz
ce qui, utilisant la Définition (1.27) de (w,7) impliquera directement l'inégalité (1.26).
Pour cela, nous allons utiliser les estimations de continuation unique de la Sous-
section 1.4.1.

Soitl<i< Netzg; € {x el;/d (x,@Q\F,;) > 0}. Donnons une idée sur la fagon
dont 'information se transmet de I' & un voisinage V,, de z;. D’aprés la Proposition 1.26

suivante, on peut transmettre I'information de I' & un ouvert relativement compact By
inclus dans 2. Cette proposition s’obtient comme un corollaire de la Proposition 1.14.

Proposition 1.26. Soit n > 0. Supposons que I'y est de classe C*°. Soit I' C 'y un sous-
ensemble ouvert non vide du bord de T" tel que (fﬂfl) U (fﬂfout) =0etd CQ un
ouvert relativement compact. Soit (u,p) € H*(Q) x L2(Q) la solution du systeme (1.25).
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Alors, il existe C >0, 0 < 6 < 1 tel que linégalité suivante est satisfaite :

@
on

o)
o
ey llon

5
ull @y + 1Pl @) < C <||U||L2(F) +Ipll 22y + ' ” )) - (1.29)
L2(r

Puis nous utilisons une suite de boules (B(, pk)),en @vec des rayons décrois-
sants pour approcher le bord du domaine en z;. Nous appliquons une inégalité des trois
boules, résumé dans le Lemme 1.27 & cette suite de boules.

Lemme 1.27 (Inégalité des trois boules). Soit p > 0 et g € R%. II existe C > 0, a > 0 tel
que pour toute fonction (u,p) € H*(B(q,8p)) x HY(B(q,8p)) solution dans B(q,8p) de

—Au+Vp = 0,
{ div u = 0, (1.30)
l'inégalité suivante est satisfaite :
ull 71 (B(g,30)) T 1P 22(B(g,30))
a 11—«
< O (lullmr g + 1PI2B@e))” (ulasase) + 1Pl2Bas)) > (1.31)

—Ar2

et avec g(r) =e avec X\ suffisamment large.

Soit € > 0. On s’approche du bord jusqu’a ce que B(( , pr) C B(x;,€). Notons
ko le premier entier tel que cette inclusion soit satisfaite. Utilisant ensuite les conditions
aux limites sur Ty et le fait que (u, p) € CH#(B(z,€)) x C¥P(B(x;,€)), on obtient :

lg; — 4}

— 1 < C (V)| + 7 ()] + lw(y)| + Ce?) .
S lgd — ¢ ( )

On inteégre en norme L? sur B (G ks Pky)

A <& (||w” + |17l ) L0
N [ 1_ 2 — 4 HY(B(SikgPro)) L2(B (i kgoPro ) :
Zj:l |Qj j’ PF
0
Sommant 'inégalité précédente par rapport & ¢ pour ¢ = 1,..., N puis combinant le

Lemme 1.27 et la Proposition 1.26, on conclut par un argument d’optimisation. La Fi-
gure 1.11 illustre cette transmission d’information.
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r

L

N
X

FIGURE 1.11 — Schéma représentant la transmission de 'information dans la preuve du
Théoréme 1.25.

1.5 Plan de le thése

Dans cette section, nous résumons les différents chapitres constituant cette thése.
On rappelle que les cas (a) et (b) sont présentés au début de la section 1.4.

Chapitre 2 : On s’intéresse au probléme direct non couplé avec le ressort : on
considére le systéme de Navier-Stokes avec des conditions aux limites dissipatives. Nous
commengons par passer en revue quelques résultats d’existence concernant ce systéme.
Puis nous montrons que si I’on contraint la vitesse & étre normale au bord du domaine au
niveau des sorties I'; et de ’entrée I'g, il est possible d’obtenir davantage de régularité sur
la solution. Pour ce faire, on se raméne & prouver de la régularité sur le systéme suivant :

—pAu+Vp = 0, dans(),
div u = 0, dans?{?,
U = 0 surly,
(,ug—:i—pn)-n = 0, surly,pour¢=0,...,N,
U - Tg = 0, surly, pourt=0,...N, etk=1,....,d—1,
T = (11,...,74—1) étant d — 1 vecteurs tel que (n,7) est une base orthogonale dans

R, L’idée consiste a prolonger (u,p) en une solution dun systéme de Stokes avec des
conditions aux limites homogéne et ce par symétrie par rapport a ’hyperplan I'; pour
t=0,...,N.

Chapitre 3 : On quantifie des résultats de continuation unique pour le systéme de
Stokes : on développe les résultats de la Sous-section 1.4.1.

Chapitre 4 : On s’intéresse au cas (a) stationnaire. On commence par mentionner
des résulats de régularité globale concernant le probléme direct, on prouve un résultat
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d’identifiabilité, puis 'on prouve deux inégalités de stabilité logarithmiques : I'une valable
en dimension 2 et 'autre valable en toute dimension.

Chapitre 5 : On s’intéresse au cas (a) non stationnaire. On commence par men-
tionner des résulats de régularité globale concernant le probléme direct ainsi qu’un
résultat d’identifiabilité. On introduit ensuite 'opérateur de Stokes associé au systéme
et on montre qu’il engendre un semi-groupe analytique sur L?. Puis nous prouvons deux
inégalités de stabilité pour le probléme non stationnaire, I'une valable en dimension 2
et 'autre valable en toute dimension. Notons que ’on distingue les cas ou g dépend du
temps et ou g ne dépend pas du temps. Lorsque g dépend du temps, une hypothése sur
le comportement asymptotique de g quand ¢ tend vers I'infini est nécessaire pour obtenir
les inégalités de stabilité.

Chapitre 6 : On s’intéresse au cas (b). On développe les résultats de la Sous-section 1.4.3 :
on commence par mentionner des résultats de régularité locales, on énonce un résultat
d’identifiabilité puis on prouve une inégalité de stabilité Lipschitzienne.

Chapitre 7 : Dans ce chapitre, on cherche a revenir au modéle présenté dans la
Sous-section 1.2.2, c’est-a-dire que l'on tente d’apporter une réponse aux questions
(1) et (i) énoncées a la fin de la Sous-section 1.2.3. Ce chapitre est divisé en deux
parties : dans la premiére, nous nous intéressons a la résolution théorique du probléme
inverse concernant le systéme (1.6) lorsque 1'on remplace les conditions aux limites de
Robin (1.5) par des conditions aux limites dissipatives (1.1) sur I',,; et dans autre nous
nous intéressons a la résolution numérique du probléme inverse concernant le systéme
initial (1.2). I s’agit d’un travail préliminaire, qui ouvre de nouvelles perspectives de
recherche.

Choix de la langue

La suite de cette thése est rédigée en anglais. Une partie des résultats des cha-
pitres 4 et 5 ont donné lieu a un article [16] actuellement accepté pour publication dans
Mathematical control and related field. Le chapitre 3 et une partie des résultats présentés
dans le chapitre 4 sont un projet de papier [17]. De méme, le Chapitre 6 est également un
projet de papier en cours de préparation [37]. Afin de garder une certaine cohérence dans
la structure de cette thése, nous avons choisi de rédiger les autres chapitres en anglais.
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Mathematical analysis of the direct
problem
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Chapter 2

Mathematical analysis of
the direct problem

In this chapter, we are interested in existence and regularity results concern-
ing incompressible Navier—Stokes system with mixed Dirichlet and Neumann
boundary conditions or dissipative boundary conditions that can be encoun-
tered in blood flow modeling or air flow modeling. To be more precise, the
aim of this chapter is two-fold: on the one hand, we review some of the results
that have been obtained concerning existence and regularity of solutions for
the Navier—Stokes system with this type of boundary conditions, and on the
other hand, we prove more regularity for the solution of this system in a special
case, when we enforce the velocity to be normal to the outlets.

Contents

2.1
2.2
2.3

2.4

2.5

Introduction . . . . . .. .. ... ...t 35
Preliminaries: usefultools . . . . . .. ... ... ...... 37
State of the art for the existence results . ... ... ... 40
2.3.1 A result valid in dimension 2 . . . . . .. ... .. ... ... 40
2.3.2 Result valid in dimension 3. . . . . . . ... ... ... ... 41
An existence and regularity result for specific boundary
conditions . . . . . . . . . . i e e e e e e e e 48
2.4.1 Statement of the regularity results . . . . . . ... ... ... 49
2.4.2 Background and notations . . . ... ... ... 56
2.4.3 Proof of Proposition 2.22 . . . . ... ... ... ... ... 57
Conclusion . .. ... ... .. ittt ieeeeeee. 62

33



Chapter 2. Mathematical analysis of the direct problem

34



2.1. Introduction

2.1 Introduction

As we have seen in the introduction, the air flow in the proximal part of the
bronchial tree can be modeled thanks to the Navier—Stokes equations coupled with 0D
models that represent the downstream part of the bronchial tree. In this section, we will
focus on the simplest 0D model, namely we will consider the Navier—Stokes equations
with dissipative boundary conditions, and we will review some existence results as well as
regularity properties verified by the solution.

Let N € N*. Throughout this chapter will assume that @ C R? with d = 2,3

is a Lipschitz, bounded and connected open set such that

N

BQ:FAJ<UFOzmdBﬂFjZQﬁmi#$(@ﬂ€{m”qN} (2.1)

i=0
We denote by n the exterior unit normal to Q.

Let T > 0. We consider the following Navier—Stokes system with dissipative
boundary conditions:

pus + p(u-V)u— pAu+Vp = 0, in (0,7) x £,
divu = 0, in (0,7) x €,
u = 0, on (0,7T) x I'y,
M% —pn = —Pyn, on (0,7) x T,
M%—pn = —Pm—Ri</u'n>n, on (0,7) x Ty, fori =1,...,N,
Ty
u(0) =y, in Q,
(2.2)
where R; > 0, for i = 1,..., N is the resistance at the outlet I';, Py, P; are given pressures

and p and p denote respectively the fluid density and its viscosity.

We are interested in existence and regularity results concerning system (2.2). We
need to introduce functional spaces:

Vi, ={v € HI(Q)/vm = 0 and div v = 0}, (2.3)

and
(2.4)

Note that we will not distinguish vector valued functions and scalar valued functions.
Let us consider the variational formulation of system (2.2). We will say that u is a weak
solution of system (2.2) on (0,7 if u € L?(0,T; Vf,) is such that for all v € V,, we have
in the distributive sense on (0,7):

d
p/u-v—i—p/(u‘V)u-v—i-,u/Vu:Vv
dt Jo Q Q

e (fan) (o) =-2n(fen). e
Ammmzzyw%

and for all v € Vp,,
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where we denote by Vu : Vo = Zg:1 Vu; - V.

To prove that the problem has at least one weak solution a first step is to derive
energy estimates. In order to emphasize the difficulties which occur when dealing with
the Navier—Stokes equations with Neumann boundary conditions, we focus on them.

Let us assume that u is a solution of (2.2) that is regular enough to perform all
the following computations. We take v = w in the variational formulation (2.5). After
integrations by parts, using the incompressibility of the fluid, it leads to:

N 2 N
O - u+ /u'V u-u+ /Vu2+ R,(/un) + R(/un)zo
p [ oup [ @V [ 9 () >r (],

The first term can be rewritten in order to reveal the derivative of the kinetic energy of

the fluid:
2
U= E
p/ﬂatuu 2dt/H -

In addition, for all 0 <7 < N:

P, </ un) = PQi=—7p,
r;

where 7p, is the power developed by the force associated to the pressure P; on I';. By
integrating by parts the nonlinear term, since u is divergence free, we obtain:

p/(u V)u Pz/ lu*u-n = Fiy.
Q

where Fj ¢ denotes the kinetic energy flux. Finally, we obtain:

d
2
— By = - wo [Vl
dt 0
SN—— —_———
Time derivative of the kinetic energy Energy dissipated by the fluid

N 2 N
— R; /un> + TP, - Fir- 2.6
n (], 2 Zit, )

~—— Fluxes of kinetic energy

Energy dissipated by the resistive outlets  Pressure load

We know the sign of the two first terms in the right hand-side of (2.6) and we
can easily estimate the powers 7p, by using Lemma 2.4 below. The problem lies in the
kinetic energy fluxes Fj; whose sign is not known and which has to be estimated. This
is a typical difficulty that arises when considering Navier—Stokes system with Neumann
boundary conditions. Note that when considering Dirichlet boundary conditions, we have
enough information to estimate it (furthermore, if you consider homogeneous Dirichlet
boundary conditions, this term disappears). Note however that in dimension 2, it is
possible to estimate Jj,; using Sobolev injection and interpolation inequalities, as we will
see in Subsection 2.3.1. Nevertheless, this argument does not allow us to conclude in
dimension 3. Thus, in the next Subsection 2.3.2, we will present three results which
developed different strategies to estimate the nonlinear terms and prove existence results
of weak or strong solutions.
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2.2 Preliminaries: useful tools

Before reviewing existence results for system (2.2) we first introduce below some
common tools that will be useful to prove these existence and regularity results. All these
results will be used in various places in this thesis.

In the sequel, when it is not specified otherwise, C' > 0 is a generic constant
whose value may change and we will use the following notation.

Let us denote by H: (09) the image of H'(Q)) by the trace operator and
H™ 2 (8€) the dual space of H%((?Q)
Notation 2.1. Let g € H_%((?Q) and v € H%((?Q) We denote by < g,v > 1100 the
1mage of v by the linear form g.
Proposition 2.2 (Stokes formula). Let us introduce:
E(Q) = {u e L*(Q)/div u € L*(Q)}.

We have the Stokes formula:

Vu € B(Q),Yw € Hl(Q),/

u-dea:+/
)

w div u dr =< u-n,w >—%%,BQ'
Q

We refer to [21] for more details about this result.

Young Lemma will be very useful to obtain estimates necessary to prove existence
of a solution in Galerkin method.

Lemma 2.3 (Young inequality). Let a,b > 0 and (p,q) be two positive real numbers such
that Il) + % = 1. Then, the following inequality holds:

a? b
ab < — + —.
b q

Proof of Lemma 2.3. This is a direct consequence of the convexity of the exponential
function. 0

Lemma 2.4 will be useful to estimate the flux of the fluid velocity at the outlet
Iy, fori=1,...,N.

Lemma 2.4. Assume that Q satisfies (2.1) and let uw € Hy,. Then, [ u-n has a weak
sense for all i =0,...,N. Moreover, there exists co > 0 such that for alli=0,..., N,

r;

Proof of Lemma 2.4. Thanks to Stokes formula, the quantity fl“z- -1 has a weak sense by
means of the standard duality as:

< collull 2

<u-n,g; >_;7;7aQ:/ﬂu-Vgi, (2.7)

where g; € H'(Q) is any function such that g; = 1 on I'; and which vanishes on I'; for
Jj#14,j€{0,...,N}. Such a function exists because I'; N T'; = 0, for i # j.
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Note that if u € Vr,, then (2.7) coincides with fFi u - n because on the lateral
boundary I';, v - n vanishes.

O]

Let us recall Aubin Theorem which is very useful to pass to the limit in the
nonlinear terms in the variational formulation.

Theorem 2.5 (Aubin Theorem). Let By C By C By be three Banach spaces. We assume
that the first injection is continuous and compact and the second one is continuous. Let
p,r be such that 1 < p,r < +oo. For T > 0, we denote by

E,, = {v e LP(0,T; Bo)/% e L"(0,T; BQ)} .

Then,
(i) If p < 400, the injection E,, — LP(0,T; By) is compact.
i) If p= +o0 and if r > 1, the injection E,, — C°(0,T; B;) is compact.
J P,

We refer to [21] for a proof of Theorem 2.5.

A way to prove existence results for the Stokes problem is to look at it as a
constraint problem and to use saddle point formulation. The following proposition gives
the existence of solution for saddle point formulation in an abstract framework.

Theorem 2.6. Let (X,|| ||x) and (M, || ||ar) be two Hilbert spaces. We denote by < .,. >
the duality pairing between the spaces X and X' or M and M'. Let us introduce two
bilinear continuous forms:

a(,.): X xX =R, b(,,.): X xM-—>R.
We associate with the bilinear form b, the linear operator B € L(X, M') defined by:
< Bv,pu >=b(v,u),Yv € X,V € M.

Let us consider the following problem: givenl € X' and & € M’, find a pair (u, \) € (X, M)

such that
a(u,v) +b(v, \) =< l,v >,Yv € X,
blu, p) =< & pu >,V € M.

We set V = ker(B). Assume that there exists o > 0 such that a(v,v) > a|jv|%, for all
v € V' and that the operator B is surjective. Then, there ezists a unique (u,\) € X x M
solution of (2.8).

(2.8)

We refer to [46] for a proof of Theorem 2.6.

Another way to prove existence results for Stokes system consists in using Lax-
Milgram and De Rham Theorem.

Theorem 2.7 (Lax Milgram Theorem). Let (X, || ||x) be a Hilbert space and let us in-
troduce a bilinear continuous form:

a(,.): X x X > R.

Assume that a is coercive on X. Then, for all ¢ € X', there exists a unique u € X such
that:
a(u,v) =< ¢,v >,Vv € X.
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We refer to [22] for a proof of Theorem 2.7 and to [21] for a proof of Theorem 2.8.
Theorem 2.8 (De Rham Theorem). Let f € H~1(Q) such that for all function ¢ € C°()
satisfying div ¢ = 0, we have < f, ¢ >p-1 gl = 0, where <, >H-1,m] denotes the duality

pairing between the space HE(Q) and its dual space H1(S). Then, there exists a unique
function p € LE(Q) = {p € L*(Q)/ Jop = 0} such that f = Vp.

Moreover the following Lemma will be useful to obtain an estimate on the pres-
sure.
Lemma 2.9. There exists a linear continuous operator 11 from L3(Q) onto H(SY) such

that for all h € LE(Q), the function u = TI(h) satisfies div u = h.

We refer to [21] for the proofs of Theorem 2.8 and Lemma 2.9.

Coercivity is a crucial property to obtain the existence of a solution. The following
inequality provides this property.

Proposition 2.10 (Generalized Poincaré inequality). Let T : H'(Q2) — R be a linear
form such that the image by T of a non zero constant function is non zero. Then, there
exists a constant Cy > 0 such that:

||u”L2(Q) <y (\Tu| + HVUHLQ(Q)) , for allu € HI(Q)
Proof of Proposition 2.10. This proposition can be proved by contradiction (see [64]). O

Now let us recall some regularity results for the Stokes system with Dirichlet
boundary conditions or Neumann boundary conditions.

Proposition 2.11. Let k € N. Asume that Q is of class C**11. Let (u,p) € HE(Q) x
L3(Q) a be weak solution of:
—Au+Vp = f, inQ,
div u = g inQ, (2.9)
U = 0, ondf.
Assume that:
f e H¥Q) and g € H*1(Q).
Then, (u,p) belongs to H*2(Q) x H*1(Q) and there exists a constant C > 0 such that:

el zesoqey + Pl iy < € (lgllarees ey + 1 larecey ) -

Proposition 2.12. Let k € N. Assume that  of class C*+t11. Let (u,p) € HY(Q)x L?(Q)

be a weak solution of:
—Au+Vp = f inQQ,

div u = g, inf,
% —pn = h, on 09,

If we assume that:
1
(f,g,h) € H*(Q) x H*1(Q) x H*2(9Q).
Then, (u,p) belongs to H*2(Q) x H*1(Q) and there exists a constant C > 0 such that:

lull sz + Pllses@) < C (Il gan gy + N9l oy + 1 e ) -

We refer to [21] for more details about the two previous results. For regularity
results in the case of mixed boundary conditions in domain with corners and edges we
refer to [66].
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2.3 State of the art for the existence results

2.3.1 A result valid in dimension 2

In dimension 2, one can prove existence result globally in time under the assump-
tion that the data are small enough. Let us explain the outline of the proof. The proof
can be separated in several standard steps:

— Build (u,) an approximated sequence of solutions;

— Obtain a priori bounds on (uy) independent of n;

— Pass to the limit in the sequence of approximated problems.

Since, in the case of Neumann boundary conditions, the second point is not straightforward
we will focus mostly on the derivation of energy estimates. Moreover we will detail all
these steps for the special case developed at Section 2.4.

Let {a*}x>0 be a family of functions which is complete and orthogonal both in
Hr, and Vp,. Let n € N. We approximate Vr, by the subspace V,, = Span(ai)lgign. Let
us introduce the approximated variational formulation: find u,(t) € V, such that for all
v E Vp,

d
p/un-erp/(un-V)un-er,u/Vun:Vv
dt Q Q Q

Ser(f ) (o)== ([ ven). o
/Qu(o)'v:/guo'”' (2.11)

The nonlinear differential system (2.10) completed with the initial condition (2.11) has
a unique maximal solution u, = > ; a;a’ defined on some interval (0,¢,). To get an
estimate on u, we take sucessively v = a’, for i = 1,...,n, in the variational formula-
tion (2.10) and multiply the corresponding equation by the coefficient «;. We have to
estimate two kinds of terms: the approximated flux of kinetic energy and the powers de-
veloped by the force associated to P;. It is easy to estimate the second one thanks to
Lemma 2.4. We can control the flux of kinetic energy using the following lemma.

and for all v € V,,,

Lemma 2.13. Let u € Vi,. Then, there exists C' > 0 such that:

Dillullz2(o) || Vul)3 if d=2 ,
/(U-V)u-u§ { %() gz(ﬂ)‘
Q D2||u”L2(Q)”VUHL2(Q) Zf d:3 .

Proof of Lemma 2.13. One can prove this lemma using Sobolev injection and interpolation
inequality. We refer to [75] for a proof of this lemma. O

Using the first inequality of Lemma 2.13 (i.e. for d = 2), we obtain:

N 2
d
p%”“nH%Q(Q) + MHVUnH%%Q) + ZRi (/F Up - n)
i=1 i
N

< pDilunl| 2@ | Vun |72y + C (Z IPiI) [unllz2 (), (2.12)
=0
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2.3. State of the art for the existence results

By using Poincaré inequality and Young inequality for the second term in the right hand-
side of inequality (2.12), we obtain:

N 2

d Iz

gl + 51V + S0 ([ wnen) < pDilllgey [Vun B + €2
i=1 i

where

f(t) = Z |Py(t)]. (2.13)

Assuming that the initial conditions is small enough and as long as § —

pD1||unl|2(q) > 0, the first term in the right hand-side is absorbed by the second one
in the left hand-side. Consequently, thanks to Gronwall Lemma, the solution satisfies an
energy estimate locally in time and for small enough initial data. Thus ¢,, can be taken
independently of n and there exists t* such that u,, is bounded uniformly with respect to
nin L?(0,t*; Vr,) N L>(0,*; Hr,). Standard arguments enable then to prove compactness
in time of the sequence u,, in order to pass to the limit in the weak formulation and prove
the existence of a weak solution.

Furthermore, one can obtain existence globally in time but with additional small-
ness assumptions of the initial data as well as on the applied forces. Indeed, if |[un|r2(q) is
small enough (i. e. on every time interval such that § — pD1||lu||12(q) > 4§ for instance),
using Poincaré inequality yields:

d p
pglunllzz i) + O lunllzz i) < CFF,

This inequality implies that, if the data are small enough, then the solution will
verify § — leHunHL2(Q) > & at any time.

Note that Lemma 2.13 does not allow us to conclude in dimension 3 using the
same reasoning. A different approach has to be developed to estimate the nonlinear terms
in dimension 3 as we will see in the next subsection.

2.3.2 Result valid in dimension 3

Concerning the general case, we first refer to the work of J. G. Heywood, R.
Rannacher and S. Turek [51]. In this paper, they study the Navier—Stokes system with the
so called defective boundary conditions and in particular study the existence of solutions
for the Navier—Stokes system with Neumann boundary conditions. Here we choose to
describe three other results:

1. A. Quarteroni and A. Veneziani, 2003 ([69]),
2. C. Grandmont, B. Maury and A. Soualah, 2008 ([47]),
3. L. Baffico, C. Grandmont and B. Maury, 2010 ([7]).

The first one concerns the existence of strong solutions for the Navier—Stokes system with
Robin like boundary conditions on the artificial boundaries and followed the same lines as
in [51]. It relies in particular on an a priori assumption summarized in Lemma 2.15 and
is valid for small enough resistances R;. The second one deals with the existence of weak
solutions for the special case where the fluid velocity at the outlets is proportional to a
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given velocity. The additional constrain enables to estimate the flux of kinetic energy at
the outlets. The third one concerns the full problem and the existence of strong solutions.
It does not rely on an a priori assumption and is valid for any value of the resistances R;.

We are going to present these three results chronologically.

1. A. Quarteroni and A. Veneziani, 2003.

In this paper the authors consider slightly different boundary conditions that
write

,ua—z —pn+ R; (u-n)n=—Pmn,
on I'; for ¢ = 1,...,N. Note that the variational formulation is also slightly different

N N
from (2.5): ZRi (/ u - n) (/ V- n) is replaced byz Ri/ (u-n)(v-n). These boundary
r; I r;

i=1 i=1
conditions are used in the modeling of blood flow. In [69], local existence of strong
solutions is proved under some condition on the size of the R;’s coefficients. Moreover, the
authors obtain global existence under additional assumptions of smallness of the data. To
do this, they extend similar result holding for the mean pressure problem proved in [51]
by J. G. Heywood, R. Rannacher and S. Turek.

More precisely, let us explain the outline of the proof and in particular the deriva-
tion of a priori estimates. First, we define the Stokes operator A associated with mixed
Neumann—Dirichlet homogeneous boundary conditions as introduced in [51]:

Definition 2.14. We define the set D(A) as follows:
D(A) = {u € V,/3C > 0,0 € Vi, |(Vu, Vo) r2(9)| < Cllvll 2@} »

and the operator A : D(A) C Hy, — Hr, by:

Vu € D(A), (Vu, Vo) 12(0) = (Au,v) 120, Vv € V1, (2.14)

One can prove that A is well-defined and that:
- A € L(D(A), Hr,) is invertible and its inverse is compact on Hr,.
- A is selfadjoint.

As a consequence A admits a family of eigenvalues {&k}kzg which is complete and orthog-
onal both in Hp, and Vr,. The {@"};>¢ will be chosen as a special basis for the Galerkin
approximation of the problem.

The key argument to prove the existence of a strong solution is then the following
inequality:

Lemma 2.15. There exists ¢; > 0, i = 1,2, such that, for w € D(A),

1 ~ 1
HwHL‘”(Q) < Clewuiz(Q)HAsz2(Q) (2.15)

and
[Vwl[2(0) < cal|Awl| 2 (q) (2.16)
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It is asserted in [51] that the first estimate may be valid for bounded two or three-
dimensional domains such that I'; and I'; intersect with a right angle in analogy with a
result for the Laplacian proved by W. Xie in [78]. Unfortunately, estimate (2.15) holds
if D(A) ¢ H?*(Q) and V. Maz’ya and J. Rossmann proved in a very recent paper [66]
that this is not the case in dimension 2 or 3. This is the reason why L. Baffico, C.
Grandmont and B. Maury prove a slightly different estimate in [7] based on the fact that
D(A) H%“(Q), for some € > 0 (see Lemma 2.21). Note that the argument developped
in |7] could apply here, leading to the existence of strong solutions. Moreover we will see
that in the special case studied in Section 2.4 the result of Lemma 2.15 is valid.

Let n € N. We approximate Vi, by the subspace V,, = Span(a')1<j<,. Let us
introduce the approximated variational formulation: find w,(t) € V), such that for all
v € Vp,

p/8tun-v+p/(un-V)un-v+,u/Vun:Vv
Q Q
N

+ZR/ U - n(v~n):—ZPi(/Fiv-n>, (2.17)

=0

/QU(O)-U:/QUO-U. (2.18)

We take v = Auy,(t) in the approximated variational formulation (2.17), which is admis-
sible thanks to the choice of the Galerkin basis. Indeed, Au,(t) € V,. Note that, by

construction of the operator A, /Vun . V(Au,) = HAUnH%Q(Q) and /&gun A, =
Q Q

and for all v € V,,,

5 Va2 0

Let us denote by R = maxj<;<y R;. We estimate fFi (up, - n)(Aun -n) by using
the following lemma.

Lemma 2.16. There exists a positive constant ¢z such that for all w € D(A),

/wnAwn)

Proof of Lemma 2.16. Let w € D(A). Thanks to Stokes formula, we have for all v €

HY(Q):
2/ v_/Qudew /Vv Aw—/Vv Aw, (2.19)

since Aw is a solenoidal function. Then, let us consider:

< e3R||Vwl| 2y | Aw| 120

Ap = 0, in Q,
¢ = Rw-n, only, fort=1,..., N,
¢ = 0, on I'; UTy.

Note that ¢|5q € H%(E)Q) because [;NT'; = @ for i # j. Thus, we deduce that ¢ € H(Q)
and there exists C' > 0 such that HV¢||L2 < CR||lw - n|| 0% < CR|Vwl|2(q), the

latter inequality being a consequence of Pomcare and trace mequalities.
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To conclude the proof, it is sufficient to apply equality (2.19) with v = ¢ and to
apply Cauchy-Schwarz inequality. O

By using Lemmas 2.15 and 2.16, we obtain:

< 0203RHAunHL2(Q) (2.20)

/ Uy - 1) (Auy, - 1)

We estimate the other boundary terms without difficulty using Lemma 2.4 and Young
inequality:

T C
< ZHAunH?ﬂ(Q) + EfQ’ (2:21)

where f is defined in (2.13). Finally, let us emphasize how the nonlinear terms are bounded.
Thanks to Cauchy-Schwarz inequality, we have:

< || oo (@) | Vtn | 22 () | At | £2 (-

/ (U - V)uy, - Au,
Q

Using inequality (2.15), we obtain:

3 ~ 3
< a1l Vunl[ 72 [Aunl 72 (q)- (2.22)

Q

Using moreover Young inequality, we obtain:

p/ (tn - V)tty - Ay | < C—/ﬂHVunHﬁg + E\|Aun\|22 . (2.23)
Q - /’L3 L (Q) 4 L (Q)

Let us denote by K = p—2cac3 R and assume that £ > 0 (which means that the resistances
R; are small enough for all ¢ = 1,...,N). By combining (2.20), (2.21) and (2.23), we

obtain:

d Cp
||Vun||L2 +“||Aun||L2(Q) < f2

Va2

Then, using nonlinear Gronwall lemma, it leads to estimate locally in time: there exists
t* > 0 such that the solution u,, is bounded uniformly with respect to n in L(0,t*; D(A))N
L*>(0,t*;Vr,). Next by taking Oyu, as a test function in the variational formulation, we
obtain that it is bounded uniformly in L?(0,t*; Hr,). These estimates allow to obtain (by
applying Aubin Theorem) compactness to pass to the limit in the variational formulation
and prove existence of a strong solution defined over (0,t*).

One can also obtain an existence result globally in time. Indeed, notice that by
combining inequalities (2.16) and (2.22), we obtain:

/Q(un - V)uy - Auy | < Cl\/a”vun”LQ(Q)”AUNH%%Q)' (2.24)
Thus, by combining (2.20), (2.21) and (2.24), we obtain:

d " C
p%IIWnII%z(Q) + (1 — 213/ | Vit | L20) | At 172 () < EfQ
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If we assume that at initial time (k — 2¢14/C2p||Vun(0)[[12(q)) > 5 then, as long as (x —
2c1/Cap||Vun|r2(q)) > 5 we have

d K~ C
P%HVUnH%?(Q) + §”Aun||%2(§2) = Eﬂ

Consequently, (2.16) implies

d 2 K 2 C o
poIVunlzai) + TCQHV%HL%Q) < ﬁf
It proves, under well chosen smallness assumption on the data (initial conditions and
extetior pressures) and using Gronwall lemma, that the solution will satisfy (k —
2c1y/Cap||Vun|r2(q)) > § at any time. The global existence in time follows.

C. Grandmont, B. Maury and A. Soualah, 2008.

This result concerns the existence of weak solutions. In order to estimate the
nonlinear terms in [47], C. Grandmont, B. Maury and A. Soualah assume that, at each
outlet I';, the trace of the fluid velocity is proportional to a given velocity profile U; for
1=20,...,N. The proportionality coefficient \; measures the velocity flux at the interface
and is an unknown of the problem. To be more precise, the boundary conditions on I;
are replaced by:

Uu = )\iUi

/Fi,u(Vu-n—pn)-Ui = —PZ-</FiUi-n>—RZ-</FiUi-n>,

fori=0,...,N and with Ry = 0.

For such a system, the authors proved that there exist a time t* > 0 and a weak
solution (u, ()‘i)OSiSN) € LQ(O, T Vr‘l) N LOO(O, t*; H[‘l) X LOO(O, t*).

Let us give an outline of the proof and in particular focus on the derivation of a
priori estimates. To do so, we introduce the space

W = {(u, M\i)o<i<n) €V x RN Ju = \U; on T for i = 0,..., N}.

The key lemma is the following;:

Lemma 2.17. For all j € {0,..., N} such that U; - n is not identically equal to zero over
I';, there exists a constant Cy > 0 such that for all (u, (\;)o<i<n) € W, we have:

Al < Crllullr2(o)-

Let us consider (w;);en a Galerkin basis of the space W. Let n € N and
Vy, =Span(w;)o<i<n, € W. The approximated variational formulation admits a solution
(un, Ap). By taking v = wu,(t) as a test function and estimating the nonlinear terms using
Lemma 2.17:

N
<SP [ ORI 0l < Gl (229
=0 g

N
i=0 /T
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N
with K = Z/ \U:|%|U; - n|, leads to:
i=0 /T

N 2 N

pd

5%”un||i2(Q)+:LL”VUnH%2(Q)+Z Ri(\i)° </r Ui - ”> <C <||Un\|%2(9) + lunllFa@) + D \Pz'|2) :
i=1 i i=1

Thanks to nonlinear Gronwall lemma, a priori bounds locally in time follows. Next ad-

ditional bounds can be derived in a standard way and compactness enable to pass to the

limit in the nonlinear terms. The existence of a weak solution defined locally in time on

(0,t*) follows.

Furthermore, once again, one can prove that the solution is global provided that
the data are small enough.

Note that the key point here is that one has a finite number of degree of freedom
that define the fluid velocity at the outlets. It enables to control the kinetic fluid fluxes
at the interface and thus the nonlinear term.

L. Baffico, C. Grandmont and B. Maury, 2010.

In this paper, an existence result for the Navier—Stokes equations (2.2) coupled
with a differential equation representing the motion of the thoracic cage, is proved. This
coupled system has been introduced in Chapter 1 as system (1.2) and we have already
enunciated the regularity result in Theorem 1.3: the authors obtain the existence of at
least one strong solution defined locally in time for any data and, in the special case where
the spring stiffness is equal to zero, defined globally in time, provided that the data are
small enough. Let us present briefly the main steps of the proof of the local existence in
the special case m = 0.

The idea is to introduce a Stokes operator associated to the special boundary con-
ditions on I';, ¢ = 0, ..., N and whose eigenvectors will constitute the Galerkin basis used
to build the sequence of approximate solutions. By doing this, no smallness assumption
on the resistances R; will be needed to derive a priori bounds.

More precisely, we denote by

aR,“(u,v):u/ﬂvqu,&Ri(/nu.n)(/nv.n) 220

=1
Definition 2.18. The operator A is defined on Hr, as follows:
D(A) = {v € V1,/3C >0, [aru(v, w)| < Cllwl12q), Yo € Vi },
(Av,w)2(q) = aru(v,w), V(v,w) € D(A) x Vp,.
Let us make the link between the Stokes operator A and a solution of Stokes

system. We can notice that Au = f if and only if there exists a pressure field p over Q2
such that (u,p) is weak solution to the following Stokes system:

div u = 0, in ,

. =0 on I, (2.27)
M% —pn = 07 on F07
ug—Z—pn = —Ri<fr_u-n)n, onTy, fori =1,...,N.
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For the Stokes system (2.27) a regularity result can be proved under some geometrical
assumption on the open set 2. This is summarized in the following proposition.

