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PENALTY METHOD WITH P1/P1 FINITE ELEMENT APPROXIMATION FOR
THE STOKES EQUATIONS UNDER SLIP BOUNDARY CONDITION

TAKAHITO KASHIWABARA, ISSEI OIKAWA, AND GUANYU ZHOU

ABSTRACT. We consider the P1/P1 or P1b/P1 finite element approximations to the Stokes equations
in a bounded smooth domain subject to the slip boundary condition. A penalty method is applied
to address the essential boundary condition u - n = g on 9%, which avoids a variational crime and
simultaneously facilitates the numerical implementation. We give O(h!/24-€'/24+h/el/2)-error estimate
for velocity and pressure in the energy norm, where h and € denote the discretization parameter and the
penalty parameter, respectively. In the two-dimensional case, it is improved to O(h + /2 4 h2 /l/2)
by applying reduced-order numerical integration to the penalty term. The theoretical results are
confirmed by numerical experiments.

1. INTRODUCTION

In this paper, letting Q@ € RY (N = 2,3) be a bounded smooth domain, we consider the Stokes
equations subject to the non-homogeneous slip boundary condition as follows:
u—vAu+Vp=f in
divu=0 in

(1.1) u-n=g on O,

(I -n®n)o(u,p)n =7 on 09,

where u : © — RY and p : © — R are the velocity and pressure of the fluid respectively, and v > 0
is a viscosity constant. Moreover, f represents the given body force, g the prescribed outgoing flow
on the boundary T' := 09, and 7 the prescribed traction vector on I' in the tangential direction,
with o(u,p) = —pI + v(Vu + (Vu)T) being the Cauchy stress tensor associated with the fluid. The
outer unit normal to the boundary I' is denoted by n. The first term in 1 is added in order to
ensure coercivity of the problem without taking into account rigid body movements. We impose the
compatibility condition between 2 and 3 which reads

(1.2) /ng'yzo.

The slip boundary condition (L.I)3~(T.I)4 (or its variant the Navier boundary condition) is now
widely accepted as one of the standard boundary conditions for the Navier-Stokes equations. There
are many applications of the slip boundary conditions to real flow problems; here we only mention the
coating problem [25] and boundary conditions of high Reynolds number flow [21I]. For more details on
the application side of slip-type boundary conditions, we refer to Stokes and Carey [27] and references
therein; see also John [16] for generalization combined with leak-type boundary conditions.

In the present paper, our motivation to consider problem consists in dealing with some mathe-
matical difficulties which are specific to its finite element approximation. As shown by Solonnikov and
Scadilov in [26] (see also Beirdo da Veiga [3] for a generalized non-homogeneous problem), proving the
existence, uniqueness, and regularity of a solution of does not reveal essentially more difficulty
compared with the case of Dirichlet boundary conditions. Then one is led to hope that its finite element
approximation could also be treated analogously to the Dirichlet case. However, it is known that a
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naive discretization of , especially when a smoothly curved domain €2 is approximated by a polyhe-
dral domain €2, leads to a variational crime in which we no longer obtain convergence of approximate
solutions.

Let us describe this phenomenon assuming g = 0 and considering piecewise linear approximation of
velocity. In view of the weak formulation of the continuous problem, see below, a natural choice
of the space to approximate velocity would be (we adopt the notation of Section :

(13) Vi = {Uh eVh :vp-np=0o0n Fh}, Iy = th,

where ny, denotes the outer unit normal associated to I'y,. Now suppose that N = 2 and that any two
adjacent edges that constitute I'j, are not parallel. Then, one readily sees that V}, above reduces to
f/h =VinN H&(Qh)z. As a result, the finite element solution computed using V},,, is nothing but the one
satisfying the Dirichlet boundary condition, which completely fails to approximate the slip boundary
condition. For N = 3 or quadratic approximation (or whatever else), we may well expect similar
undesirable reduction in the degrees of freedom that should have been left for the velocity components,
which accounts for the variational crime.

One way to overcome the variational crime is to replace the constraint in by (vp, - n)(P) =0 for
each boundary node P. This strategy was employed by Tabata and Suzuki [30] where Q is a spherical
shell; see also Tabata [28] [29]. Extension of the idea to the quadratic approximation was proposed by
Bénsch and Deckelnick in [I] using some abstract transformation Gy, : ), — Q introduced by Lenoir [22].
For Q of general shape, the exact values for n(P) or n o G (P) may not be available. In this regard,
some average of np’s near the boundary node P can be used as approximation of those unavailable
values. This idea was numerically tested by Bénsch and Hohn in [2] for N = 3 and by Dione, Tibirna
and Urquiza [9] for N = 2 (with penalty formulation), showing good convergence property. However,
rigorous and systematic evaluation of those approximations is non-trivial and does not seem to be known
in the literature. Moreover, implementation of constraints like (v - n)(P) = 0 in a real finite element
code is also non-trivial and requires special computational techniques (see e.g. Gresho and Sani [14] p.
540] and [Il Section 5]), which are not necessary to treat the Dirichlet boundary condition.

In view of these situations, in the present paper we would like to investigate a finite element scheme
to such that: 1) rigorous error analysis can be performed; 2) numerical implementation is as easy
as for the Dirichlet case. With this aim we adopt a penalty approach proposed by Dione and Urquiza [10]
(see also [9]) which, in the continuous setting, replaces the Dirichlet condition (1.1f)5 by the Robin-type
one involving a very small number (called the penalty parameter) € > 0, i.e., o(u,p)n-n+ %(u ‘n—g) =0
on I'. At the weak formulation level, this amounts to removing the constraint v -n = 0 from the test
function space and introducing a penalty term %(u ‘n—g,v-n)p in the weak form. Our scheme transfers
this procedure to the discrete setting given on 2; see below. Since the test function space for
velocity is taken as the whole V}, involving no constraints, this scheme facilitates implementation, which
serves purpose 2) mentioned above. It is indeed simple enough to be implemented by well-known finite
element libraries such as FreeFem++ [15] and FEniCS [23], as is presented in our numerical examples.

Let us turn our attention to the error analysis. The first error estimate was given by Verfiirth [31]
who derived O(hl/ 2) in the energy norm for ¢ = 7 = 0. The same author proposed the Lagrange
multiplier approach in [32] 33] for 7 = 0. Later, Knobloch [I8] derived optimal error estimates (namely,
O(h) for linear-type approximation and O(h3/2) for quadratic-type approximation) for g = 0 and for
various combinations of finite elements satisfying the LBB condition, assuming the existence of better
approximation of n than nj,. The convergence (without rate) under minimal regularity assumptions was
proved by the same author in [I9]. A different proof of O(h3/?)-estimate for the P2/P1 element was
given by [I] for g = 7 = 0, assuming that n o G}, is known. The technique using G}, was then exploited
to study the penalty scheme in [10], again for the P2/P1 element and for g = 7 = 0.

In the present paper, we study the penalty scheme for the P1/P1 element combined with pressure
stabilization and also for the P1b/P1 element. Our method to establish the error estimate is quite
different from those of the preceding works mentioned above. First, we address the non-homogeneous
boundary conditions 374 which were not considered previously. Second, concerning the penalty
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scheme, we directly compare (u,p) and (up, pr), whereas Dione and Urquiza [10] introduced a penalized
problem in the continuous setting, dividing the error estimates into two stages.

Third, we define our error (for velocity) to be ||@ — up|/g1(q,), where @ may be arbitrary smooth
extension of u. This differs from [32] and [T}, 10] in which the errors were defined as |[u — ux|| g1 (Qna,)
and |lu — up o Gp||g1(q), respectively. In view of practical computation, our choice of the error fits
what is usually done in the numerical verification of convergence when ; # Q. Compared with the
method of Knobloch [I8] who also employed ||% — us| g1 (q,) as the error, the difference lies in the way
the boundary element face S on I'j, is mapped to a part of I'. In fact, he exploited the orthogonal
projection from I'" to I'j,, the image of which is localized to each S. Then he needed delicate arguments
(see [I8, pp. 142-143]) to take into account the fact that it is not globally injective when N = 3 (this
point seems to be overlooked in [32 p. 709]). We, to the contrary, rely on the orthogonal projection 7
from I'y, to I', which is globally bijective regardless of the space dimension N, provided the mesh size h
is sufficiently small. This enables us to transfer the triangulation of I'y, to that on I' in a natural way,
which is convenient to estimate surface integrals. Complete proofs of the facts regarding 7 used in this
paper, which we could not find in the literature, are provided in Appendices [A] and [B]

Finally, we comment on the rate of convergence O(h'/?) we obtain in our main result (Theorem [4.1])
which is not optimal. In our opinion, all the error estimates reported in the preceding works, which use
ny, to approximate n, remain O(h'/2). Verfiirth [32] Theorem 5.1] claimed O(h); however, the estimate

[ = nom Non| < Chlullnagey lonlovvsge
Cn

which was used to derive equation (5.12) there, seems non-trivial because ny is not smooth enough
globally on T'j, (e.g. it does not belong to HY/?(T},)). If llonllgr-1/2(r,) on the right-hand side is replaced

by [|onllz2(r,), then one ends up with O(h'/?) in the final estimate. Dione and Urquiza [I0, Theorem
4] claimed O(h?/3); however, in equation (4.13) there, they did not consider the contribution

1 _
\ﬁH(ue —n) L2y,

which should appear inside the infimum over v, € K}, even when Qj, = Q (see Proposition 4.2 of Layton
[21]). If this contribution is taken into account, one obtains O(h'/?) for the final result.

