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Abstract

This paper studies inf-sup stable finite element discretizations of the evolutionary
Navier—Stokes equations with a grad-div type stabilization. The analysis covers both
the case in which the solution is assumed to be smooth and consequently has to
satisfy nonlocal compatibility conditions as well as the practically relevant situation
in which the nonlocal compatibility conditions are not satisfied. The constants in the
error bounds obtained do not depend on negative powers of the viscosity. Taking
into account the loss of regularity suffered by the solution of the Navier—Stokes
equations at the initial time in the absence of nonlocal compatibility conditions of
the data, error bounds of order O(h?) in space are proved. The analysis is optimal
for quadratic/linear inf-sup stable pairs of finite elements. Both the continuous-in-
time case and the fully discrete scheme with the backward Euler method as time
integrator are analyzed.

Keywords Incompressible Navier—Stokes equations; inf-sup stable finite element
methods; grad-div stabilization; error bounds independent of the viscosity; nonlocal
compatibility condition; backward Euler method

*Instituto de Investigacién en Matemdticas (IMUVA), Universidad de Valladolid, Spain. Research
supported by Spanish MINECO under grants MTM2013-42538-P (MINECO, ES) and MTM2016-78995-
P (AEI/FEDER, UE) (frutos@mac.uva.es)

tDepartamento de Matematica Aplicada II, Universidad de Sevilla, Sevilla, Spain. Research supported
by Spanish MINECO under grant MTM2015-65608-P (bosco@esi.us.es)

Weierstrass Institute for Applied Analysis and Stochastics, Leibniz Institute in Forschungsverbund
Berlin e. V. (WIAS), Mohrenstr. 39, 10117 Berlin, Germany and Freie Universitdt Berlin, Department
of Mathematics and Computer Science, Arnimallee 6, 14195 Berlin, Germany.

$Departamento de Mateméticas, Universidad Auténoma de Madrid. Research supported by Spanish
MINECO under grants MTM2013-42538-P (MINECO, ES) and MTM2016-78995-P (AEI/FEDER, UE)
(julia.novo@uam.es)



1 Introduction

Let © ¢ RY d € {2,3}, be a bounded domain with polyhedral and Lipschitz
boundary 0f2. The incompressible Navier—Stokes equations model the conservation
of linear momentum and the conservation of mass (continuity equation) by

ou—vAu+ (u-Vu+Vp=f in (0,7) x €,
V-u=0 in (0,7) xQ (1)
u(0,-) = uo(-) in €,

where u is the velocity field, p the pressure, v > 0 the viscosity coefficient, ug
a given initial velocity, and f represents external forces acting on the fluid. The
Navier—Stokes equations are equipped with homogeneous Dirichlet boundary
conditions u = 0 on 0f.

The interest of this paper is the case of small viscosity or, equivalently, high
Reynolds number. To this end, a Galerkin finite element method augmented with
a grad-div stabilization term for is considered. Grad-div stabilization adds a
penalty term with respect to the continuity equation to the momentum equation. It
was originally proposed in [16] to improve the conservation of mass in finite element
methods. There are a number of papers analyzing the grad-div stabilization for
steady-state problems, e.g., [21} 27, 28]. On the one hand, it is known that while
grad-div stabilization improves mass conservation, the computed finite element ve-
locities are by far not divergence-free [24]. On the other hand, it was observed in the
simulation of turbulent flows that using exclusively grad-div stabilization resulted
in stable simulations, compare [23, Fig. 3] and |29, Fig. 7]. This observation is one
of the motivations for the present paper: to derive error bounds for the Galerkin
finite element method with grad-div stabilization whose constants do not depend on
inverse powers of v. The analysis will be performed for pairs of finite element spaces
that satisfy a discrete inf-sup condition. Error bounds with constants independent
of v were previously obtained in [I5] for the evolutionary Oseen equations. Con-
trary to the present paper, the wind velocity in the convective term of the Oseen
equations is divergence-free and this property considerably simplifies the analysis.
Besides extending the analysis from [15], more realistic conditions on the initial data
are assumed in the present paper, conditions which affect the regularity near the
initial time.

An analysis of inf-sup stable elements with divergence-free approximations of the
Navier—Stokes equations is presented in [30]. There, error bounds independent of
negative powers of v were proved for the Galerkin method without any stabilization,
utilizing ideas, e.g., from [15]. Adding a grad-div stabilization term as in the present
paper allows the use of more general, not necessarily divergence-free, finite elements.

Some related works analyzing stabilized finite element approximations to the
Navier—Stokes equations include [§], where the continuous interior penalty method
is studied and [4, 12], where the local projection stabilization (LPS) method is
studied. It is discussed in [26] that the case of the Navier—Stokes equations with
grad-div stabilization but without LPS method can be considered as a special case
of the analysis presented in [4]. Notice however that the error bounds in [4] depend
explicitly on inverse powers of the viscosity parameter v, unless grids are taken
sufficiently fine (h < /v, where h is the mesh width), whereas this is not the case in



the present paper. In [7], error bounds for stabilized finite element approximations
to the Navier—Stokes equations are obtained depending on an exponential factor
proportional to the L*°(€2) norm of the gradient of the large eddies instead of the
gradient of the full velocity u in the case that 2 is the unit square and the boundary
conditions are periodic. An analysis of a fully discrete method based on LPS in space
and the Euler method in time is carried out in [3]. The error bounds in [3] are not
independent of negative powers of v. In all these papers, some stabilization terms
are added to the Galerkin formulation. In particular, all these methods, save the
method studied in [26], include a stabilization for the convective term. The aim of
the present paper consists in deriving error bounds that are independent of inverse
powers of the viscosity parameter for finite element approximations that do not
include a stabilization of the convective term.

In the present paper, optimal error bounds with constants that do not depend
explicitly on inverse powers of the viscosity parameter will be obtained for the
L?(2) norm of the divergence of the velocity, which measures the closeness of the
velocity approximation of being divergence-free, and the L?(£2) norm of the pressure,
assuming that the solution is sufficiently smooth. In addition, an error bound for
v1/2 times the gradient of the velocity is proved. This error bound is optimal in the
viscosity-dominated regime, although it is a weak term in the convection-dominated
regime. Note that all error bounds might depend implicitly on the viscosity through
the dependency on higher order Sobolev norms of the solution of the continuous
problem.

In Section (3] it will be assumed that the solution satisfies nonlocal compatibility
conditions. The analysis is valid for pairs of inf-sup stable mixed finite elements of
any degree. In the case of first order mixed finite elements, the error bound for the
pressure can be proved only in two spatial dimensions.

Due to the increasing use of higher order methods in computational fluid dy-
namics, the question of optimal approximation of the Navier—Stokes equations under
realistic assumptions of the data has become important. The regularity customar-
ily hypothesized in the error analysis for parabolic problems generally cannot be
expected for the Navier—Stokes equations. No matter how regular the initial data
are, solutions of the Navier—Stokes equations cannot be assumed to have more than
second order spatial derivatives bounded in L?(f2) up to the initial time ¢t = 0.
Higher regularity requires the solution to satisfy some nonlocal compatibility con-
ditions that are unlikely to be fulfilled in practical situations [18, [19]. Taking into
account this loss of regularity at ¢ = 0 locally in time, the optimal rate of con-
vergence of the grad-div mixed finite element method is studied in Section |4 The
analysis of [3| 4], 8, [7, 0] assumes that the solution satisfies nonlocal compatibility
conditions. To the best of our knowledge, the present paper is the first one where
error bounds independent of the viscosity parameter are proved without those as-
sumptions, and the best bounds that we obtain are not better than O(h?). In the
literature, [13], [14] 18] 19], error bounds up to O(h%|log(h)|) have been obtained for
both standard and two-grid mixed finite element methods without assuming non-
local compatibility conditions. But contrary to the O(h?) bounds in the present
paper, the error constants in those O(h?|log(h)|) bounds depend on v~1.