Proposition 2.19. We assume that the I';’s meet with lateral boundary Ty at angle 3.
Let A be as in Definition 2.18. There exist € > 0 and a constant C' > 0 such that, for any
f € Hr,, Au= f, it holds:

Remark 2.20. The idea is to reduce the system (2.27) to the case of a Stokes system with
mized Neumann and Dirichlet homogeneous boundary conditions, thanks to a change of
variables in the pressure. Then, since I';’s meet the lateral boundary 'y with the angle 3,
a regularity result for the Stokes system with mized Neumann and Dirichlet homogeneous
boundary condition [66] implies Proposition 2.19.

Next, one can prove that A satisfies the following properties:
1. Ae L(D(A), Hr,) is invertible and its inverse is compact on H,.
2. A is selfadjoint.

As a consequence A admits a family of eigenvalues {¢;};>0 which is complete and orthog-
onal both in Hr, and Vr,. Then, the key argument to estimate the nonlinear terms is the
following inequality:

Lemma 2.21. Under the geometrical assumption of Proposition 2.19, there exists C > 0
such that the following inequality holds:

[vllpe (@) < CllAv]| L2y, v € D(A),
and there exists 6 € (0,1) such that:

Iollzm(@) < IV I 4v]53.

Prsgof of Lemma 2.21. The first estimate is a direct consequence of the injection
H2%¢(Q) < L>®(Q) and (2.28). Let 0 < ¢ < e. We have

1-6

0
19031y < oWy 01 o

with 2 +€¢ =6+ (1 — 0)(2 +¢). Then, the desired inequality follows from (2.28) and
Poincaré inequality. O

Let n € N and V,, = Span(¢;)o<i<n. We take v = Auy,(t) in the approximated
variational formulation. By construction of A, ag,(up, Au,) = HAunH%Q(Q). Let us
remark that, thanks to the Definition 2.18 of A where appears the resistances R;, no
assumption is needed on the size of the resistances to obtain the existence result. Let us
detail the way the nonlinear terms are bounded:

< unll oo @) IVunll 20 | An |l 2 (0) -

/ (Up, - V)uy, - Auy,
Q

Then, thanks to Lemma 2.21 and Young inequality, we obtain:

< OlVunl o) [ AunllF2(g,. with 6 € (0,1),

/ (up - V)uy - Auy,
Q

IN

0)/6
ClIVunl| 756y + L Aun||2a -
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The term || Auy ||, () Will be absorbed in the left hand-side by HAunH%Q(Q). Thanks
to nonlinear Gronwall lemma, there exists ¢* > 0 such that wu, is uniformly bounded in
L%(0,t*; D(A)) N L>=(0,t*; Vi,). Moreover by taking O:u, as a test function (and under
suitable assumptions on the smoothness of the initial data), we obtain that dyu,, is bounded
in L2(0,t*; Hr,). This leads to the existence of solutions locally in time: there exists t* > 0
such that u € L?(0,t*;D(A)) N L>(0,¢*; Vi,) N H(0,t*; Hr,). Note that D(A) is only
included in H%JFE(Q).

Once again, one can also obtain existence globally in time for small data. The
same approach is developed in the proof of Proposition 2.29, where we prove more regu-
larity in space in a special case.

2.4 An existence and regularity result for specific boundary
conditions

In this subsection, we will study a special case: we modify the boundary con-
ditions at the outlets. This change will imply that the domain of the associated Stokes
operator is embedded at least in H?(Q2). Consequently an analogue of Lemma 2.15 will
be satisfied and the solution u will belong to L2(0,¢; H%(Q)).

We assume that T; is contained in an hyperplane of R? and meets T'; at angle oz

fori=0,...,N.

Let 7 = (714 ...y Ta—1) be d — 1 vectors such that (n,7) is an orthogonal basis

of RZ.
We modify the Neumann boundary: we replace the boundary condition
0
—u—pn:—Pm—Ri (/ u-n)n, on I';, (2.29)
on r;
by

ou
<6n_pn>.n = —B—Rz'(/riu'n), on I';, (2.30)

U - Tg = 0, only, fork=1,...,d -1,

fori=1,..., N and with Ry = 0.

Let us remark that by assuming u-7, = 0on I'; for kK =1,...,d— 1, we constrain
the velocity to be normal to I';, fort=1,..., N.

As explained in Remark 2.20, the fact that v € H %+€(Q), for w solution of
system (2.2), comes from a regularity result for the Stokes system with mixed homogeneous
Neumann and Dirichlet boundary conditions. Here we will focus on the following Stokes
System:

( —pAu+Vp = f, inQ,
div u = 0, in €,
o U = 0 only (2.31)
(u—pn)-n = 0, only fori=0,...,N,
on
U Tk = 0, only,fori=0,...,Nandfork=1,...,d— 1.
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We are going to prove more regularity in space than H %+6(Q) for u solution of (2.31).
Then, we will deduce from it more regularity in space on the solution of the following
system

put + p(u-Viu— pAu+Vp = 0, in (0,7) x Q,
divu = 0, in (0,7) x €,
u = 0, on (0,7) x I'y,
ou
o, —bn) o = —Py, on (0,7 x Iy,
ou .
U——-pn)-n = —Pi—RZ-</ u-n), on (0,7) xI';, fori =1,...,N,
(9n T;
u-t, = 0, on (0,7) x Ty, fori=0,...,N
and for k=1,...,d—1,
u(0) = o, in Q.

(2.32)

2.4.1 Statement of the regularity results

We recall that Vr, is defined in (2.3). Let us begin this section by introducing
useful functional spaces:

f/:{uEVpl/u-TkZOOnI‘i, fort=0,...,Nand k=1,...,d — 1}, (2.33)

and
—L2(Q)

H=V (2.34)

Concerning the homogeneous mixed Neumann—Dirichlet Stokes problem we can state the
following proposition:

Proposition 2.22. Let f € L*(Q). There exists a unique (u,p) € (HQ(Q) N V) x HY(Q)
solution of Stokes system (2.31) and there exists C > 0 such that:
lull z2e0) + Pl ar @) < Cllfllz2@)-

Moreover, if f belongs to HY(Q) and is such that f -7, = 0 on T; fori =0,...,N and
k=1,...,d—1, then (u,p) € <H3(Q) N f/) x H?(Q) and there exists C > 0 such that

lull 3y + Pl 20) < Cllf 1 (0)-

The proof of Proposition 2.22 is developed in Subsection 2.4.3. We are now going
to see how this regularity properties is transmitted to the solution of the Navier—Stokes
system (2.32). Let us introduce the Stokes operator associated to the dissipative boundary
conditions on I'; for i =1,..., N.

Definition 2.23. The operator A is defined on H as follows:

D(fl) ={ve f//EIC >0, lagu(v,w)| < C’HwHLz(Q), Yw € ‘7},
(2.35)

(Av,w)r2() = aru(v,w), V(v,w) € D(A) x V,

where ag,, s defined by (2.26).
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Remark 2.24. Let us have a word about the definition of the operator A. For allu €
D(A), we can extend the application ¢ : v € V- ar,u(u,v) in a continuous linear form on
H. Indeed, ¢ is continuous on 1% for the topology on H and V is dense in H. Thanks to
Riesz-Fréchet Theorem, there exists a unique Au € H such that (Av, w)r2(Q) = aru(v, W)

for all w € V. This proves the well-posedness of the operator A.

Let us explain the link between the Stokes operator A and a solution of Stokes
system. Let us notice that Au = f if and only if there exists a pressure field p such that
(u,p) is a weak solution to the following Stokes system:

—uAu+Vp = f) iIlQ,

div u = 0, in Q,

u = 0 OIlFl7

u@—pn -n = 0, on [y,
on
0
u—u—pn -n = —Ri</u-n>, only, fori =1,...,N
on r,

U T = 0, onl;, fori=0,..., Nand for k=1,...,d— 1.

(2.36)
System (2.36) is well-posed and that the following proposition is verified:

Proposition 2.25. Let Ry; > 0, f € L*(2) and 0 < R; < Ry, fori = 1...N. There
exists a unique (u,p) € V x L*(Q) solution of Stokes system (2.36). Moreover, there exists
C > 0 such that:

[ull @) + llpllz2 @) < C(BM)[flle20 (2.37)

We refer to Section 2.4.3 for a proof of this proposition. Coming back to the

operator A, we have

Proposition 2.26. The operator A has the following properties:
1. Ae L(D(A),H) is invertible and its inverse is compact on H.
2. A is selfadjoint.

As a consequence, A admits a family of eigenvectors {Q;j}jzo
Ady = Ny with 0 < A\p < A < ... < \j and lim \j = +o0,
j—o0

which is complete and orthogonal both in H and V. Moreover, {&j}jzg 18 orthonormal in
H.

Proof of Proposition 2.26. We are going to prove that A is maximal monotone, which will
imply, since apr , is symmetric, that A is selfadjoint.

Firstly, for v € D(A), we have (Av, v)r2(Q) = @R,u(v,v) > 0 which proves that A
is monotone. Then, let us prove that for all f € H. there exists u € D([l) such that for
allv e V:

AU.U+MAVu:vU+gRi<Aiu.n>(/Fiv.n):/gf.v. (2,38

The bilinear form b : (u,v) = [yu-v+ p [y Vu: Vo + S0, R; (frzun> (fmzwn) is

continuous and coercive on V' and the linear form v — [, f-v is continuous on V. Thanks
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2.4. An existence and regularity result for specific boundary conditions

to Lax Milgram theorem, there exist a unique u € V solution of (2.38) and C' > 0 such
that:

el @) < Clifllz2 (@ (2.39)
From ag ,(u,v) = [o(f -v and (2.39), we deduce that u € D(A).
Let f € H, we want to find u € V such that ag,(u,v) = (f,v)2 y for all

v € V (note that if such a u exists, it belongs to D(A)). One can easily Verlﬁed that the
assumptions of the Lax Milgram Theorem are satisfied, which assures us the existence and
uniqueness of such u. Therefore, A € L(D(A), H) is bijective, then it is invertible.

Moreover, the injection D(fl) < H is compact. Thus A1 H > His compact
too. Finally, the existence of a family of eigenvalues like in Proposition 2.26 relies on
classical argument concerning compact operator. We refer to [22] or [70] for such result. To
conclude, note that A; > 0 comes from A; = (A1, qbl)Lz =ap u((bL b1) > pl| o1 ||L2(Q)

W, where p is the coercivity constant associated with the blhnear form ap .

O

Proposition 2.27. Let Ry >0, f € H and assume that 0<R; <Rum forz' =1,...,N.
There exists a constant C(Rpr) > 0 such that, for any f € H such that Au = f, it holds:

lull 20y < C(RM)fll22(0) (2.40)
Moreover, for any f € V such that Au = f, we have

[ull sy < CRM)If a1 (0)- (2.41)

Proof of Proposition 2.27. This proposition will be obtained thanks to Proposition 2.22 by
coming back to homogeneous mixed Dirichlet and Neumann boundary conditions. More
precisely, we consider the auxiliary problem:

Ap = 0, in €,

% = 0, on Iy,

p = 0, on Iy, (2.42)
p = Ri(friu-n), onl;, fori =1,...,N.

One can prove that there exists a unique p € H?(Q) solution of (2.42). We refer to [48] for
the proofs of more general results concerning regularity of the solution of Laplacian prob-
lems with mixed Neumann and Dirichlet boundary conditions. Using moreover Lemma 2.4
and (2.37), we have that there exists C(Rps) > 0 such that:

18l 2(0) < C(Rum)lullr2) < C(RuM)| 120

Therefore, (u,p) = (u,p — p) satisfies:

( —pAu+Vp = f—-Vp, inQ,
div u = 0, in ,
U =0 on I'y,
0
—u—pn -n = 0, on I'y,
Kon
0
u—u—ﬁn n = 0, onI;, fori =1,..., N,
on
U+ Tg = 0, only, fori=0,..., Nand k=1,...,d— 1.
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Note that Vp € V. Indeed div(Vp) = Ap = 0 and, since p is constant on I';, then
Vp -1, =0p =0onT;fori=0,...,.Nand £k = 1,...,d — 1. We conclude by using
Proposition 2.22. O

Then, we are going to use the Galerkin method to obtain existence of (u, p) strong
solution of (2.32). The key argument to estimate the nonlinear terms is the following
lemma, which is the analogue of Lemma 2.15:

Lemma 2.28. There exists C' > 0 such that the following inequalities hold for all v €
D(A):
[v][Leo(@) < CllAv|[L2(0)

and ) )
HUHL‘”(Q) < CHVUHEQ(Q)HAUHEQ(Q)‘ (2.43)

Proof. The proof relies on the fact that D(A) C H?(Q) (which is embedded in L>(Q))
and on interpolations and Gagliardo inequalities and can be found in [30] in the case of
homogeneous Dirichlet boundary conditions.

O

We are now able to state existence of regular solution for the Navier—Stokes
system (2.32).

Proposition 2.29. Let T >0, Py € L*(0,T), P; € L*(0,T), R; > 0, for i~1,....N and
ug € V.

Then, there exists t* € (0,T) such that u € L2(0,t*; H*(Q)) N L>®(0,t%V) N
HY(0,t*; H) is solution on (0,t*), for allv €V, to:

d
p%<u, U)L2(Q) + aR#(U, v) + b(u, u,v) = l1(v), (2.44)

(u(0),v) p2(0) = (u0,v)L2(0),

where b(u, v, w) = p/ (u-V)v-w and li(v) = _Zi\iopi (fr_v : n)
Q 7
Moreover, if [[uol| g1 (q) and Zi]io |Pi(t)| are small enough, then the solution can

be defined globally in time.

Remark 2.30. We can rewrite the first line of (2.32) as: Au = —p(u-V)u— pus. To
prove that u € L?(0,t*; H3(2)), according to Proposition 2.27, we need that (u-V)u and
ug belong to L2(0,t*;V). By differentiating system (2.32), one could prove that u; €
L2(0,t*; V), but it is not clear that f = (u- V) u satisfies f-7, =0 on T fori=0,...,N
andk=1,...,d—1.

Proof of Proposition 2.29. We follow the same steps as in the proof of the existence of
a regular for the coupled Navier-Stokes system (1.2) proved in |7]. Note that we use
Lemma 2.28 instead of Lemma 2.21 to estimate the nonlinear term. We focus on local

and global regularity and we refer to |7] for the proof of uniqueness.

Galerkin approximation We recall that (éi)ieN was introduced in Proposition 2.26.
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Let n € N. The approximated variational formulation is: find u,(t) € V), :Span(@-)ogign
such that

p %,v + ar,pu(tn, v) + b(tn, un,v) =11 (v), for all v € Vy, (2.45)
ot Jrpe

(un(0) — uo,v) 2(q), for all v € V. (2.46)

The nonlinear differential system (2.45) with the initial condition (2.46) has a maximal
solution wu, defined on some interval (0,¢,). We are going to prove that this system
has a unique solution defined on (0,¢*) where t* does not depend on n. We choose
v = Au,(t) in (2.45), which is admissible thanks to the choice of the Galerkin basis.
Indeed, Au,(t) € V,. By construction of A, we have:

N 2
Oup - 1d 1 d
—— A n n o Rzi n ' )
< at )LQ(Q) o g1Vl + 5 ; dt </Fu n)

and _ -
aR u(tn, Aun) = || Auy, H%Q(Q)

Thus, by taking into account the two previous equalities, we obtain:

d d 2 i i
E I Vunlla + ZRdt (/ o n) + [ Aunlza(@) = —blun, wn, Aun) + 1y (Aun).

(2.47)
Let us estimate the right hand-side of equality (2.47). Using Lemma 2.28 and Young
inequality, we have:

‘b (un,un, flun>

[t || oo () Il Vit 22 () | At [ £2(02)

3 ~ 3
CHVUnHiz(Q)HAunHj?(Q)
ClVunlfs () + gllAunlFz g

ININ A

Moreover, using Lemma 2.4 and Young inequality, we obtain:
L Aun)| < Clldunllpzo) (X0 IP)
N
¢ (Zi:o ‘PZ‘) +1 HAU"HLQ(Q

IN

It leads to: p
Z70n(t) +Un(t) < Con(t) + £ (1) (2.48)
where f is defined in (2.13) and where we denote by

on(t) = 1l Fun(®) B +ZR</ ) (249

and 1y, (t) = %HAun(t)H%Q(Q). By choosing v = Ag ,u,(0), in (2.46), we obtain:

(un(0), AR,uun(O))m(Q) = (uo, AR,uun (0))L2(Q)7
which leads, by construction of fl, to:

$n(0) = ar u(un(0), un(0)) = ar u(uo, un(0)) < ClluollL2()- (2.50)
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Chapter 2. Mathematical analysis of the direct problem

Let us denote by t* a positive time such that the solution F' to:
F'(t) = CF(t) + f(t) and F(0) = C|luol| 120

is well-defined on (0,¢*). Thanks to (2.48), the function ¢,, is a sub-solution of F'. Then
on (0,ty,), we have:

N 2
On(t) = 1l VB + S R ( / un) < F(1) 251)
i=1 i

We deduce from non explosion theorem for differential equations that t* < ¢,, (otherwise,
we could extend ¢, which is in contradiction with ¢, maximal). By integrating (2.48)
over (0,t*) we obtain, using (2.51):

t* N
/0 1 Aun|Z2) < € (’F”%m(o,t*) + Y IR+ HUO!fm(m) : (2.52)

=0

Thus, combining (2.51) and (2.52), we deduce that wu, is uniformly bounded in
L>(0,t%;V) N L2(0,t*; D(A)).

Let us now prove that %Lt" is uniformly bounded in L?(0,t*; L?(Q2)). Indeed, by

choosing v = a“—" in (2.45), we obtain:

aun ~ aun aun

ouy,
ot

H Ouy, ||

and it follows

2
’ Ooup,

ot
We deduce, using Lemma 2.28, that:
|5

< € (Junllmio 9oy + Aoy + 70)) |52

L2(Q) Q)

~ 1 3 ~
<c (10 0 90y + )+ 560 )

Since w, is uniformly bounded in L>(0,¢*; V) N L?(0,t*; D(A)), we obtain the desired
result.

Passage to the limit Consequently, there exists a subsequence of (uy,)nen, also denoted
(un)neN, such that:

up —u  weakly * in L%(0,¢*; V),

Gun R ou . 2 *, T2
- 5 weakly in L*(0,t*; L*(Q)).

Thanks to Aubin compactness Theorem (see Theorem 2.5), we have, up to a subsequence:
w, — u in L2(0,t*; L*(Q)).

It enables us to pass to the limit in the approximated variational formulation and to obtain
existence locally in time, of at least one solution u of (2.44).

Global existence We come back to equation (2.47). Using Lemma 2.4, Young inequality
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2.4. An existence and regularity result for specific boundary conditions

and Lemma 2.28, we obtain:

pd ) 1w d 2
5 g Vunlia) + 5> Ri | en) 4 A e
=1 i

N
< Munll oo () IVunll 20 [ Aunll L2y + [[Aunll 22 (Z \R\)
=0

N 2
- 1 -
< CHvunHL2(Q)HAUHH%P(Q) +C (Z \R\) + §HAUNHQL2(Q)7
i=0

that can be rewritten as:

N 2 N 2
d d -
M%Hvun”%?(gﬁ'z Ri </F U, - n) +(1 = Ol Vunllz2(@)) [ Aunll720) < C (Z ’Pi’>
i=1

i i=0

C||[Vunl|2(), there exist constants By > 0, By > 0 and C' > 0 such that:

Since HAUHH%Q(Q) > CHVunH%Q(Q) (thanks to Proposition 2.22) and ‘sz unn’ <

%¢n+31 (1*B2\/§b7n> on < Cf,

where ¢, is defined in (2.49) and f in (2.13). Let 6 > 0 and %, < t* be the maximal
positive time such that on (0,%,),

2
1= Bon/ou(t) > 6 & n(t) < <1‘5> .
Bs

Note that under smallness assumption on the data ug, we know that such a ¢, exists.
Assume that there exists K1 > 0 such that

Cf(t) < Ky, for all t > 0.

Then, we have on (0,%,),

L 60(0) + Bioon(1) < Ku,

which implies, using Gronwall Lemma and inequality (2.50):

K
—B16t 1 —B16t
On(1) < Cllulz@e™™" + 5 (1= 7).

2 2 ~
Then, if Cllug||z2(q) < % (13;25) and K; < BTl‘S (%f) , it leads, for t € (0,t,), to:

bult) < (1;25>2.

We deduce that, if the data are small enough, the solution is defined globally in time. O
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Chapter 2. Mathematical analysis of the direct problem

2.4.2 Background and notations

In this section, we introduce some notations and properties which will be used in
the next Subsection 2.4.3, which is dedicated to the proof of Proposition 2.22.

Uy
Notation 2.31. Let u = : be a wvectorial function. We will denote by 4 =
Uqg
Ul
a
. As a consequence, u = ( ) .
ug
Ud—1
T 1
Notation 2.32. Let x = : € RL. We will denote by x' = : € R Asa
Ld Ld—1
(%)
consequence, T = .
Zd
0
ox1
Notation 2.33. Let us denote by V, = :
o)
Oxq_1

Notation 2.34. Let 0 < ¢ < N. We denote by ~; the reflexion through the hyperplane
which contains T';.

To prove Proposition 2.22, we extend (u, p) solution of (2.31) outside of € using
the reflexion ~; through the hyperplane which contains I'; and we prove that the extension
(U, P) is the weak solution of a Stokes system. To do so, Lemmas 2.35 and 2.36 will be
very useful.

Let R > 0. Le us denote by
1

5 € R x RT/|y| < R}, (2.53)

Kr={y= (" va)
and .
Kp={y= (ylayd)§

Lemma 2.35. Let w € H'(KR) and W defined as follows:

e R x R7/|ly|| < R}.

w(z!, xq), when x € Kpg,
w(x',xg) = w(a!, —xq), when x € KR.

W(:U',xd):{
Then, w € H' (Kr U Kg).

We refer to [22] for a proof of Lemma 2.35.
Lemma 2.36. Let w € HY(KRg) and W be defined as follows:

, ] w(@,za), when © € Kg,
W' za) = { w(x',zq) = —w(2', —xq), when z € Kpg.
Assume that
w=0 on {x € Kp/zs=0}. (2.54)

Then, w € H'(Kr U Kg).
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2.4. An existence and regularity result for specific boundary conditions

The proof of Lemma 2.36 is classical. Nevertheless, for the sake of completeness,
we refer to Annex C for a proof of this lemma.

2.4.3 Proof of Proposition 2.22

Note that the existence of a solution (u,p) € V x L?*(R) of system (2.31) is a
special case of Proposition 2.25 with R; = 0 for¢ =1,..., N. For the sake of completeness,
we will give the proof of Proposition 2.25 below.

Then, we decompose the proof of Proposition 2.22 into two intermediate results,
namely Lemma 2.38 and Lemma 2.39.

Proof of Proposition 2.25. The variational formulation of the problem is: find u € V such
that for all v € V,
aru(u,v) = L(v), (2.55)

where ag,, is defined in (2.26) and L(v) = [, f - v. According to Poincaré inequality, the
bilinear form ag , is coercive on V. On the other hand, L is a continuous linear form on V.
Then, Lax-Milgram theorem implies that there exists a unique u € V solution of (2.55).
Moreover, there exists C' > 0 such that

lull 1y < Cllfll20)- (2.56)

We are now going to prove the existence and the uniqueness of p in L(Q) (©) using De Rham
theorem. Then, we will prove that there exists Cy € R such that (u,p) = (u, p—C)) satisfies
the boundary conditions on 9. It will imply the uniqueness of (u,p) € H'(Q2) x L3()
weak solution of Stokes system (2.36).

Let us introduce the following linear form Ls:

Ly: HY Q) — R,
v = —M/Vu:Vv—i—/f-v.
Q Q

It is continuous and it vanishes on {¢ € C°(?)/div ¢ = 0}. Let v € C°(2). According
to De Rham theorem, there exists a unique pressure p in L%(Q) such that:

Ly(v) = / p div v.
Q

We denote by 0 = —uVu + pld. We infer from:

/QO’-V?) :’/Qf-v

that div o belongs to L?(2) and satisfies:

/Qdiva-v:/gf-v.

The previous equality is valid for all v € C2°(2), so we have almost everywhere in (:

< CHUHLQ(Q)a Yo € CCOO(Q)u

div(—pVu + pld) = f. (2.57)
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Chapter 2. Mathematical analysis of the direct problem

Let w € V. By virtue of Stokes formula, we have:

1 ou
/Qw.div(—uVu—i—]éId) <§—u8 + pn,w >_ 1189+M/Vw Vu.

Then, we deduce from (2.57):

/f w <2—,ug +pn,w >_ ;189+M/Vw Vu.

Substituting this identity in the variational formulation (2.55), we obtain Yw € V:

N
1 ou
<5 W > - E R; : : =0. 2.58
2 ua o %%789 i=1 </F1u n) </sz n) ( )

Let us denote by

Y:{UEH%(aﬂ)/wm:0andv-7‘k:00n1"i fore=1,...,Nand k=1,...

and by L3 the following linear form:
L3:V — R,
v <%—Ng%+ljna”>_%,%,ag—ZiN:1Ri(friU'”> (fplvn>

From (2.58), we have that Ls is zero against trace of functions in V.

Let ¥ € V be a function such that fé)ﬂ U . n = 0. There exists a unique couple
(¢, ) € V x LE() solution of the following Stokes system (we refer to [21] for a proof of
this result):
—A¢p+Vr = 0, dans,
div ¢ = 0, dans ¥,
10} = V¥, sur d0Q.

Thus, ¥ is the trace of ¢ which belongs to V. Therefore, we have for all ¥ € V such that
S50 ¥ - n =0 that:

< L3, ¥ >7% 1 90= 0.
N
Let us denote by 'y = U I';, § > 0 and let us consider &5 = yn € V, where x €
=0

C (Fout) is such that x > 0 on Ty and x > 6 on I', where I is a non empty set included
in I'yy:. We have fpm Op-n = fF x > 0|T'|, where |T'| is the measure of T' in R, Let

® €V and
1
<1>1:<1>—<[ q>-n>q>0. (2.59)
’ffout (I)O . n‘ Cout

By construction, ®; € V satisfies f a0 ®1-n = 0. As a consequence,

< L3, @1 >—%,%,BQ: 0,
we can rewrite it, using (2.59), as follows:
1
<L3,@>_;;69:7 B d.n <L3,(I)0>_;;aﬂ.
o ‘f~ (I)OTZ‘ Fout 22
Fout
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2.4. An existence and regularity result for specific boundary conditions

Let us denote by:
<L3,P0> 115 - (2.60)

Cp=r—
‘ffout ®0 ’ n‘

For all function ® € V, we have:

< L3, ® >_

o= [ @+ (Com).
[2)9]

It proves that L3 = Cyn in V'. We see that if we set p = p — Cp, we obtain:

1 ou al
e ) ~S R : n) = 2.61
) 2 ua e %%789 i=1 RZ </Flu n) <»/F1¢ n) O’ ( 6)

for all ® € V.

To conclude, let us prove the estimate on p. Thanks to Lemma 2.9, there exists
w € Hy(Q) such that div w = p and C' > 0 such that [|w| 1) < C||p||L2(Q) By virtue
of Stokes formula, we have:

NI

/w div(—uVu + pld) = /Vw (uVu — pld) = /Vw Vu—/pdww
Q

Then, using (2.57) and with the choice of w, we obtain:

/|ﬁ|2:u/Vw:Vu—/w~f.
Q Q Q

We deduce from Cauchy-Schwarz inequality and (2.56) that

18l 22 < Cllf 2

It remains to estimate the constant Cy. To do so, reminding the definition (2.60) of Cj,
we use the previous estimate on p, Stokes formula, Lemma 2.4 and estimate (2.56). We
deduce that there exists C'(Rpr) > 0 such that

1Pz < C(Rm)||fllL2(0)-

Remark 2.37. Let 0 < i < N. Modulo a change of basis, we can assume that n(zx) =
ORdfl
-1
implies that & = 0 on I';, then Oju; =0 on I'; for j € {1,...,d—1}. Since u is divergence
free, we deduce that Oguq = 0 on T';. Thus, if (u,p) is solution of system (2.31), p =0 on
r;.

, for x € T';. Consequently, if u satisfiesu-1, =0 onI'; fork=1,...,d—1, it

Lemma 2.38. Let 0 < i < N, 2 € I; NI} and w be a Lipschitz open set such that
w s the restriction to Q of a neighborhood of x. Let R > 0 be small enough such that
B(z,R) NQ C w. Let us denote by & = v;(w) and T = w U, where ~y; is defined in
Notation 2.34.

Let (u,p) be solution of system (2.31). We extend u, p and f in @ as follows:

/ . a(xlvxd) /
Ve ) = u(x' xq) = (udv(w’;xd))’ when (2, zq) € w, (2.62)
w(z,xq) = (;:((;/ ’:;’;)))7 when (2, z4) € @,
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/ _ p(x/>$d) when (x/a .’L'd) € w,
P, za) = { p(a',xq) = —p(a’, —xq), when (2/,x4) € @, (2.63)
fl@ zq) = f(a;’,a;d) when (2, z4) € w,
F($/7xd) = oy (fd}(x d)x)d) , - (2.64)
fl@ xq) = (fd(il? _wd)) when (z',zq) € @.

Then, for all W € C*(T), we have:

/ VU : VW — / P div W = / F-W. (2.65)
Moreover, div U = 0.
Proof of Lemma 2.38. We deduce from Lemmas (2.35) and (2.36) that U € H'(Y). The
fact that div U = 0 is an immediate consequence of the construction (2.62) of U. Then,

we decompose the proof of (2.65) into two steps.

Step 1: We prove that (@, p) satisfies for all w € C°(w),

/vu Vi — /pdi w:/f (2.66)

Using the definition of @ given by (2.62), we obtain:

Vi(x', xg) : Vo (2, zq)dr'drg

@
= / — V(2! —1q) : V(2 2g) + 0gu(z’, —x4) - g (2, 2q)dx'dx g
@
+/Vx/Ud(33', —xq) - Vog(z', 24) — Oqua(z’, —14)0qwa(x’, zq)da'dzg.  (2.67)
@
Let (2/,24) € w. We denote by w(x/,zq) = —w(x',—x4) and wy(z’, zq) =
wg(x', —x4). By performing the change of variables x4 = —x4 in (2.67), we get:

/V&:Vﬁ):/Vu:Vw.
@ w

We use now the fact that (u,p) is weak solution of (2.31):

M/Vﬁsz—/f-w—i-/pdivw.

Finally, performing another change of variables in the right hand-side of the previous
equality, we directly obtain (2.66).

Let us remark that (2.66) implies that we have, almost everywhere in @:
div(—pVi + pld) = f. (2.68)
Indeed, let us denote by ¢ = —uVa + pld. We infer from:

/6-Vﬁ)‘:
@

\ < Ol 2y, Vi € C¥(@),

60
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that div & belongs to L?(@) and satisfies:
/dwa—-w:/f-uv.
@ @
The previous inequality is valid for all w € C°(@), so it implies (2.68).

Step 2: Let us now prove (2.65). Let W € C°(T). We have:

,u/VU:VW—/PdivW:,u/Vu:VW—/pdivW+u/Vﬂ:VW—/;5divW
T T w w w %

w

Thanks to Stokes formula and since W € C°(Y), we get:
0
u/Vu:VW—/pdiv W:/div(—,uVu—FpId)‘W—i- <ua—z —pn, W > 1100 -
w w Q 2

Moreover, thanks to a change of variable, we obtain:

u/Vﬂ:VW—/ﬁdivW:u/Vu:VW—/pdivW

, ~ ou ~
= de(quu +pld) - W+ < o — P, w > 1150

where W(a/,zq) = —W (2, —xq) and Wy(2/,zq) = Wy(2', —x4). Combining the three
previous equality, we obtain

uw | VU: VW — | PdivW = ]“"-I/V+<,u@—pn,W>_;;8§2
T T w on 202>

s P 5
+/f'W+<u;L—pn,W > 1190 - (2.69)

N

The functions (W -n)n and (W - n)n belong to V, thus, thanks to (2.61) (with R; = 0 for
i=1,...,N), we deduce that:

ou du 1
< g =P, (Wen)n>_11 go=< o~ PT, (W-n)n>_11 50="0.

Moreover, by definition of W, wehave forall k=1,...,d — 1,

Then, taking into account the two previous equalities, the desired inequality (2.65) follows
from (2.69), by performing another change of variables. O]

Lemma 2.39. Let 0 < i < N, z € T; N Ty. Let us denote by Ygr = (B(z,R)NN) U
(vi(B(z, R)NQ)). We have, for all R > 0 small enough, that (U, P) defined by (2.62)
and (2.63) is solution of:

{—MAU+VP - F (2.70)

divU = 0,

on Y g and where F is defined in (2.64). Thus, (U, P) belongs to H*(Yg) x HY(Yg) and
there exists Cp > 0 such that

1Ula20eR) + 1PIat(rp) < Call fllz2e)-
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Moreover, if f € HY(Q) is such that f -7 =0 on T for k =1,...,d — 1, then (U, P) €
H3(YR) x H*(YR) and there exists Cy > 0 such that

1U sy + 1PN a2 v ) < Call fll a1 (0)-

Proof of Lemma 2.59. We keep notations of Lemma 2.38. Let T be an open set of class

C'! such that Y ¢ T C T and Z € C°(T) such that Z =1 on Yx.
By performing integration by parts, one can prove that (V,Q) = (EU,ZP) is
solution of: ~
—puAV +VQ = g, inT,
div'V = h, inT, (2.71)
\% = 0 ondT,

where g = —AZU — 2VUVE — PVE+ ZF and h = VE - U. Let us remark that, thanks
to Lemmas 2.35 and 2.36, U belongs to Hl(T) We conclude by using regularity result
for the Stokes system with homogeneous Dirichlet boundary condition summarized in
Proposition 2.11: we have (g, h) € L*(T) x H'(T), then (V,Q) € H(T) x H'(T). Since
Z =1, on Tg, we deduce that (U, P) € H*(Tg) x H'(Yg) and there exists C, > 0 such
that

NU2v ) + 1PNa (e Ry < Callfll20)-

To prove that (U, P) € H? x H? near z, we perform the same reasoning as
previously, except the fact that we consider an open set T of class C%! such that Yp C
Y C Y. Then, we obtain that (U, P) € H3(Tg) x H?>(Tg) and that there exists C;, > 0
such that

NU sy + 1PN a2 v ) < Coll fll a1 (0)-

We are now able to prove Proposition 2.22.

Proof of Proposition 2.22. In dimension 2, I'; N I; consists of two corners, whereas in
dimension 3, T; N T is a closed curve. According to Lemma 2.39, there exists a neigh-
borhood w; of T; N T such that (u,p) € H?(w; N Q) x HY(w; N Q). Regularity is not an
issue away from I'; N T;. Thus, we obtain that (u,p) € H?(Q) x H'(Q). To obtain the
estimate, we work with a finite sub-cover of {2. The same reasoning works to prove that
(u,p) € H3(Q) x H*(Q). O

2.5 Conclusion

By constraining the velocity to be normal to the outlets, we obtained more reg-
ularity on the solution of the Stokes system with mixed homogeneous Dirichlet and Neu-
mann boundary conditions. Moreover, we deduced from this result more regularity on
(u,p) solution of the Navier-Stokes system (2.32) with mixed Dirichlet and dissipative
boundary conditions. Note that regularity results are important to derive stability esti-
mates for inverse problems.