To overcome the sub-optimality, in Section [5| we investigate the penalty scheme in which reduced-
order numerical integration is applied to the penalty term. This method was proposed in [9] and was
shown to be efficient by numerical experiments for N = 2. We give a rigorous justification for this
observation in the sense that the error estimate improves to O(h) if e = O(h?). Our numerical example
shows that the reduced-order numerical integration gives better results also for N = 3, although this is
not proved rigorously.

In our numerical results presented in Section [6] we not only provide numerical verification of con-
vergence but also discuss how the penalty parameter e affects the performance of linear solvers. We
find that too small € can lead to non-convergence of iterative methods such as GMRES, whereas sparse
direct solvers such as UMFPACK always manage to solve the linear system.

2. FORMULATION OF THE STOKES PROBLEM WITH SLIP BOUNDARY CONDITION

We present our notation for the function spaces and bilinear forms that we employ in this paper.
The boundary I' of Q is supposed to be at least C1''-smooth. The standard Lebesgue and Sobolev(-
Slobodetskii) spaces are denoted by LP(€2) and W*P () respectively, for p € [1,00] and s > 0. When
p =2, welet H*(Q) := W*2(Q). Their vectorial versions are indicated as LP(Q)" and W™P(Q)V etc.;
however, in case they appear as subscripts, say || - || »(q)~, we write || - || z»(q) for the sake of simplicity.
The spaces above may also be defined for T'; see e.g. [24].

We define function spaces to describe velocity and pressure as follows:

VvV =HY(Q)Y, Q= L*Q).
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Also we set
V,i={v e Hl(Q)N : (Trv)-n=0onT},

Q:=L§(Q) ={qe L*(Q) : [,qdzx =0},
where Tr stands for the trace operator; for simplicity, Tr v is indicated as v in the following. Finally, to

describe a quantity which corresponds to the normal component of the traction vector, i.e. o(u,p)n - n,
we introduce

(2.1) A= HY2() = HY2(1Y,

where the prime means the dual space.

Let G C RY be an open set. The L?(G)- and L?(dG)-inner products are denoted by (-, )¢ and (-, -)ag,
respectively. Moreover, we define bilinear forms ag, bg, caq, for u,v € HY(G)N, ¢ € L*(G), \,u €
L?(0G), by

(2.2) ag(u,v):/Gu'vdm—i—g/c(Vu—i—(Vu)T) (Vo + (Vo)) da,
(2.3) ba(v,q) = —/Gdivqux,

(2.4) CaG(A»M)Z/ Apdy,
oG

where the dot and colon mean the inner products for vectors and matrices, respectively. When G = €,
we use the abbreviation a = agq, b = bg, ¢ = cspq. In the following, c(-,-) is also interpreted as the
duality pairing between H'/?(T') and H—/2(T).
The variational formulation for 1) consists in finding (u,p) € V x @ such that u-n =g on I' and
a(u,v) + b(’l],p) = (fvv)ﬂ + (Tvv)r Vv € an
b(u,q) =0 Vg€ Q.
It is well known that this variational equation admits a unique solution under the compatibility condition
(1.2) and that it becomes regular according to the smoothness of T', f, g, 7; see [3| 26]. Throughout
this paper, we assume I' € C?1, f € L2(Q)N, g € H¥?(I'), 7 € H/2(I)N, so that the regularity
(u,p) € H2(Q)N x H(Q) is assured.
Letting A := —o(u,p)n - n, we see that (u,p, \) € V x Q x A satisfies
a(u,v) +b(v,p) + c(v-n,A) = (f,v)q + (1,v)r Yv eV,
(2.6) b(u,q) =0 Vg € Q,
clu-n—g,u)=0 Yu € A.
In fact, (2.6); follows from Green’s formula. By (1.2]) one has b(u, 1) = 0, which implies (2.6[)2. Multi-
plying u - n = g by a test function p and integrating over I' lead to (2.6))3.

Remark 2.1. Observe that (u,p+k, A+ k) with any k € R is also a solution of (2.6)). According to this
fact, we will adjust the additive constant of p (and thus of A) later on, before we start error analysis of
the finite element approximation (see Remark below).

(2.5)

3. FINITE ELEMENT APPROXIMATION

3.1. Triangulation and FE spaces. Let us introduce a regular family of triangulations 7}, of a poly-

hedral domain €, which is assigned the mesh size h > 0. Namely, we assume that:

(H1) each T € Ty, is a closed N-simplex such that hp := diam T < h;

(H2) @ =Urer, T;

(H3) the intersection of any two distinct elements is empty or consists of their common face of dimension
<N-1L;

(H4) there exists a constant C' > 0, independent of h, such that pr < Chr for all T € T;, where pr
denotes the diameter of the inscribed ball of T'.
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We define the boundary mesh Sy, inherited from 7j by

Sp={S€S8,: Sisan (N — 1)-face of some T € Tp}.
Then we see that S), satisfies the requirements that are analogous to (H1)—(H4) above, and especially
we have T'y, := 909, = ses, S. We assume that I'j, approximates I' in the following sense:
(H5) the vertices of every S € S, lie on T
Throughout this paper, we confine ourselves to the case where h > 0 is sufficiently small, which will not
be emphasized in the following. In particular, all the results given in Appendices [A] and [B] are supposed
to hold true.

As mentioned in Section |1} we focus on the P1/P1 and P1b/P1 finite element approximations for
velocity and pressure, to which we refer as [ = 1 and [ = 1b, respectively. Namely, we define

Ve — {UhEC(ﬁh)N : ’Uh|T€P1(T)N VTEE} if =1,
" Y on e C@)N :oplr € PN @ B(T)N VT e Ty} if 1= 1b,

Qn=A{an € C(Q) : aulr € P(T) VT € Tp},

where B(T) stands for the space spanned by the bubble function on 7. We also set V, := V, NHE ()N
and Qp, := Qi N L3(Q,). We consider a discrete version of the space A (recall (2.1))) as

Ay = {)\h S LQ(Fh) : /\h|S S Pl(S) VS e Sh},

which is a discontinuous P; finite element space on I'y,.
We turn our attention to interpolation operators. In order to deal with the situation Q # Qj, we
first extend functions defined in €2 to €, which is a fixed bounded smooth domain containing 2 U (.

For this purpose we consider an arbitrary extension operator P : W™P(QQ) — W™P(Q) satisfying the
stability condition

1P fllwmae @y < Clfllwme @) Vfewmr(Q),

where C' is a constant depending only on N, 2, m, p. Such P does exist; for example, if m = 0 we may
exploit the zero-extension as P, and if m > 1 it can be constructed e.g. by Nikolskii’s method (see [24]).
In view of the lift theorem which concerns a right inverse of the trace operator, we may also extend
functions given on I' to those in . We agree to use the same symbol P to refer to this extension as
well. Then, given a function f in  or on I', we denote Pf by f for simplicity in the notation.

Now we let I, and Ry represent the Lagrange interpolation operator to linear FE spaces and a local
regularization operator to linear FE spaces, respectively. Then, from the theory of interpolation error
estimates (see [4l, Section 4]) combined with the stability of extension operators, we have

I = Infll () < CRP7" (1 f 20, feH*(Q), m=0,1,
||f - RthHm(Qh) < Chlim”fHHl(Q% f € Hl(Q)v m = 07 1a

where the constants C' depend only on N, on the constant in assumption (H4) above, and on a reference
element. For L?(I'},)-estimates, we first apply a trace inequality on each boundary element and then
add them up to obtain

I = Dufll2crn) < CIF = Infll g, I F = Inflli,
< O fll gz ey < CR*2 N fllorary f e H¥(D),
If = Rufllzan) < CBM2 fll ez feHYA(I).

3.2. FE scheme with penalty. We propose the following discrete problem to approximate (1.1)):
choose € > 0 suitably small and find (up,pp) € Vi x Qp such that, for all (vs,qrn) € Vi X Qp,

1 N ~ -
(3.1) ap(un, vp) + bp(vn, pn) + Ech(uh “np = Ing, v - nn) = (f,vn)a, + (T, 08)r,

br(un, qn) = dn(pn; qn),
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where ny, is the outer unit normal of T'y,, and ay, := aq,, by := bq,,, cn := cr, (recall (2.2)—(2.4]) above).
Moreover, f, g, T represent the extensions of f, g, 7 respectively, which are discussed in the previous
subsection. dp(,-) is a pressure-stabilizing term, which is present only when [ = 1 and is defined by

J (T 1 if [1=1,
h(phv Qh) =0 ( Ph, qh)Qh,v ni= 0 if 1 =1b.

We remark that n for the case [ = 1 can be any positive constant; here, we suppose it to be 1 for
simplicity. We state the well-posedness of this discrete problem.

Proposition 3.1. There exists a unique solution (upn,pn) € Vi X Qp, of .
The proof relies on the following discrete versions of Korn’s inequality and the inf-sup condition:

(3.2) allvalF ) < an(vn,vn) Vup, € Vp,

b(vp,
(3:3) Cllanlzaany < sup —Ade)

T+ Cnhl[VarllL2a,) Van € Qn,
v EVY ||vh||Hl(Qh)

where o > 0 depends only on N,Q, v and C' > 0 depends only on N,{. Proofs of these uniform
coercivity estimates are found in [I8, Theorem 4.3] and in [28, Proposition 4], respectively. They will
be of central importance when we perform error analysis in Section [d] Now we prove the proposition.