In Section 5| the analysis of the fully discrete case is presented. For the time
integration, the implicit Euler method is considered. Again, both the regular case



and the case in which nonlocal compatibility conditions are not assumed are an-
alyzed. In this last case, the errors are shown to be O(h?|log(At)|Y/2 + (At)1/?),
where At is the size of the time step.

Section [6] provides numerical studies supporting the analytical results and a
summary finishes the paper.

2 Preliminaries and notation

Throughout the paper, W5P(D) will denote the Sobolev space of real-valued func-
tions defined on the domain D C R? with distributional derivatives of order up to
5 in LP(D). These spaces are endowed with the usual norm denoted by || - [y sp(py-
If s is not a positive integer, W*P(D) is defined by interpolation [I]. In the case
s =0, it is WOP(D) = LP(D). As it is standard, W*P(D)? will be endowed with
the product norm and, since no confusion can arise, it will be denoted again by
| - llwsp(py- The case p = 2 will be distinguished by using H*(D) to denote the
space W*2(D). The space H}(D) is the closure in H'(D) of the set of infinitely
differentiable functions with compact support in D. For simplicity, || - [|s (resp. |-|s)
is used to denote the norm (resp. seminorm) both in H*(Q) or H*(Q)¢. The exact
meaning will be clear by the context. The inner product of L?(Q) or L?(Q)¢ will
be denoted by (-, -) and the corresponding norm by || - ||p. The norm of the space of
essentially bounded functions L*°(€2) will be denoted by || - ||oo. For vector-valued
functions, the same conventions will be used as before. The norm of the dual space
H=Y(Q) of H}() is denoted by || - ||—1. As usual, L*(Q) is always identified with
its dual, so one has H}(Q) C L?(2) € H~(Q) with compact injection.
Using the function spaces V = H}(Q)?, and

Q= L) = {q € L*(Q) : (¢,1) = 0},
the weak formulation of problem is as follows: Find (u,p) € V x @ such that
for all (v,q) € V x Q,
(Oru,v) + v(Vu, Vo) + (u- VIu,v) — (V- -v,p)+ (V- -u,q) = (f,v). (2)
The Hilbert space
HYW = {u e L2(Q)% | V-u =0, u-n|sg =0}
will be endowed with the inner product of L?(Q)¢ and the space
VIV —fueV | V-u=0}

with the inner product of V.

Let IT : L?*(Q)? — HY be the Leray projector that maps each function in
L?(Q)? onto its divergence-free part (see e.g. [I1, Chapter IV]. The Stokes operator
in 2 is given by

A DA Cc HY — gV, A= _TIA, D(A) = H*(Q)4n Vv,

The following Sobolev’s embedding [1] will be used in the analysis: For 1 < p < d/s
let ¢ be such that % =1_ 2. There exists a positive constant C, independent of s,

p
such that )

[oll ooy < Cllollwssiyy - = = v e W(Q). (3)

Q| =



If p > d/s the above relation is valid for ¢’ = co. A similar embedding inequality
holds for vector-valued functions.

Let V), C V and @ C @ be two families of finite element spaces composed of
piecewise polynomials of degrees at most k and [, respectively, that correspond to a
family of partitions 75 of 2 into mesh cells with maximal diameter h. In this paper,
we will only consider pairs of finite element spaces satisfying the discrete inf-sup

condition,

. (V- vn,qn)
inf sup ——————— > fo, 4
% €Qn vyevy, [[VUnllollanllo @

with By > 0, a constant independent of the mesh size h. For example, for the MINI
element it is k = [ = 1 and for the Hood—Taylor element one has [ = k—1. Since the
error bounds for the pressure depend both on the mixed finite element used and on
the regularity of the solution, and in general it will be assumed that p € Q N H*(Q)
with [ > k — 1, in the sequel the error bounds will be written depending only on k.
It will be assumed that the family of meshes is quasi-uniform and that the
following inverse inequality holds for each v;, € V}, see e.g., [10, Theorem 3.2.6],

n—m—d( -2
lonllwme k) < Cinvhy (=) |vnllwna(ry, (5)

where 0 <n <m < 1,1 <¢q<p<o0o,and hg is the size (diameter) of the mesh
cell K € Ty,

The space of discrete divergence-free functions is denoted by
ViV ={wp € Vi | (V-on,q0) =0 Vgu € Qn},
and by Ay : V}?i" — V}?i" is denoted the following linear operator
(Apvn,wy) = (Yo, Vwy) Yo, wy, € VAV, (6)
Note that from this definition, it follows for vy, € V,?i" that
14 *onllo = [ Vonllo,  11V4; *wnllo = [[onllo.

Additionally, two linear operators C}, : V,f“v — VA" and Dy, : L3(Q) — VA are
defined by

(C’hvh, wh) = (V *Vp, AV wh) Vvh, wy, € Vﬁiiv, (7)
(Dyp,vp) = —(p,V-vy,) Yo, € VI (8)

In what follows, IIHY @ L2(0)4 — V4V will denote the so-called discrete Leray
projection, which is the orthogonal projection of L?(Q)? onto V,f“"

(H%ivv,wh) = (v,wy) Ywy, € VY, (9)

By definition, it is clear that the projection is stable in the L?()¢ norm: |||y <
|v]|o for all v € L2(Q)?. The following well-known bound will be used

I(F = T¥)wllo + AII(T = TGY)wll < CH7 ol Vo € VYA HZHQ)Y, (10)



for j=0,...,k.
Denoting by 7, the L?(£2) projection onto @y, one has that for 0 <m < 1

g = 7ngllm < CW ' glljia Vg e HFHQ), 5=0,...,1 (11)

For simplicity of presentation, the notation 75, will be used instead of mp for the
pressure p in (|1)).
In the error analysis, the Poincaré—Friedrichs inequality

lollo < ClIVwllo Yo € Hy()?, (12)

will be used.
In the sequel, Iyu € Vj will denote the Lagrange interpolant of a continuous
function u. The following bound can be found in [6, Theorem 4.4.4]

lu — Tpulymeky < cinth" ™" ulwnr k), 0<m<n<k+1, (13)

where n > d/p when 1 < p < oo and n > d when p = 1.
In the analysis, the Stokes problem

—vAu+Vp=g in
u=0 on 0, (14)
V-u=0 in{,

will be considered. Let us denote by (up,pp) € Vi, x @, the mixed finite element
approximation to (|14)), given by

v(Vup, Vop) — (V- vy, pr) = (g,vn) Yoy € Vi,
(V-up,qn) =0 Van € Qn.

Following [17, 22], one gets the estimates

w—wuylly <C( inf |u—wylly+v ! inf — >, 15
| wllt < ('vhth I nlh nk 1P = anllo (15)
p—>phllo <C (v inf [[u—wvu|1 + inf |p— ) 16
| rllo ( oo | w1 b | QhHO> (16)
u—upllo < Ch( inf |lu—wull; +v7 ! inf — ) 17
| rllo < (vhth I nlh nf P = anllo (17)

It can be observed that the error bounds for the velocity depend on negative powers
of v.