In [38], the authors are concerned with blood flow simulations and consider dif-
ferent methods to prevent backflow divergence in finite element Navier—Stokes solvers.
One of them consists in constraining the velocity to be normal to the outlet. Thus, it
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could be interesting to know if this method also prevents backflow divergence in numerical
simulation of 3D multi-scale model of the respiratory tract in realistic domain.
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Unique continuation estimates
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Chapter 3

Stability estimates for the unique
continuation properties
of the Stokes system

In this chapter, we consider the incompressible Stokes system in a smooth
and bounded open set. We propose a quantification of continuation results for
the Stokes system. Following the vocabulary introduced by F. John [54| and
borrowing techniques from K. D. Phung [68], we obtain two different types
of stability estimates: a local Holder stability estimate and two global loga-
rithmic stability estimates. In both cases, boundary conditions are unknown.
These results are established employing local Carleman estimates: an interior
Carleman estimate and a Carleman estimate near the boundary.
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3.1. Introduction

3.1 Introduction

Let n € N* and 2 C R™ be a bounded and connected open set, {2 being locally
on one side of its boundary. We consider the Stokes system:

{—Au—i—Vp = 0, in, (3.1)

div u = 0, in €.

C. Fabre and G. Lebeau proved in [39] a unique continuation result for the unsteady Stokes
equations with a non-smooth potential. In the particular case of the steady problem (3.1),
their result is the following:

Theorem 3.1. Let w be an nonempty open set in Q and (u,p) € H. (Q) x L2 (Q) be a

weak solution of system (3.1) satisfying u =0 in w then u =0 and p is constant in €.

We easily deduce from the previous theorem the following result.

Corollary 3.2. Let g € 9Q, r > 0, v = B(zo,7) N0 and (u,p) € H' () x L?() be
a weak solution of system (3.1) satisfying u = 0 and % —pn=0o0n~. Then u =0 and
p =0 1in Q.

Proof of Corollary 3.2. We extend u and p by 0 on (B(xg,r) N Q°):

] [ u(respp), inQ,
@ (resp p) = { 0, in (B(xo,r) N Q°),

and we denote Q = Q U B(xo, 7). Let us verify that (%,p) € HY(Q) x L*(Q) is still a
solution of the Stokes equations in 2. Let v € D(2). We check by integration by parts

that:
/Vﬂ-Vv—/ﬁdivv:O.
Q Q

Moreover div @ = 0 in Q. Therefore, we can apply Theorem 3.1 to (@, p): (@,p) = (0,0)
in 2 which implies that w = 0 and p is constant in 2. At last, the fact that % —pn=20
on « implies that p = 0 in (. O

Remark 3.3. Since —Vu + pId € L*(Q) and div (—Vu + pld) € L*(Q), % —pn=20 on
1

1 ! 1
~ has a sense in <H§0(7)> , where Hy(y) denotes the subspace of H%(w) corresponding

to the functions whose extension by zero on OQ\7y belong to H%((?Q)

The purpose of this Chapter is to obtain stability estimates for the unique con-
tinuation of the Stokes system (3.1). We want to emphasize that these estimates may not
be optimal from the point of view of the unique continuation results stated previously
(see for instance [58| for a paper dealing with optimal three balls inequality for the Stokes
system) but have the advantage of providing an estimate both on u and p, which will be
useful in Chapters 4 and 6 to solve the inverse problem of identifying a Robin coefficient
defined on some part of the boundary from measurements available on another part of the
boundary.

Firstly, we state a local stability result which allows to estimate the velocity and
the pressure on a compact set. This inequality is of holderian type:
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Theorem 3.4. Let w be a nonempty open set and K be a compact set, both included in €.
Then, there exists ¢ >0 and 0 < B < 1 such that for all (u,p) € H'(2) x L*(Q) solution
of (3.1), we have:

32

B
1wl g orey + 1Pl 2 (i) < € (HUHHl(w) + HpHLZ(w)) (”UHHl(Q) + ”PHLQ(Q))
Then, we are going to prove two global logarithmic estimates. In the first one,
we estimate (u,p) solution of (3.1) in the H'-norm on the whole domain with respect to
the L?-norm of (ur,pr) and (%‘F, %};\F)’ where I' is a part of the boundary of Q. In
the second one, we obtain an estimate of (u,p) solution of (3.1) in the H'-norm on the
whole domain with respect to the H'-norm of v and p in an open set w C Q. To be more

specific, we prove the following theorem:
Theorem 3.5. Assume that  is of class C*°. Let 0 < v < % Let T be a nonempty open
subset of the boundary of Q and w be a nonempty open set included in ).

Then, there exists dy > 0 such that for all g € (O, % + V), for all d > dy, there

exists ¢ > 0, such that we have

ull g0 T 1P 340

lull ) + 1Pl @) < € 5 (33)
lull sy, +pl a,,
Inld qH2V(0) HETV(@)
el 2oy Hlpll 2 oy 55 W 2oy Hll 55 M 2y
i Jull Il
ul| 3 +1Ipll .. 3
H2+VQ H2+IJQ
ull g0 + Pl a1 (g < (“) ) (3.4)

8’
. d”“”H%+v(m+”p”H%+vm>
H“HHl(w)JF”PHHl(w)
r all couple (u,p) € 3 x H? solution o ).
or all l H2™(Q) x H2T(Q luti 3.1

We can notice that our stability estimates require more measurements than the
Fabre-Lebeau unique continuation result. Indeed, in inequality (3.2), we need information
on v and p on w whereas the result in Theorem 3.1 only requires information on w.
Moreover, note that, the constraint % — pn which appears in Corollary 3.2 is divided into
two terms in inequality (3.3): % in one hand and pn in the other hand. There is also an

additional term, the normal derivative of p.

In [68], K. D. Phung gives a quantification of Holmgren uniqueness theorem for
the Laplace equation. The proof is based on local Carleman inequalities (inside the domain
and near the boundary) coming from pseudo-differentiel calculus. He obtained a stability
estimate of Holder type in a subdomain which does not include a neighborhood of the
boundary where limit conditions are unknown, and a stability estimate of logarithmic
type in the whole domain.

We can make the connection between logarithmic stability estimate and the fact
that the Cauchy problem is ill-posed in the sense of Hadamard (see [50]): the depen-
dence of the solution on the measurements is of logarithm type. In particular, this leads
to difficulties in the numerical resolution of the problem because a small error on the
measurements may induce a large error on the solution and requires regularization (see
for instance [20] for the Laplace equation and references therein and [13] for the Stokes
system).
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3.2.  Local Carleman inequalities

Let us describe the content of the chapter. The second section is dedicated to
the statement of Carleman inequalities. Adapting the method of [68], we will use these
Carleman inequalities to prove Theorems 3.4 and 3.5 in the third section. The proof of
Theorem 3.5 is divided into three intermediate results which illustrate how the information
spreads from a part of the boundary to another, whereas the proof of Theorem 3.4 is a
direct consequence of one of the intermediate results. The fact that, in the right-hand side
of inequality (3.2), we only need the L?-norm of p is due to Caccioppoli inequality. As
in [68], we use two kinds of local Carleman inequalities, one near the boundary and one
in the interior of the open set 2. In each case, it consists in applying simultaneously the
Carleman estimate to u and p, by using the fact that Au = Vp and Ap = div (Au) = 0,
in order to free ourselves from terms in the right-hand side of the inequalities. It is
interesting to note that if we directly apply estimate coming from [68] to (u, p) solution of
Stokes equations, and if we perform the same reasoning as explained above, we obtain Vp
in L? norm over all  in the right-hand side of the inequality which we can not discard.
Consequently, we can not prove Theorems 3.4 and 3.5 without going deeply in the heart
of the proof. Note that using the fact that, since u is divergence free, p is a solution
elliptic equation, is a classic idea. For instance, this idea is used by E. Fernandez-Cara, S.
Guerrero, O. Yu. Imanuvilov and J.-P. Puel in [41] to prove a local exact controllability
of the Navier-Stokes system.

If not specified otherwise, ¢ is a generic constant, whose value may change and
which only depends on the geometry of the open set (2.

For x = (x1,...,7,) € R", we denote by 2/ € R®~! the n — 1 first coordinates of
z. We will also use the following notation: R} = {z = (2’,zn) € R"/x, > 0}.

3.2 Local Carleman inequalities

In this section, we recall local Carleman inequalities, firstly inside 2, then on
the boundary of ). These inequalities are based on Garding inequality, which is itself a
consequence of pseudo-differential calculus.

Definition 3.6. Let h > 0, P be an operator and ¢ € C*°(R™). Let us define the conjugate
operator Py = h2e®/2 0 Poe 92 and D¢ its principal symbol. We recall that the Poisson
bracket between Re py and Im py is defined by:

{Re py, Im py} = VeRe peValm py — VieRe ppVelm py.
We say that ¢ satisfies the Hormander hypoellipticity property on K if:
Je1 >0, V(2,8) € K xR, py(x,£) = 0= {Re pg, Im py}(x,&) > c1. (3.5)

Proposition 3.7. Let U be an open set in R™ and K be a compact set included in U. Let
us consider ¢ € C*°(R™) and P = A. We assume that the function ¢ satisfies

Vo| >0 in U,

and the Hormander hypoellipticity property on U given by (3.5).

Then, there exists ¢ > 0 and hy > 0 such that for all h € (0,h1) and for all
function y € C3°(K), we have

/ jy() P2 Mz + / Vy (@)@ g < ch? / |Ay(a) 2@/ My,
K K K
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Proof. We refer to |52] for a proof of this inequality. O

Remark 3.8. We can extend the previous inequality to functions which belong to {y €
H}(K)/Ay € L*(K)} by a density argument.

Locally near the boundary, we can go back to the half-space by a change of
coordinates. We have the following Carleman inequality:

Proposition 3.9. Let K = {x € R} /|z| < Ro} and ¥ = {x € 0K/x,, = 0}. Let us

denote by C(??@K\E(F) the restriction to K of C§°(B(0, Ro)) functions.

Let P be a second-order differential operator whose coefficients are C*° in a neigh-
borhood of K, defined by P(x,0,) = —ng + R(x, %896/) and ¢ = ¢(x) € C* be a function
defined in a neighborhood of K. Let us denote by r(x,&) the principal symbol of R and
assume that r(z, &) € R and that there exists a constant ¢ > 0 such that (z,£') € K xR"™1,
we have r(x, &) > c|¢'|2.

We assume that the function ¢ satisfies (3.5) and

Op,0(x) #0,Vz € K.

Then, there exists ¢ > 0 and hy > 0 such that for all h € (0,h1) and for all
function y € CgoaK\z(F)r we have:

J

[y(@)[*e** /M dz + p? / [Vy(a) P> e < ch?® / |P(,0,)y(x) P>/ do
R™ K

n
+ +

- C/ (ly(@', 0)* + [hdpry (@', 0)* + |hde, y (', 0)[*)e** 0/ da,
Rn—1

Proof. We refer to |56 for a proof of this inequality. O
3
Remark 3.10. Let us denote by HOQ;E\Z(K) the restriction to the set K of functions

3
in H[)2+V(B(O,R0)). We can extend the previous inequality to functions which belong to

HE

0 8K\Z(K) by a density argument.

The key point to apply the previous Propositions consists in the construction of a
function ¢ which satisfies the Hérmander hypoellipticity property (3.5). The two following
lemmas are proved in [68]. The first one gives an example of function which satisfies the
hypoellipticity assumption inside an open set.

Lemma 3.11. Let 0 <6 < M, A\ > 0 and g € R™. The function ¢(x) = e~ Mz—a? satisfies
the Hormander hypoellipticity property on the set {(z,£) € R"/d < |z —q| < M} as soon
as X\ is large enough.

The following lemma gives us functions which satisfies the Hérmander hypoellip-
ticity property near the boundary.
Lemma 3.12. Let A > 0 and Ry > 0. We denote by K = {x € R} /|z| < Ro}.

Then, ¢(x) = e\ satisfies the Hormander hypoellipticity condition on K as soon
as X\ is large enough.

Moreover, the functions
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- ¢<I’) = eikxn7

_ ¢(gj) — €_>\($"+‘$|2),
also satisfy the Hormander hypoellipticity condition on K as soon as A is large enough and
Ry s small enough.

We end this section by a lemma which will be very useful in the following.

Lemma 3.13. Let P be a second-order differential operator defined in an open set M and
X € C3°(M) such that x = 1 in a subdomain II of M. Then, P(xy) = xPy + [P, x]y
with [P, x] a first-order operator with support in M\IL. Moreover, we have the following
inequality: there exists ¢ > 0, for ally € H*(M),

1P, X1yl 2 any < ellylla anmy-

3.3 Proof of the stability estimates

In this section, we give a proof of Theorems 3.4 and 3.5.

3.3.1 Intermediate results

In this first subsection, we state some intermediate results. We first state two
theorems, Theorem 3.14 and Theorem 3.15, and we prove that Theorem 3.4 and Theo-
rem 3.5 are respectively equivalent to Theorem 3.14 and Theorem 3.15. Next, we state
Propositions 3.19, 3.21 and 3.22 which will allow to prove Theorems 3.14 and 3.15.

Theorem 3.14. Let w be a nonempty open set and K be a compact set, both included in
Q. Then, there exists ¢ > 0 and s > 0 such that for all (u,p) € H*(Q) x L*(Q) solution
of (3.1), and for all € > 0 we have:

(lull gy + 1Pl 22w)) + € (lull ) + lpllr2@)) - (3.6)

C
Fall e ey + 1Pl 2y < -

Theorem 3.15. Assume that € is of class C*°. Let 0 < v < %, I" be a nonempty open
subset of the boundary of Q@ and w a nonempty open set included in Q2. Then, for all
B e (0, % + V), there exists ¢ > 0, such that for all e > 0, we have

LQ(F)>

(Ml gan gy + 1Pl gov gy BT

ou

on

o
on

Fllaca + ol ey < e (nunm) T lplla + \ \
12(r)

and
Jullan oy + Il @) < € sy + 19l ) + €l 310y + 12030 s B5)

for all couple (u,p) € H%+”(Q) X H%J”’(Q) solution of (3.1).

Proposition 3.16. Theorem 3.1/ and Theorem 5.4 are equivalent.
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Proof of Proposition 3.16. The fact that Theorem 3.14 implies Theorem 3.4 is a direct
consequence of Lemma 3.17 below with

A= c(ull grw) + 12l 2w)) » B = llullgr)+Iplir2@), C1 =1, C2 = B and D = ||ul| g1y +|pll 22 (k) -

Moreover, the fact that Theorem 3.4 implies Theorem 3.14 is a consequence of
Young inequality by writing:

1_
¢ (Iull i @) + 1Pl 22w)” (lell ey + Ipll2g@) "

c B B
= (S0l ey + lpllz2e)) (€77 ullaey + Iple2))

O

Lemma 3.17. Let A >0, B >0, Cy >0, Cy > 0 and D > 0. We assume that there
exists y1 > 0 such that
D < Ae®"V 4 Bem @27, (3.9)

for all v > v1 and ¢y > 0 such that D < coB. Then, there exists C > 0 such that:
Cy q
D < CAG1+62 BC1+C2

Proof of Lemma 3.17. Let vg = ﬁln(%). Two cases arise:
— if 79 > 1, we directly obtain the desired result by applying inequality (3.9)
with v = 70,
— if y9 < 71 then B < e(€11C2)M A which implies the desired inequality since by
assumption D < ¢yB.
O

Proposition 3.18. Theorem 3.15 and Theorem 3.5 are equivalent.

Proof of Proposition 3.18. Let us prove the equivalence between inequality (3.3) of The-
orem 3.5 and inequality (3.7) of Theorem 3.15, the equivalence between inequalities (3.4)
and (3.8) can be proved in the same way.

We denote by

1o}
A= n

o TP and B = [Jullpay + Ipll2y + |13l + |

a3+ H(0) ()’

Assume that inequality (3.7) is true. By continuity of the trace mapping, we

know that there exists a constant dy > 0 such that B < Ady. Thus, for all d > dy, we

have % > 1. By choosing € = 5 (In (%))_1, then replacing in (3.7), we obtain the

existence of C > 0 such that:

B\"
HUHHl(Q) + HpHHl(Q) <CA (() + ,3) )
a4 (in ()

1 1

Then we use the fact that for all z > 1, — < @) to conclude.
n(x

S
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Reciprocally, assume that inequality (3.3) holds. Thus, for all 8 € (0, % +v), for
all d > dy, there exists ¢ > 0, for all couple (u,p) € H%+”(Q) X Hg""’(ﬂ), solution of (3.1)

A
lull @) + 1Pl Hr Q) < 65 (3.10)
A8
(in (d5))
This implies that:
1
A A s
a4 < exp ‘ : (3.11)
B 1wl ) + Pl 1 @)
Let € > 0. We will consider the two following cases
%
A 1
‘ <= (3.12)
[ull ) + 1Pl a1 (@) €

and

=

cA >1 (3.13)
lull ) + Pl E () € '

separately to obtain inequality (3.7). If inequality (3.12) is satisfied, then (3.11) implies

that % < e+ and we conclude by using the fact that H sty (Q) — HY(Q). If inequal-
ity (3.13) is satisfied, we obtain directly:

)l g1y + Pl o) < cA€”, (3.14)

which allows us to conclude. O

Let us now state three propositions. Theorem 3.15 will be proved using these
three intermediate results whereas Theorem 3.14 will be a consequence of inequality (3.16)
of Proposition 3.19.
The first proposition allows to transmit information from an open set to any relatively
compact open set in 2. We refer to Figure 3.1a for an illustration.

Proposition 3.19. Let w be a nonempty open set included in 2 and let & be a relatively
compact open set in . Then, we have the following estimates:

{ Je,5>0,Ye >0,V (u,p) € HY(Q) x HY(Q) solution of (3.1), (3.15)
lull @) + Pl ey < € (HUHHl(UJ) + Hp”Hl(w)) + € (HUHHl(Q) + HPHHI(Q)) ) '
and
{ Je,5>0,Ve >0,V (u,p) € HY(Q) x L2(Q) solution of (3.1), (3.16)
lull o) + 1Pl e2@) < € (lull i) + 1Pl 22w)) + € (lull ) + 1PIr2@)) - '

Remark 3.20. Note that the difference between inequalities (3.15) and (3.16) lies in the
fact that in (3.16) we only have the L?-norm of p instead of the H-norm in each hand-side.

The second proposition allows to transmit information from a relatively compact
open set in €2 to a neighborhood of the boundary. We refer to Figure 3.1b for an illustration.
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o

e

—
Yo

Q

(a) Figure illustrating how informations spread in  (b) Figure illustrating how informations spread in
Proposition 3.19: from an open set w to a relatively Proposition 3.21: from an open set w to a neighbor-
compact open set @. hood of the boundary w N Q.

Figure 3.1

Proposition 3.21. Assume that 2 is of class C*°. Let 0 < v < % Let xg € 092 and let w
be an open set in 2. There exists a neighborhood @ of xo such that:

1
VB e <O, 3 + l/> ,3c¢>0,Ve>0,V(u,p) € H%“’(Q) X H%‘L”(Q) solution of (3.1),

lall ooy + Ipllm @eny < € Qlullan o + Il ) + € Ul gy + 190300 )
(3.17)

Finally, the third proposition allows to transmit information from a part of the
boundary of (2 to a relatively compact open set in 2. We refer to Figure 3.2 for an
illustration.

Proposition 3.22. Assume that €2 is of class C*°. Let 0 < v < % Let T’ be a non empty
open subset of the boundary of . Let @ be a relatively compact open set in Q. Then, we
have the following assertion:

de,8>0,Ve> 0,V (u,p) € H%+”(Q) X H%‘“’(Q) solution of (3.1),

1wl g @)y Pl @) <

a o

@
on

<||U||H1(F) + Pl ry + ‘ >+€S(HU\HI(Q)‘FHPHHl(Q))-

I
L2y 19n
Remark 3.23. The logarithmic nature of inequalities (3.7) and (3.8) comes from Propo-
sition 3.21 where an exponential appears in front of the first term of the right-hand side
whereas the estimates in Propositions 3.19 and 3.22 lead to holderian estimates, as a
consequence of Lemma 3.17.

L2(T)

Remark 3.24. In Proposition 38.22, the reqularity of u and p in H 3 s necessary to
give a sense to the normal derivatives.

The next subsection is dedicated to the proof of Propositon 3.19. In the third sub-
section, we prove Propositions 3.21 and 3.22. Finally, in the last subsection, we conclude
with the proof of the main theorems.
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O

Figure 3.2: Figure illustrating how informations spread in Proposition 3.22: from a part
of the boundary I' to a relatively compact open set @.

3.3.2 Estimates on relatively compact open sets: proof of Proposi-
tion 3.19

Let us begin by a lemma which will be useful to prove Proposition 3.19.

Notation 3.25. Let ¢ € R" and 0 < r < r’. Let us denote by Agq(r,r") the annulus
delimited by the area between two concentric circles of centre q and of respective radius r
and r': Ag(r,r’") ={x e R"/r < |z —q| <1'}.

Lemma 3.26. Let ¢ € R” and 0 < r; < 1o < rg < rqy < ;5. Then, there exists ¢ > 0,
hi > 0, ¢1 > 0 and ca > 0 such that for all 0 < h < hy and for all function (u,p) €
HY(B(q,75)) x H*(B(q,75)) solution of

{—Au+Vp = 0, n B(q,rs),

div u = 0, n Bl(q,rs), (3.18)

the following inequality is satisfied :

Nl (agrors)) T 1P EY (Ag (r2rs))

<c <€Cl/h(HUHH1(B(q,r2)) 1Pl a1 Bam)) + €2 (lull i1 (Bigrs)) + ||pHH1(B(q,r5)))> ,
(3.19)

with ¢; = g(r1) — g(rs) > 0 and ¢y = g(rs) — g(ry) > 0, where g(z) = e’

enough.

and X\ large

Proof of Lemma 3.26. Let rg and rg be such that 0 < rg < r1 and r5 < rg. We are going
to apply Proposition 3.7 with

Up = Ay(ro,r6), Ko= Ay(ri,rs),

and ¢(x) = e~ Me=al* for ) large enough, so that assumptions of Proposition 3.7 are verified
on Uy according to Lemma 3.11.
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Let x € C2°(B(q,76)) such that 0 < x <1, x =1 on II = Ay(re,rs) and x =0
in the exterior of Ky. Note that:
II C Ky C Uy.

Thanks to Remark 3.8, we can apply Proposition 3.7 successively to yu and yxp where
(u,p) is solution of (3.18): there exists ¢ > 0 and h; > 0 such that for all h € (0,h1) and
for all function (u,p) € H'(B(q,r5)) x H*(B(q,r5)) solution of (3.18), we have, thanks to
Lemma 3.13:

/|u(a:)|262¢(x)/hdm+h2/ (Vu(z)|2e??@)/hdy
i 0

< chg/ |va($)|2€2¢(x)/hdl‘+ch3/ 1A, X]u(z) 2@/ hdg, (3.20)
Ko K()\H
and since Ap = div(Au) = 0:
/ Ip(@)|2e2 ) Mg 2 / IV (p) () 2200 el < b / 1A, xlp(a) P20
i Ko Ko\l

Note that:
IV (xp) (@) = [x(2)Vp(2)+p() Vx(@)* = [x(2)Vp(z) *+p(a) Vx (@) +2x(2) Vp(2) p(z) VX(2).
Using Cauchy-Schwarz inequality and Young inequality, we have:

x(2)Vp()|®

5 —8p(x) Vx()[*.

2x(2)Vp(z) -p(x)Vx(z) > =2|x(z)Vp(x)||p(z)VX(2)| > —

Thus, it follows:
/ |p(w)|262¢(x)/hda: + h2/ |XVp(:c)|262¢’(x)/hda:
I Ko

< ch® / A, X]p(a) 2@/ P dx + ch? / Ip(a)|?e2*@/ P dz. (3.21)
Ko\IL Ko\II

We add up inequalities (3.20) and (3.21): there exists h; > 0 such that for all h € (0, k1),
eg(r?’)/h/ (Ju(@)]? + [p(2)* + h*(|[Vu(@)]® + |Vp(z)[*)dz
Aq(r2,r3)
< eh2esr)/n / 18, xu(@)* + 18, XJp(@)] + [p() da

Aq(r1,72)

- eh2esro/h /A Ll u@)? + [, xlp(@)[? + |p(x)|?da.
q(T4,75

We divide the previous inequality by k2. Using again Lemma 3.13, we obtain that there
exists ¢ > 0, hy >0, ¢; = g(r1) — g(r3) > 0 and c2 = g(r3) — g(rs) > 0 such that for all
h € (0,hy) and for all function (u,p) € H'(B(q,r5)) x H'(B(q,75)) solution of (3.18), we
have

HUHHl(Aq(rz,rg)) + HpHHl(Aq(rz,rg))

<c (eq/h(Hu”Hl(B(q,rg)) + 1Pl (Bigry) + €2 (1wl (B(grs)) + HpHHl(B(q,r5)))> :

O]
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3.8. Proof of the stability estimates

Let us introduce the notion of J-sequence of balls between two points.

Definition 3.27. Let 6 > 0 and (zg,z) be two points in Q. We say that a sequence of
balls (B(qj,9))j=0,....N is a 0-sequence of balls between xy and x if

4o = o,

x € B(gn,9),

B(qj+175) - B(Q]725)7 fOTj = 07 7N - 17
B(q]',35) c Q.

Lemma 3.28. Let xg and x be given in S). There exists 6g > 0 such that for all0 < § < dg,
there exists a d-sequence of balls between xy and x.

Proof of Lemma 3.28. We refer to [73] for a proof of this lemma. Let us just mention that
in [73], it is asserted that = € B(qn,2d), but looking carefully at the proof, we see that
reB (qN, 5) O

We are now able to prove Proposition 3.19.

Proof of Proposition 3.19. Let us begin by proving inequality (3.15).

Let 29 € w and 79 > 0 such that B(zg,79) C w. For all x € @, there exists, thanks
to Lemma 3.28, a d,-sequence of balls (B(q;:, 0z))j=0,...N, between zg and x. Remark that
we can assume that 6, < rg, for all x € &. The compact @ is included in U.ez B(@R, s 0z),

thus we can extract a finite sub-covering: there exists k € N* and (x;);j=1,.. . € w such
that

) VI J
j:1,...,1£ j:1,...,ﬁj
where we have denoted for j = 1,...,k, Nj = Ny, d; = 0z, qg = qu for i = 0,...,N;

and where § = max ;. Remark that we can assume that N; = N for all j =1, ...,k (if
J=L..uK

necessary, we consider several times the same ball).
To prove (3.15), it is sufficient to show that

Je,s>0,Vi=1,..,k Vi=0,...N—1,Ve>0,V(u,p) € H(Q) x H' (L) solution of (3.1),
ullrcoig, ) + WPl oo < S0l iy + 1P agetan) + €l + ol )
(3.23)

Indeed, if this is the case, there exists ¢, s > 0 such that for all j € {1,...,x}, for all e > 0
and € > 0 we have:

HUHHl(B(q?\”g)) + HpHHl(B(qu,(S))
(||u||H1(B(q{V71,5)) + ”p||H1(B(q§\,71,5))) "‘ES(HUHHl(Q) + ||p”H1(Q))

L,
< Sl g, + IPlgog, o) + @ + )l + Ipllan @)-
s+1
;

Let € > 0. Choosing successively é = €
s > 0 such that:

then € = GTSH, we obtain that there exists

C
c
€

il s,y 1P sty < Ul o, oy HIP e et )+ Ol oy gl )
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Chapter 3. Stability estimates for the unique continuation properties of the Stokes system

By iterating the process, we obtain the existence of ¢, s > 0 such that for all j = 1,...,x
and (u,p) € H'(Q) x H*(Q) solution of (3.1):
c S
||u||H1(B(q{V,5))+Hp||HI(B(q{V,(s)) < E(||UHH1(B(qg,g))+HPHHI(B(qg,g)))‘f'E (H“||H1(Q)+||p”H1(Q))-
Note that § < rg and that, for all j = 1,..., &, qg = x9. By summing up the previous
inequality for j =1, ..., x and using (3.22), we obtain (3.15).
To prove (3.23), it suffices, thanks to the definition of a d-sequence of balls, to
prove the following inequality:
de,s>0,Vji=1,...5 Vi=0,..,N -1, Ve>0,V(u,p) € H(Q) x H'(Q) solution of (3.1)
HUHHl(B(qué)) + Hp”Hl(B(qf,Z&)) < %(HUHHI(B(%J],(;)) + HPHHI(B(QZJ’(;))) + 6S(HUHHl(Q) + HPHHl(Q))‘
(3.24)

Let us emphasize that, thanks to Lemma 3.28, we can choose § > 0 in (3.22) small enough

such that B(q],58) C Qforall j=1,...,k and i = 0,..., N — 1 (it suffices to take § < %)
- Let j € {l,..,s} and i € {0,...,N}. We are going to apply Lemma 3.26 with

g=q¢,m=5%r2=51r3=25,14=% r5 =3

We obtain that there exists ¢ > 0, hy > 0, ¢; > 0 and co > 0 such that for all
h € (0,h1) and for all function (u,p) € HY(B(q!,32)) x H(B(q!,2)) solution of (3.18),
we have

HUHH1(qu_.(g,25)) + ||pHH1(AqJ_-(g,26))

K3 K3

< e (M lull g1 2y + 1P st o) + € Uil sty + 1ol et 52))
(3.25)

Moreover, for all h small enough and for all functions (u,p) € H'(2) x H'(Q) solution
of (3.1), the following inequality is obviously true:

lell i s 30 + 1P e g
< e (MUl e 27y + 12D e ) + €= Ul + Pl o)) -
Since B(qﬁ,%) C Q and B(qg,é) — B(qf,g), we get, summing up the two previous
inequalities:
lell i mqz 20 + 1Pl (a2 269
< e (Ml ety + Plrs o) + ¢~ Ul + Ipllin) - (3:26)

Let us consider € = e/, We obtain that there exists ¢ > 0, s = i—f > 0, such that for
all 0 < e < e; = e /M for all (u,p) € H'(Q) x H'(Q) solution of (3.1), we have

1
ll g 25y HIP 11 g2 2y < © <€<||u||H1(B(qg,5)) 1ol g gt o) + € Ul oy + ||pHH1(Q>>) .

Observe that this inequality is still valid for € > €;:

s

65
< — (lull i) + ol g @) < = (el @) + ol a1(0))
1

mm‘m

HuHH1(B(qg725))+||p||H1(B(qg’,25))

1 S
< ¢ (0l o + s ) + Qo + Il )

This ends the proof of inequality (3.15).
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3.8. Proof of the stability estimates

Remark 3.29. Let € > 0. Note that, from inequality (3.26), we could conclude the proof
of Proposition 3.19 by using Lemma 3.17: there exists C' > 0 such that,

lall i (g 289 + 1P g 28))

€2

o tc JRCS
< C (Il (gt 5y + 1PN rgyy) ™ (lulliniey + el @) e

co e c1

c C l (& C
< C (el gy + Pl o)) ™ (e Ul + Ipllm ) ™ -

Then, we conclude by using Young inequality.

Let us now prove inequality (3.16). As before, it is sufficient to prove the following
inequality:

Vi=1,.,k Vi=0,..,.N—1,3¢,5s>0,Ve>0,V(u,p) EHI(Q) x L*(Q) solution of (3.
4l ) + 120 ot ) < SOl gy + 1P 523 g0) + €y + ol 2o

Note that, since (u,p) is solution of (3.1), (u,p) belongs to leoc(Q) x HL () (we re-

fer to [21]| for a proof of this result). Considering again inequality (3.25), we will use
Caccioppoli inequality to get rid of the L?-norm of Vp.

Lemma 3.30 (Caccioppoli inequality). Let v be a weak solution of Av =0 in Q C R™.
Then, there ezists C' > 0 such that for all xg € Q and 0 < p < R < d(x9,082), we have

C
Vol < / vl|?.
/B(:vo,p) | ‘ (R - p)2 B(zo,R) | ’

We refer to [44] for more details about Caccioppoli inequality. Thus, thanks to
Caccioppoli inequality, there exists ¢ > 0 such that:

VP2 2y = lPlamra)  #0d VP2 5) < APl 56)-

By coupling this with inequality (3.25), we obtain that:

”UHHl(Aq,@ +||pHL2 8.95)) S HUHHI(A G ,25))+”pHH1(qu(g,25))

K3

e (™l st + r\pllm<3<qg,5»> Ml sy + WPl )
(3.27)

Moreover, for all h small enough and for all functions (u,p) € H(B (qz,55))
L%*(B(q!,50)), the following inequality is obviously true:

ol g g 29y + WPl s 2

< e (1l )+ WPzt o) € el sy + 1Pl ) -
(3.28)

By summing up inequalities (3.27) and (3.28), we get:

||UHH1 B¢l 26) T Hp||L2 (a?,25))

< ¢ (2 ull g ity 1Pl 2 59) + € Ul st 55y + 120 2 ay))
(3.29)
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Chapter 3. Stability estimates for the unique continuation properties of the Stokes system

Since B(qu.‘7 56) C €, this leads to:

el (a7 207 + 1PN 2247 28
< e (M el oty + 1Pl ooty + ¢ (i) + o) -

In the same way that we concluded the proof of inequality (3.15), we can finish the proof of
inequality (3.16) by considering € = e~°/" or by using Lemma 3.17 (see remark 3.29). [

Remark 3.31. Let us notice that inequality (3.15) of Proposition 3.19 implies that:
{ VB>0,3c>0,Ye> 0,V (u,p) € HY(Q) x HY(Q) solution of (3.1),
lull @y + Pl ) < e (lullaw) + 1Pl w) + € (lulla@) + Il o).
Indeed, we have for all B > 0:
de,s>0,Ve >0,V (u,p) € HI(Q) x HY(Q) solution of (3.1),
{ lull s @) + 1Pl @y < (9% (lull 1wy + 1Plars ) + € lull )y + 9l (0):

and (%)

of Theorem 3.15.

Remark 3.32. The proof of Proposition 3.19 contains all the tools needed to prove an
interesting result which is, in the case of the Stokes system, a three balls inequality involving
the velocity in H' norm and the pressure in L?> norm. For reasons of clarity, we do not set
out this result here and we refer to Lemma 6.8 for a statement of it. This lemma will be
used in Chapter 6 to prove a Lipschitz stability estimate for the Stokes system with Robin
boundary condition, under the a priori assumption that q is piecewise constant.

Remark 3.33. An alternative to get rid of the L? norm of Vp in the proof of Proposi-
tion 8.19 is to use, instead of the Carleman inequality of Proposition 8.7 another Carleman
inequality proved by C. Fabre and G. Lebeau in [39]. Let us state it with the same notations
and hypothesis as in Proposition 3.7.

ForseN and f = (f1,..., fs), we define the operator Ly as:

of;
Ll(f) = Z a]k: 8.%3
(4,k)e{1,...,s}x{1,....,n}

where ajr, € C*°(R™). There exists ¢ > 0 and hy > 0 such that for all (y, f) € H3(U) x
L2(U) satisfying Ay — L1 f € L2(U) and supp(y) U supp(Ay — L1 f) U supp(f) C K, and
for all 0 < h < hy, we have:

/ ]y(x)]262¢(x)/hdx+h2/ |Vy(:v)\262¢($)/hdx
K K
< ch / |f ()22 @)/ M dg 4 ch? / |Ay(z) — Ly f(2))?e**@)/ Pz, (3.30)
K K
We now give a sketch of the proof of an alternative way to get rid of Vp in the proof

of Proposition 3.19. We use the notations of the proof of Lemma 3.26. We recall that
(v,q) = (xu, xp). Note that:

Av = Axu + 2VuVyx + Vg — Vxp,
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3.8. Proof of the stability estimates

and
Aq = xAp + div(2Vxp) — Axp.