Proof of Proposition[3.1, We notice that (3.1) is equivalently rewritten as follows: find (up,pp) € Vi, ¥
Qp, such that, for all (vy,qp) € Vi X Qp,

1
By (un, pns v, qn) 2= an(un, va) + bp(vn, pr) — bn(un, qn) + dn(pn, an) + Ech(uh Ty, Vp - M)

~ ) 1 )
(3.4) =(f,vn)a, + (T, vn)r, + Ech(Ihgavh M)

Because the problem is finite dimensional, it suffices to prove that By, (up, pp;vn, qn) = 0 for all v, and
qp, implies up, = pp, = 0. Taking (vp,qn) = (un,pr) yields, thanks to , up, = 0 and dy(pn,pr) = 0.
Below we deal with [ = 1 and [ = 1b separately.

Let I = 1. Then, since n > 0 we have Vp, = 0, which implies that p; equals some constant k.
By one has by (v, k) = —k [, vp - npdy, = 0 for all v, € Vi, Choosing vy, € Vj, such that
fl“h vy - g, dryp, # 0 gives k = 0, so that p, = 0.

When [ = 1b, reduces to b(vp,qp) = 0 for all vy, € V. This combined with tells us that
pp, is equal to a constant. Discussing as in [ = 1, we conclude p, = 0. This completes the proof of
Proposition 3.1} O

Let us rewrite (3.1)) in such a way that the discrete problem becomes comparable with the continuous
one given in (2.6). To this end, we introduce A, := £ (up, - np — 1,§) € Ay to obtain

an(un,vn) + bn (v, o) + cn(vn -, An) = (F,on)a, + (Foon)r, You € Vi,
(3.5) br(un, an) = dn(Pn, qn) Van € Qn,
ch(up -y — Ing, pn) = €cn(An, pin) Y € Ap.

In fact, (3.5); results from the symmetry cp(Ap, un) = cn(pn, An), and (3.5)3 follows from multiplying
the equation uy, - ny — I,§ = e\, by any test function in L?(T',) D Ay,.

3.3. Auxiliary lemmas. We collect several results which will be useful to evaluate the difference of Q2
and €, in terms of volume or surface integrals. We denote the symmetric difference of Q and € by

QAQ == (Q\ Q) U (2 \ Q)

and call it the boundary skin. The first lemma concerns a linear operator which extends functions in V},
to £ is equipped with suitable stability properties. For the proof, we refer to [I8, Theorem 4.1].
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Lemma 3.1. There exists a linear operator Py, : Vi, — Hl(Q)N such that thh\ﬁh = vy, and
[1Pronll gy < Cllonllam ) Yop € Vi, m =0, 1,
|1 Povn | s @agn) < ChM2(vnl gm o) Yup € Vi, m =0, 1,
where the constants C' are independent of h.

The second lemma gives estimates of volume integrals over the boundary skin, which are not restricted
to discrete spaces. However, notice that we require higher regularity for the right-hand side.

Lemma 3.2. Let f € Hm“(f)), m = 0,1. Then we have
£l @acn) < Chllfllgme @),
where C' is independent of h.

Proof. Since QAQy, C T'(Coph?) by Proposition Theorem for 6 = Coph? and for p = 2,
combined with the trace inequality || f||z2r)y < C|/fllm1(0), leads to the desired result. O

The last lemma restates results concerning surface integrals obtained in Theorems and

Lemma 3.3. Let w be the orthogonal projection to I defined in a tubular neighborhood of I'. Then we
have the following estimates:

Ilfomllzzr,) < Cllfllzz Vf e L*(T),
’/fdv—/ fomdm| < CR|fllm vf e IND),

I Ty
If = fomllrzr,) < Chllfllg(a) Vfe HY(Q),

where the constants C' are independent of h. Here, dvy and dv, denote the surface elements associated
with T and Ty, respectively.

Remark 3.1. By the first and third estimates together with trace inequalities, for all f € HY?(T)
(hence its extension f is in H'(Q)) we obtain

1 lzeny S IF = fomllza, + 1f o mllzay) < Clfllm @) < Clfllazm:

4. ERROR ANALYSIS OF PENALTY FE SCHEME
4.1. Estimation of consistency error. To explain the idea, suppose that 2 = Qj and that g = 0.
Then subtracting the discrete problem from the continuous one would give us
a(u = up,vp) + b(vn,p — pn) + (v N, A = Ap) =0 Yoy € Va,
(4.1) b(u —un,qn) = —dn(Pr,qn)  Yan € Qn,
c((u —up) - n,pp) = —€c(An, pn)  Ypn € Ap.

This type of relation is essentially important in error analysis of the finite element method and is
sometimes called the “Galerkin orthogonality”. If € # €, then such a relation is by no means available
because subtraction is impossible. However, even in this case one can still expect that an asymptotic
version of should hold as h becomes small. The next proposition verifies this expectation.

Proposition 4.1. Let (u,p, \) and (up,pn, Ap) be solutions of (@) and respectively. We assume
the reqularity of the data: T € C*', f € L*(Q)N,g € H32(T), r € HY2(T)N. Then there exist
constants C = C(N,Q, v, f,9,7), independent of h and €, such that for all (vn,qn, pr) € Vi X Qn X Ap
there holds

lan (@ — un, vn) + by (v, B — i) + cn(vn -1, A = A)| < Chlvpll o),
(4.2) br (@ — un, qn) + dn (P, an)| < Chllqnll L2,y
len (@ — un) - np, i) + €cn(Ans pn)| < Chllpnl L2 r,)-
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Proof. (i) Let us prove 1. Since [o, = Jo + Jo,\0 — Ja\q, We obtain
ap (i — up,vn) = a(u, Poon) — ap(un, vn) + ag,\o (4, vn) — ag\q, (v, Phop),
br(vn, b — pn) = b(Phvn, p) — bn(vh, o) + ba,\a(Vh, D) — bava, (Phvk, p)-
On the other hand, it is clear that
ch(vp - np, A\ — An) = c(Phop, - n, 5\) —cn(vp -y Ap) + en(vn - np, 5\) — ¢(Prop - m, N).
Addition of the three equations above combined with 1 and 1 yields
an (i — up,vp) + bp(vn, p — pr) + cn(vy - n, A — An)
= (f, Povn)a — (fyon)a, + (7, Pavn)r — (Fyon)T,
+ ag,\a(t,vn) — ag\q, (v, Phvn) + ba,\a(vh, ) — bova, (Prvn, p)
+ en(vp - na, A) — e(Puop, -1, A)
(4.3) =L +I+ I3+ 1+ I5.

First we estimate volume integrals. It follows from Lemmas and together with the stability
of the extensions that

\L| < || fll2@aom | Pavnll L2 @aos) < ChIFllz@)llvnll g,

Poonllaan) < CR78|ull g2 oy lvnll a1 0n)

5] < Cllall g as)
|Ly| < C||Pronll ar anam 1Bl 2 @a0,) < CRTC |l @ lvnl o )
Next we estimate surface integrals. For I we observe that
I, = / T Ppop dy — / (1 Pyop) omdyp, + (Tom — 7, (Ppop) om)r,
r Th
+ (7, (Ppup) o — Pyup)r,
=: Ip1 + oo + Io3.
It follows from Lemma Remark and Lemma [3.1] that
\Io1| < CR?||7 - Pyonlpr ey < CR?|| 7] 2 myllonllm o).
[ Lo2| < ChI7] gyl Phonll g ey < ChlITl ey lonll s (2)
[Las| < [I7llz2(ry) - ChIPhonll oy < CRITI 12y lonllarn)-
For I we observe that
Is = ep(vp - (ny —nom), A) + cn((vh — Puop) - (nom),\)
+ cn((Ppop, - m) omA—Aomn)

+/ (thh~n)\)07rd'yh—/thh~n)\d'y=: Is1 + Iso + Is3 + I5y4.
Th r

It follows from Lemmas [B.1] [3-3] and [3.I] that

| Is1| < Chllopll 2 M2y < Ch(llull 2@ + 12l @) vall #2 @)

| Is2| < || Pavr, — (Pavn) o 7l L2 Il 22y < ChHPhUhHHl(fl)||5\||L2(Fh)
< Ch(||ull 2 () + Pl @) vnll mr (@)

I3 < ||(Pavn - n) o 7l 2w, 1A = Ao 7l 2(ry) < CllPaonllzzy - ChIA g1
< Ch(||ull 2y + 1Pl @) a2 (@)

I54] < CR?||Pyon - n M| ey < CR? || Puonll ey | A ]| 22 ()
< CR?(||lullg2@) + [Pl @) 1ol a1 )
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g1l 320y + [Tl 172 (ry) by the regularity theory of the Stokes equations, we conclude (4.2));.
(ii) Let us prove (4.2))3. One finds from (2.6)2 and (3.5))2 that
bu (@ — un, qn) + dn(Pn, an) = bu(d, qn) — b(u, Poan) =: Is.
By Lemmas [3.1] and [3.2] we have
1Is| < Cllill g @aom IPranllrz@ann) < CR7C|ull 2@ llanll L2
from which (4.2)), follows.
iii) Let us prove (4.2])3. One finds from (2.6)3 and v - n = g on I', which is due to (3.5)3, that
(iii) g
cn((@ —un) - np, pn) + €cn(Ans ptn) = cn (- np — Ing, fin)
=cp(t- (np —mnom),pun) +cn((@—uom)-nom, pup)+cn(gom— g, pun)
+cn(g — Ing, pn)