For the analysis, it will be advantageous to use a projection of (u, p) into Vj, X Qp
with uniform in v, optimal, bounds for the velocity. In [I5] a projection with this
property was introduced. Let (u,p) be the solution of the Navier—Stokes equations
with w € V N HEL(Q)E p e QN H*(Q), k > 1, and observe that (u,0) is the
solution of the Stokes problem ([14) with right-hand side

g=f—-0wu—(u-V)u—Vp. (18)



Denoting the corresponding Galerkin approximation in V, x Qp by (sp,[), one

obtains from ((15])—(17)

lw—spllo+ hllu—suli < CH T |uljza, 0<j<Ek, (19)
Ilnllo < Cvb|lulljzr, 0<j<k, (20)

where the constant C' does not depend on v.
Remark 1 Assuming the necessary smoothness in time and considering with

g=0(f—-0u—(u-V)u—Vp),

one can derive an error bound of the form also for d¢(u — sp,). One can pro-

ceed similarly for higher order derivatives in time. In Section |4 where bound-

edness of derivatives up to ¢ = 0 is not assumed, the bound is also valid,

but then the quantities assumed to be bounded up to t = 0 are tU=1/2||u(t)||;11,

tU+D2) 0 (t) |41, t9T3/2||Opw(t)||j41, etc. Note that for a given to > 0, the as-

sumptions in the present section hold for ¢ > ¢y, and those of Section[d]for 0 < ¢ < .
Following [9], one can also obtain the following bound for sy,

IV(u = s1)loc < Cl[Vl|oo, (21)

where C' does not depend on v.

The method that will be studied for the approximation of the solution of the
Navier—Stokes equations is obtained by adding to the Galerkin equations a con-
trol of the divergence constraint (grad-div stabilization). More precisely, the fol-
lowing grad-div method will be considered: Find (up,pp) : (0,7] — V3 x Q}, such
that

(Opup, vy) + v(Vup, Vop) + b(up, wp, vp) — (pr, V - vp,) (22)
+ (v : ’U;h,Qh) —I—ILL(V . ’U:h,v : Uh) = (fvvh)a

for all (vp, qn) € Vi, X Qp, with u,(0) = Inug. Here, and in the rest of the paper,
b(u,v,w) = (B(u,v),w) Yu,v,w c H(Q)?,
where,
B(u,v) = (u-V)v+ %(V cu)v Yu,v € H(Q)?
Notice the well-known property
b(u,v,w) = —b(u,w,v) Yu,v,w eV, (23)

such that, in particular, b(u, w,w) = 0 for all u,w € V.

3 The regular continuous-in-time case

In this section, error bounds for the continuous-in-time discretization are derived
for the case in which regularity up to time ¢ = 0 is assumed. Some of the lemmas
are written in such a way that can also be applied in Section [4] for the analysis of
the situation without compatibility assumptions.



3.1 Error bound for the velocity
Using test functions in Vhdi" and applying definitions @f@, one finds that 1’

implies that uy, satisfies
Oy, + vApuy, + By (wn, wp) + pCpuy, = T3 £, (24)
where .
By (u,v) = IV B(u,v), wu,v e HH(Q),

and C}, is defined in @ Notice that I8 can be extended from L?(2)? to H~(Q2)
in such a way that By (u,v) is well defined for u,v € H(Q)4.
The following two lemmas will be used in Sections [3] and [

Lemma 1 Letwy : [0,7] — V,?i" be an arbitrary function piecewise differentiable
with respect time. Let wy, be the mized finite element approrimation to the velocity
defined in . Define the truncation errors t1 : [0,T] — V&Y and ty : [0,T] —
L?(2) such that the following equation is satisfied

Oywy, + vApwy, + By(wy, wy) + pCrwy, =TI f + 1, — Dyts, (25)
where Dy, has been defined in (@ Then, if the function

lwon ()12,

t)=1+2 )loo
g(t) =1+ 2[|[Vwp(t)[leo + o

(26)

is integrable in (0,T), i.e., Vwy € LY(0,T; L*) and wy, € L?(0,T; L>), the error
en = up — wy, can be bounded as follows

t
HEh(t)H3+/O ) (20| Ven(s)IF + ullV - en(s)lIF) ds

t
2
< KOO ey O)F + [ e (Htl,hnawntzn%) s,

where

i [ w2

Proof Subtracting from , taking the inner product with ey € V,fﬁv, and
performing some standard computations yields

1
5%”%”3 + VHVehH?) + |V - eh”% + b(wp, wp, er) — b(up, up, ep) @)
= (tl,h, eh) + (tz, V- eh).
Observe that
b(wh7wh7 eh) - b(uh7uh7 eh) = _b(eh,'th, eh) — b(U}“ en, eh) = —b(e}“wh’ eh)7
(28)



where in the last step it was used that, due to , b(up, e, en) = 0. Applying
Holder’s inequality one finds

1
[b(en, wh, en)| < [|Vwn|ocllenl§ + 31V - enllollwnllllllenllo

[wnl13

Tlenld (@)

1
< |[Vwnlloollenlls + 51V - enlld +

Thus, from , using the Cauchy—Schwarz and Young’s inequalities, taking into
account the definition of function g in (26]), and rearranging terms, it follows that

d 2
aHehH(Q) +20||Ven|l§ + 1V - enlls < gllenll + tnll§ + ;Hh”%-

Multiplying by the integrating factor exp(—K(t,0)) and integrating in time, the
result follows in a standard way:. ]

The following lemma will be used in the proof of the main results of the paper.

Lemma 2 There exists a positive constant C' such that for any wyp € Vj, and v €
V N H2(Q)? the following bound holds

|Bwn,wn) = B@,0)llg < C (whlloe + IV - wn ] aaria-sy gy + [l ) llwn = vl

Proof Since Vj, C L*>(Q) and by the well known Sobolev embedding H?(Q2) C
L>®(Q) (see e.g., [1]), it follows that B(wp,wy,), B(v,v) € L?(Q). Then, the appli-
cation of the Holder inequality yields

|1B(wn, wp) — B(v,v)lo = || B(wh, wp, —v) + B(w, — v,v)|lo
< [[walloollwn — w1 + %IIV “wh | 201 (@) lwn — V]| 2a(q)
+ [lwn — vl p2a() VOl 2071 () + %HV “(wn = v)]o[|v]|c-
The statement of the lemma follows from . O

The proof of the error estimate is based on the comparison of the Galerkin
approximation to the velocity uy in with the approximation sj; defined at the
end of Section The pair (sp, 1) € Vi, X Qp, solves

v(Vsp, Vo) = (In,V - vp) = (V- 81, qn) (30)
= (f7vh) - (8tu7vh) - b(u7u7 Uh) =+ (p7 V- Uh)'

Adding and subtracting terms gives

6t3h + I/Ahsh + Bh(sh, Sh) + ,LLChSh = H%ivf — H%iv(at’u, — 8tsh)
— (Bp(u,u) — By(8h,8n)) — Dn(p — ) + pChr(sp).