We apply inequality (3.30) to y = vk, L1 = Ok and f = q. We obtain for all 0 < h < hq,

/ lu(z)|2e2?@)/ Mg 4 h2/ IVu(z)|2e??®) /g
i I
< ch/ () 229 @ Mg 4 ch? / |Axu 4 2VuVy — Vxp|?e?*@/ gz, (3.31)
Ko KO

Then, we apply inequality (3.30) to y = q, L1 = div and f = 2Vxp. We obtain for all
0< h < hq,

[ la@P ar w12 [ Va(a) P
Ko Ko

< ch/ IVxp(z)[2e??@) /g —|—ch3/ IXAp — Axp|?e?*@/hdy. (3.32)
K() KO

Note that Ap = 0. Then, we multiply inequality (3.32) by h and we sum up the resulting
inequality with (3.31). Since x = 1 in II, we obtain for all 0 < h < hq,

/|u(x)|262¢(w)/hdx+h2/ |vu($)’2€2¢(l‘)/hdx+h/ |p(x)|262¢(w)/hdx
1T I o
<c? [ (V) . (339
Ko\IT

Remark that we only have terms of order zero in p in the right hand-side of the previous
inequality. By dividing inequality (3.33) by h?, this leads to

Nl v ag(rors)) T 1P 2204, (roirs))

<c <€Cl/h(HuHH1(B(q7T2)) + HpHLQ(B(q,m))) + eicQ/h(HuHHl(B(qms)) + HpHLQ(B(q,T5)))> .

Finally, one can conclude by performing the same reasoning as in Proposition 3.19.

3.3.3 Estimates near the boundary: proof of Propositions 3.21 and 3.22

To prove Propositions 3.21 and 3.22, we are going to apply the local Carleman
inequality near the boundary given by Proposition 3.9. To do this, we must locally go
back to the half-plane: we use the system of geodesic normal coordinates. It is well known
that in the system of geodesic normal coordinates, the Laplace operator is transported to
an operator satisfying the assumptions of Proposition 3.9 (see [52]). We refer to Annex A
for an illustration of this point in dimension 3.

We begin with a lemma which will be used to prove Proposition 3.21.

Lemma 3.34. Let 0 < v < 3, 0 < rg < Ry, K = {z € RY/|z| < Ro}, (f,9) €
L*(K) x L*(K), B € GL,(C®(K)) and P be a second-order differential operator whose
coefficients are C* in a neighborhood of K, defined by P(z,0,) = —9% + R(z,10,). Let
us denote by r(x, &) the principal symbol of R. We assume that r(x,&") € R and that there
exists a constant ¢ > 0 such that (z,£') € K x R"™1 we have r(x,¢&") > c|¢'|%.
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Chapter 3. Stability estimates for the unique continuation properties of the Stokes system

A Tn

[N

{ I

Figure 3.3: Considered sets in the proof of Proposition 3.21 (in dimension 2).

We denote by K(r,r") = {x € K/r < x, <71'}, for 0 <r < 1" < Ry. Then, for
all B € (0, % + 1/), there exists ¢ > 0 such that for all € > 0, the following inequality holds

vl & (' 0,0)) + 2l BT (K (0,70))

<e- (HUHH1(K(rO,RO)) + lall a1 (& (ro,ro)) + 1 f 12 (k) + H9HL2(K))+55 (\|UHH%+V(K) + |’(JHH%+V(K)> .

34 34+v .
for all (v,q) € H(?,@K\E(K) X HOQ,aK\E(K) solution of

{—Pv+BVq = f, kK, (3.34)

Pq = g, K.

Proof of Lemma 3.34. Let 0 < € < ¢ < 19 < Rp, we denote by U = K(0,79) and
U. = K(e,rg). We are going to apply Proposition 3.9 with ¢(z) = e, for A large
enough. Let x € C*(K) be a function equal to zero in K€, such that x = 1 in U,
0 < x <1lin K\U. Notice that:

U.CUCK.

We apply successively Carleman inequality stated in Proposition 3.9 to xv and xgq, taking

34p
into account Lemma 3.13: 3¢ > 0,h; > 0, VO < h < hy, V (v,q) € H()ng\z(K) X

sty oluti :
HO,BK\Z(K) solution of (3.34):

/ |U($)!262¢(x)/hdx + hz/ ‘VU(:C)PeZ(b(I)/hdx
u U
< Ch3/ |XPU(x)’2€2¢($)/hdx + Ch3/ Hpv X],U(w)|2€2¢(x)/hdx
K K\U

+ec / (Ixv(@’, 0)% + |hdy (xv) (@', 0)|* + |hdy, (xv) (2, 0)[?) €200/ h gz’ (3.35)
Rnfl
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3.8. Proof of the stability estimates

and

/U|q(a:)|262¢’(x)/hdx+h2/K|XVq(m)\262¢(x)/hdx

< chg/ leq(x)\262¢(x)/hdx+ch3/
K

P Aa)P e [ Jat)e e e
K\U

K\U
+ C/ (Ixa(@’,0)]* + [hdw (xq) (&', 0)|* + |hda, (xq) (', 0)|?) €2 O/ R s’ (3.36)
Rn—l
Since (v, q) satisfies (3.34), we can respectively replace yPv and xPgq in the two previ-

ous inequality by —xBVq + xf and xg. Note that there exists a constant ¢ > 0 such
that |BVq|? < ¢|Vq|?. Then, by summing up inequalities (3.35) and (3.36), the term

3 . IxVq(x) |2e2¢(x)/hdx which appears in the right hand side of the resulting inequality

will be absorb in the left hand side of the resulting inequality by k> / IxVq(z)|?e2@/ iy,
K

for h small enough. By dividing by h?, we obtain, for h small enough:

/ (lo@)* + la(2)P?) €2 " da + / (IVo(@)? + [Va(@)]?) @/ da
Ue U,
<o [ @R e [ g@Pe @ e [ P
K K K\U

be [ (P Ado@P + [IPoda@)P) 0 o [ (@ 0P + a(e!,0)) 4
K\U Rn—1

b [ (00 00)@ 00 + 100 ()@ O + [0, ()’ O + [0, (xa) &', 0) ) 40O
Rn—1

By replacing ¢(x) by e, using Lemma 3.13 and thanks to the trace inequality, the
previous inequality becomes

e

e (vl ere)) + lall e (zetere)))
Ao
Sce h (”UHHl(K(ro,RQ)) + lallzr (x(ro,ro)) + 1 fllL2(ry + 19l L2 )

Cc 1
et (101300 e, + el 30 e)

Remark that for all € > 0, —e* + 1 < —¢ as long as A is large enough. Thus:

1Vl et (K (e,0)) T+ 11l 1 (B (e,0))
< cen ([0l g (i (ro,r0)) + 1l 1 (K ro, o)) + 1 220y + N9l L20))

C _ e
+oeh (\|UHH§+V +llall 340 K)>

2

Moreover, for all € > 0, 7<=

2¢3n, which implies:

1l Et (& (o)) T+ @l 1 (B (e

< ceh (HvHHl(K(ro,Ro)) + HQHHI(K(T’O,RO)) + HfHL?(K) + [lgll 22 K))

C _ e
+ e (Ilv!\Hg+u( +llall g+ K)>
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According to Lemma 3.17, we obtain:

vl 21 (& (eoro)) + @l 2t (K (er0))

e+c

- /1 1=
< e (Iolla ooy + lall i acro.roy) + 1 122y + gl ) <e (““||H%+"<K> + |‘1”H%+"<m))

Let s > 0 and g > 1. The previous estimate can be rewritten as:

1Vl 1 (K (e,0)) T+ 1l 1 (B (e,m0))

€

<c (675(%1) (HUHHl(K(T’o,Ro)) + gl i (& (ro,ro)) + I L2y + ||9HL2(K))> X

(e (030 gy + 50 ))

_c(s+1)
<ce o (I0llarkeo,re)) + lall i (5 ro,ro)) + 1 L2y + 1191l L2(x))
+e (ol

€

e+c

But = = eap(£(s + Din(L)) < eap (55 ) since (1 — Din (L) < A < 2 for e

small enough. Finally, Vs >0, Vu > 1, dc¢ >0, V0 < € < €,

vl (' (ero)) + Nl 1 (K (er0))

< cee (IIvll a1 (x(ro.ro)) + N0l (ke (ro.mo)) + 12y + 1191 22 (20))
e (ol g ey + 310y ) + (337

for all (v, q) solution of (3.34).

It remains to estimate [|v||g1(x(0,e)) + 9llm1(K(0,¢)) uniformly in e. This is a
consequence of Hardy inequality:

Lemma 3.35 (Hardy inequality). Let 0 < 7 < % There exists ¢ > 0 such that for all
h € H(RY}), we have
h

=
Tn

< c|[h]lgrre)-
L2(R7)

We refer to [33] for a proof of Lemma 3.35.

We extend v and ¢ by zero in R} \K. Note that these extensions, denoted re-

spectively by 4 and §, belong to H2 1 (R%) (see [59]). Let x be a function which belongs
to C°({(2',zn) € R} /2y < ro}) such that x = 1 on K(0,€) and 0 < x < 1 elsewhere.

The functions xv and xq belong to H 3+ (R%), therefore as a result of Hardy inequality
we have that for all 0 < 7 < %, that there exists ¢ > 0, such that

XU

=
Tn,

v

p
Tn,

<
L2(K(0,6))

< cl[x0ll - (rr)-
12(RY)

Since o = 0 in (R?\K) J K(ro, Ro), we obtain

v

?;—L S CHUHHT(K(O,T’O)) S CHU”H%(K(O,T’()))

L2(K(0,6))
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Consequently, for all 7 € (O, %), there exists ¢ > 0, such that for all o > 0,

1 1
H’UHLQ(K(O,e))SCGTHUHH%(K(OJ,O)) < CETHUHi[l(K)HUH22(K(0,TO))

627’
s ¢ (FH’UHHl(K) + 04HUHL2(K(0,7«0))) ;

where we used an interpolation inequality and Young inequality. In the same way, we have

for Vo:

IVl 2k 0,6)) < €[Vl 1 = CfTIIVle“” IIVUIIM”

(K(O,’I‘o)) 1+V 07"0))

< ¢ (e (”2” > I\U||H§+V(K) +O‘HUHH1(K(O,TO))) :

To summarize, for all 5 € (0, % + u), there exists ¢ > 0, such that for all 0 < o < 1,

65
ol o < (S0l 30y + lollinaore ) -

The same inequality also holds for q. Thus, for all 5 € (0, % + 1/), there exists ¢ > 0, such
that for all 0 < o < 1,

HUHHI(K(O,e)) + HQHHl(K(O,e))
B
<c (Oé <||UHH%+V(K) + HQHH%-&-V(K)) + « (H'U”Hl(K(O,rO)) + HQHHI(K(O,TQ)))) . (3.38)

We can choose a small enough such that by combining (3.37) and (3.38) we have the
following assertion: Vj3 € (O, % + V) ,Vu>1,9¢>0,V0 < e < ¢,

vl &t (e 0,r0)) T 1l 1 (5 (0,00))
< ce (0]l (k(ro.ro)) + lall et (se(ro. o)) + 1 220y + N9l 22 (x0))
0 (1ol ey * el 00 ) -

By a change of variables, we obtain: V5 € (0, % + V), Je>0,V0<e<ep,

vl e (' (0,0)) + N2l E1 (5 0,0))

< cee ([[vll 1z (ro.mo)) + Nl 2 (K (ro.roy) + 112200y + 19l 22 (26))
o (ol gy + 10300 ) - (3:39)

This last inequality remains true for € > €}, since H%+”(K) — HY(K(0,79)):
vl & (' (0,0)) T N2l BT (K (0,0))
B B
< g (10 19l e ay) < s (e + 190 )

< cec (HUHH1(K(rO,Ro)) + HqHHl(K(To,RO)) + HfHL2(K) + [lgll 22 K))

e (ol g gy + 11300 )

which ends the proof of Lemma 3.34. O
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Let us now prove Proposition 3.21.

Proof of Proposition 3.21. We are first going to prove that there exists an open neighbor-
hood @ of zy and two relatively compact open sets w; C 2 and @y C €2 such that:

1
VB e (O, 3 + 1/> ,3c¢>0,Ve>0,V(u,p) € H%+”(Q) X H%+”(Q) solution of (3.1),

)l ong) + 1Pl @na) < €€ (el ar@y) + 1Pl @) + 1l m @) + 121 @)

+¢ (Jlul (3.40)

ey HIPle)

Then, to pass from (3.40) to (3.17) to obtain the estimate for any w, it suffices to apply
Proposition 3.19. Indeed, let ¢ > 0 and € > 0, we obtain:

<
€

c s <
= (lull 1wy + 12l 1 @) + €%e (lullmr@) + Ipla @)

+& (|lul

lull 7 @ngy + Pl @no) < €% 7

H%+U(Q) + ||p||H%+U(Q)) 9
< _B

choosing successively € = e~ #€s and € = § and using the Sobolev’s injection H sty (Q) —
H(Q), we obtain the desired result.

By passing in normal geodesic coordinates, it is possible to straighten locally in a
neighborhood V of zy simultaneously the Laplace operator and the boundary. We assume
that QN VY = {(2/,x,) € V/x, > o(2')} with o € C*™. Restricting if necessary the open
set V, we can assume that there exists a neighborhood Y C V of zg, a surface S such that
SNY=080NnV and S is deformed inwardly the open set € in V\V (there exists s € C®
such that S = {(2',2,) € V/x, = s(z')} with s = ¢ in V and s > o in V\V ) and a
diffeomorphism, denoted %, which straightens both S and the Laplace operator. Let us
denote by Q = {(2/,x,) € V/z, > s(z')}. In other words, we have

L. tp(z0) =0,

2. there exists Ro > 0 such that ¢(Q N V) = {z € R?/|z| < Ro},
3. (S) ={(«',2n) € R"/z,, = 0 and |z| < Ry},
4

. the transported operator P satisfies the assumptions of Proposition 3.9 in K = {z €
R /|z| < Ro}.

Note that, by construction, there exists 0 < r3 < Ry, such that v '({zx € K/r3 < |z|})isa
relatively compact open set of Q. Let £ € C2°(K) be such that £ = 1 in {z € R? /|z| < r3}
and 0 < ¢ <1 elsewhere. Let us denote by ¢ = £ 0¢. Note that since (v,q) = (ou, gp) is
solution in Q NV of

{—Av—i—Vq = f,
Aq = g,

with f = —uAp—2VuVo+Vop and g = Agp+2Vp- Vp, then (w,7) = ((ou)op™1, (op)o
1~1) is solution in K of

_ T — fod-l!
{ Pw+lgzw) Vr Z]"OZ K (3.41)
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We apply Lemma 3.34 to (w, ). We obtain that for all g € (O, % + 1/), there exists ¢ > 0
such that for all € > 0,

[l 1 e 0.r0)nBO.rs)) + 1] 1 (50.70)n B05))
< e (l[wll s (acro, moy) + Il et (o, mo)) + 1 0 7 20y + lg 0 7 Iz )

& (ll g0 ey + 17l

H3+ (k) H3+Y K))

In other words, there exists an open neighborhood @ of zy and a relatively compact open
set w1 C (2 such that:

1
5+ ,,) Je>0,Ye> 0,V (u,p) € H2H(Q) x H21(Q) solution of (3.1),

V3 e <O
el oney + WPl oney < eF (Il + el @ + 11z + l9ll2@n )

6 (ull g0y + 12030 )

To conclude, let us remark that since { = 1in {z € R} /|z| < r3}, supp(VE) C {x €
K/rs < |z|} and then supp(Vo) C v t({x € K/r3 < |x|}) which is a relatively compact
open set of 2. Then, remembering the definition of f and g, we obtain that there exists
a relatively compact open set Wy C €2 such that:

1
VB e <0, 3 + 1/) ,3¢>0,Ve>0,V(u,p) € H%+”(Q) X H%J“’(Q) solution of (3.1),

el ey + Pl @ney < e (lullan @ + Iplli ey + Nl @) + Bl @)
6 (Il g0y + 10030 r)

We obtain (3.40) which ends the proof. O
Let us end this subsection with the proof of Proposition 3.22.

Proof of Proposition 3.22. Let xg € I'. We are going to prove that there exists a neigh-
borhood w of xg such that:

de,s>0,Ve >0,V (u,p) € H%+”(Q) X HgJ”’(Q) solution of (3.1),

H&n LD >

€’ (HUHHl(Q)"i‘HpHHl(Q))* (3.42)

(&
ull g1 o) + 1P wne) < = | lwllar @) + 12l g ) +
€

This inequality implies Proposition 3.22 thanks to inequality (3.15) of Proposition 3.19, €
being suitably chosen (as in the beginning of proof of Proposition 3.21).

Near the boundary, in a neighborhood of xgy, we go back to the half-plane by
passing in geodesic normal coordinates: let ¥» and V be such that
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A Tn

R()

I

Yo

Figure 3.4: Considered sets in the proof of Proposition 3.22 (in dimension 2).

1. ¢(xo) =0,
2. there exists Ry > 0 such that ¢(2NV) = {z € R /|z| < Ry},
3. p(0QNV)={(2,z,) € R"/x,, =0 and |z| < Ro},

4. the transported operator P satisfies the assumptions of Proposition 3.9 in K = {z €
R? /|z| < Ro}.

We can always assume that ) is small enough in order to have 9Q NV C I'. In the sequel,
we denote by ¥ = ¢(0Q N V) € R*L. Let us denote by (v,q) = (uov ™!, poty™!). Note
that (v, ¢q) is solution in K of

I
o

{ —Pu+ (V¢)T'Vq (3.43)

Pq = 0.
We will show that there exists 6 a neighborhood of 0 such that:

Je,5>0,Ve >0,V (v,q) € H2H(K) x H3t(K) solution of (3.43),
C
vl 5t (xroy + lall 5 xrey < . (ol sy + Nall sy + 10z, vll L2y + 1020l 12(s)
+ (ol g xy + Nall )

To obtain this inequality, we apply Proposition 3.9 with ¢(z) = e~ Mantlzl) and A large
enough. Indeed, let U = {z € K/x,+ |z|? < ro} with rg small enough (see Figure 3.4) and

X € C°(K) be such that x =1 on U, 0 < x < 1in K\U. By successive applications of
Proposition 3.9 to xyv and to xq, we obtain (in the same way as in the proof of Proposition
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3.21):

Je>0,hy >0,Y0 < h < hy, ¥(v,q) € H2P(K) x H2(K) satisfying (3.43)

/ ([o(2)P+lq(@)P)e @ M da 1 12 / (IVo(@)2+|Va(2)[2) 2@ dz < ch? / V() 2e26@ gy
U U K\U

+ch2/ Iq(x)IQe%(””)/hdarﬂLchg/ (I[P, x]v(@)* + | [P, X]a(@)|})e** @/ M dx
K\U K\U

+C/ (|18 (xv) (@', 0) P+ |1y (xa) (&, 0) |+ |1, (x0) (@, 0)*+ |, (xq) (2, 0) )"0 !
Rn—1

o [ (W 0F + xale! OO
Rn—1

We denote by R(r,7") = {x € K/r < z, + |z|> < '}. The previous inequality becomes,
with 0 < z1 < rg < 29 < Rg:

e—A%1 e—AZ2

e 7 (Ivllar(ro,2)) + a1 (Rr0,20)) S ce 7 (1vlar (Rezo,r0)) + 19l B (R(22,R0)))

1
+cer (vl gy + 10e, v 2s) + gl ar sy + 19z, 4l L2(s))-

Accordingly:

Je,hy > 0,¥0 < h < hy, ¥ (v,q) € H2T(Q) x H2(Q) solution of (3.43),

_1
vl (r0,20)) T llall m (re0,20)) < ce” 7 (1ol + lallmrox))
+ ce%(HUHHl(E) + 1|0z, 0l L2(my + llall g sy + 102, 9l 22(s))-
We can conclude the proof in the same way that we concluded the proof of inequal-

ity (3.15), by considering € = e~ /" or by using Lemma 3.17 (see remark 3.29): we obtain
inequality (3.42) with w N Q =¥~ 1(R(0, z1)). O

3.3.4 Global estimate: proof of Theorems 3.14 and 3.15

In this subsection, we conclude the proofs of Theorems 3.14 and 3.15.

Let us first prove Theorem 3.15. Let @ be a relatively compact open set in €.
For each z € 092, we deduce from Proposition 3.21, that there exist a neighborhood w,
of z, such that for all 8 € (0, % + V), there exists ¢ > 0, for all € > 0, for all (u,p) €

H%‘“’(Q) X H%‘“’(Q) solution of (3.1), inequality (3.17) is satisfied. We point out that
0Q C U,ecpn we and that 00 is compact. Thus, we can extract a finite subcover: there
exists N € N and z; € 09, i =1, ..., N, such that 0Q2 C Ui\il wy,;. Let us denote w; = wy,
fori =1,...,N. As a result, we obtain:

1
Vg e (o, 5+ 1/> Je>0,Vie{l,...,N}Ve> 0,V (u,p) € H2T(Q)x H2(Q) solution of (3.1),
”uHHl(wmQ) + HpHHl(wmQ) < e (HUHHI(L:)) =+ ”PHHl(@)) +éf (|’UHH3+V(Q) + HpHHg+V(Q)> .
We denote by T = Ufi L (wiN§). Let r > 0. Let us consider a finite subcover of Q\T:

there exist N € N and y; € Q, i = 1,..., N such that O\Y C UZ]L B(y;,r). For all
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1=1,.., N , up to a decreasing r, B(y;,r) is a relatively compact open set in 2 where we
can apply inequality (3.15) of Proposition 3.19:

Je,s>0,Vie{l,...,N},Ve>0,Y(u,p) € H(Q) x H(Q) solution of (3.1),

c S
Nl 7 (Beys,ry) + 1P EL (B < . (HUHHI(@) + ||PHH1(6J)) +e (HUHHI(Q) + Hp”Hl(Q)) .

Thus, by summing up the previous inequalities, taking into account Remark 3.31, we
obtain:

1
VB e (0, 5+ 1/> ,Je>0,Ve>0,Y(u,p) € H2T(Q) x H31(Q) solution of (3.1),

Il oy + el oy < € Ul iragon + 2l ) +€ (el g0 gy + 1P g0 gy ) - (344)

It remains to pass from a relatively compact open set @ to an open set w (not necessarily
relatively compact): we use inequality (3.16) of Proposition 3.19, with e suitably chosen as
in the beginning of the proof of Propositon 3.21, in order to bound [[u| g1 (@) + [Pl g1(2) in
inequality (3.44) by [ull g1y + [Pl a1 (- It directly gives us inequality (3.8) of Theorem
3.15.

Now, if we apply Proposition 3.22, we obtain, € being suitably chosen:

Han LD >

e (\|U||Hg+y(m e ) (345)

|l gy + 1Pl aoy < e <||UHH1(F) + [Ipll oy + '

Let 6 = H—V € (0,1). Using an interpolation inequality, we obtain that there exists ¢ > 0

such that:
ol gy + sy < € (Halladey o ey + 12152 Ioll oy ) -

If we write that

_ﬁ 0
HUHLz F)HUHHHV(F) = HUHL2 e HuHH””(F)’

and
2¢O 269

—0 0 _2¢8
||p‘|};2(p)||p”H1+u(r) €« ||;0||L2 )€ ||p||H1+V(1")

according to Young inequality and to the continuity of the trace operator from H 3+ (Q)
onto H'*¥(T'), we obtain:

2¢ 2c
lell ey + 91y < e (€7 (Il g0y + 1Pl g0 gy ) + € iz + lipllie)) -

Using the fact that e= < Ce? for all € > 0, it allows us to replace lull gy + 2l g2y in
the right hand-side of inequality (3.45) by [[u[|L2(r)+||p||L2(ry- This proves inequality (3.7)
of Theorem 3.15.

In the same way, using a partition of K by relatively compact open sets and
according to inequality (3.16) of Proposition 3.21, we immediately deduce Theorem 3.14.
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3.4 Conclusion

By borrowing the approach developed by K. D. Phung in [68], we prove some
stability estimates that quantify the unique continuation result of C. Fabre and G. Lebeau
in [39]. The Carleman estimate we use near the boundary is a consequence of pseudo-
differential calculus. To apply this technique, the domain has to be very regular. In [19],
L. Bourgeois proved that the stability estimates proved by K. D. Phung in [68] for C*°
domains still holds for domains of class C!. To do so, he used another technique to
derive the same estimates near the boundary: he used a global Carleman estimate near
the boundary on the initial geometry, by following method of [43]. Moreover, in [20], L.
Bourgeois and J. Dardé complete the results obtained in [19]: they proved a conditional
stability estimate related to the ill-posed Cauchy problem for Laplace equation in domain
with Lipschitz boundary. For such non smooth domains, difficulties occur when one wants
to estimate the function in a neighborhood of 0€2: the authors use an interior Carleman
estimate and a technique based on a sequence of balls which approaches the boundary,
which is inspired by [3]. Let us emphasize the fact that the inequality obtained by this
way is valid for a regular solution u (u belongs to C1*(2) and is such that Au € L%(Q))
and that boundary conditions are known on a part of the boundary. These two results
suggest that it could be possible to extend results of this chapter to less regular open
sets. Another improvement could be to reduce the number of observations needed on the
boundary in the stability estimate of Proposition 3.22. A possibility could be to use the
curl operator instead of the divergence operator as they did in [58] to end up with elliptic
equations where the pressure is not involved. Finally, let us remark that we have not
used the boundary conditions on the boundary of the domain in the proof of the different
stability estimates. A perspective of research could be to use them in order to improve
the results, as in [31], maybe to improve the logarithm character of the stability estimate.

Note that these kinds of stability estimates can be used to different purposes.
For example, K. D. Phung uses his stability estimate for the Laplace equation to establish
an estimate on the cost of an approximate control function for an elliptic model equation.
L. Bourgeois and J. Dardé use their stability estimates to study the convergence rate for
the method of quasi-reversibility introduced in [55] to solve the Cauchy problems. As far
as we are concerned, we will use them in Chapters 4 and 6 to solve inverse problems.

93



Chapter 3. Stability estimates for the unique continuation properties of the Stokes system

94



Part II1

Resolution of some inverse problems
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Chapter 4

Logarithmic stability estimates for
the stationary Stokes system

In this chapter, we study the inverse problem of identifying a Robin coeffi-
cient on some non accessible part of the boundary from measurements available
on the other part of the boundary, for (u,p) solution of the stationary Stokes
system with mixed Neumann and Robin boundary conditions. We first inves-
tigate the identifiability. Then, we prove two stability estimates, one valid in
dimension two and the other one valid in any dimension, under the assumption
that the velocity of a given reference solution stays far from 0 on a part of the
boundary where Robin conditions are prescribed. We prove the first one using
a global Carleman estimate proved by A. L. Bukhgeim in [23] and we prove the
second one by using stability estimates for the unique continuation properties
of the Stokes system from Chapter 3.
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4.2 Regularityresults . . . . ... ... ... .. 0000 99
4.3 An identifiability result . . ... ... .. ... . ..., 102
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4.5 A stability estimate valid in any space dimension. . ... 110
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Results of this chapter have been obtained in collaboration with Muriel Boulakia and
Céline Grandmont.

97



Chapter 4. Logarithmic stability estimates for the stationary Stokes system

98



4.1.  Introduction

out

Figure 4.1: Example of an open set 2 C R? such that 9Q = I'g U Ty and Tg N Loy = 0.

4.1 Introduction

Let d € N*. When we are not more specific, @ C R? is an open connected
bounded Lipschitz set such that 8Q = I'g U T'pyut and T'g N Loy = 0. We refer to Fig-
ure 4.1 for an example in dimension 2.

We consider the following Stokes system:

—Au+Vp = 0, inQ,
div u = 0, in €,
ou B r (4.1)
_ on pn = g, only,
g—z —pn+qu = 0, onIl,u;.

We are concerned in this chapter with uniqueness and stability properties for the
Robin coefficient ¢ from measurements available on I' C T'y for (u,p) solution of sys-
tem (4.1).

In this chapter, we present two logarithmic stability estimates under the assump-
tion that the velocity of a given reference solution stays far from 0 on a part of the
boundary where Robin conditions are prescribed. The first one, stated in Section 4.4 is
valid only in dimension 2. The second one, stated in Section 4.5 is valid in any space
dimension but more regularity is needed on the open set 2, at least locally. We refer to
Figure 4.2 for a summary of the main characteristics of the two stability estimates proved
in this chapter.

Let us explain the structure of this chapter. We start with regularity results for
system (4.1) in Section 4.2. Then, we state an identifiability result in Section 4.3 and
finally we state and prove two logarithmic stability estimates, respectively in Section 4.4
and in Section 4.5.

4.2 Regularity results

Notation 4.1. Let us denote by:

V ={ve H(Q)/ divv =0 in Q},
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Regularity .

needed on the Regularity needed on (u, p) Valid in ) Kind ?f

open set gliatity P dimension inequality
Theorem 4.8 c3l (u,p) € HX(Q) x H3(Q) 2 Logarithmic

(u,p) € H*2(Q) x HM1(Q) :

in any . .

Theorem 4.16 locally C*° for kK € N* such that . : Logarithmic
P dimension
k+2>3

Figure 4.2: We point out the main differences between the stability results obtained in
this chapter.

and 20
H=V"®

Proposition 4.2. Let a >0, M >0, f € L*(Q), g € H_%(FO) and q € L*(Tyyt) such
that o < q almost everywhere on I'yt. System

—Au+Vp = f, inf,
div u = 0, inQ,
ou B T (4.2)
on pn - gv on 0
U —pn+qu = 0, on Doy,

admits a unique solution (u,p) € V x L?(Q). Moreover, there exists a constant C(c, M) >
0 such that for every q € L*(T'out) such that ||q||peo(r,..) < M,

lall ) + lIpllz2() < Clas M)l -y ) + 1 122(0)- (4.3)

H™ 2

Proof of Proposition 4.2. The saddle point formulation of the problem is: find (u,p) €
HY(Q) x L?(Q) such that for all (v,q) € HY(Q) x L?(Q):

fQVu:Vv+frmqu~v+fﬂpdivv = < g,9r, >7%’%,F0+f9f-v, (4.4)
Joq divu = 0. '
We denote by, ¥(u,v) € V,
aq(u,v) = / Vu: Vo +/ qu - v, (4.5)
Q Fout

and Yv € V|
Li(v) =< 9,91, >7%7%7F0 +/ f-w.
Q

We easily verify that a, is a continuous symmetric bilinear form. Since ¢ > a > 0,
according to the generalized Poincaré inequality, the bilinear form a, is coercive. On the
other hand, L; is a continuous linear form on V' and the divergence operator:

{B:HI(Q) —  L%(Q),

u — div u, (4.6)
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is surjective. Indeed, let p € L%(2) and let us consider ¢

A = p, in{,
{ G = 0, on o0 (4.7)

By construction, ¢ € H?(Q) and there exists C' > 0 such that:

|®lz2(02) < CllpllL2(0)-

Remark that V$ € HY(Q) satisfies div (Vd) = Adp = p. Then, Theorem 2.6 implies that
there exists a unique (u, p) solution of (4.4). By taking successively v = v and v = V¢ in
the first line of the saddle point formulation (4.4), we obtain (4.3). O

In order to study the Stokes system with Robin boundary conditions, one needs to specify
to which space the Robin coefficient ¢ belongs. As stated in Proposition 4.4, we will
assume that ¢ belongs to some Sobolev space H*(I',,:) where s is large enough so that
qur,,, belongs to H"(Lout) if upr,,, belongs to H" (o). This stability in the Sobolev
spaces will allow to apply regularity result for the Stokes system with Neumann boundary
condition (see Proposition 2.12). Before stating the regularity result, let us state the
following lemma:

Lemma 4.3. Let r,s € R, with s > % and 0 < r < s. Let g € H*(Tput). The linear

operator
T : HT(FOut) — HT(Fout)
U = qu

s continuous. Furthermore, the following estimate holds true

lqull e (rou) < Cllallers @oun 1ull a2 0ou)-
Proof of Lemma 4.3. Since s > %, H?®(T'pyt) is a Banach algebra (see [2]) and thus
ITul s (0,
T € L(H*(Tout), H*(Fowe)) and ||T||s = SupueHS(Fout),uyéOWm < all s (rowe)-

Moreover, since H*(Tour) — L®[Tout), T € L(L*(Tour), L?(Tone)) and ||To =

I Tull 1,2
SUDye L2(Tyut) us0 Wm < gl on) < Cllallasr,,,)- Thus, the result follows by

interpolation (see [15] or [61]). O

From regularity result for the Stokes system with Neumann boundary condition
(see Proposition 2.12) and Lemma 4.3, we deduce the following result:

Proposition 4.4. Assume that Q is of class C*TL1. Let k € N, s > % and s > % + k,

a>0,M>0,fc H*Q), g¢ H%*'k(Fo) and q € H*(Tout) be such that o < q on T pys.
Then, the solution (u,p) of system (4.2) belongs to H**2(Q) x H*1(Q). Moreover, there
exists a constant C(a, M) > 0 such that for every g € H*(Tout) satisfying ||q||gs(r,..) < M,

[ull grrziq) + Pl rt1 ) < Cla, M)(HQHHH%(FO) + 1 F 1 e (2))-

Proof of Proposition 4.4. Let us prove the result for k = 0. Let h = —qu,,, +9. Accord-
ing to Proposition 4.2, u belongs to H'(2). We obtain from Lemma 4.3 for r = 1/2 that
qur,,, € H%(Fout) , which implies, since g € H%(Fo) and TgNTyy = 0, that h € H%(E)Q)
Using Proposition 2.12 with k& = 0 we obtain that (u,p) € H2(Q) x H'(£2) and:

[l 20 + Pl a1 Q) < C<HhHH%(aﬂ) + 1l z2e0))-
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But, since by assumption, ||q||zs(r,,,) < M, we have from Lemma 4.3 with r = 1/2, that:
15 gy < CODUal 3 0+ 130
We obtain:
lullzr2e) + Pl o) < CIgl g )+ el @) + 1 lz2)-

Thus, we obtain the result for £ = 0 using the inequality of Proposition 4.2. We then
proceed by recurrence to prove the result for any k£ € N. O

Remark 4.5. Note that the space to which the Robin coefficient q belongs is not optimal.
One could surely obtain similar reqularity result for a less reqular Robin coefficient. In
fact, the key argument to proceed by induction in the proof of Proposition 4.4 is that
qupr,,, € HFF ( out), for u € H¥2(Tyy) (this property allows to apply the regularity
result given by Proposition 2.12).

4.3 An identifiability result

Proposition 4.6 is a consequence of the unique continuation result obtained by C.
Fabre and G. Lebeau, we have recalled in Theorem 3.1. More precisely, we use Corollary 3.2
to prove it.

Proposition 4.6. Let a >0, zg € Ty, r >0, s > 2 , g€ H™ ( 0) be non identically
zero and q; € H®(Loyt) such that o < q; almost everywhere on Iy for j = 1,2. Let
(uj,pj) be the weak solutions of (4.1) with ¢ = q; for j =1,2.

We assume that up = ug on B(xg,r) NTo. Then q1 = qo.