Combining the above estimates with (4.3) and noting that |ullg20) + [Pl < CUIfllr2@) +

=17+ Ig + Ig + Iho.
By Lemmas and together with the interpolation error estimate, we have
[I7] < Chl|al| 2o w2 @,y < Chllull g llpnllzz e,
[Is| < [l —wo |2, llnll Lo,y < Chllullay@llpnllzz ),
[o| < Chl|gll gy (ayllenllLa@n) < ChllgllaezmyllbnllLa @),
110l < CH*2 gl 2 linll 22y < CH*2lgllmsra oy il z2en).
from which 3 follows. This completes the proof of Proposition O

4.2. Error estimate for velocity and pressure. We are ready to state the main result of this paper.

Theorem 4.1. Assume that I € C>', f € L>(Q)N, g € H3*(I'), 7 € HY*(T)N and that h > 0 is
sufficiently small. We let (u,p) and (up,pn) be solutions of and respectively. Then there
exists a constant C = C(N,Q, v, f,g,7), independent of h and €, such that

||ﬂ, — ’LLhHHl(Qh) + ||(]3 + kh) _ph||L2(Qh) < C(\/EJ'_ \ﬁ—’— %)’
where ky, = m@h — Ryp,1)q, -

Remark 4.1. As mentioned in Remark [2.1] there is room for us to choose arbitrary additive constant
k for p. Here, we adjust k in such a way that Ry (p + k) — pn, € L2(Q4), which gives rise to the constant
ky above. By considering (p+ kn, A+ kp) instead of (p, \), we may assume kj, = 0 in the following proof.

Proof of Theorem[4.1] Let vy, := Ina, qp := Rup, pp := Ru. By interpolation error estimates one has
@ = unl (e, < Cllullaz@h + [lon — unllmr (@),
6 = prllzz,) < Clpllar@)h + llan — prll2 @)
hence it suffices to bound |[vy — sl (0, and |lgn — pallm ) by C(hY/? + €2 + h/€e'/?). According
to the uniform ellipticity we obtain
allvn — unllFriq,y + dn(Ph = @hs Ph — ) + €cn(An = ph, An — pin)
< an(vh = un,vn — un) + dn(ph = qn, Ph — qn) + €cn(An — pny An — fin)
= ap(vp — G, v — up)
+ ap (@ — up, vn — up) + bu(vh — un, P — pr) + cn((Vn — un) - gy A — An)
—bn(vn — un, D — pn) + dn(Pr — qn, Pr — an)
—cn((vn —up) -, A — M) + ecn(An — fun, A — pin)
(4.4) =L+ L+ I3+ L
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From interpolation error estimates and Proposition [1] it follows that
@
(45) ‘Il| + |IQ‘ S g”l)h - uh||2Hl(Qh) + Ch2
For I3, we observe that
I3 = by (vp — U+ U — up, pr — qn + qn — P) + dn(Ph, P — qn) — dn(qn, pr — qn)
= by (vn — U, qn — P) + bn(vn — @, pn — qn) + bn(@ — up, qn — D)
+ bu (@ — un, pn — qn) + dn(ph, Ph — qn)
— dn(qn, pn — qn) =: I31 + Isg + I33 + I34 + I35.
The first three terms are estimated as
!
[I1| < Ch?, |Iso| < Chllpn — qnllL2an), a3l < Ch? + gllon = unllzr (q,):
whereas we know that |I34] < Chl[pn —qn| r2(q,) by Proposition I35 is bounded, thanks to Holder’s
inequality, by
1 1
[Lss| < nh?(IVanl|72 (o) + Zdh(ph — qn,ph — qn) < Ch® + idh(ph = qn,Ph — qn)-
To obtain further estimates of I3o and I34, we observe from ([3.3)) that
br(vh, Pr — qn
Cllpn — anll L2,y < sup on(vn, P — 1)
onev Nvnller @)
bn(vn, pn — D) br(vn, D — qn)

< sup ————=+ sup —————— + Cnh||[V(pn — qn)l 2 ()-
v €Vi [onllE () vh Vi lvnll 1 ()

+ Cnh|[V (prh = an)l L2 )

Here, the second term on the right-hand side is bounded by Ch||p||g1(q) = Ch. We claim that the first
term is bounded by Ch + C|lvy, — unl| g1 (q,)- In fact, it follows from (4.2));, in which vy, is restricted to

Vi (hence vy, = 0 on T'p, so that ¢p(vp - np, -) = 0), that

|lan (@ — up, vn) + by (vn, D — p)|

sup < Ch.
o€V thHHl(Qh)
This combined with s W < Clli — unllzrr(ay) < Ch+Cllon — unl| 11 (0, Proves the claim.
Consequently, we have
(4.6) Clipn — anll 2y < Ch+ Cllon — unllzi(ay,) + Cob|V (0n — @)l 22 () -

Collecting the above estimates for I31, . .., I35 and noting that nh?||V (pj, — q’l)H%"‘(ﬂh) = dn(ph—qn, Pr —
qn), we deduce

«a 1
(4.7) 13| < Ch* + 2hon = unlFr () + 5n(Ph = an, Ph — an)-

In the same way as we computed I3, one has

Iy = cp((vp — @) - gy pon, — A) + cn((vp — @) - gy Ap — pn)
+cep((a—up) - np, pon, — :\)
+en((@—up) - npy An — pn) + €cn(Any An — 1)
— ecn(pin, An — pin) =t Loy + Lo + Iy + Lag + Lys.
By interpolation error estimates on I'j,, we have
(L] S CR%, Lo < OB A = pnllez(oyys sl < OBl — unllm oy,
45| < Cel|An — pnllL2r,)s
whereas it follows from 3 that
[144] < Chl|An — pinllL2(r,)-
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Noting that ||\, — #h”i%rh) = ¢cp(An — o, An — ) and using Young'’s inequality, we arrive at
|I4] < Ch? + Ch®/e + Ch + Ce + Ch?/e

« €
+ g”vh —unl i an) + §Ch<)\h — My Ab = )

a €

(4.8) <C h+€+h2/ ) *th_uhlliﬂ(fzh) +*Ch()\h_,uh;)\h_ﬂh)-
Combining (4.5] 1 , and (4.8)) with (4.4), we conclude the desired estimate for ||vh — uh”Hl(Qh)
The result for | qh — 2(05) follows from (4.6). This completes the proof of Theorem |4 O

Remark 4.2. According to the theorem, the best rate of convergence is O(hl/ %) obtained by choosing
e = O(h), which is not optimal. Let us highlight the reasons for this sub-optimality. First, as far as the
variational principle is concerned, the most suitable regularity to work with for A, would be H 1/ 2(Ty),
instead of L?(I',) as presented above. However, it is not possible to extract this regularity from I 4
above (more precisely, I7 in the proof of Proposition because ny, ¢ H'/?(I';). Second, it is not
trivial whether the following inf-sup condition would hold:

(4.9) Cllunllzr-1/2m,y < sup n(Vn - nhy pon)

Vpn € Ap.
onevi onllr )

In the case Qj = Q, this condition is valid for a suitable choice of Aj. Caglar and Liakos [6] [7] took
advantage of this fact to derive the optimal rate of convergence O(h + €).

5. PENALTY FE SCHEME WITH REDUCED-ORDER NUMERICAL INTEGRATION

In this section, we investigate problem (3.1)) in which ¢, is replaced with its reduced-order numerical
integration ¢}, defined via the midpoint (barycenter) formula as follows:

= Z |S|A(mg)u(ms), A pe C(Ty),
sesy,

where |S| denotes the area of S and mg is the midpoint of S when N = 2 (resp., the barycenter of S
when N = 3). Because we exploit pointwise evaluation of functions, we assume higher regularity of the
exact solutions as follows:

ue WY, peWwh>(Q), Iewh>e(),

which implies f € L=®(Q)N, g € W2>(T), 7 € Wh(I)V.
Then the problem we propose reads: find (up,pr) € Vi, X Qp such that
1 - = -
(5.1) an(un, vn) + bn(vh, pr) + chll(uh “np = g,vn - nn) = (f,vn)e, + (T, 00)r,
br(un, qn) = dn(pn, an)

for all (vn,qn) € Vi, X Qp. The well-posedness of this problem is obtained by the same manner as in
Proposition We also find that its solution satisfies the following three-variable formulation as we

derived (3.5):

an(un, vn) + by (vi, pr) + ch (0n -, M) = (Frvn)a, + (Fovn)r, Vo, € Vi,
by (un, qn) = dn(Ph, qn) Van € Qn,
cp(un -y, — G, ) = ecy (A, 1) Vu e C(T'y),

where Ap, is defined only on {mg : S € S,} by An(mg) = ;(uh “Np = §G)|ms. Likewise, the error analysis
is mostly parallel to the arguments in Theorem Thereby, in the sequel we only focus on what will
change due to the replacement of c; by c,lz. In doing so, first we observe that:

Lemma 5.1. Let v, € Vi, and A € WH°(Q). Then

len(vn - mny A) = e (o mn, A < Bllonll 2, M. @)
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Proof. Since the midpoint (barycenter) formula is exact for affine functions, one obtains

cn(vn -y N) — ch (v -y A) = Z / vp - np(A = X(ms)) dyp.
SESy s

This combined with [|A — S\(mS)HLoo(S) < ||5\||W1,W(Q)h (note that diam S < h) concludes the desired
result. O

Combining this lemma with the estimates of I5 in the proof of Proposition we see that 1
remains the same even if we replace ¢, by cj.