Taking into account and V - u = 0, one can see that Lemma [1| can be applied
with wy, = sy, tl,h = H?LW(Tl -+ 7'2), and to = 13 + 74, where

T1 = 8tu - atsha T2 = B(“v U’) - B(Sh7 sh)7

T3 =p— T, 7 = p(V - (s, —u)). (31)

9



Let u satisfy the hypothesis in Theorem [I] below. In order to apply Lemma
the integrability in (0,7') of the function g defined in (26), with wj = sp,, has to be
proved. To this end, it will be shown that the two terms ||s;||%, and || Vsy|/oo are
bounded by an integrable function in (0,7"). For the latter, one can simply apply
(21). For the former term, one first observes that from the assumed regularity of w
it follows that w is continuous and, hence, ||I5(u)]c < Cllul/co for some C > 0.
Then, one can write

Isnllos < llsh = In(w)lloo + 1Ta(w)lloo < Cineh™?llsn = In(w)llo + [l

where in the last inequality inverse inequality has been applied. Applying ’
v and , one gets

[8nlloc < Cllullz,  [[Vsnlleo < CfVuleo, (32)

where the constants are independent of v.
Thus, by applying Lemma [I| with e;, = uj — sj, one obtains

t
IIeh(t)||3+/O ) (20]|Ven(9)I§ + 1V - en(s)IlF) ds

33)
t 9 (
< 0l e, (012 —I—/ eK®9) <||T1 + 7§ + ;HTg + 7‘4||(2)> ds.
0
From and (see also Remark (1) one gets
73+ 7allg < CR*(IplI + 2 [lallz 1), (34)
and
71+ 72§ < CR**||Beullf + 2| 725 - (35)
For 74, the application of Lemma [2| gives
[T2llo < C (HShHoo IV - snll 20 o) + HUHQ) [lw — spll1- (36)
To bound ||V - 8p||24/(a-1) (), one finds with the inverse inequality (5]) that
IV - snll p2ar@-1) () < Ch™' 2|V - o,
and with it follows that
IV - snll p2asa-n )y < ChTY2IV - (w = sp)llo < ChY? [Jufl, . (37)

Altogether, from , using also and that h is bounded (at least from the
diameter of §2), one obtains

I2llo < Cllully lu = splly < CRF [lully .y, - (38)

In view of ([32)), one has 1 < exp(K(t,s)) < Cexp(L(T)) with

T wls 2
L(T):/O (14—2”Vu(3)”00+ ” éﬂ)”?) ds, (39)

where C' is independent of v. From , f and taking into account that
llen(0)|| < Ch¥||ul|x, one derives the following error estimate for the velocity.

10



Theorem 1 For T > 0 let us assume for the solution (u,p) of that
w € L*(0, T, H*'(Q)) N L*(0, T, W>(Q)) N L>(0,T, H*()),

u(0) € H™»{2kH(Q), dpu € L2(0,T, H*(Q)), and p € L*(0,T, H*(Q)/R) with k >
1. Then there exists a positive constant C' depending on

T A2,
[u(0)1} +/0 (Hp()l‘LH/R + [ () 1F + (1 + \u(t)H%)Hu(t)HiH) dt,  (40)

but not directly on inverse powers of v, such that the following bound holds for
e, =up— S, andt e [O,T]

!!eh(t)!!3+/0 WIIVen(s)IIg + 1l V - en(s)llg) ds < Cexp(L(T)R*,  (41)

where L(T) is defined in (39).

Remark 2 Note that Theorem [ is formulated for the most common choice of inf-
sup stable finite element spaces where the polynomial degree of the velocity space is
larger by one than the degree of the pressure space. In this situation, the constant C'
in depends on p~! and on pu, see . Thus, the asymptotic optimal choice of
the stabilization parameter is p ~ 1, which is a well-known result for this situation.

For pairs of inf-sup stable spaces with the same polynomial degree, like the MINI
element, the same regularity with respect to the polynomial degree for velocity and
pressure is usually assumed and the estimates for proving the error bound can be
adapted accordingly. In particular, one gets instead of

2 k
173+ 7ully < CR*(R2|lplR 4y + H2llwllis),

such that equilibrating the two terms containing p gives the choice u ~ h, which
is known from the literature [2I]. However, also choosing i ~ 1 or pu ~ h? leads
for the MINI element to optimal error bounds with constants independent of v.
Altogether, there is some freedom for the choice of y and choosing this parameter
to be a constant is a valid option also for the MINI element.
Remark 3 By writing

(up, —u) =ep + (sp — u),
applying the triangle inequality, Theorem and , it follows that the bound
holds true changing e, by u;, — u.

3.2 Error bound for the pressure

The error bound for the pressure will be obtained now using the same arguments
as used in [15].

Applying the inf-sup condition , substituting in the numerator and ,
adding and subtracting terms, and using the Cauchy—Schwarz inequality, it follows
that

Bollpn — mrllo < v||Venllo + | B(un, wpn) — B(sn, sp)||-1 + ||0:en]| -1
+pllV -enllo+ ([Tl -1 (42)
+ |Im2l|=1 + [I73llo0 + [I7allo + [|Ix]lo-

11



Note that, due to (41, the presence of the terms v||Vey|lo and p||V - e on the
right-hand side of limits the maximum convergence rate to O(h¥). The same

convergence rate is obtained for the term ||74|o, which is estimated with (L9).
The fifth term is bounded with

I71ll-1 < Climillo < CH* (|Bpully,,
and the sixth term, using , by
Im2]l-1 < Cll72llo < Ch*ull [l - (43)

For the second term on the right-hand side of , the skew-symmetry of b(-,-, )
gives
| B(wn, un) — B(sn, sp)||-1 = | Sﬁlp b(un, en, @) + blen, sh, @)
ol[1=1

= sup |b(un, @, epn) + blen, P, sp)|.
lpll1=1

(44)

Using now Holder’s inequality and the Sobolev embedding , one finds the bound

[b(un, &, en)| < llenlloflunllooll@llt + llenllollV - wnll foasa-1 o) |l 200

< C (Jlunlloo + IV - wll2asa-1qy ) llenlloliln-
For the second term on the right-hand of , arguing similarly, one gets

b(en, @, s1)| < [lenllollsnllcl|@llt + CIV - enllolIsnll 2a/a-1) @)l @l
such that
|1 B(wh, un) — B(sh, sn)||-1
< € (lunlloo + IV - wnll oo oy + sl ) lewlo  (45)
+ CHShHLQd/(d—I)(Q)HV - eno-

Next, the terms between parentheses will be bounded. Applying and , one
finds

lunlloo < llenlloo + lsnlloo < Ch™?llenllo + lIsnlloc

_ (46)
<0 (K "lenllo + lulls)
Recalling and yields
V- Uh“LZd/(d—l)(Q) <|v- eh||L2cl/(cl—1)(Q) +[V- 3h||L2d/(d—1)(Q) (47)

< Ch™ Y2V - epllo + ChY2||ulo.

Remark 4 The right-hand side of is bounded for h — 0 always for d = 2.
It follows from that for d = 3 the term is bounded for k > 2. Note that most
inf-sup stable pairs of finite element spaces have velocity spaces which are at least
of second order so that this is not a big restriction. On the other hand, one can
deduce from and that the term fg v - uh(s)HQLQd/(d,D(Q) ds is bounded.

12



With and using in addition , , and , one obtains
| B(wn, un) — B(sn, sn)[|-1 < Cllully ([lenllo + [V - enllo)
+C (2 leally + h™ 21V - ello) lenllo.  (48)

Next, the third term on the right-hand side of will be bounded. Argu-
ing as in [15], it will be shown first that ||0;ep||-1 can be estimated by bounding

HA,;l/QatehHo. From [5, Lemma 3.11] it is known that
10:en]| -1 < Chl|dsenllo + Cll A~/ *Tidren o, (49)
where II is the Leray projector defined in Section [2l Applying [5, (2.15)] one gets
| A7 *drenllo < Chlldrenllo + 1145, renlo. (50)

with A, defined in @ With , , the symmetry of Ap, and the inverse
inequality , one obtains
|0venll -1 < Chlldsenllo + Cll A5, *drenllo
— Chl|A? A, Poenllo + Cl A, P orenllo
= Ch|[V(4;,*0ren)o + C|| A, *drenlo
< C|| 4, *drenlo.