Remark 4.7. Note that Proposition 4.6 still holds if we do not assume anymore that TN
Tout = 0 because we do not need global regularity on the solution of the Stokes system (4.1).

Proof of Proposition 4.6. We are going to prove Proposition 4.6 by contradiction: we as-
sume that ¢; is not identically equal to go.

We define u = u; — ug and p = p; — pa. Let us notice that (u,p) is the solution of the
following problem:

—Au+ Vp = 0, in €,
div u = 0, in €,
g—z —pn = 0, only,
—pn+qur —qeuz = 0, on Lyy.

By assumption, © = 0 and % —pn = 0 on B(xzg,r) NTy. Thus, according to Corollary 3.2,
u1 = us and p; = po in . Consequently, we deduce from

Zgul pin+qu; = 0, on Dy,
UI —pin+qu; = 0, on Dy,
that
U1 ((J1 - q2) =0 on Ipy. (48)
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By assumption, ¢; is not identically equal to g». Since s > d%l, q1 and @9 are continuous
on I'yy;. Then, we can find an open set x C I' ¢ with a positive measure such that:

(1 — q2)(x) # 0, Vz € K.

Equation (4.8) implies that u; = 0 on x and then u; is the solution of

—Au1 +Vp; = 0, in{,
div uy = 0, in €,

U1 = 0, onk,

% —pin = 0, onk.

Applying again Corollary 3.2, we obtain that u; = 0 and p; = 0 in . This is in contra-
diction with the assumption that ¢ is non identically zero. O

4.4 A stability estimate valid in dimension 2

We assume in this subsection that d = 2. The main result of this section is given
in Theorem 4.8.

Theorem 4.8. Let I' C I'g be a non empty set. Wg assume that Q C R? is of class C>1.
Let oo > 0, My >0, My >0, (9,q5) € H2(I'g) x H2(Loyt) for j = 1,2 such that g is not

identically zero, HgHH%(FO) < My, a < qj onToy and quHH%(Fm) < My. We denote by
(uj,pj) the solution of (4.1) associated to q = q; for j =1,2. Let K be a compact subset

of {x € Tout/ui(x) # 0} and let m > 0 be a constant such that |ui| > m on K.
Then, there exists positive constants C(My, My, ) and C1(My, Ma, «) such that

C(Ml, MQ, Oé)

T
2
In C1 (M1, M2,a0)
o] 0
|u1_u2“L2(F)+”p1_p2||L2(F>+H on o HL2(F>

Remark 4.9. Since g is not identically zero, Corollary 3.2 ensures that {x € L'oys/u1(x) #
0} is not empty. Moreover, according to Proposition 4.4, uy is continuous, thus we obtain
the existence of a compact K and a constant m as in Theorem 4.8. We notice however
that the constants involved in the estimate (4.9) and the set K depend on uy. Finding a
uniform lower bound for a solution u of system (4.1) remains an open question. We refer
to [27], [4] and [5] for the case of the scalar Laplace equation.

(4.9)

3|+

lar — @2l 2k <

Remark 4.10. Comparing this result with Proposition 4.6, we can notice that we need
additional measurements on the solution. In Proposition 4.6, we only need that u1 = ug

and % —pin = % —pan on I' C Ty in order to get identifiability of Robin coefficient q.
Here, besides a measurement on uy — ug, we need measurements on % — %% (or p1 —p2)

0, 0
and % — %2,
Remark 4.11. In [28], the same kind of inequality is proved for the Laplacian problem
with Robin boundary conditions under the hypothesis that the measurements on all T'y are
small enough. Here, we free ourselves from this smallness assumption on the measurements
and we only need measurements on some part I' of the boundary included in Ty.
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Chapter 4. Logarithmic stability estimates for the stationary Stokes system

The logarithmic stability estimate obtained here is based on a so called Carleman
inequality proved by Bukhgeim and valid only in dimension d = 2:

Lemma 4.12. Let ¥ € C3(Q). We have:

/(A\Il|u]2 (AT — 1)|Vul?)e / |Aul?e? —i—/ (!u\Q + |Vaul? + 2 ‘
Q

)

(4.10)

or

for all u € C*(9Q).

Proof of Lemma 4.12. This inequality is only valid in two dimensions: it uses computa-
tional properties of function defined on C (in particular, the fact that 40:0, = A ). We
refer to [23| for more details. O

Remark 4.13. This lemma is still true for u € H3(Q). Indeed, let us consider u € H3(S2).
There exists (un)nen € C2(Q)N such that

Uy — u in H3(). (4.11)

We can apply Lemma 4.12 to w,, for all n € N. Let us prove that:

2 2
lim / OV |0V un|” W:/ 0V | 9[Vul’) v (4.12)
n—o0 [90 8TL or o0 on or
Note first that [y, G ov alng Y has a meaning for u € H3(Q):
O | 0| Vul? 2
— v < olw o lle? a / . i
/aQ an | ar | = We@le o ; [Vl VO] | < oo
We have:
/ o 2 B O|Vup|?
o0 | On or or

2 1

1
2 2
< Ol leom! S ([ 1007)" ([ 1050, - 05uf)
=1 Mo o)
1 1
2 2 2 2
w ([ sw) ([ 1= 02) )
o o0N

According to (4.11), the sequence (O;jun)nen converges in L*(0Q) towards d;u and
[0ijunllr2a0) is bounded by a constant independent of n. Then, equality (4.12) follows
by passing in the limit in the last inequality.

Let us give an idea of the proof of Theorem 4.8. Firstly, we apply inequality (4.10)
to u. Doing so, there is a term in Vp which appears in the right hand-side. So, in order to
get rid of it, we apply inequality (4.10) to p, keeping in mind that Ap = div(Vu) = 0 and
we add up the two inequalities. Now, terms in Vp appear in each side of the inequality.
A suitable choice of the weight function ¥ allows us to eliminate the term in Vp in the
right hand-side (by passing it in the left hand-side, it is absorbed by the term in Vp in
the left hand-side). Consequently, it remains in the right hand-side boundary terms which
are bigger than positive terms. We separate the boundary terms on I'py U (I'g\I') and on
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4.4. A stability estimate valid in dimension 2

I'. Thanks to a suitable choice of ¥, boundary terms on Iy, U (I'o\I') are negative. We
can pass them in the left hand-side: we obtain an estimation of boundary term on 'y
by boundary terms on I'. Then, using an optimization argument, we obtain a logarithmic
stability estimate on boundary term on s, with respect to boundary term on I' (see
Lemma 4.14). Finally, the use of the boundary condition on Ty, for (u,p) solution of
system (4.1) gives us the stability estimate of Theorem 4.8.

Let us begin by proving the following intermediate result which gives us a log-
arithmic estimate of the traces of u, Vu, p, Vp over I'y,; with respect to the ones over
I CTy.

Lemma 4.14. Let T' C Ty be a non empty set. Let (u,p) € H3(Q) x H3(2) be the solution
n Q of
—Au+Vp = 0,
{ div u = 0.

Then, there exist C' > 0, C1 > 0 and dy > 0 such that for all d > do:

NullL2(ru) + IVUll L2000 + 1P 22(0ne) T 1VPI L2000
5 ullzs ) + Pl 23 @)

<dC g
e
lell 2y +| 5 ”L2(r>+Hp”L2(F)+”37 ”L2(r>

Proof of Lemma 4.14. The proof is based on the Carleman inequality of Lemma 4.12 for
an appropriate choice of ¥. Note that we will use (4.10) twice: one time for the velocity
u and one time for the pressure p. The weight function ¥ is chosen in order to estimate
the traces on I',,; with respect to the ones on I'.

Step 1: choice of .
We slightly modify the weight function ¥ constructed in [28] in order to take measurements
only on I' included in I'y.

There exists ¥g € C2(2) non identically zero such that:
AUg=0inQ, Wo=0o0n o U(T\I), Tr>0onT, %2 <0on LU ([To\D).
Indeed, let x € C2(9N) such that
x=0on Ty, U(T\I'), x>0onT,

and x non identically zero on I'. The boundary value problem:

A\Ifo = O, in Q,
Uy = x, on 0,

has a unique solution ¥ € C%(Q). Note that ¥ is not constant because x is non identically
zero. S0, from the strong maximum principle, ¥y > 0 in 2. According to Hopf Lemma,
we have % < 0 on Dyt U (Tp\I).

We refer to Annex B for a statement of the strong maximum principle and of
Hopf Lemma.
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Chapter 4. Logarithmic stability estimates for the stationary Stokes system

Let A > 0. Let us denote by ¥; € C%(Q) the unique solution of the boundary
value problem:

A\Ifl = )\, in Q,
v, = 0, ondf.

From the comparison principle and the strong maximum principle, we have ¥ < 0 in €.
Moreover, according to the Hopf Lemma, we have % > (0 on 0f2.

Let us consider ¥ = W; + s¥y for s > 0. To summarize, the function ¥ has
the following properties: AV = X in Q, ¥ = 0 on Ty U (To\I'), ¥ > 0 on T,
ovy 0¥ 0V,

ds— < — < —=on Iy U (To\I).
e on an OF out (To\I")
Step 2: We apply Lemma 4.12 to u. Using the fact that Au = Vp, we have:
0|Vul?
/(A\I'\u|2 + (AT — 1)|VuPe / Vp|2e? +/ (|u\2 + |Vul|* 42 ‘ |6:_L| > e?
Q
(4.13)
We then apply once again Lemma 4.12 to p, it yields to:
2 2\ W 2 0 ov 2 2 § o
(A¥[p]” + (AV = 1)|Vp[T)e” < [ [Ap["e”™ + [ ——([p]" + VD" +2|——| )€
Q Q a0 On 9
(4.14)

We have Ap = div(Au) = 0, hence [, |Ap|*e”¥ = 0. We now choose A > 2. By summing
up inequalities (4.13) and (4.14) and eliminating the integrals over  in the left hand-side
which are positive terms, we obtain:

ov 2 2 1\ v ov 2 2 1\ v
V _|_ _|_ - _|_ V _|_ L > ().
/asz on ('u’ vl 2‘ ) ‘ /asz on Pl 1Vl™ +2 or ¢ =0

We now specify the dependence with respect to s. We denote 6 = minr_,,ro\r) ‘%
We note that on I'py U (Tg\I'), ¥ = 1. Consequently:
oV,

= (uf? +uf+ o+ 95+ | DL (P +Vul>+ oI+ V)
LoutU(To\I) ToutUTo\I) OT

2 2
2 s n )2 [ )<
FoutU(FO\F) (971 87’ r 871

ow
+/ o ([ul® + [Vul® + |p* + |Vp*) ¥ > 0. (4.15)
r

2 n 0| Vul|?
or

‘ or or

Let us study each of the terms. We have:

o,
/F oy g IV P 1V0P) < ol + o)
outu

To\r) On
Moreover, since % < % on 'y U (Tp\I):
ov 2| 9| Vul?
2 (25 <t
FoutU(FQ\F) an 87- aT (H ||H5(Q) H ”HJ(Q))
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4.4. A stability estimate valid in dimension 2

v
Since, on I, ‘ < sC for s > 1, we have

0
on
8‘1’ 2 2 2 2 2 2 2\ W
5, (ul” + [Vul” + Ip| +|Vp|*e? < Cs F(|U| + [Vul® +[p|* + [Vp[)e

Using moreover Cauchy-Schwarz inequality, we obtain:

ov (|9|Vpl?
2 -
/F on <‘ or *

Note that e¥ depends on s over I'. Hence, reassembling these inequalities, inequality (4.15)
becomes:

2
) e < 5C (Ipll sy + lull o) ( Javok+ |Vu12>e”)

O|Vul?
or

1
6 (\ul2+lvu!2+\pl2+lvpl2)§C<Ks+S(IIullésmﬁIIpI\?p(m)), (4.16)

1—‘out‘

where

2
K, = /F(‘U|2+VU|2+‘p|2+‘Vp’2)e‘Ij+(”p‘HB(Q) + HUHH3(Q)) </F(‘vp’2 + ’VU|2)62\P>

In order to precise the dependence with respect to s of K, we denote by:

ou

on

dp

o (4.17)

6 = |lull 2y + ol 2y + ’

L2(T) ' L2(T) .

Remark that, thanks to classical interpolation inequalities (see [1]), there exists C' > 0
such that for all f € H?(I):

af
or

Applying the previous inequality, there exists C' > 0 such that:

1
= Wl ) < Oy 1y

ou 2 ap 2
/F 9 < Cllullgs@yllull 2y, and /F ‘67_ < Cllpll s @yllpllL2 - (4.18)
v ov )
We obtain, using the fact that Vv = —n—i— —7 on IS for any scalar function v € H=#(2),

or
and inequality (4.18), that there exists C’ > 0 such that:

N

(Jr(IVPP? + [Vul?)e*?)

< ks <‘

gceks<||uuHs o) (12
<cC

1 3
" (lull graa) + ol sy 2 02

=

@2
on

w 2
+ H%Hmm + Cllull g3y llwll L2y + C||p||H3(Q)HP||L2(r))

1

+15a il Loy + lull 2y + HpHLQ(F)>

"l L2(T)

where k = maxp ¥y. Similarly, we prove that

nlw

1
/F(IUI2+|VUI2+p|2+|Vp|2)€‘I’ < Ce® (Jull s + Iplls)) § < C™ (lull sy + Ipllase) * 62
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Chapter 4. Logarithmic stability estimates for the stationary Stokes system

Thus, combining the two previous inequalities and remembering the definition of Ky, we
obtain,

3 1
K, < CePs (lull sy + ol s e)) ? 62

Let us denote by A = ||u|| gs(q) + I[Pl g3(q). Hence we get from (4.16):

A2
[P vap o ) < € (akeat 4 ).,
Fnut S
for all s > 1. Remark that this inequality is trivially verified for 0 < s <1 by continuity
of the trace mapping. Let d > 1. To summarize, we have proved that:

~ 1
dA
/ (Jul + |Vul* + |pf* + |Vp|?) < CA2 <6k555 + 2) , Vs > 0.
Fout

S

~ 1

dAz

We now optimize the upper bound with respect to s. We denote by f(s) = k353 + .
Let us study the function f in R} . We have:

limg_0 f(s) = 400,
limg 00 f(8) = +00.

So since f is continuous on R}, f reaches its minimum at a point sg > 0. In this point,

~ksoJ A dAz  dA2
f/(So)zoﬁééz%, thus f(so):—2+ -

So‘

Hence:

—+1
sq \k

CdA? /1
/ (uf + [Vl + pl? + |Vpl?) < ( ) ,
l_‘out

where 8 =1 if sy > 1 and § = 2 otherwise. But:

1 k‘SOQGkSO ke(k+2)so
1 —— < =1
02 dAz dAz

that is to say:

)
k62
for all d large enough. In the same way, when sgo < 1, we obtain:
1 < k+1
s5 b\’
O In T
kek§2
for all d large enough. Using the fact that In 23) = %ln(x) for all x > 0 and remembering
the definition (4.17) of §, the desired result follows.

O
Let us now prove Theorem 4.8.
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4.4. A stability estimate valid in dimension 2

Proof of Theorem 4.8. Let us emphasize the fact that, thanks to Proposition 4.4, there
exists C'(a, My, M) > 0 such that:

lwjll s (@) + IPill s (@) < Cla, My, My), for j =1, 2. (4.19)

In the following, we denote by u = u; — uo and p = p; — pa. We have:

ou

(g2 — q1)u1 = qou + o Preon Lout- (4.20)

Consequently, since |ui| > m >0 on K:

ou
C(Mo) <||U||L2(K) + H@n

1
lar = @ell 2y < — + ||P!L2(K)> : (4.21)
L2(K)

Let us denote by A = ||ull gs() + [Iplla3(o) and B = ullz2ry + || Gl 20y + 1Pl 2y +
‘ ap

on LQ(F)'
dy > 0 such that for all d > do:

By applying Lemma 4.14, we obtain that there exists C(Ms3) > 0, C' > 0 and

1 - A
a1 — @2l 2 (x) < —dC (M) T (4.22)

" (n (@c14))*

We are going to conclude the proof by Studying the variation of the function

In(z)—1
defined by fy(x) = m on (y,+00), for y = a d2 We have f;(r) = ln(‘%); Let us
denote by zg = ye%. The function f, is decreasing on (y, o] and is increasing on [z¢, +00).
For d large enough, we have A > zp. Using (4.19) and since f is increasing on [zg, +00),
we directly deduce that fz(A) < fs(C(a, My, M2)).
d d

Using this result in (4.22), we get that there exist C(«, My, M) > 0 and
Cy(a, M1, M3) > 0 such that:

1 C(a My Mg)
o = @ell 2y < — — T
(l < Ci (oM, Mz) >> .
n ou ou
HUHL2(F)+||Z’||L2(F)+||%”LQ(F)"’H%Hﬂ(r)
Since g“ = pn on I', we obtain the desired inequality. O

Remark 4.15. Note that the assumption that |ui] > m > 0 on K is essential to pass
from (4.20) to (4.21). Outside the set K, an estimate of ¢1 — g2 may be undetermined or
highly unstable. In particular, an estimate of the Robin coefficients on the whole set Iyt
might be worst than of logarithmic type (see [11]).

Note however that for a simplified problem, it is in fact possible to obtain a loga-
rithmic stability estimate on the whole set Iy which does not depend on a given reference
solution. Assume that g = gen and g € R are such that

(A) ge € R satisfies § < ge < M,
(B) a < q < My,
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Chapter 4. Logarithmic stability estimates for the stationary Stokes system

for some a >0, B8 >0, My >0 and My > 0.

We denote by (ug, 4, Dg.,q) the solution of system (4.1) associated to q and g = gen. Thanks
to the weak formulation of the problem, fFo Ugq - n > 0. Moreover, one can prove by
contradiction and thanks to the continuity of the solution with respect to the data that
there exists m1 > 0 which depends on My, M, o and B such that for all (ge,q) € R?
which satisfies (A) and (B),

ugeyq 'n Z my.
To

For i = 1,2, let q; € R satisfy the assumption (B) above. We define (u;,p;) =
(Uge,qs+ Pge,q;) the solution of system (4.1) associated with g = gen and q = q; for i=1,2. If
we multiply (4.20) by the unit normal n and we integrate on Iy, we obtain:

- 8u1 aUQ
(Q2 - ql) /‘Fout ul e q2 ‘/I:out (UI U2) ! + \/I:out <8TL 877’) " /1;out (pl p2)

Since uy is divergence free, | [; L u1 n’ = ’fFo uq n’ > mq. Thus, we get
ou

6U1 8UQ

[q1—q2| < C(My, M2, ., B) (HUI = tall2(r,, + ’ on on

+ [lp1 —szLz(rm)) :
Lz(Fout)

We conclude as in the proof of Theorem 4.8 and obtain that positive constants

C (M, My, o) and Cy(My, Ma, o, B) such that
C(M17M27a76)

In C1(Mi,Ma,a)
_ — O9p1 _ 9pa
[lu1 u2||L2(p)2+Hp1 P2\|L2(r)+H on ~ on HLQ(F)

4.5 A stability estimate valid in any space dimension.

g1 — qo] <

D=

In [10], M. Bellassoued, J. Cheng and M. Choulli used a unique continuation
estimate for the Laplacian proved by K. D. Phung in [68] to obtain a logarithmic stability
estimate for the Laplacian. In the same spirit, we apply unique continuation estimates
for the Stokes system proved in Chapter 3 to obtain a logarithmic stability estimate. The
main result of this subsection is the following theorem.

Theorem 4.16. Let ' C I'g be a nonempty open set of the boundary of Q2. We assume that
I' and Ty are of class C*°. Let k € N* such that k + 2 > %, a>0, M; >0, My >0 and
s € R be such that s > %1 and s > 1 +k. We assume that (g, q;) € H%Jrk(FQ) x H*(Tout),
for j = 1,2, are such that g is non identically zero, ||g||H%+k(F ) < My, g > o on Doy
0
and ||g;l| gs(r,.,) < M2. We denote by (uj,p;) the solution of system (4.1) associated to
q =qj. Let K be a compact set of {x € Loy, ur # 0} and m > 0 be such that |ui| > m on
K.

Then, there exists C(a, My, My) > 0 and Cy (o, My, M) > 0 such that
C(a, My, Ms)

In C1 (o, M1,M>)
op; @
lur—us2 \\Lz(p)+||p1—p2IILQ(F)-FH e HL2(F)

. (42)

3|+

a1 — @2l r2x) <

W
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4.5. A stability estimate valid in any space dimension.

Remark 4.17. Note that Remark 4.9 is still relevant here.

Proof of Theorem 4.16. Let us emphasize the fact that, thanks to Proposition 4.4, there
exists C'(a, My, M) > 0 such that:

[wjll grra ) + IPjll 1 ) < Cla, My, M), for j =1, 2. (4.24)
In the following, we denote by u = u; — ug and p = p; — pa. We have:

ou
(a2 = q1)ur = gou+ - —pn, on Tout.

Consequently, since |ui| > m > 0 on K:

1 ou
Hm—%hmoémaMﬁowmmﬂw&z 4wmpmﬁ.

L2(K)
Since K and I' are in C*°, we can construct an open set w C €2 of class C*° such that
K C Ow and I' C Ow. Then, for all 0 < € < %, using the trace continuity and an
interpolation inequality, we have

1
lar = @2l < —COM) (Il garase + Pl )
(4.25)

IN

1 0 1-6
—C(0Ma) (J[ull o luli50y + 1Pl )

3 2
where 0 = 2 <1 — 3€> According to inequality (4.24), we then deduce:

1
m

a1 = aall ey < —Cla My, Ma) (Nl ey + 9191 )

Let 8 € (0,1) be fixed. We choose 0 < € < % small enough such that §’ = 8 belongs to

1—2¢

3
(0,1). We denote by A = [|ul|g2(w) + [Pl 52wy and B = [[ull 20y + 1Pl 2(r) +

Op
on

(5l 2y +

L2(r)

Applying inequality (3.3) of Theorem 3.5 with v = % and with 3, we get that

there exists dy > 0 such that for all d > dp, there exists C(a, My, My) >0, :
- AP
C(a,M1,M2)~—M.

(1 (d2))

We conclude by studying the variation of the function defined by fy(z) =

z In(3)—p
T on (y,+00), for y = % We have f,(z) = ln(%‘w.

The function f, is decreasing on (y, zo] and is increasing on [z¢, +00). For d large enough,

A > zp. Thanks to (4.24) and since f is increasing on [zg,+00), we directly deduce
that fs(A) < fs(C(a, My, Ms)). Using this result in (4.26), we get that there exists
d d

C(a, My, My) > 0 and Cy(a, M1, Ms) > 0 such that:

(4.26)

1
_ < —
lar = ell 2y = —

Let us denote by g = yeﬁ/.

1 C’(a M1 Mg)
g1 — QQ||L2(K) < m : : 36’
<ln < C (0, M1, M>) )>
lall 2oy 1Pl 2y 155 2y + 1155 | 2y
and since 3’0 = % £ and % = pn on I', this concludes the proof of the theorem. O
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Chapter 4. Logarithmic stability estimates for the stationary Stokes system

Remark 4.18. Remark 4.15 is still relevant here.

Remark 4.19. In inequality (4.23), the power %B s directly linked to the reqularity of
the solution (u,p). If we are more precise in our estimates, we can notice that this power
may be improved by a power which depends on k. Indeed, coming back to the inequalities
(4.25) and using that (u,p) € H*2(Q) x H*1(Q), we get that

1
lar = el < —COM) (Il ol e + Pl )

1/2+k €

1+k  1+k
%ﬁ in inequality (4.23) (when k = 1, these powers coincide).

where = This estimate allows to obtain the power l{i;kﬁ instead of

Remark 4.20. In Theorem 4.16, the reqularity assumptions on g and q; allow to apply
Proposition 4.4 with k € N*. By this way, the solution (uj,p;), 1 < j < 2, belongs
to H*2(Q) x H¥Y(Q). In fact, we can still obtain inequality (4.23) by enforcing less
regularity on the solutions (uj,p;), 1 < j < 2. In particular, if we consider the case when
n <5, it is sufficient to assume that for j = 1,2, (u;,p;) belongs to H%J“’(Q) X H%+”(Q)
and q; belongs to L>°(L'oy) and that

51500 gy + 125130 gy < Mo 51y < Mo, for = 1,2
In this case, the velocity uy is still continuous and with the same reasons as in Remark 4.17,
there exist a compact K and a constant m > 0 like in Theorem 4.16. Next, instead of the
inequalities (4.25), we use that:

1
lor = @l < —COM) (lullgasaswraey + [Pl
1 2/3 1/3
< =) ([l Il e ) + P10

By performing the same reasoning as above, we get that there exists dg > 0 such that for
all B € (0,1), there exists C(My, M3) > 0 and Cy(M1, M2) > 0 such that

1 C(My, M.
HQI - Q2||L2(K) < — ( 1 2)

—.
m 38
C1(M1,M>) ’
In o —om
lur—uall 2y Fllpr—p2ll L2y +l 5o — 52 L2y

Let us notice that, due to the fact that the solution is less regular, the power in this
inequality is weaker than in inequality (4.23) (%ﬁ instead of %ﬂ for B € (0,1)).

4.6 Conclusion

We have proved two stability estimates for the inverse problem of identifying a
Robin coefficient on some non accessible part of the boundary from measurements available
on the other part of the boundary, for (u,p) solution of the stationary Stokes system with
mixed Neumann and Robin boundary conditions. We will see in Chapter 5 to what extent
we can extend these stability estimates to the case of the non stationary problem.

One may wonder if the stability estimates presented in this chapter remain true
when we replace the Robin boundary condition on 'y, g—z —pn+qu = 0 by the boundary
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conditions used by A. Quarteroni and A. Veneziani in [69], namely % —pn+ R(u-n)n = 0.
Let us introduce the following Stokes system:

—AU + vp — O, n Q,
dZ"U U — O7 n Q,
i - - (4.27)
o pn = 9, on lo,
g% —pn + R(U . n)n = O, on Fout;

with R € Ry. Let (ug,px) be solution of system (4.27) with R = Ry, for k = 1,2. In the
following, we denote by u = u; — ue and p = p; — po. Using the boundary condition on
I'out, we obtain:

0
(R — R1)(u1 -n) = Ra(u-n) + 872 ‘n —p, on Lyys.

We are then able to perform the same reasoning as in the proof of Theorems 4.8 and 4.16
above and obtain logarithmic stability estimates on a compact K C T'; on which uq-n # 0.
Note that we can not conclude to the existence of such a compact set by using C. Fabre
and G. Lebeau unique continuation result (see Theorem 3.1). The case of dissipative
boundary conditions will be discussed in Chapter 7.

Our result which could be improved in different ways. In the stability estimates
obtained in this chapter, the Robin coefficients are estimated on a compact subset K C
oyt which is not a fixed inner portion of 'y, but is unknown and depends on a given
reference solution. Up to our knowledge, to obtain an estimate of Robin coefficients on
the whole set I'y; or on any compact subset K C I',,¢ is still an open question. Moreover,
we have seen that we need more measurements in our stability estimates than in the
identifiability result. An improvement could be to obtain stability estimates in which less
measurements is needed. Another natural issue concerns the optimality of the stability
estimates: is it possible to obtain better than logarithmic stability estimate 7 We will see
in Chapter 6 that under the a priori assumption that the Robin coefficient is piecewise
constant, it is possible to prove a Lipschitz stability estimate.
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Chapter 5

Logarithmic stability estimates for
the nonstationary Stokes system

In this chapter, we study the inverse problem of identifying a Robin coef-
ficient on some non accessible part of the boundary from measurements avail-
able on the other part of the boundary, for (u, p) solution of the non stationary
Stokes system with mixed Neumann and Robin boundary conditions. We first
investigate the identifiability. Then, we prove two stability estimates, one valid
in dimension two and the other one valid in any dimension, under the assump-
tion that the velocity of a given reference solution of the stationary problem
stays far from 0 on a part of the boundary where Robin conditions are pre-
scribed. To do so, we use the stability estimates proved in Chapter 4 for the
stationary problem and the analytic semigroup theory. We distinguish two
cases: we treat separately the case when the flux does not depend on time and
when the flux depends on time.
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5.1. Introduction

5.1 Introduction

Let d € N* and © C R? be an open connected set. We assume that 0} is
composed of two sets I'g and T'yy¢ such that To U Tpye = 02 and Tg N Toyr = 0.

We deal in this chapter with the non stationary problem. We consider the fol-
lowing boundary problem:

ug(t, ) — Au(t, ) + Vp(t, ) = 0, in Q, for ¢t >0,
div u(t, x) = 0, in Q, for ¢t > 0,
g—g(t, x) — p(t,x)n(x) = g(t,x), onTy, fort >0, (5.1)
g—;(t,:p) —p(t,z)n(x) + q(x)u(t,z) = 0, on 'y, for ¢t > 0,
u(0,x) = wup(z), in Q.

Note that g depends only on the space variable.

As in the previous Chapter, we are concerned with uniqueness result and
stability properties for the Robin coefficient ¢ from measurements of (u, p) solution of
system (5.1) available on I" C T'g, for ¢ > 0.

We obtain two stability estimates, one valid in dimension 2 and the other one valid
in any dimension, under the assumption that the velocity of a given reference solution of
the stationary problem stays far from 0 on a part of the boundary where Robin conditions
are prescribed. The idea to obtain stability estimates in the non stationary case is to
use the stability properties proved in Chapter 4 for the stationary problem. To do so, we
use an inequality coming from analytic semigroup properties to estimate the difference
between (u,p) solution of (5.1) and the solution of the associated stationary problem.
Note that M. Bellassoued, J. Cheng and M. Choulli follow the same lines in [10] to extend
their logarithmic stability estimate obtained for the Laplacian to the heat equation. Let
us emphasize that, due to the method employed, we have to take measurements during
an infinite time.

Let us explain the outline of this chapter. In Section 5.2, we start with regularity
results concerning system (5.1). Then, we state an identifiability result which is the
counterpart of Proposition 4.6 in the non stationary case. In order to use semigroup
properties, we introduce in Section 5.4, the Stokes operator associated with the Robin
boundary conditions on I'yys. Finally, in Section 5.5, we assume that the flux g does not
depend on time, whereas in Section 5.6 we assume that the flux g depends on time. In each
case (g depending on time or not), we obtain two logarithmic stability estimates for the
non stationary problem (5.1). One of the logarithmic estimates is valid only in dimension
2 and the other one is valid in any dimension. Note that when the flux depends on time,
we have to do some asymptotic assumptions on the flux g to obtain the stability estimate.

5.2 Regularity results

Theorem 5.1. Assume that 2 is a bounded and connected open set iand of class CV1. Let
T>0,a>0,s> % and ug € V. We assume that g € H*(0,T; H2(Ty)), ¢ € H*(Tout)
is such that o < q on Iyt

Then, problem (5.1) admits a wunique solution (u,p) which belongs to

(L2(0, T3 HX(Q)) N HY(0,T; L(Q)) N L=(0,T; V) x L2(0,T; HY(Q)).
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We are going to prove Theorem 5.1. First of all, as a preliminary step, we prove
the following existence result:

Proposition 5.2. Let T > 0, a > 0 and ug € H. We assume that g € L*(0,T; L*(T'y))
and that g € L>(Tpyt) such that almost everywhere on Toyy, o < q.

There exists u € L*(0,T; V) such in the distribution sense on (0,T):
d
— [ u-v+ [ Vu:Vo+ qu - v = g-v, forallveV, (5.2)
dt Ja 0 Tout To

/u(O)-v:/uo-v, forallveV. (5.3)
Q Q

and

Proof of Proposition 5.2. We begin to prove, using a Galerkin method, that there exists
u € L%(0,T;V) such that

Vv € V,¥ € C1(0,T) such that ¢(T) =

/ / (t,2) ()d:pdt+/ /Vut 2) : Vo(2)o(t)dudt
+/0T/Fm g(@)ult, 2)v(@) () dedt—(0 )/ dw—/ /F (t, )0 (2)0 () dadt.

(5.4)

Let (w;);en be a Hilbert basis of V' which is also an orthogonal basis of H. For each n € N,
we define an approximate solution as follows: we search u,, € V,, = Vect{w;}1<i<, that

satisfies
/un,t-wj—i—/ Vun-ij—}-/ qUnp, - Wj :/ g-w;,Vje{l,...,n},
Q Q Fout FO
n (5.5)
un(0) = Y (u0, wi) 2() W
k=1

Note that u,; denotes dyu,,. Let t € (0,7"). We decompose u,(t,.) in the Hilbert basis:

= Z &i(t)w;
i=1

We denote by

A= [/Q wil@) wj(dr)dx] 1<i,j<n
B {/Q Vui(z) : Vay () + /rm q(z)wi(z) - wj(ﬂf)dx] i
L(t) = </ro g(b) 'wi(x)dx> 1<i<n

£(t) = (&i(t))1<i<n-

and

118



5.2.  Regularity results

We can rewrite the system (5.5) in the form:

{ A€ (t) + BE(t) = L(¢),

£(0) = [(uo, wi) 2 () l1<i<n-

Since the matrix A is invertible, the linear system has a unique global solution & €
H(0,T). We are now going to prove that there exists a constant C' > 0 independent
of n € N such that:

T T
sup / |t |2 —|—/ / |V, |2 —l—/ / lun|* < C. (5.6)
te(0,7) JQ 0 Q 0 Q

Let t € (0,7). Multiplying the first equation of (5.5) by §; and summing over j for
j=1,...,n we obtain:

t t t t
0 JQ 0 JQ 0 JIlout 0 JI'g
Let € > 0. Thus:
t T t
[ [omse [ [1aPre| [ ub
0 JI'g 0 To 0 JIg

r 2 ! 2
< C/ g +€/ [un 7 (-
o Jro 0

Choosing a small enough € and using the fact that ¢ > « almost everywhere on 'y, we
obtain:

T T T
s [+ [ [ 1uls [ [meel[ [ s [P 69
te(0,7) JQ 0o Ja 0o Ja 0 Jro Q

This gives (5.6). According to inequality (5.6), there exists u € L%(0,T; V) such that, up
to a subsequence,
u, — uin L*(0,T;V).

Let j € N. Multiplying the first equation of (5.5) by v € C*(0,7) such that (T) = 0
then integrating over (0,7"), we get, Vn > j:

T T
/0 [ tnatt.2) - wayiyodt + /0 / et a) -y )

T T

4 /O /Q Vaun(t, ) : Vary(2)(t)dadt = /0 /F g(t2) v (@O (59)

Taking into account that:
T
/ /un,t(t,x)-wj(x)gb(t)dacdt
0 Q
T
. /0 /Q n(t, ) - wy () (¢)dadt — / (0, ) - w; ()2(0) dz,

Q
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we easily pass to the limit when n goes to infinity in (5.9). Remark that this inequality is
still valid if we replace w; by any v € V' by continuity. This ends the proof of the existence
of u € L%(0,T; V) which satisfies (5.2) in the distribution sense on (0, 7).

Let us finish the proof of Proposition 5.2 by verifying that the initial condi-
tion (5.3) is satisfied. We deduce from equality (5.4) that %(u, v)r2(q) € L?(0,T). Conse-
quently, the function ¢ — (u(t),v)2(q) is continuous. This gives a sense to (u(0),v)r2(q).-
Let 1 € C1(0,T) such that ¢(T) = 0. Multiplying (5.2) by 1, we obtain:

T T T
_ /0 (11, 0) g2yt (1)t + /0 aq(u, V) (1)t = (u(0,.),v) 12(0yath(0) + /O 1) (t)dt.