Next we consider the analysis of 3, namely, the estimates for I—I1g in the proof of Proposition
To this end we introduce a semi-norm in A, by

lnln, = C}z(ﬂhvﬂh)l/2'

By Lemma and Cauchy-Schwarz inequality, I is bounded by Ch?|up|a, if N = 2 and by Ch|us|a,
if N = 3. By the regularity assumption @, § € W1°°(Q) and by Proposition we have |Ig]| + |Ig| <
Ch?|pn|a, - We notice that I1o in the present situation is zero. Therefore, instead of (4.2)); we obtain

(5.2) ek ((@ — un) - npy ) + €ci(Ans pn)| < CH |, Vi € Ap,

where j =2if N=2and j=1if N =3.

Finally, we consider the estimates of I, in the proof of Theorem This time we may choose
pn = I\ as an interpolation of X. In view of the regularity assumption @ € W2°°(2) and A € W1>°(€)
and by virtue of Lemma we have

[In| < Ch?,  |Lia| < CR*| A — pnla,, s < Chlla — up i),
[L45] < Ce[An — pnla, -

By (5.2), Isa < Ch/ |\, — pn|a, - Consequently, instead of (4.8) we obtain

. e €
L] < C(h* + e+ h¥ [e) + glon = unlFgany + 56 An = fths An = )

2

From these observations, we arrive at the following result.

Theorem 5.1. In addition to the hypotheses of Theorem we assume that the solution (u,p) of
possesses the W2 (Q)N x Who(Q)-regularity. Let (un,pn) be the solution of . Then there exists
a constant C = C(N,Q,v,u,p), independent of h and €, such that

(5.3) it — wnll ey + 15+ En) = pill iz, < Clh+ e+ 2),
where j =2 if N=2and j=1if N =3.

Remark 5.1. According to the theorem, choosing € = O(h?) gives us the optimal rate of convergence
O(h) when N = 2. When N = 3, at least we see that introduction of reduced-order numerical integration
does not deteriorate the rate of convergence. Our numerical example given in the next section shows
that it does improve the accuracy for N = 3 as well.

6. NUMERICAL EXAMPLES

In the sequel, we refer to the schemes (3.1) and (5.1)), i.e. without and with reduced-order numerical
integration, as “non-reduced” and “reduced”, respectively.
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6.1. Two-dimensional test. In this example, all the computations are done with the use of FreeFem++
[15] choosing the P1/P1 element, i.e. [ = 1, together with n = 0.01. Let Q be the unit disk, namely,
Q= {(r,y) € R? : 22 +y? < 1}. We consider the slip boundary value problem (1.1]) for » = 1 and for
f,g, T given by

_ (—v® +y?) + 16y _
f( x(x2+y2) ’ gfoa
1—22 —zy —12zy 2(2% —y?)\ [z
T=1 _ 1— 2] \ 2022 42 4 )
Y y (% =) zy y
in which case we have the analytical solution u = (—y(2% + y?),z(2? + y?))T, p = 8xy. We also

introduce the solution of the no-slip boundary value problem denoted by (u?°-siP pno-sliP) - Namely, it is
determined according to the same f as above and to the boundary condition ©*"" = 0 on I'. Figure
[6-T] shows the velocity profiles of the two solutions; one notices the clear difference in their circulating
directions and in the maximum modulus of velocity.

0.34634
0.92903

oan71

027708
025976
020201
022512
020781
019045
o717
o.15506

0.13854
012122
0.1039

ooasses
oe2e9
oosi9s2
0031534

0017317

1.2260-31

FIGURE 6.1. Velocity profiles of u (left) and u"s!P (right).

On a mesh with h =~ 0.241, we computed numerical solutions of the slip boundary value problem
using the non-reduced /reduced schemes for three choices of the penalty parameter e: O(h), O(h?), and
very small. The results are shown in Figure [6.2] We find that the reduced scheme gives more robust
and accurate approximate solutions. In fact, in case e = O(h), there are two spurious circulations inside
Q for the non-reduced scheme; we remark that refining a mesh and keeping ¢ = O(h) did not suppress
them. For smaller € the non-reduced scheme fails to capture the correct solution and seems to approach
the no-slip boundary value problem. This behavior is somehow expected because letting € — 0 in the
penalty term of implies (at least formally) the constraint wy - nj, = 0 on I'y, which undesirably
collapses into up, = 0 on I'y, as observed in Section |[I} However, the reduced scheme produces solutions
which capture the slip boundary condition correctly for all e > 0 sufficiently small. Therefore, it is
expected that the error bound could be improved in such a way that the reciprocal of ¢ would not
appear (we conjecture that some inf-sup condition like would be valid).

Next we study the convergence property of the non-reduced and reduced schemes, whose solutions
are denoted by (u})®,pNR®) and (ul,plt), respectively. We compare the convergence behavior of them
with that of the numerical solutions computed with the Dirichlet boundary condition, which are denoted
by (up™, pp’r) (i.e., the boundary condition u}'™ = u on I', is imposed). The linear solver is chosen as
UMFPACK, and u — uj, and p — p;, are interpolated into the quadratic finite element space to compute
errors in the associated norms. For convenience, we also report errors in the L2(£2;,)?-norm of velocity,
and we remark that [luz2q) = 0.886, ||ul g1 () =~ 3.355, |[pllr2() ~ 2.894. The results are presented



TAKAHITO KASHIWABARA, ISSEI OIKAWA, AND GUANYU ZHOU

078089 Los
o.74248 o sasea

o.70406 93207

o656 oasass

062722 azans

o801 7721

o009 7250

051157 oarss

047356 os2ass

oassia oar0rs

039672 asins

oassat oasrst

oaises oarso

oze147 ossizs

020305 osrass

020164 oastos

orssz2 oz

01278 arsar

oosssss o 10815

oasosss osisrr

oorzssz oouzssss

042074 rooat

o.40066 osss

o.38058 o 0293

o.3605 oasass

o001 scars

0.0203 75272

0.30025 o 0285

025018 ossass

02601 osoast

o.20002 ossass

02199 050237

019986 oaszs

017979 oa028

015971 assas

013963 030209

o19ss ozsa02

oosass azorss

corsssy orstas

oosest 0181

00352 oasizss

ooisis ooorsers

. s9es9

o.5290s osuso2

: 031171 0.89715

// 20409 s
/ __—'\\*\ N 027708 79761
N 25075 o784

. //f:\\\ o
\ .

/ /_§\ 20781 59854

/ o150 s

: R \\ \ o
| 015506 oaszs
| \ \

- 012122 o7

\ 1059 29993
\J o08ssss ozs016
AN - s
\\ oosios2 o.15083
- oasaass o oass
\ 0.017318 0.051089
H— ooonszrz

FIGURE 6.2. Velocity profiles of numerical solutions computed with non-reduced (left
column) and reduced (right column) schemes. For each row (top to bottom), € is chosen
as 0.1h, 0.1h2, 1078, where h ~ 0.241.
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TABLE 6.1. Convergence behavior of velocity in the H!(£2;,)?-norm in the 2D test (top:
€ = 0.1h, bottom: € = 0.1h?). DOF means the number of degrees of freedom.

h DOF |u—u}®| Rate |u—ul| Rate |u—ul¥| Rate
0.316 333 1.043 — 0.575 — 0.464 —
0.165 1182 0.567 0.94 0.296 1.09 0.231 1.07
0.078 4488 0.310 0.81 0.145 0.94 0.114 0.94
0.045 17391 0.146 1.37 0.077 1.30 0.057 1.28
0.023 69270 0.074 1.02 0.039 1.02 0.028 1.02
0.012 274956 0.036 1.16 0.020 1.05 0.014 1.10

h DOF |ju—u}®| Rate [u—ull|| Rate [u—ul™| Rate
0.316 333 1.683 — 0.479 — 0.464 —
0.165 1182 1.559 0.12 0.232 1.12 0.231 1.07
0.078 4488 1.618 (< 0) 0.114 0.95 0.114 0.94
0.045 17391 1.412 0.25 0.057 1.28 0.057 1.28
0.023 69270 1.388 0.03 0.028 1.02 0.028 1.02
0.012 274956 1.293 0.11 0.014 1.10 0.014 1.10

10*

1 Reduced(eps=0.1h;) —— Reduced(eps=0.1h5) +— ‘ Reduced(eps=0.1h;) <

107} Reduced(eps=0.1h7) - 1 Reduced(eps=0.1h7) - Reduced(eps=0.1h7) -

Non-Reduced(eps=0.1h5) - Non-Reduced(eps=0.1h;) - Non-Reduced(eps=0.1h5) -

Non-Reduced(eps=0.1h") = Non-Reduced(eps=0.1h") = 10°L Non-Reduced(eps=0.1h“) &- |
Dirichlet Dirichlet Dirichlet

—a—a =8 f

glrror 5
N P
Error [N
(@)
o

3 107 /
10 102 /u |
o / A
-5 Il | _q -2 Il | 4 _3 Il | _a
10756 107t 10" 5 10t 1075 107t
h h h

FIGURE 6.3. Convergence behavior of ||u — un| r2(q,) (left), ||u — unl g1 (q,) (middle),
llp — prllz2(o,) (right) in the 2D test. The triangles indicate the slope O(h).

in Table and Figure for two choices of e. We find that [|u — u}||12(q,) = O(h?) for € = O(h?)
and that [ju — u},||g1(q,) = O(h) for ¢ = NR, R and for ¢ = O(h), which cannot be explained by the
theory. Nevertheless, the fact that the reduced scheme with e = O(h?) achieves the best accuracy is
in accordance with the theoretical prediction. We see from Figure that its accuracy in the energy
norm is almost the same as that of (uPi*, pPir).