Taking into account that ||A, 1/QHfLi"gHg < |lgll-1, for all g € L3(Q)4, see [5, (2.16)],

and arguing as in [15], the following estimate for HA;l/ *0ep|lo can be derived

14, P oienllo < vl Ay enllo + || B(un, up) — B(sn, s1)|-1 + CullV - enllo
+ 1184w — sp)[|-1 + | B(w,w) — B(sp, s1)| -1 (51)
+ Cpl|V - (u—sp)llo + Cllp — o

All velocity-related terms on the right-hand side were already estimated in this
section.

The pressure terms in and are estimated with and . Then,

arguing exactly as in [15], one concludes the following estimate.

Theorem 2 Under the assumptions of Theorem[]] there exists a positive constant
C' such that the following bound holds

T
8 [ on —ma) o) e < O, (52)
where in the case d = 3 the bound is valid for k > 2.
Remark 5 By splitting

pn—p = (pn — ) + (7, — p),

applying the triangle inequality, Theorem [2| and , it follows that the bound
holds true replacing p, — wp, by pp — p.

13



4 The continuous-in-time case: analysis with-
out nonlocal compatibility conditions

It is well known that, no matter how regular the data are, solutions of the Navier—
Stokes equations cannot be assumed to have more than second order spatial deriva-
tives bounded in L?(£2) up to initial time ¢ = 0, since higher regularity requires the
data to satisfy nonlocal compatibility conditions which are not likely to happen in
practical situations [I8, [19]. The analysis of this section takes into account the lack
of regularity at ¢t = 0.

Along the section it is assumed that inf-sup stable mixed finite elements of
second order are used, for example the Hood—Taylor element consisting of continuous
piecewise quadratic polynomials for the velocity and continuous piecewise linear
polynomials for the pressure.

It shall be assumed that for some T > 0

My = ma [u(t)], < +o0, Mz = ma [[u(t)], < +oc. (53)
Also, according to [I8, Theorems 2.4 and 2.5], and assuming the right-hand side f
in is smooth enough, it shall be assumed that, for £ > 2,

M = a0 (u(t) |y + (O s + o) s jz) <000 (54)
and, for k>3

T
K,%:/O 3 (a1} + 105w 1y + 1P 151 5 + 10035 ) ds < +00.

(55)
Remark 6 Observe that in view of Remark [2| for the case £k = 1 in Theorem
(which covers the case of the so-called MINI element) the constant C' in and
the function L(T") from depend on MZ(1+T(p "t + p+ M2)) + K2 and T +
2T2 K5 + TM22,u_1/27 respectively, where no negative powers of ¢t appear. Thus,
in the absence of nonlocal compatibility conditions at ¢ = 0, the analysis of the
previous section applies to the case k = 1, but it does not apply to the case k > 2
since ||8tu(t)HZ is not integrable near ¢t = 0.

4.1 An auxiliary function
For the analysis, the auxiliary function @y, : [0,7] — V}, satisfying

Ovtuy, + vApay, = IIFY (f — Vp) — By(u,u),  a,(0) = IV u, (56)
will be considered and the following notations will be used

zp = V9 —dy,, 0, = V4 — sy,
Notice that in view of the triangle inequality, , the approximation property of
the L?() projection, and (54)—(57) it follows that for 0 < ¢ < T,
h37J

[8n(t)]; < M,

=0,1, (57)

t
/ (16417 + 5> 10:01]13) ds < C (K3 + KZ) h™%, j=0,1, (58)
0

14



for some positive constant C' independent of v. Observe also that projecting
onto V4V, using the definition of sj, with and the right-hand side given in ,
yields

IV ou + vAysy, + Bp(u,uw) + TTHVVp = TV £,

so that
Vo + v AT w = IV f — By (u, uw) — IV Vp + vA,0,.

Subtracting now and applying the commutation of the Leray projection and
the temporal derivative, one finds that the error zj satisfies

Orzp + VApzy = VARG, Zh(O) = 0. (59)

Lemma 3 There exists a positive constant C' independent of v such that the error
zZp = H?L“’u — up, of the discrete velocity uy, defined by satisfies the following
bounds for 0 <t < T':

t
Iz ()12 + / |z ()| ds < CKZh?, (60)
t
1472 (8) 2 + / |2 (s)|2 ds < CK2RS, (61)
0
C s .
lzn(t)]l; < e (K3 + Ks+ M3) 37, j=0,1. (62)

Proof Multiplying by zj, integrating on €2, applying the Cauchy—Schwarz
inequality, and Young’s inequality gives

1d

1/2 1/2 v v
5 izl v IV 2l = v(4y 20, 41260) < & 19203 + 2 6415

Using integration in time and taking into account that z,(0) = 0, it follows that

t t
lzn ()2 + v /0 IVzn(s)2 ds < v /0 IV65(s)2 ds.

Now, applying and the Poincaré—Friedrichs inequality , the bound
follows directly. Repeating these arguments but multiplying by A,:lzh instead of zj,

gives .
To prove , multiply by tA,:latzh and integrate in €) to get

vd

2
A—1/2 H
t” h atzh0+2dt

1%
(t120l8) = v(t0rzn, 04) + 5 llznllF

Integrating between 0 and ¢ and integrating the term arising from v(t0;zp, ) by
parts, one gets

[ a0} as+ Seizatol?

t Lot
= vit(zp(t),0n(t)) — 1// (zh, On + s040) ds + 2/ ||zh]|(2) ds.
0 0
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Applying the Cauchy—Schwarz inequality and Young’s inequality to the first two
terms on the right-hand side and rearranging terms it follows that

t 2
[ s[4z 20z} as+ emmioni
0 0 4

t t
< 0O+ v [ (10415 + 5% 10.0415) ds v [ Lzl as

The bound for j = 0 now follows by applying f and . With the
same arguments, but multiplying by t0;z), instead of tA,:l(?tzh the bound for

j =1 is obtained. O

Remark 7 For piecewise polynomials of degree higher than two, it is possible
to obtain higher order bounds, but with negative powers of v. For example, for
piecewise cubics, by repeating the arguments in the proof of Lemma[3] it is possible
to show that

C s .
th(t)|’]§m(K4+K6+M4)h4 jv ]:Oala OStST7

using as test function tQAgl(‘?tzh. Similar negative powers of v are obtained also
with some other techniques like those in [13]. At the moment, it is an open question
whether different techniques could be applied to get higher order bounds with con-
stants independent of inverse powers of v. For this reason, only piecewise quadratics
for the velocity are considered in this section.

4.2 FError bound for the velocity
Observe that the first equation in can be rewritten as

Oy, + vApy + By, wp) + pCrisy, = OV f + (By (e, @y, — By (u, u))
— th + ,UCh’ah-

Lemma [If will be applied with wy, = @y, t1, = T2, and to = 73 + 74, where
To = Bp(tup, p) — Bp(u,u), 74 =pV - (4, —u),

and where 73 is defined in . The application of this lemma requires to show that
both |4, ||%, and ||Viiy||oo are integrable in (0, 7).