Comparing with equality (5.4), we obtain 9(0)(u(0,.) — uo,v)r2(q) = 0. Let 9 be such
that 1(0) # 0, we have (u(0) — uo,v)r2(q) =0, Vv € V. O

We are now able to prove Theorem 5.1.

Proof of Theorem 5.1. We will begin by proving that u; € L?(0,T; H), then we will con-
clude by using the regularity result for the stationary problem from Proposition 4.4. We
use the same notations as in the proof of Proposition 5.2.

Let t € (0,7). Multiplying the first equation of (5.5) by {;. and summing over j
for j =1,...,n we obtain:

t t t t
/ / ’un,t|2 +/ / qUnUn t +/ / Vi, vun,t :/ / g - Unt-
0 Q 0 Tout 0 Q 0 To
We have:
t t
/ / g tng = — / / Grtin — / 9(0)un (0) + / oun(t).  (5.10)
0 F() 0 F() F() FO

Let € > 0. Thanks to Cauchy-Schwarz inequality and estimate (5.8), there exists C' > 0:

T
<c< / P+ s [ 19+ Juollmie + ¢ / Wunu)F).
0o Jrg t€(0,T) JTg Q

Using successively integration by parts over (0,7") we finally obtain, choosing € small
enough:

sup /|Vun| +/ [ el <c<||uo|H1<m+/ / g2+ sup / |g|2).
te(0,T) te(0,T)

(5.11)
We deduce that (up)nen is bounded in H(0,T; H) N L>®(0,T;V) and therefore u €
HY0,T; H) N L>®(0,T;V).
Then, we use the regularity result for the stationary problem. For all ¢ € (0,7,
we have w;(t) € L%(Q), so by applying Proposition 4.2, there exists p(t) such that
(u(t),p(t)) € V x L?3(f) is weak solution of (5.1). Moreover, since the map

gtUun

To

L2(Q) x H2(Ty) H

— H*(Q) x HY(Q)
(ur(t), 9(t)) = (uld),

p(t))
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is linear and continuous, (u(t),p(t)) belongs to H2(Q)) x H(f2), thanks to Proposi-
tion 4.4. Since (us,g) € L?(0,T;L*(Q)) x LQ(O,T;H%(FO)), we deduce that (u,p) €
L2(0,T; H?(Q)) x L*(0,T; H' ().

Let us now prove the uniqueness of solution for problem (5.1). Assume that u
and ug are two solutions of (5.1)and let w = u; —up. Then w € HY(0,T; H)NL?*(0,T;V)
and we have for all v € V:

/th(t) v —i—/QVw(t) : Vo + /Fm quw(t) -v =0, w(0) = 0. (5.12)

Taking v = w(t) in (5.12), we find:

w(t 2 /th2+/ qglw®)|> =0,
i 1 OF + 1w [ g

/ () < / w(0)2 = 0, for all £ € (0,T).
Q Q

So u; = ug on (0,7") x . To conclude, thanks to system (5.1), we obtain p; = pa. O]

that is to say

Remark 5.3. Let a > 0. To obtain u, € L%(0,T; L?(SY)) it is sufficient to assume, thanks
to inequality (5.11), that ug € V, g € H*(0,T;L*(Tg)) and q € L>®(Tyy) is such that
q>aonloy.

The following corollary will be useful when we will prove logarithmic stability
estimate for the evolution problem (5.1).

Corollary 5.4. Assume that Q is a bounded and connected open set in R of class C1.
LetT >0, a >0, u € H}(Q)NH and s € R be such that s > % and s > % We assume

that g € H?(0,T; H%(I‘O)) and q € H*(Doyt) is such that o < q on Loy
Then, problem (5.1) admits a unique solution (u,p) which belongs to

(L>(0, 75 H*(Q)) N H'(0, T5 H*(Q)) N H?(0, T L*(2))) x (L(0, T; H*(Q)) N H'(0,T; H'(Q))) .

The proof of the previous corollary consists in applying Theorem 5.1 to us. Let
us give the sketch of the proof.

Proof of Corollary 5.4. Let (u,p) be the solution of (5.1). Let us consider the following
system:

—Av+Vr = 0, in (0,7) x £,
div v = 0, in (0,7) x £,
& = g, on (0,T) x Ty, (5.13)
% —m+qu = 0, on (0,T) x oy,
v(0) = Aug— Vpg, inQ,

where pg € H2(Q) is defined as the solution of the following elliptic boundary problem:

APO = %v in Qa

Pbo = % "N —gjt=0 "N, ON FOa
0

bo = % "M+ quo - N, on Loyt

121



Chapter 5. Logarithmic stability estimates for the nonstationary Stokes system

According to Theorem 5.1, we obtain that (v,7) exists and belongs to
(L2(0,T; H*()) N HY(0,T; L*(Q)) N L>(0,T;V)) x L*(0,T; H'(Q)).  Remark that
(u¢,pr) is solution of equations (5.13) in the distribution sense on (0,7)). Thus,
(v,7) = (ut,pt). Then, since ¢ € H*(I'g), we deduce from Proposition 4.4 that the linear
map:
HY(Q) x H2 (T H3(Q) x H2(Q)
(ut(t), 9(t) (u(t), p(t))

0, T;V) x LOO(O,T;H%(I‘O)), we deduce that (u,p) €
). O

_>
|_>

~— —

is continuous. Since (u¢,g) € L™
L>(0,T; H3(Q)) x L>=(0,T; H*(Q

\_//\

5.3 An identifiability result

5.3.1 Unique continuation

Theorem 5.5. We note Q@ = (0,T) x Q and let O be an open set in Q. The horizontal
component of O is
C(0) ={(t,x) € Q,3xg € Q, (t,x0) € O}.

Let (u,p) € L*(0,T; HL (Q)) x L2 _(Q) be a weak solution of

loc

u—Au+Vp = 0, in(0,T) x £,
divu = 0, n(0,T)x €,

satisfying w =0 in O then u =0 and p is constant in C(O).
From this theorem, we easily deduce the following result which will be very useful
in the next subsection.

Corollary 5.6. Let ' C 0Q, 6 > 0, x € I' and r > 0 such that v = (tg — 0,t9 + J) X
(B(z,7)NT) is an open set in (0, T)xT. Let (u,p) € (L*(0,T; H'(Q)) N H'(0,T; L*(Q))) x
L2(0,T; L?(2)) be solution of:
u—Au+Vp = 0, in(0,T) x €,
divu = 0, in(0,T) x 8,

satisfying u = 0 and%—pnzo on~y. Thenu=0 and p=0 in (tg — d,to + J) x L.

Proof of Corollary 5.6. We extend u and p by 0 on (tg — d,tp + 0) x (B(x,r) N Q°):

{ u (resp. p) in (tg — d,tp + ) x
0

U (resp. p) = in (to — &,%0 +6) x (B(z,r) NQ°)

and we denote Q = QUB(z, 7). Let us verify that (a,p) € LZN(O, T; HY(Q))x L?(0,T; L*(Q))
is still a solution of the Stokes equations in Q. Let v € D(€2). We check by integration by
parts in space that almost everywhere in ¢ € (tg — d, ¢y + 9):

[ﬂt-v+/~VQ-Vv—/~]§divv:0.
) ) 9

Moreover div @ = 0 in (to — 0,t9 + §) X Q. Therefore, we can apply Theorem 5.5 to
(u,p): (u,p) = (0 0) in (tg — 6,29 + ) x Q Wthh implies that u = 0 and p is constant
in (tg — d,t0 + 5) x Q. At last, the fact that g% —pn = 0 on « implies that p = 0 in
(to — d,to +9) x Q O
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Remark 5.7. Since —Vu + pIld € L?(0,T;L*() and div(—Vu+pld) = u; €
1 /
L2(0,T; L?(%)), % —pn =0 on (0,T) x w has a sense in L? <O,T; <H02’0(w)> >

5.3.2 Application

Proposition 5.8. Let T >0, @ > 0, 29 € g, r > 0, s > 451, g € HY(0,T; L*(T)) be
non identically zero, ug € V and q; € H*(I'pyt) be such that q¢; > o on T'oyy for j =1,2.
Let (uj,pj) be the weak solutions to (5.1) fort € (0,T) with ¢ = q; for j =1,2.

We assume that uy = ug on (0,T) x (B(zo,7) NT0o). Then g1 = g2 on Loyt

Proof of Proposition 5.8. We are going to prove Proposition 5.8 by contradiction: we as-
sume that g; is not identically equal to g2 on T',yt.

Thanks to Remark 5.3, we have (uj,p;) € (L*(0,T;H'(Q))NHY(0,T;L*(Q))) x
L2(0,T; L*(2)) for j = 1,2 thanks to Theorem 5.1. We define u = u; —ug and p = p; —po.
Let us notice that (u,p) is the solution of the following problem:

ur — Au+ Vp = 0, in(0,7)xQ,
div u = 0, in (0,7) x Q,
g—z —pn = 0, on(0,7)x Iy,
(’% —pn+qur —qus = 0, on (0,7) X Loy

By assumption, u = 0 and % —pn =0on (0,7) x (B(xg,r) N Ty). Thus, according to
Corollary 5.6, u; = ug and p; = p in (0,7") x Q. Consequently, we deduce from

9 —pin+qur = 0, on (0,T) x Loy,
% —pin+qu; = 0, on (0,T) x Ty,
that
Ul(Ql — Q2) = 0 on (O,T) X Fout- (514)

By hypothesis, ¢; is not identically equal to ¢2. Since s > d—gl, q1 and ¢o are continuous
on I'yy;. Then, we can find an open set k C 'y with a positive measure such that:

(q1 — q2)(x) # 0, Yz € K.

Equation (5.14) implies that u; = 0 on (0,7) x x and then u; verifies

uy —Aup+Vpr = 0, in (0,7) x Q,
div uq = 0, in (0,7) x £,

Uy = 0, on(0,7)x &,

%% —pin = 0, on(0,7)x k.

Applying again Corollary 5.6, we obtain that u; = 0 and p; = 0 in (0,7) x €. This is in
contradiction with the assumption that g is non identically zero. O

5.4 Properties of the Stokes operator

Let us recall that the functional spaces V' and H are introduced in Chapter 4 in
Notation 4.1 and the bilinear form a, is also defined in Chapter 4 by (4.5).
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Definition 5.9. We define the set D(Ay) as follows:
D(4y) = {u € V/3C > 0,0 € V, ag(u, )| < Clloll 2o}
and the operator Ay : D(Aq) C H — H by:
Vu € D(Ay), aq(u,v) = (Agu,v)r2(q), Vv € V. (5.15)

Proposition 5.10. Let a > 0 and q € L*™°(T'oyt) such that ¢ > « almost everywhere on
Lout. The operator A, has the following properties:

1. Ay € L(D(Ay), H) is invertible and its inverse is compact on H.
2. Aq s selfadjoint.

As a consequence, A, admits a family of eigenvectors gbfl

4 1l . 1 2 j : j
Agdg = Ag@q with 0 < Ay < Ay < ... < )\{1 and jlgglo )\f] = 400,

which is complete and orthogonal both in H and V. Moreover, the family (qﬁé)leN 18

orthonormal in H.

The proof of Proposition 5.10 is similar to the proof of Proposition 2.26.

Remark 5.11. Let o > 0. There exists a constants pn > 0 such that for all ¢ € L™ (T )
such that ¢ > «, forl € N:
l
AL > . (5.16)

Indeed, Ny > Ny = (g}, 61)r2(0) = q(0h 8) > aa(@h, 61) > pll 64320y = 1, where p
18 the coercivity constant associated with the bilinear form a.

In the following, we will use powers of the operator A,. Let us introduce them.

Definition 5.12. Let s > 0. Let us denote by:
= 2s
D(43) = {u e 1Y (W) ,6h)am) < +oo} |
k=1

For all w € D(A;), we set:
+00 s
Aju=3" ()\5) (u, 9 L2y D
k=1

Finally, D(Ag) 18 equipped with the natural scalar product:

—+00

2s
(1, V)pagy = Z (1 + (Al;) ) (u, &%) r20) (v, ) 12(0)-

k=1

One can prove the following properties:

Proposition 5.13. 1. For all s > 0, D(Ay) is a Hilbert space, Ay is a positive self-
adjoint operator and is an isomorphism from D(AZ) onto H. Moreover, the family

(¢’;)keN is complete in D(Ay).
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2. Forall0 < s < s, we have, D(AZ/) — D(A}), the inclusion is strict and the injection
compact.

Proof. We refer to |21] for a proof of this result. O

1
Corollary 5.14. The operator A; is an isometry from (V, aq(., )%) onto (H, || [|z2(q))-

Proof of Corollary 5.14. Let k € N*. We have, using the fact that Aé is self-adjoint:
\|A§¢’§IIQLQ<9) = (A§¢§,A§¢§)Lz(m = (Ag0k, ) 12(0)-
Combining this with the definition (5.15) of A,, we obtain HA; ¢’;||%2(Q) = aq(qb];, (;51(;) O
Let us make the link between the Stokes operator A, and the solutions of Stokes

system.

Proposition 5.15. Let o« > 0, k € N, s > % and s > %—i— k. We assume that Q) is of
class CF11 and ¢ € H?*(Tyyt) is such that o < q on Toy.

Then for each f € H N H*(Q), there exists u € H*2(Q) solution of Aqu = f if
and only if there exists p € HFTY(Q) such that (u,p) is solution of the following problem:

—Au+Vp = f,  inf,
div u = 0, inQ,
% —pn = 0, only,
g—z —pn+qu = 0, on Dy

Moreover, there exists a constant C(c, M) > 0 such that for every q € H*(Toyut) satisfying
]l 275 (Do) < M, we have [Jul g2irqy < Cla, M| f]l gr (-

Proof of Proposition 5.15. It follows from the construction of the operator A, and from
Proposition 4.4. O

Corollary 5.16. Let o >0, k € N*, s > % and s > %—i— 2(k—1). We assume that € is
of class C**=Y1 and q € H*(Tpys) is such that ¢ > a on Tpys. Then D(A];) — H?*(Q)NH.

Proof of Corollary 5.16. For k =1, it is clear. Take now k = 2. Let u € D(Ag). We have

Agu=v

A§u=f<:>{ A= f

But v € D(A4,) C H*(Q)NH by assumption, so u € H*(Q)NH thanks to Proposition 5.15.
We conclude by induction on k. O

Remark 5.17. Let us remark that D(A’q“) is not equal to H**(Q) N H : it comes from the
boundary conditions.

Finally, we end this section with the fact that —A, generates an analytic semi-

group on H. This will be very useful to prove the stability estimate for the unsteady
Stokes system, in particular we will use resulting properties.
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Proposition 5.18. Let o > 0 and g € L>®(Tout) such that ¢ > « almost everywhere on
Lout. The operator —A, generates an analytic semigroup on H. This analytic semigroup
1s explicitly given by:
e taf =3 eNa(gl f) 20yl
>1

forall f € H.

Proof of Proposition 5.18. It follows from the construction of the operator A,. We refer
to [67] and [32] for more details. O

5.5 Stability estimates when the flux g does not depend on ¢

Throughout this section, we assume that g does not depend on time.

5.5.1 Preliminary result

The following lemma gives an estimate of a solution of the non stationary sys-
tem (5.1) with respect to the solution of the stationary problem (4.1).

Lemma 5.19. We assume that Q is of class C>'. Let T C Ty, M; >0, My >0 , o >0
and s € R be such that s > %51 and s > 3. Let ug € HN H3(Q). Let g € H2(I‘)
be non identically zero and such that ||g||H%(F) < M. Let ¢ € H*(Tout) be such that

]l grsronsy < Mz and o < q on T'oyy. We denote by (u,p) the solution of (5.1) associated
with q¢ and by (v, () the solution of the stationary system (4.1) associated with q.

Then, the following inequality holds:

ol

Op
||UHL2(F)+HC|L2(F)+H8

< Jull oo (0,400;22(r)) TPl oo (0, 400522 (T ))+H3
r) "

oo (0,400 L2(T))
(5.17)

Proof of Lemma 5.19. According to Proposition 4.4, (v, () belongs to H3(Q) x H?(£2) and
moreover there exists a constant C(«, My, Mz) > 0 such that

vl @) + 1Kl z2(0) < Clo, My, Ma). (5.18)
We denote (w, ) = (u—v,p — (). We are going to prove that:
lw(t, Mm@ + 17t )l r2@) < G(©),

where G is a function which tends to 0 when ¢ goes to +oo.

We have that (w, ) is the solution of the following problem: for ¢ > 0,

oow—Aw+ Ve = 0, in ,
div w = 0, in Q,
g% —7n = 0, on Iy, (5.19)
g—i‘; —mm+qw = 0, on 'y,
w(0) = wup—wv, in€Q.

126



5.5. Stability estimates when the flur g does not depend on t

Let ¢t > 0. We have from the theory of analytic semigroup that:
w(t,.) = e Haw(0,.). (5.20)

Let n > 0. There exists a constant C' > 0 independent of ¢ such that:

—put
| Ale™t | < C— t>0,1>0, (5.21)

where p is given by (5.16) and where || || is the operator norm (see 67| or [60]). Using the
regularity result for the stationary case given in Proposition 4.4, we have that:

lw(t, as@) + 17 ) a2@) < 10w, )l g1 @)- (5.22)

Note that, thanks to Proposition 5.15 we have:

10w (t, )l (0) = [1Agw(t, )l g1 (o)
Then, smce w(t, .) is given by (5.20), and using Corollary 5.14 together with estimate (5.21)
with n =3 and (5.18), it follows:
lwt, Mas@ + 17 a2 < Cla, M2)||A2t tAqw(0>-)||L2(Q)
I
< Ca, Mp) - 3 (luoll L2y + vl 12() (5.23)

2 oot
< C(a, Uo,Msz)tT-
2

We have from (5.23):

—,ut
vz < Cle, U07M17M2) 2 + |l Loo (0,400;L2(T))-

2

Then, passing to the limit when ¢ goes to infinity, we get:

[l z2ry < [lull oo (0,400;2(1))-

In the same way, we obtain:

<12y < [IpllLoo(0,400;L2(T))

and
ol = |5
Ml ey ~ 191l oo (0,100;22(r))
These three inequalities directly imply (5.17). O]

Remark 5.20. Remark that the right hand side of inequality (5.17) is finite: (u,p) €
L>(0, +o0; H3(Q)) x L>®(0,4+00; H?(2)). Indeed, let v > 0. Thanks to equation (5.23),
we obtain that (w,m) € L™ (v, +oo; H3(Q)) x L>=(v, +o00; H*(Q)) and since u = w+v and
p =7+ (, we deduce that (u,p) € L (v, +o00; H3(2)) x L®(v,+oo; H%(Q)). Moreover,
thanks to Corollary 5.4, we have (u,p) € L>(0,v; H3(2)) x L*°(0,v; H3(Q)).
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5.5.2 A stability estimate valid in dimension 2

We assume in this subsection that d = 2. As a direct consequence of Theorem 4.8
and Lemma 5.19, we deduce a stability estimate for the non stationary problem valid only
in dimension 2. This is summarized in the following theorem.

Theorem 5.21. Let I' C I'g. We assume that Q is of class C3Y. Let My > 0, My > 0

and o > 0. Let ug € HN H3(Q). Let g € H2(F0) be non identically zero and such that
5

||g||Hg(F ) < M. Let g € H2(Tpyt) be such that Hq||H%(Fm)

We denote by (uj,p;) the solution of (5.1) associated with ¢ = q; for j = 1,2. Let K

be a compact subset of {x € Tpy v1 # 0} where (v1,(1) is the solution of the stationary

system (4.1) with ¢ = q1 and let m > 0 be a constant such that |v1| > m on K.
Then, there exist C(a, M1, M) > 0 and Cy(a, M1, M) > 0 such that

< My and o < q on Toys.

a1 — @2llz2(k)

< 1 C(a, My, My)

m 2
1 Cl(()[Ml,MQ)
n Bpl Bpg
ler=u2ll oo o, oerz2ry) 1P P2l oo o, roorn2en | B = B2 | 0 s serzzer)

Remark 5.22. Remark that, due to the method employed, we have to take the measure-
ments during an infinite time.

Remark 5.23. Note that, thanks to Remark 5.20, we know that the measurements made
on the boundary terms in infinite time are finite.

Proof of Theorem 5.21. Let j = 1,2 and (vj,(j) be the solution of the stationary prob-
lem (4.1) with ¢ = ¢;. We denote by (wj, ;) the difference (u; — vj,p; — (;). Thanks to
Theorem 4.8, we are able to estimate ||q1 — qa[|12(x) With respect to an increasing function

of (v1—v2)|r, (C1—C2)r and (% — %) . We are interested in comparing the asymptotic

behavior of (u; —ug)|r and (p1 —p2)|r to the solution of the stationary problem (v1 —wva)|p
and (¢1 — ¢2)jr- This is done in Lemma 5.19: we have

oG 0C
on on

o1 = v2l L2y + 161 — Gall 2y
L2(r)

Op1  Op2
< Mlur = uzllzeo 0, 4oosz2(ry) + 11 = P2lloo (0, 400sz2(ry) + H on  on

L>°(0,4+00;L2(T)) .
(5.24)

Applying Theorem 4.8 to (vj, (j) for j = 1,2, we obtain the existence of positive constants
C (M, My, o) and C1(My, M, ) such that

C(Ml, MQ, O{)

1
- T
In C1(M1,Ma2,a)
lvr—v2ll 22 +lIC1—Call 2 +H8C1 8C2H
L2() L2() L2(r

We conclude by using inequality (5.24) and the fact that the function z —

g1 — a2llr2 (k) <

N =

increases

In (m)
on R% . O
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5.5.3 A stability estimate valid in any dimension d

Theorem 4.16 and Lemma 5.19 allow to get a stability estimate for the non
stationary problem valid only in any dimension. This is stated in the following theorem.

Theorem 5.24. LetI' C 'y be a nonempty open subset of the boundary of Q). We assume

that I' and T'yye are of class C*°. Let k € N* be such that k + 2 > %, My >0, My >0 and

s € R be such that s > 4L and s > L +k. We assume that (g,q;) € H%Jrk(Fg) X H5(TCout),

for 7 = 1,2, are such that g is non identically zero, HQHH%““(F | < M, a < gj on Doy
0

and [|q;l| s Ty < Ma2. We denote by (uj,pj) the solution of (5.1) associated with q = g,
for 3 =1,2. Let K be a compact set of {x € Ty v1 # 0} where (v1,(1) is the solution of
the stationary system (4.1) with ¢ = q1 and m > 0 be such that |vi| > m on K.

Then, for all p € (0,1), there exists C(c, M1, M3) > 0 and Cy(a, M1, M) > 0
such that

a1 — @2l 22k

— m % .
In C1(a,My,M2)
lus—us|| +lpL—pe| +| -2z
L (0,400;L2(T)) TIP1 P2l 00 (0,4-00;L2(T)) T|| &n — @n 59 (0,4-00; L2(T))
Proof of Theorem 5.24. The proof follows exactly the same lines as previously. O

Remark 5.25. Remarks 5.22 and 5.23 are still relevant here.

5.6 Stability estimates when the flux ¢ depends on ¢

We restrict ourselves to the case where g is colinear to the outgoing normal n:
g=Kn.
In the following, we will use the following assumption:

k€ H2 (0, +00; H2(T)), (5.25)

Moreover, we assume that there exists h € H %(I‘O), such that

1
. 3
tliglo <||,{(t, ) - h||H%(FO) + || Oek(t, ‘)”H%(ro) + (/0 e Oyra(s, ')HZ%(Fo)dS) ) -

(5.26)
where p is given by inequality (5.16).

5.6.1 Preliminary result

The idea is the same as in the previous section, it consists in comparing the
asymptotic behavior as t goes to infinity of the solution of the non stationary problem, to
the solution of the stationary system. The following lemma gives an estimate of a solution
of the non stationary system (5.1) associated with ¢ and g = kn with respect to a solution
of the stationary problem (4.1) associated with ¢ and hn.
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Lemma 5.26. Assume that  is of class C>'. Let My > 0, My > 0, >0 and s € R be
such that s > % and s > 3. Let ug € HN H3(Q). Let h € H2(T'o) be non identically
zero and such that HhHH3 < M;. We assume that k satisfies (5.25) and that (h, k)

é(Fout) -
satisfies (5.26). Let ¢ € H5(Tyt) be such that HqHHs(Fout) < My and o < q on Tpyy. We
denote by (u,p) the solution of (5.1) associated with q and by (v,() the solution of the

stationary system:

-Av+V( = 0, in Q,
div v = 0, in €,
%)L —(n = hn, onlTy,
gTZ —(n+qu = 0, on Lout.

Then, the following inequality holds:

9¢

Op
[Pt e e

= HUHLOO(OF*‘OOZLQ(FO))—HpHLw(O,-&-oo;LQ(Fo))—i_Han

L2(To)

Remark 5.27. Let | € H} (0, —I—OO;H%(F())) and h € H%(Fo). Assume that there exists
0 > u such that:

sup e’ (10t )5 ) + 100Ny, ) < oo

>0 2(Fo)
Then k = h+1 satisfies (5.26). We note that a particular case of function satisfying (5.26)
is given by I(t,x) = w(t)p(x) where w € HZ_(0,+00) , p € H%(FO) and limy o0 e?Pw(t) =
limy o0 !0/ (t) = 0.

Proof of Lemma 5.26. We decompose u into u = v + w where (v,() € H3(Q) x H?() is
the solution of the stationary problem:

-Av+V( = 0, in €,
div v = 0, in Q,
% —(n = hn, onl)y,
g—z —(n+quv = 0, on I'pus.
and (w, ) is solution of the following problem:
ow—Aw+Vr = 0, in (0,4+00) x Q,
div w = 0, in (0,400) x Q,
g—’r‘; —7n = (k—h)n, on (0, 400) x Iy,
?Tl: —mn+qw = 0, on (0, 4+00) X Tpyt,
w(0, ) = wup(z) —v(x), in Q.

We are going to prove that:

lw(t, ) w3y + 17 )l m2@) < G(),
where G is a function which tends to 0 when ¢ goes to +00. We would like to perform the

same reasoning as in Lemma 5.19. Since the function s depends on ¢, there will be one
more step than in Lemma 5.19 and that is why we assume (5.26).
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5.6. Stability estimates when the flux g depends on t

We split (w,7) into two terms: w = u® + @ and © = p® + 7, where (u?,p?) is
solution of

o’ — Au® +vVp? = 0, in (0, +00) x Q,
div u® = 0, in (0, +00) x €,
%—f p’n = (k—h)n, on (0,400) x Iy,
%—17‘10 —pn+qu® = 0, on (0, 400) X Ty,
u®(0, z) = 0, in Q,
and (w,7) is solution of
o — A + Vi = 0, 1 (0, +00) x Q,
div w = 0, n (0, +o0) x €,
‘gf;’ — T = 0, on (0,4o00) x I,
gﬁ‘;’ —mn+qw = 0, on (0,400) x Loy,
w(0, x) = wup(z) —v(x), in Q.

Using the same arguments as in the previous section, we prove that:

e Mt

[@(t, I ms@) + 17 ) m2@) < Cla, uo, My, My)

t2

It remains for us to bound [[u’(t,.)||gs(q) and [[p°(t,.)||g2(q). Let t > 0. We are going to
prove that there exists a constant C'(c, M3) > 0 such that
| (Fo)>

|
¢ , 3
+ Cla, Mo) | e |x(0,.) — h||H%(FO) + (/0 e M9 19, (s, ')|H%(r0)d8> . (5.27)

Note that the right hand side tends to zero as t goes to infinity thanks to assumption (5.26).
Let T > 0. We introduce (y, p) the solution of

e, sy + 19° (2, )2y < Cla, M) (Hf”v( )= Al g,y + 108 (E )

H3 (Ty)

-Ay+Vp = 0, in Q,
div y = 0, in Q,
) g—z —pn = (k—h)n, onlTy,
m—pm+qy = 0, on oyt,

for all t > 0. We know that (y, p) € H3(Q) x H?(Q) and satisfies,

1y (&, lms@) + 0@ 2@ < Cla, My)||k(E,.) — Al (5.28)

H2(To)’

3
Remark that y(t,.) belongs to D(AZ). Indeed, there exists a unique p(t,.) € H3(Q)
solution of:

Ap = 0, in €,
p = Kk—h, only, (5.29)
p = 0, on Fouta

for all ¢ > 0 and there exists a constant C' > 0 such that

1P(t, ) < Cllk(E,.) =Rl 3 (5.30)

H3 (Ty)
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Then (y, p+ p) is solution of:

~Ay+V(p+p) = Vp inQ,
div y = 0, in Q,
W _(p+pn = 0, onTy,
(p +pn+qy = 0, on oy,

for all ¢ > 0. Remark that, since Vp € H, we have that y(t) € D(A4,) by definition
of D(A,). Notice that the fact that g is colinear to n is important here and enable

1
the introduction of a new pressure. We deduce from Agy(t) = Vp(t) € V. = D(AZ)

3
that y(t) € D(AZ). Moreover, using Corollary 5.14 and inequality (5.30), there exists a
constant C(Ms) > 0 such that:

lAzy(t, M2y < COM)|[Agy(t, )l () = COM)IVEO) |1 () < COL)IEE ) =Rl g 1 s
(5.31)
that is to say:

ly(t I 5 < Cla, My)l|s(t,.) — Al (5.32)

D(AZ) H2 (D)

We can use the same argument, replacing k — h by Oik, to prove that Owy(t,.) €
L?(0, +00; D(Ag)) together with the estimate

10y (t, ~)HD(A§) < Ol Ma)llOws(t, )l 3 - (5.33)

Let us consider w = u® — y and p = p° — p. The couple (w,p) is solution of

ow—Aw+Vp = —dw, in (0, +00) x £,
div w = 0, in (0,400) x Q,
aw —pn = 0, on (0,400) x Ty, (5.34)
dw pn +qw = 0, on (0, 400) X Tout,
w (0, x) = —y(0,z), in Q.

We know that w is given by:

t
w(t,.) = —e Hay(0,.) — / e~ =949, (s, )ds.
0

Using the family (¢q)l>1 defined by Proposition 5.10, we have: w(t,.) = > ;5 Ci(t )qﬁé,
with

t
Ci(t) = —e P (y(0, ), 6h) 12(0) —/0 e~ (=X (yy(s, ), &) 12(0)ds.

Thus, recalling that ()\ )i>1 satisfies (5.16) and by using Cauchy-Schwarz inequality, there
exists C' > 0 such that:

. 2 ¢ —(t—s 2
Cie)? < 2 2tu(y(o7‘)7¢é)m(m+c/o eI Dyy(s., ), 6L)7 s s

We obtain from estimates (5.32) and (5.33):

1
t 2
l@(t, ) g < Cla, My) <e-“tum<0,.>—huH%(po)+(/0 e M0l I 4 d8> >

2 (To)
(5.35)
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Remark that, thanks to Proposition 5.15 and Corollary 5.14, we have:

[w(t, )l a3 () < Cla, Ma)[[Aqw(t, )| (o) < Cla, M)A, Mz < Cla, My)[w(t, )]l

(5.36)
To summarize, using (5.36) and (5.35), we obtain the desired estimate:

1
3 2
— —put _ —p(t—s) 2,
[@(t, ) g3y < Cla, My) (e 140, = Bl g+ (/0 e 1055, .)HH%(FO)ds) )

(5.37)
Using now the regularity result for the stationary problem given in Proposition 4.4, we
have:

1B(t, ) 20y < Cla, My) (8y(t, M mr) + 10a(t, ) miq)) -

Since A,w = —0yy — 0;w, we obtain:
1B(t, 2@y < Cle, Ma) (0 (t, )l ) + 1A@(E, )l a1ey) -

3
Thanks to Corollary 5.14, we know that || A,w(t, .)|| 1) < C(a)||AGwW(E, )| L2(q)- There-
fore, using (5.33) and (5.35), we obtain:

1Pt ) a2 (0

t
< Cl(a, My) (aﬂfuff»( SETI +||3tfi(t,-)\Hg(FO)+< /0 e (s, 2,

The estimate (5.27) follows from the identities u’ = w + y, p° = W + p by combining
inequalities (5.28), (5.37) and (5.38). O

5.6.2 A stability estimate valid in dimension 2

We assume in this subsection that d = 2. As a direct consequence of Theorem 4.8
and Lemma 5.26, we deduce a logarithmic stability estimate for the non stationary prob-
lems valid only in dimension 2. This is summarized in Theorem 5.28.

Theorem 5.28. Assume that Q is of class C3'. Let My > 0, My > 0 and o > 0. Let

up € HNH3(Q). Leth € o3 (T'o) be non identically zero and such that ||h|| ) < M;.
ut

We assume that r satisfies (5.25) and that (h, k) satisfies (5.26). Let q € H2( out) be
such that HqHH%(F ) < My and o < q on Toye. We denote by (uj,p;) the solution
out

of (5.1) associated with ¢ = q; and g = kn, for j = 1,2. Let K be a compact subset of
{z € Tour v1 # 0} where (vi, (1) is the solution of

-Av+V( = 0, in £,
div v = 0, mn €,
g—z —(n = hn, onTy,
o —lnt+qu = 0, onTou,

and let m > 0 be a constant such that |v1| > m on K. We assume that (5.26) is verified.
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Chapter 5. Logarithmic stability estimates for the nonstationary Stokes system

Then, there exist C(a, M1, Ma) > 0 and Cy(«, M1, My) > 0 such that

a1 — @2llz2(k)

S i C(O[,M]_,MQ)

m %
In C1 (o, My, M)
1 —uz| +lp1—pal +]| S2r - 22
17 U2{[ 00 (0,400; L2 (1)) TIIP1 P2l L0 (0,400;L2(Tg)) on = On L% (0,400;L2(Tg))

Proof of Theorem 5.28. For j = 1,2, we decompose u; into u; = v; + w; where (vj,(;) €
H*(Q) x H3(Q) is the solution of the stationary problem:

—Av+V( = 0, in Q,
div v = 0, in Q,
% —(n = hn, on Iy,
% —(n+gqgjv = 0, on 'yt

and (wj, ;) is solution of the following problem:

Ow — Aw + Vr 0, in (0, +00) x Q,
div w = 0, in (0, +00) x €,

g—”;j —7n = (k—h)n, on (0, +00) x Iy,

g% — TN _|_ q]w = 07 on (O, +OO) X FOUt?
w(0, ) = wo(z) —vj(z), in.

Thanks to Lemma 5.26, we have:
oG 9¢
[v1 = v2llp2(rg) + 161 = Call2(rg) + H T .
Op1  Op2

< Jlur = w2llzoe(0,400;22(ro)) F IP1 = P2ll Lo (0,400;:22(Tg)) + ‘ on on |
(0,400:L2(T)) O 2D T an  0n || e (04 oor2(r0))

(5.39)

Applying Theorem 4.8 to (vj,(;) for j = 1,2, we obtain the existence of positive constants
C(My, Ms,«) and Cy (M1, M2, «) such that

C’(m, Ml, MQ, a)

1
m T
2
In C1(M1,M3,c)
_ _ 9¢ _ 9¢a
lv1 v2||L2(p0)+HC1 C2||L2(F0)+‘ on "o || 2y

We conclude by using inequality (5.39) and the fact that the function = — —L_increases

ln(%)
on R% . O

a1 — @2l r2x) <

5.6.3 A stability estimate valid in any dimension d

Theorem 4.16 and Lemma 5.26 imply a logarithmic stability estimate for the non
stationary problem valid only in any dimension. This is stated in Theorem 5.29.