6.2. Three-dimensional test. In this example, we focus on the verification of convergence. Let €2 be
the unit sphere, i.e., Q = {(x,9,2) € R® : 22 +y? + 22 < 1}. We consider (1.1)) for v = 1 and for f,g,7
such that the analytical solution is

1022yz(y — 2)
u=|10y%2z(z —2) |, p=10zyz(z +y+ 2).
1022%zy(z — y)
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TABLE 6.2. Convergence behavior of velocity in the H!(£2;,)3-norm in the 3D test (top:
€ = 0.1h, bottom: € = 0.1h2). Itr means the number of iterations required for GMRES
to converge.

h DOF  |u—ul®| Rate Itr |u—ul| Rate Itr [lu—ulT|| Rate Itr

0.240 1.11E+4 1.471 — 69 1.048 — 70 1.268 — 76

0.113 1.12E+5 0.656 1.08 238 0.638 1.06 279 0.574 1.06 349
0.075 3.42E+5 0.454 0.89 352 0.448 0.86 352 0.405 0.85 393
0.062 6.59E+5 0.372 1.08 469 0.367 1.07 473 0.326 1.16 751
0.052 1.17E+6 0.306 1.05 655 0.303 1.04 658 0.266 1.10 790
0.045 1.88E+6 0.263 1.04 901 0.261 1.03 899 0.227 1.09 1979
0.039 2.39E+6 0.238 0.87 1749 0.236 0.87 1638 0.205 0.88 5179

h DOF  |u—u}®| Rate Itr [lu—ull| Rate TItr [u—uP"| Rate Itr

0.240 1.11E+4 1.590 — 7 1.350 — 81 1.268 — 76

0.113 1.12E+5 0.877 0.79 270 0.579 1.13 304 0.574 1.06 349
0.075 3.42E+5 0.630 0.80 467 0.405 0.87 646 0.405 0.85 393
0.062 6.59E+5 0.575 0.49 742 0.327 1.15 782 0.326 1.16 751
0.052 1.17E+6 0.534 0.41 1111 0.271 1.02 1348 0.266 1.10 790
0.045 1.88E+6 0.493 0.54 1735 0.231 1.08 2175 0.227 1.09 1979
0.039 2.39E4-6 0.477 0.29 2103 0.201 0.89 2600 0.205 0.88 5179

We remark that ||ul|z2) ~ 0.708, [lullg1 ) ~ 4.943, |p||lr2(q) ~ 1.043. The computations are done
with the use of FEniCS [23] (combined with Gmsh [I2] for obtaining meshes) choosing the P1/P1 element
with 7 = 0.1. The linear solver is GMRES, preconditioned by incomplete LU factorization, with the
restart number 200 and with the relative tolerance 1078, As in the previous example, u —uj, and p — py,
are interpolated into the quadratic finite element space to compute their norms. The results are reported
in Table and Figure Except case of the non-reduced scheme with e = O(h?), the errors seem to
converge at the rate O(h), which is better than the theoretically predicted one O(h/2). Our opinion
is that the interior errors would be dominant with the resolution of meshes considered here and that
the suboptimal rate O(h'/?) would be observed only for a very fine mesh. However, from the results
we infer that the reduced-order numerical integration is also effective for the case N = 3, in which the
choice of € = O(h?) may be recommended (although this was not justified by a rigorous proof). With
this choice, as in the two-dimensional case, the accuracy in the energy norm is comparable with that of

(u]}?ir’ p}?ir).

6.3. Affect of penalty parameter on linear solvers. It is known that the use of too strong penalty
(i.e. small € in our case) would lead to ill-conditioned problems (see e.g. [B]), which could deteriorate the
performance of linear solvers. Therefore, we examine a condition number of the matrix A obtained from
our penalty FE scheme, in particular, its dependency on the penalty parameter €. For this purpose,
we fix the mesh h ~ 0.113 in the 3D test, varying e from 100 to 10~8. Moreover, we consider only the
reduced scheme since the behavior was similar for the non-reduced one. The condition number is then
estimated by the Matlab function condest(A). We also report the number of iterations required for
GMRES and BiCGSTAB to converge, which were preconditioned by incomplete LU factorization. The
results are presented in Table It seems that the condition number grows at the rate O(e~2), which
is faster than the one explained in [5 p. 532]. One also notices that GMRES and BiCGSTAB failed to
converge when € < 107°. We remark that, even for such small €, sparse direct solvers like UMFPACK or
MUMPS were able to solve the linear system (apparently with no problem). Although we do not have
a good explanation of this phenomenon, it tells us that one should carefully choose € in order to assure
both the accuracy and the numerical stability, especially when one wants to invoke iterative methods
for solving linear systems obtained from the penalty method.



FINITE ELEMENT APPROXIMATION FOR THE STOKES EQUATIONS

Reduced(eps=0.1h,) —— Reduced(eps=0.1h,) —— Reduced(eps=0.1h,) ——
Reduced(eps=0.1h7) - Reduced(eps=0.1h7) - Reduced(eps=0.1h7) -
1001 Non-Reduced(eps=0.1h;) - | Non-Reduced(eps=0.1h;) - 10°| Non-Reduced(eps=0.1h;) - |
Non-Reduced(eps=0.1h") =- Non-Reduced(eps=0.1h") =- Non-Reduced(eps=0.1h") =
Dirichlet Dirichlet Dirichlet
. EEE»EHZ/E/E‘ 100
10°
S S S
i 0 1|
102 o
=
-3 ‘ -1 ‘ -2 ‘
10 10™ 10 10+ 10 10
h h h

FIGURE 6.4. Convergence behavior of ||u — up||z2(q,) (left), [|u —unl g1(q,) (middle),
lp — prllL2(o,) (right) in the 3D test. The triangles indicate the slope O(h).

TABLE 6.3. Penalty parameter, condition number, and number of iterations for GM-
RES (the 4th and 5th columns) or BICGSTAB (the last column) to converge in the 3D
test with the mesh h ~ 0.113 (DOF is 112476). The absolute and relative tolerances
are set to 10719 and 107°, respectively.

€ condest(A) Rate Itr (restart=30) Itr (restart=200) Itr (BiCGSTAB)
1.0E+2  2.36E+6 — 655 182 1373
1L.0E+1  2.27E4+6 (< 0) 672 191 165
1.0E40 2.45E46 0.03 733 195 516
1.0E-1 3.53E+6 0.16 392 165 264
1.0E-2 1.64E+7 0.67 480 139 152
1.0E-3 1.46E+8 0.95 539 195 894
1.0E-4 1.56E+9 1.03 1432 352 2888
1.0E-5 1.54E+11  2.00 28162 370 2293
1.0E-6 1.54E+13 2.00 (not converged) (not converged) (not converged)
1.0E-7 1.54E+15 2.00 (not converged) (not converged) (not converged)
1.0E-8  1.54E+17 2.00 (not converged) (not converged) (not converged)

7. CONCLUSION

17

We investigated the P1/P1 and P1b/P1 finite element approximations for the Stokes equations subject
to the slip boundary condition in a domain with a smooth boundary. The constraint w-n = g on I’
is relaxed by using the penalty method, which enables us to avoid a variational crime and makes the
numerical implementation easier. We developed a framework to address the difficulty due to Q # Q,
and successfully applied it to establish error estimates of the finite element approximation. The use
of reduced-order numerical integration together with ¢ = O(h?) in the penalty term improves the
accuracy, which was theoretically justified for NV = 2 and was numerically confirmed for N = 3. In fact,
we observed that the accuracy in the energy norm was comparable with that of numerical solutions
subject to Dirichlet boundary conditions.
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APPENDIX A. TRANSFORMATION BETWEEN I' AND I}, AND RELATED ESTIMATES

Let Q be a bounded domain in RY. Its boundary T is assumed to be C'!'-smooth, namely, there
exist a system of local coordinates {(U,,y:, »,)}}, and positive numbers «, 8 such that: 1) {U,}
forms an open covering of T'; 2) y» = (Yr1,-- - UrN—1,YrN) = (Y., yrn) is a rotated coordinate of the
original one x, that is, y,, = A,z for some orthogonal transformation 4,; 3) ¢, € CY1(A,) gives a graph
representation of I' N U,., where A, := {y. € R¥=1: |y/| < a}, that is,

rnv, = {yr eRN . y:’ €A, and y.n = ‘pr(y;)}v
QNU, ={y- € RY . y;« € A, and @r(y;) <Yrn < ‘Pr(y;) + B},
QN0 ={y, eRY : gl € Ay and ¢, (y)) — B < yon < 2r(y)}-

Since I' is compact, there exists hg > 0 such that for any = € T' the open ball B(x;hg) is contained
in some local coordinate neighborhood U,.. According to the fact that C11(A,) = W2%>2(A,), the
derivatives of ¢, are bounded up to second order, i.e.,

lorllLean < Co, IV'@rllzea,) < C1, V0|, < Co,

where Cy, Ci, C are constants independent of 7, and V/ means V.
The smoothness of T' is connected with that of the signed distance function d(x) defined by

(2) = —dist(z,T") if z€Q,
©\dist(2,T)  if xeQ°.