To bound ||@ ||, apply the triangle inequality and the inverse inequality (5] to
get,

]l < Cinh™ 2|, — Tywllo + | Tl
< Ciah ™2 (i = 15wl + 1w — wllo + [l = yullo ) + || el
Since |[Ipu|, < C|lull,, utilizing gives
[pul|o < Cllully < CM,.
Applying , , and yields

litnlloo < € (K5 + Ma) RO=D/2 4 Mgy ) (63)
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The bound of ||V, will be shown for the more difficult and practically more
relevant case d = 3. With the triangle inequality and the inverse inequality , one
obtains

IVinlloo <Cinvh™?|@s — spllo + | Vsnl|oo (64)
<Cineh ™% (Il ~ Tl + T — wllo + [l — snllo) + [V o
Applying , , and yields
HvshHoo < CMgtil/Q.
Arguing as before and applying , , and gives
1V atn]|oo < Ct12 ((K3 + K5+ M3)h'/? +M3>. (65)

Thus, from and it follows that

) an ()
o(0) = 1+ 2 Van (1) + 220
<c K3+K5+M3_|_(K3+M2)2 Sﬂ,
172 20 1172
where )
K M-

Ly ZC'(K3+K5+M3)+(3—;LL2).

Then
t t 1
K(t,s) = /g(r)drSLl/ 1—/2dr§2L1(t1/2—31/2). (66)
S S r

Lemma [1] with w), = 4y, gives for &, = uj, — uy,
¢
len ()15 + / R (2v]|Ven(s)[I + 1V - enls)lIF) ds
0
¢
~ 2 .
< KO ey @I + [ 0 (IFall+ 2 lra + 113 s
0
To estimate the truncation errors first apply Lemma [2| to get

172llo < C([[@nlloo + IV - @nll foasa-n + l[wlly) lw — @l (67)

Using the triangle inequality, the inverse inequality , , , , ,
and one gets

IV - @pl| p2a/@-1)
< Ciwh ™|y, — spllo + |V - 8]l p2asa-1)
< Ch? (Hﬁh — 15V ullo + | TI5Yw — ullo + [|u — ShHO) + ChY2 ||ul|,
< Ch'2(Ks3 + ||lull2) < C(Ks + Ms). (68)

17



By inserting and in it follows that
1T2llo < C(K3 + My)||w — @l (69)

As in one also gets
I7s + 74015 < € (Pl + 1w = @nll) (70)

To bound ||u — @y in and one adds and subtracts II{Vu. Applying then
, , and leads to the estimate

A T
/ (mn% 2 +T4H%> ds < CKZ (ji+ u=" + (Ks + Ma)?)
0
= Coht. (71)

Collecting all estimates and applying at the initial time the triangle inequality,
the interpolation estimate and , the following theorem is proved.

Theorem 3 For T > 0, assuming the solution (u,p) of satisfies , and
the following bound holds for the error é, = up, — uyp, t € [0,T):

len ()13 + /Ot (2v]Ven(s)IF + ullV - en(s)[5) ds < XU (M3 +Co) n*,  (72)
where K (t,s) is defined in and Cy is the constant in (71)).
Remark 8 By decomposing
up—u==ép+ (up —u) =€, —zp + (H%ivu—u>,

and applying the triangle inequality, Theorem , and , it follows that the
bound holds true changing é;, by u;, — u.

Remark 9 Observe that it is the factor A=5/2 in that prevents the analysis
in the present section to apply to the case k = 1. On the other hand, the anal-
ysis in Section [3| applies to k& = 1 since one compares u, with s, for which the
bounds are available. The comparison with s in Section [3|, however, induces
the truncation error 71, which, as commented in Remark [6] prevents the extension
of the analysis in that section to the case k > 1.

4.3 Error bound for the pressure

The analysis follows closely that of Section
Again, using the inf-sup condition , a straightforward calculation leads to
Bollpn — mallo < vl[Venllo + |1 B(wn, un) — B(tn, @p)| -1 + [[0¢n -1
+ pl[V - enllo + | B(w, u) — B(@n, @p)|| -1
+ pl[V - (w = an)llo + llp = 7allo + llinllo,
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where [;, denotes here the discrete pressure corresponding to the formulation of
in V}. Repeating the arguments used when obtaining and , one gets

[B(w, w) = B(tp, @p)| -1 < C(Ks + Ma)|lw — tpl)1.
In the same way as for , one obtains

| B(wn, un) — B, wn)||-1 < ([unlloo + IV - wnll p2as@—1 + 1@l ) 1€rllo
+ @ || p2as@n |V - énllo-

Using the inverse inequality , , , and leads to
| B(wn, wn) — B(tn, @)l -1 < C(Ks + Mz) (|enllo + |V - énllo)
+C (W2 jenlly + h™/2]1V - &llo) llenllo

Arguing as in Section one gets for ||0iépn||-1

|0wen]|—1 < vl A enllo + || B(un, un) — Blin, @)1 + CullV - &nllo
+ |1 B(u, w) — B(@p, @)1
+ Cul|V - (w—ap)fo + Cllp — mallo-

All terms on the right-hand side of this estimate have already been bounded. Ar-
guing like at the end of Section one derives the following estimate.

Theorem 4 Under the assumptions of Theorem 3 there exists a positive constant
C such that the following bound holds

t
& [ o —m) )l < O (73)
Remark 10 By writing

ph—p = (pn — ) + (74 — ),

applying the triangle inequality, Theorem {4} and , it follows that the bound
holds true replacing p, — 7, by pp — p.

5 A fully discrete method

We now analyze the discretization of by the implicit Euler method. For this
purpose, we consider a partition 0 = tp < t; < ... < ty = T of the interval [0, T,
and for each time level we look for approximations U} ~ u(ty) in Vhdi" and pp ~

p(tn) in Qp, satisfying
(DtU;zL? Uh) + V(VUZ7 V’Uh) + b(Uha Z? Uh) - (p27 V- ,UZ)

n n (74)
+ (V cUp, qh) + M(v : Uh7 V. vh) = (f(tn))vh)a
for all (vy, qn) € (Vi x Qp), for n = 1,..., N, where UY € V}, is given, and

tn - tn—l
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In what follows we will take U = s5,(0) and consider for simplicity constant step
sizes, that is
tw—tn1=At, n=1,..., N.

The changes for variable step sizes as well as for other consistent initial approxima-
tions are straightforward. Also, other time integrators can be considered and the
analysis can be carried out arguing essentially as in the next lines.

The existence of the approximation can be proved with the help of Brouwer’s
fixed point theorem as in [31]. The approximations U7, satisfy

DU+ vA U + By(Up, U + pCrUy =TI f(t,,), (75)

where we keep the notation of previous sections.
To obtain error bounds, we will use the following discrete Gronwall lemma that
can be found in [20].

Lemma 4 Let k, B, and ay, by, cn, vn be nonnegative numbers such that

n n n
an+k‘2bn < kanan+chn+B, n > 1.
§=0 §=0 §=0

Suppose that kv, < 1, for all n, and set o, = (1 — kvy,)~'. Then, the following
bound holds

n n n
an+k2bn§exp kZO‘j’)’j chn+B , n>1.
=0 =0 =0

Lemma 5 Fiz~y € (0,1), and let (w})52y, (] o)nzy and (8 )72, be series in v div

and let (£ 5)° a series in L*(S2) satisfying
Diywi +vApwi + By (wy, wy) + uCrwy = H‘,jli"f(tn)ijAhtZ,O +th 1+ Dnth 5. (76)
Assume Atgy < vy where
2
lwill

2p

g = 1+2||Vwi||  + , n=12.... (77)

There exists a positive constant C' depending only on v such that the following bound
holds for the differences e} = wj — Uy :

n n
lerl3+ > el — e 15 + At > (vIvelld + ulv - e} I3)

= j=1
n—1 n ) ) 1 )

< Con (MY g ||e2||%+AtZ<u||wi,or\%+Hti,ln(%wnt%,QH%)
j=1 j=1

Proof A direct calculation shows that
n—1

1 1, 1 _
(e —en ven) = 5 llenlls — 5llen™ 16 + 5ller — en™1IG-

20



so that subtracting (75 from , taking the inner product in L?(Q) with 2e},
adding 0 = 2u(V - w}, V- €}) — 2u(V - (w} —u(t,)),V - €}) and after some rear-
rangements we have

1

_ _ 3
7 (erlls = llen ™15 + llek — en~'1I5) + vIIVerlls + SullV - ekl

t
< v Ve oll§ — 2b(ef, wi, en) + 1854115 + = 187 o115 + lehlls. (78)

2

I
where the product (e}, By (w}, w}) — By (U}, U})) = b(wy, wi, e}) —bUy, U}, e})
has been treated as in . Arguing as in we may write

b(e? nooNY) <& AV Hw;zl”go n|2 Bv nj|2
(en, wh,ep) < [ [Vwyloo + 1 ||ehH0+4|| - epllp-

Thus, multiplying by At in it follows that

lehlld—llen " 13+ ller —ep~ I3+v At Ver 3 +uAt]V e |5 < et Atghllerls, (79)

:).