Theorem 5.29. We assume that Toys is of class C*. Let ug € H3(Q) N H, k € N* be

suchthatk+2>%, M; > 0, Mg>O,a>0ands€Rbesuchthats>% and
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s>3%+k Lethe H%H“(Fo) be non identically zero and such that HhHH%M(F ) < M;.
0

We assume that r satisfies (5.25) and that (h, k) satisfies (5.26). Let q; € H*(out) be

such that a < q; on Uyt and ||qj || grs(r,.,) < Ma for j = 1,2. We denote by (uj,p;) the

solution of (5.1) associated with ¢ = q; and g = kn for j = 1,2. Let K be a compact

subset of {x € Tyt v1 # 0} where (v1,C1) is the solution of

—Av+V(¢ = 0, m €,
div v = 0, wmn €,
% —(n = hn, onTy,
% —(n+qv = 0, on Lout.

We assume that (5.26) is verified.

Then, there exists dy > 0 such that for all 5 € (0,1), there exists C(a, My, Ma) >
0 and Cy(a, M1, M3) > 0 such that

g1 — QZHL2(K)

_1 C(a, My, My)

38

m ry
Cy (o, M1,M>)
In 9p1 _ 9p2
Hm*u?”L°°(07+°°:L2<Fo))+Hp17p2HL‘X’<0:+°°;L2(F0))+HWﬁWHLw(o To0;L2(T'g))

Proof of Theorem 5.29. 1t is exactly the same approach as in the proof of Theorem 5.28.
O

5.7 Conclusion

We have proved two stability estimates for the inverse problem of identifying a
Robin coefficient on some non accessible part of the boundary from measurements available
on the other part of the boundary, for (u,p) solution of the non stationary Stokes system
with mixed Neumann and Robin boundary conditions. To do so, we have used the stability
estimates proved for the stationary problem in Chapter 4 and the theory of analytic
semigroup. Note that global regularity is needed on (u,p).

Due to the method employed, we have to take measurements during infinite time.
Up to our knowledge, questions concerning stability estimates in finite time, even for the
inverse problem of identifying a Robin coefficient defined on some part of the boundary
from measurements available on the other part of the boundary for the Laplace equation,
remain largely open.
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Chapter 6

A Lipschitz stability estimate for the

stationary Stokes system

In this chapter, we study the inverse problem of identifying a Robin coeffi-
cient on some non accessible part of the boundary from measurements available
on the other part of the boundary, for (u,p) solution of the stationary Stokes
system with mixed Dirichlet, Neumann and Robin boundary conditions. We
prove a Lipschitz stability estimate, under the a priori assumption that the
Robin coefficient is piecewise constant and under the assumption that the ve-
locity of a given reference solution stays far from 0 on a part of the boundary
where Robin boundary conditions are prescribed. To do so, we follow the ap-
proach used in [74] where E. Sincich solves a similar problem for the Laplacian

equation.
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6.1. Introduction

6.1 Introduction

Let © C R?, with d = 2,3, be a Lipschitz bounded connected open set such
that 99 = Fl U FO U Fout-

We consider the following Stokes system:

—Au+Vp = 0, in{,
div u = 0, in €,
U = 0, inlIYy, (6.1)
9 _pn = g, only,
g—z —pn+qu = 0, on Iy,

where Tyt = Uf;l T'; and n the exterior normal to 2.

Note that the difference between system (6.1) and system (4.1) is we introduce
in (4.1) homogeneous boundary condition on one part of the boundary. Moreover, we do
not assume anymore that I'g N Ty = 0. It directly results a loss of global regularity
on (u,p) solution of system (6.1). Nevertheless, we still have local regularity inside the
domain and in a neighborhood of the boundaries, as long as we stay away from the junction
between two different boundary conditions.

Due to the local regularity, it could be possible to obtain logarithmic stability
estimates similar to those stated in Theorems 4.8 and 4.16 for solutions of system (6.1),
except that these estimates would be local, which means that we would estimate the Robin
coefficient only on a compact set K C K, where K is defined in Theorems 4.8 and 4.16,
such that CNT; =0 and KN Ty = 0.

We also want to highlight that the identifiability result stated in Proposition 4.6
still stands for the solutions of system (6.1) under the same assumption on the data but,
due to the homogeneous boundary conditions, we do not need anymore that ¢ > «, it is
sufficient to assume ¢ > 0.

In this chapter, we provide a Lipschitz stability estimate, under the a prior:
assumption that the Robin coefficient is piecewise constant on I',,;:

qr; = qi, On I, for1 <:< N, (6.2)

with (qi>1§i§]\[ S Rf.

Let us explain the structure of this chapter. In Section 6.2, we begin with exis-
tence and regularity results on (u,p) solution of system (6.1): we state global and local
regularity results which will be useful to prove the Lipschitz stability estimate. Then, we
give unique continuation estimates in Section 6.3. Finally, Section 6.4 is dedicated to the
main result: we provide a Lipschitz stability estimate.

Throughout this chapter, we will use the following notations:
- For z € R? and r > 0, we denote B,.(x) the ball of center x and of radius r.

- Let T" C 092 be a non empty part of the boundary. We denote by
" = {z € T/d(z,0Q\T) > 0}.

Since the open set () is Lipschitz, it satisfies the cone property:
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Definition 6.1 (Cone property). We say that Q satisfies the cone property if there exists
0 €(0,%) and Ry > 0 such that for all xg € 8, there exists £ € R, [£| =1 such that the
finite cone

C={zeR(x—mxp) &> |r— zo|cosb, |z —z¢| < Ro}

1s included in €.

6.2 Regularity results

We focus in this section on global and local regularity results for system (6.1).
Even if global H? x H' regularity is not expected in general due to the mixed Dirichlet
and Neumann boundary conditions, we obtain local regularity.

6.2.1 Global regularity
We recall the definition of Vi, which is given by (2.3).

Proposition 6.2. Let 1p,g € Hfé(aﬂ) and assume that q satisfies (6.2).

Then, system (6.1) admits a unique solution (u,p) € Vi, x L3(Q). Moreover,
there exists a constant C(Rpr) > 0 such that:
Jull iy + Pl < CCRAILrog ],y - (63)
Proof of Proposition 6.2. The variational formulation of the problem is: find v € Vr, such
that for every v € V1,

/ Vu : Vo —I—/ qu-v=<1ryg,v>_11 50 - (6.4)
Q l—‘out 7

D=

1
27
We denote by
ag(u,v) = / Vu: Vv —I—/ qu - v, (6.5)
Q Fout

and
L(U) =< 1pog,v > 11 90 -

2727
We easily verify that a, is a continuous symmetric bilinear form on Vr,. According to
Poincaré inequality, the bilinear form a, is coercive on Vr,. On the other hand, L is a
continuous linear form on Vr,. Thus we get the existence and uniqueness of v € Vr,
solution of equations (6.1) using the Lax-Milgram Theorem.We prove the existence and
uniqueness of p € L?(2) in a classical way, by using De Rham Theorem and the boundary
conditions, as we did in the proof of Proposition 2.25. O

6.2.2 Local regularity

Inside the domain €2, we have local regularity: this is resumed in Proposition 6.3.
Moreover, locally near the boundary, as long as we stay away from the junction between
two different boundary conditions, we can also obtain local regularity. We refer to Propo-
sitions 6.4 and 6.6 for a statement of these regularity results.
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Proposition 6.3. Let m € N* and @ C § be a relatively compact open set. Let 1p,g €
Hfé(({)Q) and assume that q satisfies (6.2).

Then, the solution (u,p) of system (6.1) belongs to H™ (&) x H™(&). Moreover,
there exists a constant C(Rpr) > 0 such that:

[[ull rmsr (@) + [Pl (@) < C(Rar)|[1r,gll (6.6)

H™2(09)
Although the proof of this result is classical, we give here a sketch of the proof
for the sake of completeness.

Proof of Proposition 6.3. We prove this proposition by induction on m. For m = 0, the
result is given by Proposition 6.2.

We assume that Proposition 6.3 holds for some fixed m. Let us prove that
the proposition also holds for m + 1. Let w be an open set of class C™*h! such that
W C w C Q. We localize in the neighborhood of @. Let x € C°(w) be such that x =1
in @ and 0 < x <1 everywhere else. We denote by (v, m) = (xu, xp). Note that (v, ) is
solution if the following problem:

—Av+Vr = —Axu—2VuVyx+ Vyxp, inw,
div v = Vx-u, in w,
g—fl —mn = 0, on Jw.

Let us denote by f = —Axu—2VuVx+Vxp and h = Vx-u. By the induction assumption,
we deduce that the (f, h) belongs to H™(w)x H™*1(w). By application of Proposition 2.12
with k& = m, we obtain that (v, 7) belongs to H™"2(w) x H™*(w). Since y =1 on @, we
obtain the desired result. O

We now study the regularity near the boundary of the domain. Proposition 6.4
states regularity result in the restriction to € of a neighborhood of any point x; € Fé-”, for
1=4,...,N.

Proposition 6.4. Let m € N*, R); > 0,1 <75 <N and z; € F;” We assume that I'; is
of class C™' if m > 1 and Lipschitz otherwise. Let 1p,g € Hfé(ﬁﬁ) and assume that q
satisfies (6.2).

Then, there exists R > 0 such that the solution (u,p) of system (6.1) belongs to
H™Y(Bg(z;) N Q) x H™(Bgr(x;) N Q). Furthermore, if we assume that ¢ < Ry, there
ezists a constant C(Rpr) > 0 such that

[l zm+1 (Br(ene) T 1Pl ™ (BR(2)n0) < C(RM)IllrogHH_%(m)-

The proof of Proposition 6.4 relies on classical argument and is similar to the
proof of Proposition 6.3.

Then, we deduce from Proposition 6.4 local Holder regularity on (u,p) solution
of system (6.1) near the boundary I';, as long as we stay away from the junction between
two different boundary conditions.

Corollary 6.5. Let 1 < j < N and xj € F;'.”. We assume that I'; is of class C>l. Let
1,9 € Hié(aﬁ) and assume that q satisfies (6.2).

Then, there exists R > 0 and 0 < 8 < 1 such that the solution (u,p) of sys-
tem (6.1) belongs to CYP(Bgr(z;) N Q) x C¥P(Br(x;) N Q) for allj=1,...,N.
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Proof of Corollary 6.5. Let 1 < 57 < N. Thanks to Proposition 6.4, there exists R; > 0

such that (u,p) € H*(Bg,(z;)NQ) x H*(Bg, (;)N$). Thanks to Proposition 6.3, we know
N

that there exists a connected open set Q C € such that U (BRJ, (xj) N Q) c Qand (u,p) €
j=1

H3(Q)) x H?(Q). Then, since for all m € N such that 2(m — 1) < d < 2m, there exists

0 < A < 1such thatf]m(fl) < COM€Q) (see [1]), we deduce that there exits 0 < B < 1 such
that H2(Q) c C%#(Q), which implies that (u,p) € CI’B(BR(:C]‘) NQ) x Co’ﬁ(BR(a:j) nQ)
for all j =1,..., N, with R = minj<j<y R;. O

Proposition 6.6 states regularity result in the restriction to §2 of a neighborhood
of any point zo € T

Proposition 6.6. Let m € N and xo € T*. We assume that Ty is of class C™' if m > 1
and Lipschitz otherwise. Let 1p,g € Hm—%(asz) and assume that q satisfies (6.2).

Then, there exists R > 0 such that the solution (u,p) of system (6.1) belongs to
H™ Y (Bg(x9) N Q) x H™(Br(z0) N§Y). Furthermore, there exists a constant C(Ry;) > 0
such that

/| frmt1(Br(wo)ne) + 1Pl Hm (BR(20)n0) < C(RM)leogHHmf%(am‘

6.3 Unique continuation estimate

In this section, we state some unique continuation estimates for the Stokes system
which will be useful in the next subsection to prove the Lipschitz stability estimate. They
are obtained as corollaries of unique continuation estimates proved in Chapter 3.

To transmit information from a part of the boundary I' C I'y to a relatively
compact open @ set included in 2, we use Proposition 3.22. Note that in Proposition 3.22,
regularity is needed both on the solution of the Stokes system (3.1) and on the open set.
This is the reason why we assume that I' does not intersect I'; and Ty, in Proposition 6.7.

Proposition 6.7. Assume that I'g is of class C*°. Let Ry; > 0, My >0, I' C T’y be a non
empty open subset of the boundary of 1 such that (f N E) U (f N fout) =0 and o C Q be

a relatively compact open set. Let 1p,g € H%(aﬁ) be such that HlpogHH < M and

3(09)
assume that q satisfies (6.2) and ¢ < Ryy.

Then, there exist constants C(Rpr, M1) > 0, 0 < § < 1 such that for all (u,p)
solution of system (6.1), the following inequality is satisfied:
1)
LQ(D)

(6.7)

%
on

op
on

|l 1y + 1Pl @y < C(Rar, M) <HUHL2(F) +pllz2ry + H 2(r) ’
L2(r

Proof of Proposition 6.7. Thanks to local regularity results stated in Subsection 6.2.2, we
know that there exists a connected open set Q C € of class C° such that I' € 9Q, & C Q
and such that the solution (u,p) of (6.1) belongs to H3(Q) x H'(Q). Moreover, there
exists a constant C(Rps, Mp) > 0 such that:

lull sy + 12l g2y < C(Rar, M), (6.8)
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We apply Proposition 3.22: it allows us to transmit information from I' to @. Then, there
exists ¢ > 0 and C' > 0 such that, for all € > 0,

1wl @y + 1Pl @)

C

< (bl + ol + | 2
< HY(T) PllHY(I') on

> +é (HuHHl(Q) + ||pHH1(§2)) :
(6.9)

0
=
2y lon

[N

L*(T)

Note that it is the H' norms of v and p on I" which appear in the first term in the right
hand-side of (6.9). In order to replace them with the L? norms of u and p on I, we use
an interpolation inequality: there exists ¢ > 0 such that:

wlro

1 1
lallsey + Iolney < e (Nl + Dol 1y ).

o3
Let € > 0. If we write

1 2 1 3 /1 3
ooyl 35, = (euuum) (e lully3,0)

and
2
3

Lo ! S
Ipl ey 1 5, = (Enpum) (e bl 3 )

according to Young inequality and to the trace injection H2(Q) < H 3 (T"), we obtain:

Al =

1
fallsey + oty < < (€ (lallgsg + ) + 3 Qe + Ioliea) ) - (6.10)

Combining inequalities (6.9), and (6.10) with € and € suitably chosen, we obtain that there
exists s > 0 and C > 0 such that, for all ¢ > 0:

1wl 71 @)y + Pl @)

C ou Op
<= + + {5 = + e 5 + 5 )
<< (HUHL2(F) Il 22y ‘871 o ‘871 LQ@)) € <HUHH3(Q) HPHH2(Q)>
(6.11)
We conclude by using Lemma 3.17 and inequality (6.8). O]

Then, Lemma 6.8 allows to transmit information inside the domain €2, from a
relatively compact open set include in 2 to another.

Lemma 6.8. [Three balls inequality] Let p > 0 and q € R%. There exist C > 0, a > 0
such that for all function (u,p) € H'(Bs,(q)) x H'(Bs,(q)) solution of

{—Au+Vp = 0, (6.12)

div u = 0,

in Bg,(q) the following inequality is satisfied:

[l mr1.(Bs,(0)) + 1Pl 22 (B (0))

< C (lulli (s, + 1PNz, (el oy + 1Pl 2@y) - (613)
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3p) — a(Z
with o = w and with g(r) = e*)\ﬂ} for X large enough.
9(5) —9(3p)

In the following, in order to refer to this inequality, we will say that the three
balls inequality associated to q and p is satisfied, with the associated constants C' > 0 and
a > 0.

Remark 6.9. Lemma 6.8 is the counterpart, in the case of the Stokes system, of the
so-called three balls inequality for the Laplacian. We refer to [20] or [57] for a three
balls inequality for the Laplacian. Note that in [58], C.-H. Lin, G. Uhlmann and J.-N.
Wang have obtained an optimal three balls inequality for the Stokes system involving only
the wvelocity in the L? norm. From this inequality, they derive an upper bound on the
vanishing order of any non trivial solution u to the Stokes system.

The ideas of the proof are the same as those developed in the proofs of Proposi-
tion 3.19 and Lemma 3.26. Nevertheless, we write the proof of Lemma 6.8 for the sake of
completeness.

Proof of Lemma 6.8. Let us remember that, for 0 < r < 1/, Ay(r,r’) is defined in Nota-

tion 3.25. We apply Lemma 3.26 with ry = £, 70 = £, r3 = 3p, 1y = %p and 5 = 4p.

We get the existence of C' >0, ¢1 = g(§) — g(3p) > 0 and ¢z = g(3p) — g(%p) > 0 and
h1 > 0, such that for all h € (0, hy) and for all functions (u,p) € H'(Bs,(q)) x H'(Bs,(q))

solution of (6.12), we have

lull i1 a, (2 30)) + IPIEL 4,2 30)

< C (MUl sy @n + Iell s ) + " Ul sy + el s1,0)) -
(6.14)

Then, Cacciopoli inequality (see Lemma 3.30) allows to get rid of the L? norm of Vp:
there exists C' > 0 (which depends on p) such that

IVPli2(sy @) < Cllpllz2es,@) and  [1VPlz2(s,,@) < Clplc2ss,0)- (6.15)

In addition, the following inequality is trivially satisfied:

”uHHl(Bg(q)) + ||pHL2(B§(q))
<C <€cl/h(\|uHH1(Bp(q)) +pll 28, 0) + € lull i1 By, a)) + \\p|!L2(38p(q)))) . (6.16)
Then, combining inequalities (6.14), (6.15) and (6.16), we obtain:
1l (B (a)) + 1Pl 22(Bs, (a))
<C (eq/h(HUHHl(BP(q)) +pll 28, (0) + € lull i1 (s, a)) + HPHm(Bsp(q)))) . (6.17)

Note that for h > hy, inequality (6.17) remains true by the continuous injection
H'(Bs,(q)) = H'(Bs,(q)). We conclude by using Lemma 3.17. O

We are going to apply Lemma 6.8 to a sequence of balls with decreasing radius.
To this aim, we need to know the behavior of the constants when we pass from a ball to
another.
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6.3. Unique continuation estimate

Lemma 6.10. Let p > 0, (g,q) € R? x RY, and u € (0,1). We denote by p = up. We
assume that the three balls inequality (6.13) associated to g and p holds for some constants
C>0anda>0.

Then, for all functions (u,p) € H'(Bs,(q)) x H'(Bs,(q)) solution of (6.12) in
Bs,(q), the following inequality is satisfied:
el (s, 00y + Pl 2203, 02
~ a l-a
< C (lull (s, + 1PNz, (el ooy + 1Pl 2py) (618)

where C = % > 0. In other words, the three balls inequality associated to q, p is satisfied

with the associated constants % >0 and a > 0.

Proof of Lemma 6.10. This lemma is inspired from [20] where L. Bourgeois and J. Dardé
are concerned with the operator P, = —A — k, with k£ € R, and use similar techniques.

Let m € N*. By performing the change of variables

Bmﬁ(@) - Bmp(Q)7

we get:

/ () ? + Vu(z) Pda = pf / (g + ulx — D) + [Vulg + plz — ) d.
Bmp(‘])

Bmﬁ(ﬁ)
Let us denote by u(x) = u(q + p(z — q)) and p(x) = up(q + p(x — q)). Noticing that
Vi(z) = pVu(g + p(z — 7)), we get:

1
/ (@) + [Vu(a) 2de = / fa(z) [Pz + — | Va(z) Pde.
Bimp(q) Bz (@) H

Moreover, since

/ ip(e)Pde = w2 / ip(a) Pde,
Bmp(q) Bs(Q)

and since 0 < p < 1, we obtain:

é _ —
I <||u||H1(Bmﬁ@) + ”p||L2(Bmﬁ@))>
< [l Bop()) + 1Pl 2By (@)
29 (11— D
< p? (HUHHl(Bmﬁ(ﬁ)) + ”PHLQ(BM@”) ‘
Observe that (u,p) is solution in Bg;(q) of system (6.12):
—AU(T) + Vp(Z) = p? (—Au(z) + Vp(z)) = 0,
for T € Bgs(q) and where z = g + (T — @) € Bs,(q).
Thus, (@, p) satisfies (6.13) for C' > 0 and a > 0. We deduce that:

d_ _ _
el Bspta) + WP 25000 < 13" (I3 3y + 1B 22805600 )
d l-o
2

< 127 (Il iy + 1Pl 2pan) - (Il Boy @) + 171 2(5ean)

C o 1-
< - (Ul @, @) + 1212,@) (Il eptan + 1Pl
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6.4 Lipschitz stability estimate

In this section, we state and prove the Lipschitz stability estimate of Theo-
rem 6.11.

Theorem 6.11. Assume that Ty is of class C* and T; is of class C*' fori=1,...,N. Let
m >0, Ryy >0, My >0, ' CTy be a non empty open subset of the boundary of € such
that (f N E) U (f N fout) =0 and let g € H> (T'o) be non identically zero on 'y and such
that HgHH%(FO) < M;. We assume that g, satisfies (6.2) with q; = qF be such that ¢¥ < Ry
fori=1,...,N and k = 1,2. Let us denote by (uy,px) the solution of (6.1) associated
to q = q* for k=1,2. We assume that there exists x; € I‘;” such that |ug(z;)| > m, for all
j=1,...,N.

Then, there exists C(Rpr, My, N, m) > 0 such that

lg" = @l oo (Tyue)

Op1  Op
< O(Rag, My, N.m) (Hm — wsll g2y + o1 — all ey + ] O _ o

) . (6.19)
L2(T)

Remark 6.12. Since g is not identically zero on Iy, Corollary 3.2 ensures that, for all
Jj=1,...,N, there ewists x; € F;-” such that up(z;) # 0. We notice however that the
constant involved in the estimate (6.19) depends on ug through the constant m. Finding a
uniform lower bound for a solution u of system (6.1) remains an open question.

Let us state two preliminary results which will be very useful in the proof of
Theorem 6.11.

Lemma 6.13. Let A € R, u € R* and (Bi)ren € RN. If, for all k € N*, we have

By < M,fl (Be_1)® A, (6.20)

then .
k 1k
Br < EBS Alm,
where 1 = Z?;i jak=1-7,

This lemma is proved in [20]. For the sake of completeness, we write it.

Proof of Lemma 6.13. We rewrite inequality (6.20) under the form:

where ¢ = Zf;ll jak=1-7, O
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Lemma 6.14. Let A, B, C1 and D be positive numbers and 0 < o < 1. Assume that
D < C1A*B'™.

Then, for all e >0
D<SA+eB,
€

1
where ¢ = Cf and s = 2.

cl/e
€

Proof of Lemma 6.14. Let ¢ > 0. We rewrite C;AB!'~% = < A> €*B'~%. Then it

is sufficient to apply Young inequality:
1/a

D < aCl A+ (1 —-a)eB.
€

Since 0 < a < 1, the desired inequality follows. O
We are now able to prove Theorem 6.11.

Proof of Theorem 6.11. We follow the approach developed in [74] in the case of the Laplace
equation.

We consider:

Up — U2 pP1— P2
(w,w):( e = — 2). (6.21)
Zj:l ‘Qj - Qj| Zj:l ’qj' - CIJ"

According to Proposition 6.2, (w,n) belongs to Vi, x L?(Q). Since for k = 1,2, ¢* is
piecewise constant, (w,7) is solution of:

([ —Aw+Vr = 0, in €,
div w = 0, in €,
w = 0, on I'y,
%’Z —Tn = 0, on I'y, (6.22)
o | (¢> —q")
on — T Hqw = N 1 o U2, on Lout-
L Zj:l ’qj- - Qj‘

Observe that if we do not assume that ¢ is piecewise constant, we get additional terms
which depend on the derivative of ¢ in system (6.22).

Let 1 < i < N and x; € I''™ be such that |uz(z;)] > m. Let us give an idea
of how information goes from I' to a neighborhood V; of x;. Thanks to Proposition 6.7,
information goes from I' to a relatively compact open set By included in §2. Then, we
use a sequence of balls (By), <y With decreasing radius to approach the boundary near x;,
taking into account Lemma 6.10. Finally, we use the boundary condition on I'; and the
local Holder regularity of the solution on V;. We refer to Figure 6.1 for an illustration.

Step 1 : Since the open set Q satisfies the cone property, there exists & € R%,
&i| = 1 and Ry > 0 such that the cone C = {x € R?/(z—x;)-& > |z —;| cos  and |z —x;] <
Ry} is included in Q.
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r

L

N
X

Figure 6.1: Figure illustrating how informations spread in the proof of Theorem 6.11.

We are going to construct a sequence of balls (B, (Gik)),en With decreasing
radius and whose center is converging through x;.

For this sequence of balls, we will prove that there exists 0 < a < 1,0 < u < 1
and C' > 0 such that for all k£ € N and for all € > 0, the following estimate is satisfied:

lwll e (B, (cix)) + 17l L2(B,, (€ x))

1
ea%IOg(Mk_l)

oF
(Il By o + ITlz28,0 o0 ) +Ce™ (Iwll sy + 17l 2y

€

where O C Q is an open set such that I' C 9Q; and C C €; and such that (w,m) €
Hs(Qz) X HQ(QZ) .
We consider

C'={xeRY(x —z;) & > |z — xi|cos @ et |[x — z;| < Ro},

with
0 = arcsin(tsin 6). (6.24)

The parameter ¢ belongs to (0,1) and will be specified later on. Note that we have
C' c C C Q. We denote by (o = z; + %&, do = |Gio — =i| = % and pp = dpsinf’. Let
k € N*. We define the sequence of balls by induction:

Gikr1 = @i + |G — il dirr = |Giprr — Tl,  pry1 = diggrsin(@’),

with
1—sin®’ 1—pu

= ———— <=sinf = ——.

1+ siné S 14+ p
We refer to Figure 6.2 for an illustration of this construction. This construction implies
that dg+1 = pdy and pgr1 = ppk. We choose the parameter ¢ involved in (6.24) such that
Bgy, (Gii) € C C Q for all k € N, that is to say, using (6.24), 8p;, = 8dj,sin ¢’ < sin0dy, <

1
t<i

I (6.25)
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Figure 6.2: Figure illustrating the construction of the sequence of balls with decreasing
radius and whose center is approaching x;.

Next, we apply Lemma 6.8 with p = pg and ¢ = (p: there exists C > 0 and o > 0
such that

1wl 51 (Bag (o)) T 171|228y (o))
l—«

< O (0l o) + Iz c00) - (10001 o) + 17228 co0)

Taking into account Lemma 6.10, since py_1 = p*~1po, it follows that, for all k € N*:

lwll#1(Bsy,, Con-1) FITNL2(Bs,, , (Con-))

11—«

C «
< (IIW|\H1(BPk,1(<i,k,1)) + IIWIILz(B%,l(ci,H))) (||w||H1<Bs%,1(ci,k71)> + ||7T||L2(Bs%,1<ci,k71>>>
(6.26)

By construction, we have:

Bﬂk (Cl,k) C B3Pk—1 (Ci,k—l)- (6'27)

Indeed, we have (;p — r—1 = p(dp — dr—1)& = kg (o — pr—1)& = (1 — ) pr—1&
and using (6.24), we obtain (;; — (i x—1 = —p(1 + p)pr—1&. Then, if x € By, ((ix), we
have:

|z — Gip—1| < |z = Gl + 1Gie—1 — Gl < o+ (1 + p)pr—1 < 3pp—1.

By combining (6.26) and (6.27) we deduce that there exists C' > 0 and 0 < o < 1 such
that for all £ € N*, we have:

lwlla(B,, i) + I7llL2(8,, 0

o 11—«
(HwHHl(Bpk_l(Ci,k—l)) + ||7T||L2(Bpk_1(4i,k—1))> (”wIlHl(BSPk—l(Civk_l)) + ||W||L2(38pk_1(fi‘k—l))) )
(6.28)

<
Nkfl

Let Q; C Q be an open set such that T' ¢ 9Q;, C C €; and such that (w,7) € H3(Q;) x
H?(;). Note that such an open set exists thanks to local regularity results stated in
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Chapter 6. A Lipschitz stability estimate for the stationary Stokes system

Subsection 6.2.2. We have, for all k € N*:

lwll (s, (cinor)) T 1T 2By, conor)) < Nwlgsa,) + 17l g2,

Thus, we can rewrite inequality (6.28) as:

lwllz1(s,, n)) + 17228, €0

C «
< mr (lollce, o + Il @) (Rl +imlme,)

11—«

We now apply Lemma 6.13 with 8, = HwHHl(B,,k(Q,k)) + HWHLZ(B%(CUC)) and A —
C (HUJHH3(Q2.) + H?THHQ@)), to obtain:

lwll (s, (cix)) + 1728, €x))
1—ak

1 ak
< o (Wl + 1le@a@n) (€ (Ilma +Ilmea))

where + = 25;11 ja*=17J. Note that « < (k — 1) (Zf;g ozj) < % To summarize, the

following inequality is satisfied:

lwll (s, cix)) + ITlL2(B,, €x))
k

1 [e% 170416
< e (Il coon +Imlizmgcon)  (CUR @y + I7le,))

,um
Let € > 0. By Lemma 6.14 with A = HwHHl(BpO(Ci,O))—i_”71—HL2(B;>0(C1',0))7 B = C(H’LUHHg(Qi)—i-
__1 _ o
||7T“H2(§2i))7 C1= p= and D = |’wHH1(BPk(§i,k)) + ||7T‘|L2(Bpk(<i,k))’ we obtain:

lwll (s, ) + 17228, 0

Ck s
< % (Il By .0 + 172250600 ) + O™ (Il sy + 17l a2ay)

1—ak

1/ak
with s = a* and L = (kl_l) . Note that s > aF implies, for 0 < € < 1 that:
Ml—a

lwll 1By, (cin)) + 17228, €0)

1
ea%bg<uk_1)

ak
< T (Il s o0 + 17l 25 00 ) + O (Il msay + Il -

Let us remark that the previous inequality is clearly satisfied for € > 1 by continuity of
the injection H(%;) < HY(B,,({;x)). Thus, we obtain inequality (6.23).

Step 2 : Taking into account local Holder regularity of the solution and inequal-
ity (6.23), and then optimizing the resulting inequality, we will prove the desired Lipschitz
stability estimate (6.19).

Let us recall that thanks to Corollary 6.5, there exists R > 0 and 0 < 8 < 1 such
that (w,7) € CY?(Bg(z;) N Q) x COP(Br(z;) N Q) foralli =1,...,N.

150



6.4. Lipschitz stability estimate

Let 0 < € < min(R,1) = €. If di + p. < €, that is to say pu*(do + po) < €, we
have B,, (¢;x) C Be(z;). Let ko = ko(€’) be the smallest & which satisfies this inequality.

We have:
log((do + po)/€’) log((do + po)/€’)

log (1/p) log (1/11)
Since (w, ) is solution of system (6.22), we obtain, using the boundary condition on I';:

< kg <

+1. (6.29)

4} — &}

=N 1 2 ()| +lai ||w (@) < [Vw(a)|+ (@) |+ Raw ()]
Zj:l |C.7j Qj|

ow
uate)| < | G0
(6.30)
Let y; € By, (Gik,). Using the Holder regularity of w, Vw and m on By, (Gik,) C
B (x;) C Bgr(x;), we have:
4 — 4]
N
Zj:l ‘qjl - q]2’

Moreover, since |uz(z;)| > m, we obtain that, for all y in By, (G k),

Juz ()| < [Vw(ya)| + 7 (yi)] + Rarlw(yi)| + Clzs — il .

|4} — 4|
N
Ej:l |q]1 - q2|
Let us denote by wy the volume of the unit ball in R%. By integrating in L? norm the
previous inequality in By, (Ciko)s We obtain:

m < [Vw(yi)| + |7 (yi)| + Ralw(ys)| + C”.

|2, — 4] C(m, Rar) ( 8
< [Jwll + || +Ce”.
YR | 1 (Boyy (¢10)) L2(Byy, (Giko) )

The previous inequality together with (6.23) yields:

_c ] 1
g} — &7 < C(m, Ryy) ee™ Og(u’“(’”
N = d
Zj:l |qjl - %2’ P €

C m7RM ok
+ %6 ’ <||wHH3(Qi) + H7T||H2(Qi)) + Ce/'B.

lwll (B, (¢i0)) T HFHLQ(B/JO(CLO))>

Py
By summing up for ¢ =1, ..., N, we obtain:
_¢c ] 1
| < C(m, Ry, N) e Og(uk0’1> i\[: ol
< 7 c Wl (5, (o) T 1712208, (Gi0))
Pie i=1
C(m, RM,N) k
+ M @ (o + Il gy ) + N,

2
Pk

where ) = Ufil Q;. Moreover, pfo=1(dy + po) > € and py, = u*p imply that pg, >

1 do’jﬁ’po e, Tt follows:
LIOg(ﬁ
C(m, Ry, N) e~ \uko
1< S — 3 (Il sy o + 172,000
€2 i=1
eo‘ko 8
+mwhmﬁWﬂm@+CW»<,d+a>-@$)
€2
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Chapter 6. A Lipschitz stability estimate for the stationary Stokes system

Let us denote by
E = (ol sy + Il + CV) ) - (6.32)
We simplify the last term in the right hand-side in (6.31) by choosing € > 0 such that

oo . .
— = €8, Since a0 < 1, we obtain, for all ¢ small enough
€2

€

ea%olog(ﬂko%l) N B
e 2 (1l oy + Il o) +28¢7 (633)

=1

1< C(m, Ry, N)

Since a%o = ekolog(1/a) "ye obtain, using (6.29):

/
1 _ 1%@/@(%“) 1 (do+po\™
ako S € o« ¢ ’

log(1/a)
log(1/p)

Furthermore, since uk;‘l < doeﬂ by definition of kg, we have

1 do + po
lOg (/_Lko_1> < lOg ( o ) .
Then,

Llog(%)
5 NET) i (tos( iy ) s )

JBrdjaro  ©

where vy =

N
- eé(dojpo) 0(clog<dojpo>+(ﬁ+d) log(%,)) < ee,%olog(},)‘ (6.34)
To summarize, for v > vy and for 0 < € < ¢, we obtain from (6.33) and (6.34):
N
1 S C(m7 RMvN) (eC/e’y Z (HwHHl(Bpo(Ci,O)) + ||7THL2(BP0(<¢,0))) + EE/B) :
i=1

By denoting % = €7, it can be rewritten for all s > sy = Ei, as:
0

os 1 B/
1 < O(m. Ryr. N) ( (Follirtcon + Il2iacon) + 2 () )

By applying Proposition 6.7, there exist C'(Mj, m, Ryr, N) > 0 and 0 < § < 1 such that

for all s > sp:
B/
1
> ()
L2(I) §

(6.35)
Note that the previous inequality remains true for 0 < s < sg, eventually by increasing
the constant C'(N) involved in (6.32).

s ow
1< OO m By N) <||wHL2<F>+|rvr||L2(F)+Ha

Han

We now look for the lower bound of this inequality with respect to s. We denote

) (6.36)
L2(I)

by

ow
A= (\rwum) thlen +[ 50 L+
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6.4. Lipschitz stability estimate

~ 1 B/ ~
and f(s) = e“A+dE <) , with d > 1. Let us study the function f in R%. We have:
s

{ lims—o f(s) = +oo,

limg 00 f(8) = +00.