We collect several known properties on d(z) below. For the details, see e.g. [13, Section 14.6] or [8|
Section 7.8]. Let T'(§) := {x € RY : |d(x)| < &} be a tubular neighborhood of T' with width 2. Then
there exists ¢ depending only on the curvature of I' such that for arbitrary = € I'(d) the decomposition

(A1) x=n(x)+d(x)n(r(z)), =(x)el,

is uniquely determined. Here, n is the outer unit normal field defined on T', which coincides with Vd|r.
We extend n from I' to I'(d) by n(z) = Vd(x), which also agrees with n(w(z)). The fact that T is
C1!-smooth implies that d € C11(T'(4)), n € COY(T'(6)), and 7 € COH(T(5)). We call 7 : I'(§) — T the
orthogonal projection onto I', in view of its geometrical meaning. We may assume that

ldl| Loy < Co,  [IVdllLeo(rey < Cr, V2| (r)) < Ca,

where we re-choose the constants Cy, C1, Cs if necessary.

Now we introduce a regular family of triangulations {75, }nj0 of € in the sense of Section As before,
we denote by S, the boundary mesh inherited from 75, and we set Qj, = Ure7, T and T, = Uges, S-
In order for T'j, to be compatible with the local-coordinate system {(U,,y,,¢,)}*.;, we assume the
following:

1) the mesh size h is less than min{hg, 1};

2) for every r = 1,..., M, T, N U, is represented by a graph {(y., o.n(y.)) € RY : ¢/ € A, };

3) every vertex of S € Sy, lies on T

From these we see that every S € &), is contained in some U, and that ¢,, is a piecewise linear
interpolation of (.. As a result of interpolation error estimates, for arbitrary r we obtain

lernllze=(a,) < Co, lor = ernllze(a,) < Coph?,
IV'@rnllLe(a,) < Ch, IV (er = @ri)llLe(a,) < Cieh,

where we re-choose Cj, C if necessary and the subscript E refers to “error”. In the following, h is made
small enough to satisfy 2Cogph? < min{hg,d}, which in particular ensures that 7 is well-defined on T'j,.
We may assume further that 7(S) is contained in the same U, that contains S.

Based on the observations above, we see that the orthogonal projection © maps I'j, into I'. Tt indeed
gives a homeomorphism between I'}, and I', and is element-wisely a diffeomorphism, as shown below. The
representation of a function f(z) in each local coordinate (U, ¥, ¢,) is defined as f(y,) :== f(A7 y,).
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However, with some abuse of notation, we denote it simply by f(y..). Then, the local representation of
the outer unit normal n associated to I' is given by

’ AN 1 V'or(y,.) ’
n(yr7g07“(yr)) - Kr(y;n) —1 ) Yy S Ar7

where K,.(y.) := /14 |V'¢,(y.)|?>. We are ready to state the following.

Proposition A.1. If h > 0 is sufficiently small, then w|r, is a homeomorphism between T'y, and T'.

Proof. Let us construct an inverse map n* : I' = T'y, of 7|p, which is continuous. To this end, we fix
arbitrary x € T and choose a local coordinate (U, y,, p,) of x such that B(x;hg) C U,. For simplicity,
we omit the subscript r in the following. In view of the definition of 7(z) by (A.l), we introduce a

segment given by
Y t (V’w(y’)) 2
+ , t| < 2Coph2.
(w(y’)) Ky)\ -1 1= 2Cor

To each point on this segment we associate its height H(t) with respect to the graph of ¢y, that is,
t t
H(t) = ¢(y) = 2= — ¢n <y’ + V’sﬁ(@/)) :
K(y') K(y')

Then we assert that £ H(t) < 0 and that H(—2Cogh?) > 0, H(2C,gh?) < 0.
To prove the first assertion, letting

t
K(y')
we have 2 H(t) = —ﬁ(l +V'o(y)  Vior(Y')). One sees that

Vien(Y') = Vie(y') = Vie(y') + Vie(Y') = Vip(Y') + Vipn(Y”)
= Vo) + 1L+ I,

Y/ ::yl+

V'e(y'),

where I; and Iy satisfy

L] < IV2@llea)lY —y'| < C2-2Coph?, || < Cigh.
Then it follows that

1+ V'o(y) - Vien(Y') > K(y')* = C1(2C2Coph® + Cigh).

From this we have %H(t) < 0 provided C1(2C2Corh? + C1gh) < 1/2. For the second assertion, one
finds that

QCth2 , ,
H(—2Cogh?) = R + o) — en(Y’)
_ 200Eh2 ’ / / y
= K@) + o) oY) + oY) —on(Y’),
2Cogh?

where Y’ is 3/ — <) V'¢(y'). By Taylor’s theorem, there exists some 6 € (0,1) such that

V') = 0ly)) = Voly') - (V' =3f) + 3 (V" =4/ V2l oy (V' — 9)
_ _2Coph?
- K(®)
By the definition of K(y) and by |¢(Y”) — ¢n(Y")| < Corh?, we obtain
H(—2Coph?) > 2K (y')Coph? — 2C5Caph* — Coph?
> 2Cgph? — 2C,C25h* — Coph? = Coph*(1 — 20,Coph?),

which implies that H(—2Cogh?) > 0 provided C2Coph? < 1/4. In the same way, the last assertion
H(2Cyrh?) < 0 can be proved.

V'o(y )P +202C3ph*.
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From these assertions we deduce that there exists a unique t*(z) € [-2Cyph?,2Cyph?] such that
H(t*(x)) = 0. Consequently, the map 7#* : I' — T'y; z — = + t*(x)n(z) is well-defined. A direct
computation combined with the uniqueness of the decomposition shows that 7* is the inverse of
7|r,. The continuity of 7*, especially that of ¢*, follows from an argument similar to the proof of the
implicit function theorem (see e.g. [20, Theorem 3.2.1]). O

Proposition enables us to define an exact triangulation of I' by
W(Sh) = {7‘(‘(5) : Se Sh}.

In particular, we can subdivide I into disjoint sets as I' = (J g S 7m(S). Furthermore, for each S € Sy, we
see that S and 7(S) admit the same domain of parametrization, which is important in the subsequent
analysis. To describe this fact, we choose a local coordinate (U,.,y,, p,) such that U, D> S Ux(S), and
introduce the projection to the base set b, : RY — R¥N=1 by b,.(y,) = y... The domain of parametrization
is then defined to be S’ = b,.(7(S)). We observe that the mappings

:8" =Sy (Y er(y)’
®p,: 8" — S, Yr = 7 (W er (7)) = R(yr) + 7 (y) n(2(y;),
are bijective and that ® is smooth on S’. If in addition ®},, especially t*, is also smooth on S’, then ®

and ® may be employed as smooth parametrizations for S and 7(S) respectively. The next proposition
verifies that this is indeed the case.

Proposition A.2. Under the setting above, we have
[tl] 2o sy < Coph?®, V't oo sy < Chph,
where C’OE and C’lE are constants depending only on N and T'.

Proof. Since the first relation is already obtained in Proposition with Cop = 2C, g, we focus on
proving the second one. For notational simplicity, we omit the subscript r and also use the abbreviation

0; = a% (i =1,...,N). The fact that t* is differentiable with respect to y’ can be shown in a way

similar to the proof of the implicit function theorem. Thereby it remains to evaluate the supremum
norm of V't in 8’, which we address in the following.

Recall that t*(y') is determined according to the equation
(A.2) ty") = o) — only + 1)V 0(y)),
where we have set f(y’) =1t"(y")/K(y'). Because V't* = KV'i + % t*, it follows that
[Vt || Lo sy < (L4 C)||V'E| oo (sry + C201Coph?.

Therefore, it suffices to prove that |[V'#|| sy < Ch; here and hereafter C' denotes various constants
which depends only on N and I

Applying V' to (A.2)) gives
(A3) 1+ V'e(y) Vier(Y")VE= Ve(y) = Vien(Y') + Hy)V0(y ) V' en(Y'),
where Y/ := ¢/ +t(y/)V'o(y/). By the same way as we estimated I; and I in the proof of Proposition
we obtain

Vo) — V'ipn(Y")| < CoCorh® + Ciph < Ch,

L+ Vo(y) Vien(Y') > K(y')? — C1(C2Coph® + Ciph) >

| —

Also we see that 5

1ty ) V20 )V' on(Y')| < Coph® - C2Cy < CR?.
Combining these observations with l] we deduce the desired estimate ||V/£||LOO(SI) < Ch. O
Remark A.1. Let I' € C%!. Since ¢y, is linear on b(S), further differentiation of (A.3)) gives us

t* € CHH(w(9)); in fact we have ||[V"2t]| Lo (sr) < Cyp. This implies that 7|g is a C'-diffeomorphism
between S and 7 (S). However, since V’'¢y, is smooth only within b(S), 7 is not globally a diffeomorphism.