Adding the expression in to those corresponding to n—1, n—2, etc, down to 1,
we have

where

2
cn = At (V\Vtﬁ,ollﬁ + 1tk all6 + okl

n n
(1 Atgp) llep 3+ lleh — el I3+ At > (vIIVed I + ull v - e}I3)
j=1 j=1

n n—1
02 1 7 112
< llenlls + ch + Z Atgy e, |l5-
j=1 j=1
Since we are assuming that Atgy < v, we have (1 — Atg))) > 1 —+v > 0 and the
proof is finished by applying Lemma [4] U
5.1 Error analysis in the regular case
We apply Lemma [5| with w} = s5(t,), so that
tho=0, thy =TY(r],+ 705+ 7a(tn)), o =7s(tn) + 7altn),
where 79, 73 and 74 are those defined in , and

o (8ntn) —u(tn)) = (snltn-1) —ultn-1)) _ 1 n
L= At T At

O(sp(t) — u(t)) dt,

n—1

rhy = MO ) =~ [ (5=t Ouuls) ds (81)

We notice that in view of we have that

. e (t)]3 :
g{L§L:1—|—COI£1aXT<2HVu(t)||OO+QM , J=1,...,N, (82)
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so that
n—1
exp | At Zgj < exp (Ltn) . (83)
j=1

We also have that 72(t,), m3(t,), and 74(¢,) have already been bounded in ((34)
and . Furthermore, applying Cauchy-Schwarz inequality in and the bound
with j = k — 1 applied to 0;(sp(t) — u(t)) we have

h2]€ tn

I3 < ot / Oy dt
1,110 At .

and applying the Cauchy-Schwarz inequality in (81))
tn
Irial < €t [ owulf .
tn—1

Thus, we have the following result.
Theorem 5 For T > 0 let us assume for the solution (u,p) of that
we L®0,T, H*1(Q)) N L=, T, W (Q)),

w(0) € H™xZkHQ), g € L20,T, H*(Q)), dyu € L*0,T,L*(Q)) and p €
L0, T, H*(Q)/R) with k > 1. Then, there exist positive constants Cy and Cy
depending on

lp(0) 775 o

T
(02 + / l0vu(t) |2 dt + max
0 0 M

<t<T

et [lu(®)]3) HU(t)IIiH)

and
T
/ B ()3 dt,
0

respectively, but none of them depending on inverse powers of v, such that the
following bound holds for ep, = U} — sp(t,) and 1 <n < N

lerl+ At > (v Veqllf + ulV - ef3) < exp (Lta) (C1h® + Ca(a0)?), (34)
j=1

where L is defined in .

For the pressure, we can obtain error bounds by repeating the analysis in Sec-
tion @ with Jep, replaced by Dyej, and the truncation error 71 by 77, + 77, We
observe, however, that instead of we now have

IBU}, Uy) — B(sn(tn), sn(tn))ll -1
< Cllulta)lly (lepllo + 11V - exllo) + € (h_‘m leillo + A2V - eZHo) ek lo-

Now, the errors |[e}||, and ||V - e}|lo, as shown in are bounded in terms of
powers of h and At. Thus, we have the following result.
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Theorem 6 In the conditions of Theorem[5, there exists a positive constant C such
that the following bound holds

N 2
BAY Ik - mp < 0 (14 G0 ) (1 4 a02). (s3)

j=1
where in the case d = 3 the bound is valid for k > 2.

Remark 11 Observe that in Theorem [6] the presence of negative powers of h in the
error bound does not affect the convergence rate in the pressure whenever
At < Ch%? for any positive constant C. This condition will be automatically
satisfied if we try to balance spatial and temporal discretization errors, since in that
case we would have to take At ~ h*.

5.2 Error analysis without compatibility conditions
We now assume that holds and that M3z < 400 and

T
mp—/thw%ﬁ<+w
0

In the case £k = 1 and d = 2 we will also assume K3 < 4+o00. The cases k = 1 and
k > 2 will be analyzed separately.

For k = 1, and taking into account that [u(t)|,, < ||u(t)|2 and ||[Vu(t)| <
Cllu(t)||; < CMst~'/2, the analysis of the previous section is still valid with the
following two changes. First we must replace 1| and by gi <Li+2 Mgt;l/Q’

for j =1,..., N where

. M2
Li=1+=2 86
1 + 2,LL ) ( )
so that
n—1 )
exp | At Z g, | <exp (thn + 2M3\/7Z) . (87)
j=1

The second and more relevant change is the estimation of 71 2, which now is

" 1 tn tn
Hng%sAﬁ</ @—mMﬁ([ @—%W%u@%ﬁ>
tn—1 tn—1

1 [t
<5 [ thowular

tn—1

Thus, we have the following result.

Theorem 7 Fiz T > 0 and assume that the solution (u,p) of satisfies ,
and that M3, K3 and K3 are finite. Assume linear finite element approzimations
in the velocity are used. Then,
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i) There exists a positive constant C depending on Ms and K3 but not on inverse
powers of v, such that the following bound holds for the error e} = sp(t,)—U},
1<n<N:

n n
, -
lerlld + > lleg, —ep 'lIg + At Y (VIIVeRlld + ullV - ehlld)
j=1 j=1

< exp (liltn + 2M3\/7Z) (C1h? + K3 pAt)

where Ly is defined in .

it) In the case d = 2 then there exists a positive constant Cy depending on Ma,
Ms, L1 and K3 but not on inverse powers of v, such that the following bound
holds:

N
At
2 n_ 2 2 ‘
50Atj§:1 P} — 7 (tn)]|d < Co (1 + ; > (h* 4+ At)

Remark 12 Let us observe that contrary to Theorem [5] we have found a limitation
in the rate of convergence of order O((At)'/?) in the temporal error. To our knowl-
edge this paper is the first one in which error bounds with constants independent on
v are obtained for the fully discrete case without assuming nonlocal compatibility
conditions for the Navier-Stokes equations. At present it is an open problem to
find out if this O((At)!/2) limitation could be avoided using a different technique
of analysis.
For k > 2, we will apply Lemma [f] to the differences
n n

n
€p =Up —Up,

where .
ull = IVu(t,) n=0,1,...,N.