So since f is continuous on R, f reaches its minimum at a point sy > 0. At this point,

EdB e—cso Ed Ed

[(s0) =0 A= 567’ thus f(sg) = —’674-7_
B8 B B8

€Y gov Tt Y o7 1 Sg

Hence, (6.35) leads to:

EdC(My,m, Ry, N
| < B LI T ) (6+1>, (6.37)
5 cy
where \ = é ifsp>land A=1+ é otherwise. But:
Y 0
l _ C’Z sogHeCSO < CY 6(§+1+c)so7
A Edp EdpB
which can be written as follows:
1 g +1+c

<
e
for all d large enough. Taking into account (6.37) leads to:
EdC(My, m, Ry, N)
1< LM
Ed
ln (?f:)

Thanks to local regularity stated in Subsection 6.2.2, we know that there exits a constant
C(Mji, Ryr) > 0 such that:

ol ga gy + 17l g2y < CMi, Rag),

which, remembering the definition (6.32), leads to E < C(My, Ry, N). Thus, by studying

the variation of the function f,(z) = W on (y,+00), for y = ng\ (see the end of the
Y

proof of Theorem 4.16 for more details about it), we obtain the existence of two positive
constants C(My, m, Ry, N) and Cy(My, Ry, N) such that

C(Mlama RMaN)

< -
(1n (205522) )

Remembering the definition (6.36) of A, the previous inequality is equivalent to

ow

om
ol + el + | o

on

> C(M17m7 RMvN)

L2(T) ‘ L2(T)
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Chapter 6. A Lipschitz stability estimate for the stationary Stokes system

By replacing (w, 7) by (6.21), we obtain:

N
Z qJ_qJ

Oour  Ous Op1  Op2
< C(m, Ry, My, N - - gh gtz on_ op2
< C(m, Ry, My, N) <||U1 uz|z2(ry + lp1 — pallL2ry + ' on " on | par) ' o o

. . 8u1 6u2
which concludes the proof of Theorem 6.11, since o = (p1 —p2)nonl. O
n n

6.5 Conclusion

We have proved a Lipschitz stability estimate for the inverse problem of identi-
fying a Robin coefficient on some non accessible part of the boundary from measurements
available on another part of the boundary, for (u,p) solution of the stationary Stokes
system with mixed Dirichlet, Neumann and Robin boundary conditions and under the a
priori assumption that the Robin coefficient is piecewise constant. It seems difficult to
extend this stability estimate to the case of the non stationary problem as we did in Chap-
ter 5 because, due to the mixed boundary conditions, we do not have global regularity on
the solution of system (6.1).

One may wonder if the stability estimate presented in this chapter still stands
when we replace the Robin boundary condition on Ty, 2 B pn+qu = 0 by the boundary
condition used by A. Quarteroni and A. Veneziani in [69], namely 2% g —pn+R(u-n)n = 0.
In fact, we are able to perform the same reasoning as in the proof of Theorem 6.11 above
and obtain a Lipschitz stability estimate provided that there exists i € {1,..., N} and
z; € TP such that u;(x;) - n(x;) # 0. Note that the unique continuation theorem of C.
Fabre and G. Lebeau (see Theorem 3.1) does not allow us to obtain the existence of such
an x;. The case of dissipative boundary condition will be discussed in Chapter 7.

E. Sincich solves a similar problem for the Laplace equation in [74]. She proved
in addition that the constant involved in the Lipschitz stability estimate behaves expo-
nentially with respect to the number N of portions considered. It would be interesting to
see if we can generalize this result to our problem. This will be done in future research.
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7.1. Inverse problem for the Stokes system with dissipative boundary conditions

In this Chapter, we come back to the resolution of the initial problem introduced
in Chapter 1. We investigate, both theoretically and numerically, the inverse problem of
identifying resistances defined on some non accessible part of the boundary from mea-
surements available on another part of the boundary. This chapter is divided into two
sections: the first one is dedicated to the theoretical resolution of the inverse problem for
the Stokes system with dissipative boundary conditions and the second one to the numer-
ical resolution of the initial inverse problem. This last chapter leads to new perspectives
of work.

7.1 Inverse problem for the Stokes system with dissipative
boundary conditions

7.1.1 Introduction

Let © C R?, with d = 2,3, be a Lipschitz bounded connected open set such
that 82 = T, U To U (Ufil Fi>.

We assume that I'; is contained in an hyperplane of R? and meets I'; at angle 5
and that I'; NT; = @ for ¢ # j, (i,j) € {0,..., N}. We refer to Figure 7.1 for an example
of such an open set in dimension 2.

Let us denote by I'gyt = Uf;l I'; and n the exterior to 2. We consider the
following Stokes system:

us — Au+ Vp = 0, in (0,7) x Q,
div u = 0, in (0,7) x £,
u = O, on (O,T) X Fl,
g% —pn = —P()Tl, on (O,T) X FO, (71)
%—anrRi(friwn)n = 0, on(0,T)xTy fori=1,...,N,
’LL(O) = uo n Q’

with R = (R;)1<i<n € (Ry)Y.

System (7.1) is similar to system (5.1) except that we have replaced the Robin
boundary conditions on Iy, % —pn + qu = 0, by dissipative boundary conditions,

g—g —pn+ R; (sz U - n> =0,onI; fori=1,...,N. The other difference lies on the fact

that homogeneous Dirichlet boundary conditions on one part of the boundary have been
added.

The aim of this chapter is to discuss the uniqueness and stability properties
for the identification problem of the resistances R = (R;)1<i<n from measurements avail-
able on I" C T’y for (u,p) solution of system (7.1). New difficulties occur with dissipative
boundary conditions.

Let us explain the structure of this section. In Subsection 7.1.2, we present
the main differences which arise from imposing the dissipative boundary conditions and
propose new perspectives of work. Finally, in Subsection 7.1.3, we prove a Lipschitz
stability estimate in a particular case, when N = 1.

We recall that Vi, and Hy, are defined in Chapter 2 by (2.3) and (2.4).
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Chapter 7. Conclusions and perspectives

Figure 7.1: Example of open set  C R? in consideration in Section 7.1.

7.1.2 Discussion
Identifiability result

Let us discuss the question of uniqueness. The idea is to apply the same reasoning
as in the proof of Proposition 5.8.

Let zg € Ty, r > 0 and (uy, px) be solution of system (7.1) associated to RF =
(RF)1<i<n for k= 1,2. We assume that u; = ug on B(zg,r) N T.

Let us remark that, under some regularity assumption on the data, one can prove
that (ug, pr) € (L2(0,T; H'(Q)) N H'(0,T; Hr,)) x L*(0,T; L*(2)) for k = 1,2. The proof
of this result is contained in [7|] where the same result is proved for the Navier—Stokes
system. Thus, we have enough regularity on (u, px) to apply Corollary 5.6.

We denote by v = u; — ug and @ = p; — pa. Let us notice that (v,7) is the
solution of the following problem:

( vy —Av+ V7 = 0, in(0,7)xQ,
div v = 0, in(0,7)xQ,
v = 0, on(0,7)xTIy,
) % —1n = 0, on(0,T) x Ty,
v—wn%—R}(/ ul-n>n—R$</ m-n)n = 0, on(0,7)xTIy, fori=1,...,N,
on I I
v(0) = 0 inQ.

By assumption, v = 0 and %}L —7mn = 0on (0,7)xB(xg,r)NTy. According to Corollary 5.6,
it implies that u; = us and p; = p9 in 2. Consequently, we deduce from

0

7; —pln—i—Ril(/ u1-n>n = 0, on(0,T)xTIy,
n r;

Oy —pln—i-R-Q(/ m-n)n = 0, on(0,T)xTy,
on r,

that

(R} — R?) </F U n) =0, in (0,7), (7.2)
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7.1. Inverse problem for the Stokes system with dissipative boundary conditions

for i =1,..., N. Then, we can not perform the same reasoning by contradiction as in the

proof of Proposition 5.8 because we can not deduce from fE up -n = 0 that u; = 0 and
p1 =01in (0,7) x Q. To conclude that Ri1 = R? for i € {1,..., N}, we need to know the
existence of ¢ty € (0,7) such that fFi uy(to) - m # 0. This assumption has to be added in
the hypotheses satisfied by our solution unless we are able to prove that, in some specific
case, this always holds.

Stability estimates

Let us now investigate if we can extend the stability estimates given in Chapter 4.
We start with the stationary problem:

( —Au+ Vp = 0, in ,
div u = 0, in Q,
U = 0, on I,
u —pn = —Pyn, onTy, (7.3)
9 on
u—pn—l—]ﬁ(/u-n)n = 0, only, fori=1,...,N,
3n Ty
u(0) = w in Q,

Let (uy,px) be solution of the stationary system associated to (7.3) with R; = R¥
fori=1,...,N and k = 1,2. We denote by (v,7) = (u1 — u2,p1 — p2)-

Thanks to the boundary conditions satisfied on I';, we have:

(R? — R}) </ ul-n> =R? (/ v-n)—&—av—wn, fori=1,...,N. (7.4)
Iy Iy on

Let K C T; be a non empty set. By integrating (7.4) in L? norm on K, we obtain:

/ / n 1 ||ov
ur - n v-n — || =
r; ! r; K] || On

fori=1,...,N, where |K| denotes the measure of IC in R~

1
+ —=lI7ll 22 (), (7.5)

R} — R}|
2 Kl

< |R}|

The term in front of the difference between the resistances is : this term

/ul-n
I

has to be different from zero. As for the identifiability, we need an additional assumption
on the non nullity of the flux on I';.

/’U-n
T

estimate of v over all I'; is needed.

Moreover, appears in the right hand-side of (7.5). Consequently, an

It is not possible to extend directly the stability estimates obtained in Chapters 4
and 6 for two reasons:

e due to the mixed Dirichlet and Neumann boundary conditions, we do not have local
(and thus global) regularity on (u,p) solution of the stationary system associated
to (7.1) near the corners,

e the open set () is not enough regular.
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We will thus consider modified dissipative boundary conditions for which the solution is
more regular.

Let 7 = (715 ..., Ta—1) be d — 1 vectors such that (n,7) is an orthogonal basis

of R%.
Let us introduce the following Stokes system:
—Au+ Vp = 0, in Q,
div u = 0, in €,
U = 0, on I'y,

0
au —pn) -n = —Fy, onTy,

0
<u—pn+Ri</u'n>n>~n = 0, on Iy, fori=1,... N,
on T,

(7.6)
Let us state this regularity result:
Proposition 7.1. Let Ry > 0, (Ri)i<i<n € (R+)N and Py be a constant. Then, sys-
tem (7.6) admits a unique solution (u,p) € H3(Q)) x H*(Q). Moreover, if R; < Ry for
alli=1,...,N, then
lull 3y + Pl 52(0) < C(Rar, Po)- (7.7)

Proof of Proposition 7.1. In a classical way, one can prove that there exists a unique weak

solution (u,p) € Vi, x L2(Q2) of system (7.6) and a constant C(Py) > 0 such that
1wl 7o) + Pl 20) < C(Fo)- (7.8)

Thanks to regularity result for the Laplacian with mixed Neumann and Dirichlet boundary
conditions in non smooth domain (see [49]), there exists a unique p € H?(f2) solution of

Ap = 0, in £,
@ = O, on Fl,
ﬁ = P07 on FOy ’
p = R,;(/u-n), on I, fori=1,... N,
r;
and a constant C'(Rps) > 0 such that
Iillnio) < ORar)| | |+ C(R). (7.10)

Note, thanks to Lemma 2.4, there exists C' > 0 such that ‘fl“z u- n‘ < Cllullp2(q). Com-
bining it with (7.8) and (7.10), we obtain

19l 2y < C(Po, Ru)- (7.11)
We denote by p = p — p. Note that (u,p) is solution of system

—Au+ Vp = —Vp, inQ,

div u = 0, in Q,
. U =0 on I'y, (7.12)

<—pn>-n = 0, onI';, fori=0,...,N,

on

U - Tk = 0, onIl;, fori=0,..., Nand k=1,...,d— 1.
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7.1. Inverse problem for the Stokes system with dissipative boundary conditions

Then, we conclude by using regularity result for system (7.12) stated in Proposition 2.22
and by using inequality (7.11). O

Thanks to the previous proposition, we have a regularity result on (u, p) solution
of system (7.6) that could enable us to obtain stability estimate by applying stability
estimates for the unique continuation properties of the Stokes system proved in Chapter 3.
Nevertheless, the domain is not enough regular, and even if we have local regularity, the
proof of such an estimate would require that I'; C " with I" of class C® because of the need

of estimating ‘ fF‘ U - n‘ Thus, if we were able to prove that the stability estimates for the

unique continuation properties of the Stokes system proved in Chapter 3 hold for Lipschitz
domain, then we would obtain a stability estimate for the resistances R = (R;)1<i<n from
measurements available on I' C I'yg. To be more precise, we have to extend to Lipschitz
domain the stability estimate of Proposition 3.21 which spreads information from the
interior of the domain up to the boundary. This is exactly what L. Bourgeois and J.
Dardé did in the case of the Laplace equation in [20]. It would be interesting to see if their
method can be extended to the case of Stokes equations. Note that the techniques used
in [20] are similar to those used in Chapter 6: they use a sequence of balls whose radius
is decreasing and whose center is approaching the boundary of the domain.

Let us now come back to the system (7.3) with standard dissipative boundary
conditions. Another natural issue concerns the extension of the Lipschitz stability estimate
of Chapter 6. Let us investigate this case.

We consider:

up — U2 P1— P2
(w,m) = ( , ) . (7.13)
YR - R2T YN IR - RY

Since for k = 1,2, R* is piecewise constant on I'py, (w,7) is solution of:

—Aw+ V7 = 0, in Q,
div w = 0, in Q,
w = 0, on I'y,
0
7’[1) — TN = 07 on FO?
P on (R2 — RY
(,;anJrR?(/won)n = Ni : : 5 </ ul-n>n, only, fori=1,...
(7.14)
Let I' C 992 be a non empty part of the boundary. We recall that we denote by
' = {x € I'/d(x,0Q\T) > 0}. (7.15)

Let z; € Fg” Using the boundary condition on I';, we obtain:

/Ul'n /wn
Fi Fi

Due to the fact that the integral in the right hand-side is carried out on the whole part I';,
it is not possible to use the local Hélder regularity and then to perform directly the same
reasoning as in the proof of Theorem 6.11. Nevertheless, minor drafting changes resulting
of this non-local term allow us to conclude in the particular case where N = 1. We refer
to Subsection 7.1.3.

|R; — Ry

+ |m(zi)| + | R?|
o IR - R2|

ow
< .
- ‘ on (i)
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Let us conclude this subsection with a new approach concerning the resolution of
our inverse problem for non stationary Stokes system which could open new perspectives
of research. Let (u,p) be solution of system (7.3). Thanks to the change of variables
in pressure introduced below in the proof of Proposition 7.1, the resistances we want to
estimate appear now in the equation through p. Indeed, (u,p) = (u,p — p) is solution to

(uw— Au+Vp = —=Vp, in(0,T)xQ,
div u = 0, in (0,7) x €,
u = 0, on (0,7) x Iy,
9u — pn = 0, on(0,T)xTy,
Sn —bn = 0, on (0,7) x Ty, fori=1,..., N,
L u(0) = U in Q,

where p is the solution of (7.9) (which depends on R). Thus, the classical “Bukhgeim and
Klibanov method” could allow us to solve the inverse problem we are interested in.

7.1.3 Stability estimates in a particular case

In the special case where N = 1, we are going to prove a Lipschitz stability
estimate. Note that one could also obtain a logarithmic stability estimate as we did in the
proof of Theorem 4.16 by using moreover the fact that fl“o uU-n= fFl u-n for u € Vp, and

the fact that « < m for 0 < b < 1 and x small enough.

Theorem 7.2. We assume that N = 1, Ty is of class C*® and T'y is of class C>'. Let
0 < R < Ry, RF € R be such that R,,, < RF < Ry for k = 1,2 and Py be a non-zero
constant. We denote by (uy,py) the solution of system (7.6) with Ry = R* for k =1,2.

Then, there exists C(Rar, R, Po) > 0 such that
L2(F0)> 7

Remark 7.3. Let Py € R*. Note that thanks to the continuity of the solution with respect
to the data, there exists C (R, Ryr, Po) > 0 such that ‘fl“o UR, n‘ > C(Ry, Rar, Po), for
all (ug,,pr,) solution of system (7.6) with R,, < R1 < Ryy.

op Op
[R! — B*| < C(Ras, B, ) (Hm —uzllz2(rg) + P2~ pall o) + \ o on

, op. D
if [lur — w2l z2rg) + [P = P2l L2(g) + H% -2

is small enough.
L2(To)

Consequently, since N = 1 and using the divergence-free, there exists
C(Rm, Rary Py) > 0 such that ‘frl UR, n‘ > C(Rp, Ry, Po), for all (ug,,pr,) solution
of system (7.6) with R, < Ry < Ryy.

Proof of Theorem 7.2. We recall that (w,7) is defined in (7.13). We resume the proof of
Theorem 6.11 and we highlight the differences.

The first step, based on a sequence of balls which approach the boundary, does
not involve the boundary conditions, thus it is still valid here. Let us now look at the
second step. Using the boundary conditions on T'y, we obtain for z; € T'%™:

/ul-n /w-n
Fl 1—‘1

+ |m(z1)| + | R?|

0
< ‘(;:(931)

: (7.16)
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7.1. Inverse problem for the Stokes system with dissipative boundary conditions

Thus, by taking into account Remark 7.3, the main difference between (7.16) and (6.30)
is, as we have noted previously, the presence of the non-local term ’ le w - n|, that we will

keep unchanged in our computations. In doing so, we resume computations from (6.30)
to (6.35), line by line, and we obtain that there exists 0 < 6 < 1 and 6 > 0 such that for

all s > 0:
9 0 >\
w s
1< C(R, R Ra) | ¢ 0l 20y + 17l z2rs + H ; H i (>
(To) (To) on L2(T) on L2(T) s
+ C(Ru) / w-nl,
Iy

We now look for the lower bound of this inequality with respect to s. We denote by

é
). (7.17)
L2(To)

and f(s) = e“A+ s% + ’frl w - n‘ Let us study the function f in R%. We have:

or

ow on
on

= (Wt + et + 5

L2(Ty) ‘

lims 0 f(s) = +o0,
lims_,00 f(8) = +00.

So since f is continuous on R, f reaches its minimum at a point sy > 0. At this point,

0 e—cs0 0 1 1
/ P— _— 3 J—
f(SO)—O@A—EW? thubf(so)—csoeﬂ—f-sg—i—/rlw-n.
Hence: C(P R R p
30 C I
where A = 0 if s > 1 and A = 1 + 0 otherwise. But:
1 C . 0+1 cso C (64+1+c)s
el < Z 0
A 030 e < 96 ,
which can be written as follows:
1 0+1+c
i S 7‘97
so — log(;z)
for A small enough. Taking into account (7.18) leads to:
C(Py, R, R
< (P, 7 M)—i—/w-n. (7.19)
log(cT\)/\ ry

Note that, by using the fact that uj is divergence-free and the homogeneous Dirichlet
boundary condition on I';, we have

/ w-n:—/ w - n,
To Iy

for k = 1,2. Thus, inequality (7.19) can be rewritten as:
C(Po, Rma RM)

log(%)*

1< A,
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Chapter 7. Conclusions and perspectives

Then, we use the fact that

— T for all x small enough.

We obtain:
< C(P()a Rma RM)

log(x)*
for A small enough. Remembering the definition (7.17) of A, the previous inequality is
equivalent to

8710 or

ol + sz + gL+ )], 2 OO B

L2(To)

By replacing (w, ) by (7.13), we obtain:

|R! — R?|
Ou;  Ous ’ Op1 Op2
< C(Rpm, Rar, P Uy — u + — + || - = —-— - = ,
(Rm, Rar, Po) (H 1= u2lz2r) + lp1 — p2llr2(ry) ‘ on " on |paqy T 119n T B0 ||
for [lur —uz||r2(ry) + |P1 = P2l £2(1g) —l—‘ % - % ’ % - % small enough,
mn n L2(F0) mn mn LQ(FO)

. . 8’LL1 8UQ

which concludes the proof of Theorem 7.2, since o on (p1 — p2)n on I'y. ]
n n

7.1.4 Comments

This section is a preliminary work on inverse problem for the Stokes system with
dissipative boundary conditions. Note that, since we have enough global regularity on
(u, p) solution of system (7.6), we can extend the stability estimate of Theorem 7.2 to the
associated non stationary Stokes system, exactly as we did in Chapter 5. Anyway, this is
not very satisfactory from the modeling perspective: on the one hand, we assume that P
does not depend on time and on the other hand, we need measurements in infinite time.

7.2 Numerical resolution of the inverse problem for the
Navier—Stokes system with dissipative boundary condi-
tions

We are interested in this section in recovering numerically some parameters (air-
flow resistance R and stiffness constant of the diaphragm k) which appear in the multi-scale
model (1.2) of the lungs introduced in Chapter 1, from measurements of the volume and
the flow at the mouth. So far, we were interested in recover theoretically the resistances
R; and now we will explore numerically the identification on the complete model (1.2).
The long-term goal is to get reliable and powerful new tools to aid medical diagnosis. This
is a preliminary work.

As a first step, we work with synthetic data: we generate numerically a flow
volume loop and volume curve: this curves will be our references curves. We want to
recover parameters that have allowed to generate our reference curves. To do so, we will
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7.2.  Numerical resolution of the inverse problem

use a genetic algorithm as an optimization algorithm to minimize the difference between
the reference curve and the curves generated numerically with random parameters settings.
For the simulation of the direct problem, we use the method described in [35] by A.
Devys, C. Grandmont, B. Grec, B. Maury and D. Yacoubi. We present this method in
Subsection 7.2.1. Then, in Subsection 7.2.2, we focus on the optimization algorithm used
to recover the parameters. Finally, we present the identification results in Subsection 7.2.3.

7.2.1 Numerical method for the direct problem

Let us explain the numerical method developed in [35].

Firstly, using the facts that P, = %:'L"—I—%:r— feS“ and St = — fFo u-n, the coupled

system (1.2) can be rewritten as a Navier—Stokes system with non standard boundary
conditions. Indeed, by setting p = p — P, in (1.2), we obtain:

(pur + p(u-V)u— pAu+Vp = 0, in (0,7) x €,
divu = 0, in (0,7) x €,

u = 0, on (0,7T) x I',

—% fg frou-n—Sazo)n on (0,T) x Iy,

u% —-pn = —R; sz‘ u- n) n, on (0,7) x I';.

This system leads, after time discretization, to a Stokes system with non dissipative bound-
ary conditions that can not be easily implemented in most FEM software, in particular
in FreeFem+-+. Indeed, the unusual boundary conditions coming from the resistances
and the mass-spring time discretization modify the standard bilinear form associated to
a Stokes problem with mixed Dirichlet-Neumann boundary conditions. The idea is to
pre-compute a set of NV + 1 solutions with Neumann boundary conditions on each I';, for
1 =1,...,N and then to define the solution as a linear combination of these solutions
and of a corrector term. This correction term solves also a Stokes problem with standard
boundary conditions, the coefficients of the linear combination being calculated so that
the solution satisfies the dissipative boundary conditions.

7.2.2 Presentation of the optimization algorithm

The optimization algorithm used is a genetic algorithm that was written by Lau-
rent Dumas in Scilab (see [36]). Genetic algorithms are global optimization algorithms
which do not need the computation of the gradient of the function cost. The principle is
directly inspired by the evolutionary theory of Darwin. The three main principles from
this theory that are used are:

- natural selection,

- genetic mutation,

- genetic recombination (chromosomal crossovers).

Let Npqr € N* be the number of elements in our population and p € N* be the number of
parameters to estimate. Let us consider a function f : RP — R which we want to minimize.
We consider an initial population consisting of Np,, elements {X1,..., Xn ,, } randomly
selected in a bounded set of RP in which we find reasonable to seek the parameters. We
evaluate f exactly or in an approximated way (using interpolation) at each point X; ,
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Figure 7.2: Each individual is represented by a portion proportional to its adaptation to
the problem.

the number of exact evaluation being one parameter of the algorithm. We assign to each
individual X;, for ¢ = 1,..., Np4r, a score between 1 and N4, inversely proportional to the
value of the function at this point. In other words, the higher the score is, the smallest f
at this point is. If the score of an individual is large, we will say that the individual is well
suited to the problem. We carry a selection within this population: for each individual,
the probability of being selected is proportional to its adaptation to the problem. One can
visualize the principle as a roullette on which each individual is represented by a portion
proportional to its adaptation. We refer to Figure 7.2 for an example of such a roulette
with a population consisting of 8 elements. For each selected individual, principles of
crossover and mutation are applied successively. The principle of mutation is to replace
a member of the population by a new one randomly chosen in a neighborhood of that
member. By this way, we obtain a new population corresponding to the next generation
and we start again with this new population. After a certain number of iterations, the
algorithm stops and gives the setting that minimizes f.

Let us say a few words of the advantages of genetic algorithms. First of all, it
is very easy to implement numerically since it does not require to compute the gradient.
Moreover, the algorithm is easily parallelizable because it consists in several evaluations
of a function. In addition, if the set wherein parameters are sought is sufficiently large,
the algorithm will not converge towards local extrema. Note however that there is no
theoretical results concerning convergence. Moreover, since the initial population is gen-
erated randomly, computations have to be launched several times to get a mean value of
the optimum.

7.2.3 Presentation of results

We numerically solve the direct problem on a domain consisting of a single gen-
eration. We refer to Figure 7.3 for an illustration of the domain. We used a triangulation
composed of Nyertices = 38307 and Npyiangles = 75512.
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7.2.  Numerical resolution of the inverse problem

Figure 7.3: Domain 2.

In the sequel, we take the physiological data proposed in [35].

- m = 0,3 kg, total mass of the lung,

- S =0,011 m?, surface of the moving box,

- £ =3,32.10° N - m~°, the lung elastance,

- ko= FE x §2=140,172 N - m™!, the stiffness of the spring,

- R; =1,33.10° Pa - s-m™3, the resistance at the outlet T';.
We will play mainly on two parameters of the genetic algorithm:

Npar = number of individuals in the population at each generation,
Nezaet = number of allowed exact evaluations.

Thereafter, we will refer to the parameters we want to recover as reference param-
eters and to the parameters given by the optimization algorithm as obtained parameter.
We test a number of different options. In each case, we compare the results obtained by
minimizing the volume curve and by minimizing the flow-volume loop. In the first case,
we minimize the difference between the reference volume curve and those generate numer-
ically by the optimization algorithm, in L2 norm on (0,T). In the second case, we cannot
proceed in the same way as previously because the value on the abscissa (namely, the
volume at a time t) may be different. That is why we interpolate, using spline functions,
the curve obtained numerically, in the points where we know the value of the reference
curve.

We search the stiffness constant in the interval [30, 60] and the resistances in the
interval [110000, 140000] and the number of generations considered in the algorithm before
it stops is equal to 20.

e Estimation of the stiffness constant

We fix:
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Npar =38,
Nemact = 50.

We refer to the following tabular for the results obtained in each case.

Volume curve || Flow-volume loop

parameter reference 40.172 40.172

obtained parameter 40.175608 40.140012

e Estimation of one resistance

We fix:

Npar = 87
Nexact = 50.

We refer to the following tabular for the results obtained in each case.

Volume curve || Flow-volume loop

obtained parameter 133000 133000

obtained parameter 132995.22 132989.59

e Estimation of two resistances

We fix:

Npar = 87
Nea:act = 50.

We refer to the following tabular for the results obtained when minimizing the
volume curve.

Volume curve

reference parameters 133000 123000

parameters obtained | 134846.11 | 121444.9

Increasing Npq, and Negqer allows to get accurate results. We fix:
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e N reference
obtained numerically . obtained numerically
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(a) Figure illustrating the volume reference curve and (b) Figure illustrating the flow-volume reference curve
the one obtained numerically. and the one obtained numerically.

Figure 7.4: References curves and those obtained numerically when we want to estimate
the resistances (the same on both sides) and the stiffness constant.

Npa’r = 10,
Newact =70.

The following tabular summarizes the result obtained when minimizing the flow
volume loop:

Flow-volume loop

reference parameters 133000 123000

parameters obtained | 131654.7 | 124181.23

e Estimation of resistances (the same on both sides) and stiffness con-

stant
We fix
Npar = 10,
Ne:vact = 50.
Volume curve Flow-volume loop
reference parameters 133000 40.172 133000 40.172

parameters obtained | 129246.69 | 39.746233 || 125890.82 | 39.410234

We refer to Figure 7.4 for an illustration.
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e Estimation of two different resistances and stiffness constant

Npar = 87
Nemact = 50.

Volume curve

reference parameters 40.172 123000 133000

obtained parameter | 40.4016 | 133577.82 | 126444.24

Flow-volume loop

reference parameters 40.172 123000 133000

obtained parameter | 40.01386 | 123882.17 | 129023.7

7.2.4 Comments

This is a preliminary work concerning the numerical resolution of the inverse
problem we are interested in. We obtain good results, especially for the stiffness param-
eter. Nevertheless, when the number of parameters to estimate increases, the parameters
identification is very costly (this is one of the drawbacks of genetic algorithm). The reso-
lution of the direct problem may be too long (about 10 minutes). An extension would be
to use real data as reference curve. This would need in a preliminary to enrich the direct
model in order to reproduce different profiles.

It is interesting to note that from the numerical point of view, it seems enough
to know the volume and the flow during a finite time to recover one or more parameters,
whereas in the theoretical results that we have proved, we need more measurements (the
pressure and the normal derivative of the pressure are required) during an infinite time.
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Appendix A

Simultaneous straightening of the
boundary and the Laplace operator

We are going to illustrate the simultaneous straightening of the boundary and

the Laplace operator in dimension n=3.

Let ¢ be a function of class C°>°(R?) such that
Q= {(331,332,.%3) € R3/$3 > gf)(:cl,:cQ)}.

We denote by
a(xr1,x2) = 0z, d(x1, 22), (21, 22) = Oy d(1, T2),

d(zy,x2) = \/1 + a(z1,x2)? + b(x1,12)2,

a/d ny
n= | b/d | = |ne
—1/d ns

Up to a change of basis, we can assume that zo = (0,0, ¢(0,0)) € 99Q.

following application:

X1 X1
D: x| — T9 — zgn(xy, x2).
T3 ¢(x1,22)

The jacobian matrix of ® at point (z1, z2,z3) is equal to:

1 — 2358 (21, 29) —2350 (21, )
J(z1, 22, 23) = —1732%1(901,902) 1—333%(901,962)

oni

a(wy,w2) — w3 (1, 39)  b(w1, 9) — w392 (21, 72)

We consider the

—ny(z1, z2)
—na(z1, z2)
—ng(x1,x2)

Note that det(J(x1,x2,0)) = d(x1,x2) > 0. Thus, thanks to the inverse function theorem,
there exist V' a neighborhood of 0 such that ® is a C*> diffeomorphism from V to ®(V').
This diffeomorphism straighten the boundary: {z3 = 0} NV = 9Q N ®&(V) and {z3 >
0} NV =N ®(V). Let us check that it also straightens the operator. We have

Vu(y) = (J 7' (@) V@),

175



Appendiz A. Simultaneous straightening of the boundary and the Laplace operator

where we denote by v = uo ® and z = ®~!(y). In other words, we have

0\ (o
Oy, | = (Jf (517)) Oz,
Dys Ors

Assume that J71(z) = (a(2))1<i j<3. We have

3 3 3
A= E g E aji(x)agi(z 835] Oz, + lower order terms.
i=1 i=1 j,k=1

One can easily check that, for 1 < j,k < 3, the term in front of the derivative 0,0,

corresponds to the element b;; of the matrix J~!(x) (J_l(a:))T. Let us compute this
a(z) b(z) 0
matrix. The matrix JZ(z)J(z) is of the form [ ¢(z) d(z) 0] because the two first
0 0 1
vectors of J are orthogonal to the third one and the norm of the third one is equal to one.
a(z) b(z) 0
Consequently, J () (Jfl(x))T = (J¥(z)J(x))"! is also of the form | &(z) d(x) 0
0 0 1
We deduce that the coefficient in front of 0,,0,, is equal to one and the coeflicient in
front of each of the cross terms 0y, 0yy, 02302, , Oz, Ozy and 0y, 04, is equal to zero. Finally,
since the ellipticity assumption on the operator is preserved by diffeomorphism (see [22]),
the Laplace operator is transported near the boundary in an operator which satisfies the

assumptions of Proposition 3.9.
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Appendix B

Some properties of harmonic
function

We detail here some properties of harmonic function required to construct the
weight functions in the proof of Theorem 4.8.

Let d € N* and © C R? an open set. We refer to [45] and [33] for details about
results stated in this appendix.

Let us begin by recalling the definition of a harmonic function.

Definition B.1. Let u € C%(Q). The function u is said harmonic in S if it satisfies:

Au =0 1 Q.

Then we state an existence and regularity result.

Theorem B.2. Let 0 < a < 1 and Q be an open set of class C*><, f € C*(Q) and
¢ € C>*(Q). Then, the following Dirichlet problem.:

Au = f inQ
u = ¢ ondf

has a unique solution which belongs to C>*(Y).

Theorem B.3 (Weak maximum principle). Assume that Q is bounded. Let u € C3(Q) N
C%(Q) satisfying Au > 0 in 2. Then, we have:

u(x) < sup u(y), Vo € Q.
yeoN

Theorem B.4 (Strong maximum principle). Assume that ) is a connected open set. Let
u € C2(Q) satisfying Au > 0 in Q. Assume that there exists y € Q such that u(y) = supg, u.
Then, u is constant.

Corollary B.5 (Comparison principle). Let u, v € C%(2) N C%(Q) be such that u is an
harmonic function in Q and Av > Au in Q and u > v on 9. Then, v < u in Q.

We will also need the following Hopf Lemma which requires some geometrical
condition on the open §2.
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Definition B.6. We say that Q satisfies an inner sphere condition in xg € 0 if there
exists a ball B C Q with xg € 0B.

Remark B.7. In particular, if 0 is of class C*, it satisfies this condition.

Lemma B.8 (Hopf Lemma). Assume that Au > 0 in Q and let xo € O be such that
(i) w is continuous in xq,
(i) u(xo) > u(x) for all x € Q,

(11i) O satisfies an inner sphere condition in xg.

Then, %(xo) > 0.
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Appendix C

Proof of Lemma 2.36

In this appendix, we give a proof of Lemma 2.36.

Let n € N and @w C R™. Let us begin by recalling the following property of
H(w):

he H(w) < Vie{l,..,n},3C > 0,Y¢ € C(w), ‘/ h- 8¢

< Clollr2(m)- (C.1)

Indeed, if h belongs to H'(ww), the right hand-side property of equivalence (C.1) is satisfied
by definition of H' space. Reciprocally, if the right hand-side property of equivalence (C.1)
is satisfied, then the linear form I : ¢ — [_h- ;¢ is continuous on L*(w). Thanks to
Hilbert space representation theorem, there exists a function, denoted by —d;h, such that

I(¢) = — [_dh-¢. Thus, h € H'(w).

We are now able to prove Lemma 2.36 using equivalence (C.1). Let i =1,2 and
¢ € C(KrUKR). We have:

/ ~ W - 0;¢ = wo; ¢ + /~ WO, . (CQ)
KrUKpR Kr Kgr
Performing integration by parts, we get
/ woip = — ow - ¢+ / won;, (C.3)
Kgr Kgr (Idzo)ﬂKR
and
/ Wop = — 3 oW - ¢+ / _won,. (C.4)
Kgr Kgr (CCdZO)ﬂKR

By gathering inequalities (C.2), (C.3) and (C.4) and using the assumption (2.54), we get:

/~W-a@-¢>= 9-é,
KRrUKR Kg

where g € L?(Kg U f(R) is equal to —9;w in K and to —9;w on Kp. The function
W satisty the right hand-side property of equivalence (C.1), therefore it implies that
W e Hl(KRUKR).
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