FINITE ELEMENT APPROXIMATION FOR THE STOKES EQUATIONS 21

Now we give an error estimate for surface integrals on I' and I'y,. Heuristically speaking, the result
reads |dy — dys| < O(h?), which may be found in the literature (see e.g. [I1]). Here and hereafter, we
denote the surface elements of I and I', by dvy and dvy, respectively.

Theorem A.1. Let S € Sy and f be an integrable function on S. Then we have

fdv—/fwrdvh scfﬂ/mdv,
S S

=(S)
where C' is a constant depending only on N and T.

Proof. Let (U, yr, @r) be a local coordinate that contains S U 7(S). We omit the subscript r and use

the abbreviation 0; = 8%_ (i =1,...,N). We represent the surface integral using the parametrization

® as follows:

fdy= . f(@(y")Vdet Gdy',

7(S)
where G = (Gyj)1<i j<n—1 denotes the Riemannian metric tensor given by G;; = 9;® - 9;® (dot means
the inner product in RY). Similarly, noting that m o ®;, = ®, one obtains

/sf omdyn, = /s f(@(y')Vdet Gy dy',
where G}, is given by Gj, ;; = 0;Pp, - 0;Pp,. Then we assert that:
|Gh — Gl (sy < Ch®.
To prove this, noting that &, = ® + t*n o ®, we compute each component of G, — G as follows:
Gh,ij — Gij = 0;2 - 0;(®p — @) + 0;@ - 0;(Pp, — @) + 0;(Pp, — @) - 0;(Pp, — @)
=00 0;(t'no®)+ ;P - 0;(t*no®) + 9i(t*no®) - 9;(t*no P)
=1L+ 1)+ I
For I;, we notice that 9;P is a tangent vector so that 9;® - n o ® = 0. This yields
I =0;®-t"0j(no®) =t"0;® - (Ojn + 90 Onn)|o,
which is estimated by C'OEhQ(l + C1)(C2 4+ C1Cs) thanks to Proposition I can be bounded in the

same manner. To estimate I3, we observe that

0;i(t*no®) = (0t )nod +t* (Gm + 0;¢p 5‘Nn) |o,
which is bounded by Cygh + Corh? (Cy 4 C1Cy) < Ch. Similarly one gets |0;(t*n o ®)| < Ch, hence it
follows that |I3] < Ch?. Therefore, |G, ;; — Gi;| < Ch?, which proves the assertion.

Now we use the following crude estimate for perturbation of determinants (cf. [I7), equation (3.13)]):
if A and B are N x N matrices such that |4;;| < a and |B;;| < b for all ¢, j, then

|det (A + B) — det A| < N!N(a + b)N 1.
Combining this with the assertion above and also with v/a — /B = (o — 3)/(v/a + v/B), we obtain

[Vdet G — \/det Gy || L= (s1) < Ch*.

In addition, note that v/det G = \/1 +|V’p|? > 1. Consequently,

fdv—/sfowd%

<cn? [ 1p@u)IvaaGay = cn [ ifjan

x(S) ()

which proves the theorem. O
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Remark A.2. Adding up the results of the theorem for all S € S, yields
[sar=[ soman|<ci [fan

r T r

It also follows that | th, fomdy,| < C [-|fldy. Choosing in particular |f[P as the integrand gives
1f omllLowny < CHYP| fllo(ry for p € [1,00].

Let f be a smooth function given on I'. Then its transformation to I'j, is defined by f o w. However,
if f is extended to a neighborhood of T', e.g. to T'(d), then we may also consider f’s natural trace on I'.
The next theorem provides error estimation of these two quantities.

Theorem A.2. Let f € WHP(I'(6,)), where p € [1,00] and &, € [Cogh?,2Coph?]. Then,

I/ = £ omllzoray < O3 Pl lwneei,
where C' is a constant depending only on p, N, Q.

Proof. Since I'(61) = Uges, m(5,61), where 7(S5,01) = {z € I'(61) : 7(z) € n(5)} denotes a tubular
neighborhood of 9, it suffices to prove that

(A.4) / |f—fo7r|pdfy§06f71/ |V fIP dx VS € Sy.
S m(S,61)
To this end, using the notation in Theorem we estimate the left-hand side of (A.4) by

/|f—f07flpd7=/ |[fo®n — fo®P/det G, dy’
S S’

SC’/ |fo®y, — fo®Pdy'.
S/

Here, for fixed ¢y € S’ we have

F@) = 1) = [ L0 +5@ula') = 9() ds

S

1
_ / %f(cb(y’) + sty )n(®(y))) ds
0

- /0 (1 )n(@y)) - V(@) + st™(y)n(2(y")) ds

t*(y")
- / (@) - VI (@) + tn(@(y)) dt.

Because [t*(y')| < Coph? < 81, it follows that
01

F(@n() — F(@0))] < / [VH @) + ()] dt

where we have used Holder’s inequality. Consequently,
(A.5) [ir=forrar<ca | V(@) + tn(@(y') " dy/at.
S S’><[761,51]

On the other hand, we observe that the N-dimensional transformation
(A.6) S x [=01,01] = 7(S,01);  (v,t) = @(y) +tn(D(y))
is bijective and smooth. Application of this transformation to the right-hand side of (A.4]) leads to

/ VPP de = / V() + tn(®(y))]" |det J| dy'dt.
7(8,61) S’ [—61,61]
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vghere J=(01P+td(no®), - ,0n_1P+tIn_1(no®P),nod) denotes the Jacobi matrix of ¥. Letting
= (019, ,0n_1P,n 0 D), we find that

1 = Tl (57 x [81.8,]) < Cb1,
because [t0;(n o ®)| = [t(Jin + 0;p0nn)|| < 01(Ca 4+ C1C2). This implies
||det J — det j||L°°(S”><[761,61]) < Céy,

which combined with det J = K (y') > 1 yields det J > 1/2 if h is sufficiently small. Therefore,

1
(A7) [ viraa=g [ (V£ (@) + tn(@(y)) | dydt.
(8,51 S/ % [=61,61]
The desired estimate (A.4)) is now a consequence of (A.5) and (A.7)). This completes the proof. O

Finally, we show that the LP-norm in a tubular neighborhood can be bounded in terms of its width.
Such estimate is stated e.g. in [35, Lemma 2.1] or in [28], equation (3.6)]. However, since we could not
find a full proof of this fact (especially for N = 3) in the literature, we present it here.

Theorem A.3. Under the same assumptions as in Theorem [A-3, we have

1
£l oeesy < COIV Fllzrwny + 01 I Flleey),
where C is a constant depending only on p, N, Q.

Proof. We adopt the same notation as in the proofs of Theorems and Then it suffices to prove
that

[ aragsc(e [ wipaes [ pa) vses.
7(S,61) 7(S,61) w(S)

To this end, using the transformation ¥ given in (A.6|) we express the left-hand side as
[ ra= | P )PIdet (5, 1) dyfdt
7(S,61) "% [—81,01]

<C (IF (2 1) = f(@ DI+ (@) dy dt
»5”)([—51,(51]
= Il + IQ.
For I, we see from the same argument as before that
01
[F(Y', 1) — F(@))IP < (26:)P7 / S V(@) + sn(®(y)))|" ds,
which yields
ni<es [ VA8 let T ) dfds =Cof [ 9P
S/X[—61,61] 7"(’9761)
For I, it follows that
|Ig|_26’51/ [F(®(y)|P dy’ <2051/ |f(®(y)|PVdet G dy’ _2061/ |fIP dry.
m(S)

We have thus obtained the desired estimate, which completes the proof. O
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APPENDIX B. ERROR OF nn AND ny,

Let us prove that |[nom —ny| < O(h) on Iy, and also that, when N = 2, it is improved to O(h?) if
the consideration is restricted to the midpoint of edges.

Lemma B.1. Let n and ny, be the outer unit normals to I' and T'y, respectively. Then there holds

(B].) ||ﬂO7T—ﬂh||Loo(ph) < Ch.
If in addition N =2, T € C*!, and mg denotes the midpoint of S € Sy, then
(B.2) sup |nom(ms) —ny(ms)| < Ch%

SGS}L

Here, C is a constant depending only on N and I

Proof. Let S € S, be arbitrary and let (U,,y,, $,) be a local coordinate that contains S U w(S). We
omit the subscript r in the following. One sees that n and n;, are represented as

1 V' 1 Vien
n/, / :< )7 n /7 / :< 7 " A.
Wse)) = —7 oop \ -1 n(en(y)) = —7 oo\ - y
A direct computation gives
(B.3) In(y',e(y") = na(y's on (W) < 2V (2(y) — en(y))| < 2C1ph.

This combined with the observation that

oy, en(y) —n(y, oW ) = nor(y,en(y") —nom(y' ey))
< Cilr(y' s on(y) — 7y 0(y)]
< G|Vl Lo rylen () — o(y)]
< C1||V7| o (r(s)) Corh®

proves (B.1). When N = 2 and I' € C%!, by using Taylor expansion, we find that mg is a point of

super-convergence such that \%’;(b(ms)) - g—;’;(b(ms)ﬂ < Ch?. This improves 1) to O(h?), and thus

(B.2)) is proved. O

Remark B.1. In the case N = 3, it is known that the barycenter of a triangle is not a point of super-
convergence for the derivative of linear interpolations; see [34, p. 1930]. For this reason, (B.2) holds
only for N = 2.
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