By projecting onto Vhdi" and adding and subtracting terms, it is easy to check
that the projections uj satisfy forn =1,..., N,

Dyujy + vAyuf + By(up, upt) + pCrhup = vAut, o — ) ), — Dits,

where, 1~5270 = uy — sp(tn), iih = H%i"r{iz + 75, and & = 73(tn) + 74, 71, and 73
being those defined in and , and where

7o = Bu(uf,up) — Bu(ulta), ult), 7 = ¥ - (ufl — ulta)).
We will need estimates in L>°(€2) of u}}, which are given by the following result.
Lemma 6 There is a constant Cp > 0 such that the following bounds hold:
Y|, < Cp flully,  [|VIEYu| < Cp fluls -

Proof We prove the second inequality for d = 3, the case d = 2 and the first
inequality being proved similarly. By adding 41, u, using and we have

HVH?LN“HOO <C (h—(2+d)/2H(H;iLiv — Ih)uHO + HVuHOO) )
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For the first term, by writing (II$"V — 1) = (II{Y — 1) + (I — I;,) and using with
7 =2,3 and with m = 0 and n = 2,3 we have

B EEORIY = Iyu ()], < C(lully lully)'? < C lully
Then, the result follows by estimating ||Vau(t)| ., with Sobolev’s inequality (3). O

Thus, as with the case wj = sj,(t,), we also have that for w} = uj} the value g’
defined in satisfies the bound . We also observe that 79 and 74 can be
estimated similarly to so that we can write

. n Ms
17510 < C [lu(tn) g lu(tn) — uplly < C'llully lulls i < CMa——=h?,

/2
and, similarly to ,
2 2 2 247 4 20 M5
I+ 7i'llo < CUlp(ta)llz + p7llulta) [3)R7 < C(1 + p7) =17,
n

and, applying and

n M2
IVEs oll < Cllultn)|3h* < CTSh4'

Then, noticing that

-1
Atil—1+7lzl<1+1o tnt1
ti =i 8\ At )

j=1"

we have

n
A . 1 .
ArY (uuwaou% B+ Mrrta,era)
7j=1

tn 1
< C (log< “) Mz <u+M§++u) h4+KgoAt> :
At 7 ’
We conclude with the following result.

Theorem 8 For T' > 0, assuming the solution (u,p) of satisfies , and
that M3, Kz and K3 are finite. Assume that piecewise approximations in the
velocity of degree k > 2 are used. Then, the following bound holds for the error
el =MVu(t,) —U, 1<n<N

n n
. -
leR I+ llef, — e 15 + At Y (vIIVerl§ + ullV - ehlld)
j=1 j=1

. tn
< exp (thn + 2M3\/Tn> (03 log < “) Bt Kg,OAt> , (88)

At

where Ly is defined in , and Cs depends on My and Ms but not on inverse
powers of v.
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For the pressure, we take inner product of the first equation in with v, € Vp,
subtract (74), add +(ms(ty), V - v,) and use the inf-sup condition, to obtain (after
some rearrangements)

Bollpr, = mn(tn)llo < vlVeyllo + 1 B(uy, uy) — BUF, Up)ll-1 + [ Diep| 1
+lIV - efllo + 1T TE ol -1+ 17 = TIEY) () | -1
+l72ll -1 + I7sllo + [17allo + [[Zn () lo, (89)

where e} = uj — U}. As in Section E we estimate HH#VT{‘QH_l < C||H%i"7'7f72H0
and ||[72||-1 < CJ|72]lo. Using with j = 1 we have ||l5(tn)]lo < Vh2|]u(tn)]]2.
Also, repeating the arguments that lead from to with s, replaced by H%“’u,
and in view of Lemma [6 we have
[B(uy, up) — BUR,Up)l[-1 < Cllu(ta)lls (lexllo + 11V - exllo)
+C (=2 lefllo + 7211V - efllo ) e .
We now estimate |(I — II#V)0u(t,)||—1. For ¢ € H}(Q)4, we use the Leray
decomposition ¢ = I1¢p + Vg, and recall that ||IIg||; < C||¢||1 and ||q|l2 < C||d]]1-
We notice that
((I — I o, Vq) =— (V (I - TI$Y) Oy, q) = (V (I = IO, g — 7rhq>
= (= 1™ 0w, V(g = mha)) < CR2|Oulli| @l (90)

where in the last inequality we have applied with 7 = 0 and with m =1
and j = 1. We also have,

(7= )0, T1g) = (1 = )9y, (1 - T
so that applying with 5 = 0, and together with , it easily follows that
1 = ) ()1 < CH2|Bpu(ta) |1 (91)

Finally, arguing as Section the term ||D;e}||—1 can be bounded by the terms
on the the right-hand side of (89)) except itself, so that we can conclude with the
following result.

Theorem 9 In the conditions of Theorem [§, there exists a constant C' > 0 not
depending on inverse powers of v such the following bound holds,

N
r(tn, h, At
BoALY_llpk — mn(t)l§ < Cr(tn, b, At) (1 * (hd)) ’

j=1
where 1(tn, h, At) is the right-hand side of (85).

Remark 13 As in Remark[L1] we observe that if the two sources of error (temporal
and spatial) are to be balanced in at the final time t 5 = T, then At =~ h* log(N).
Thus, h=9At = O(h*~?log(N)), so that the presence of negative powers of h in
the error bound in Theorem [J] does not alter the convergence rate, and the error
is O(h*log(N) + At).
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Figure 1: Left: numerical results for the velocity error, left-hand side of estimate , and
the pressure error, integral term on the left-hand side of estimate with p—py: different
values of v for a fixed spatial grid. Right: individual contributions of the left-hand side

of .

6 Numerical studies

In this section, numerical studies will be presented that support the analytical results
with respect to the order of convergence and the independence of the errors of v.
As usual for such purposes, an example with a known solution is considered.

Let 2 = (0,1)? and T = 5, then the Navier-Stokes equations ([1}) were considered
with the prescribed solution

B sin(rz — 0.7) sin(my + 0.2)
u = cos(t) <cos(7r:r —0.7) cos(my + 0.2)) ’
p = cos(t)(sin(z) cos(y) + (cos(1) — 1) sin(1)).

It is clear that examples constructed in this way satisfy the nonlocal compatibility
condition. The simulations were performed for the P/P; pair of finite element
spaces on a regular triangular grid consisting on the coarsest level 0 of two mesh
cells (diagonal from lower left to upper right). The number of degrees of freedom for
velocity /pressure on level 3 is 578 /81 and on level 8 it is 526338/66049. As temporal
discretization, the Crank—Nicolson scheme was used. The grad-div stabilization
parameter was chosen to be p = 0.25 in all simulations, see [15] for a motivation of
this specific choice. In each discrete time, the fully nonlinear problem was solved.
The simulations were performed with the code MooNMD [25].

Results of the numerical studies are presented in Figs. [1|and [2] For the simula-
tions on level 6 with different values of v, Fig. [l the equidistant time step 0.0625
was used in the Crank—Nicolson scheme. It can be clearly seen that the velocity and
pressure errors, which were bounded in the analysis, are independent of v. Con-
sidering the individual contributions of the velocity error, one can observe that in
particular the norm of the divergence is almost the same for all values of v.

For the simulations with constant v on a sequence of grids, the smaller time steps
0.002 and 0.001 were used. Because the curves for both time steps are almost on top
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Figure 2: Numerical results for the velocity error, left-hand side of estimate , and
the pressure error, integral term on the left-hand side of estimate (52) with p — py,. Left:
different grid levels and different lengths of the time step for fixed v (the lines for the
time steps 0.001 and 0.002 are almost on top of each other). Right: the individual terms

of the left-hand side of .

of each other, see Fig. [2 it can be concluded that the temporal error is negligible.
The pressure error decreases somewhat faster than predicted by the theory with an
order of nearly 2.9. Also the velocity error decreases faster on coarse grids because
on these grids the contribution ||en(5)||o dominates which is reduced by a higher
order than two, compare the right picture of Fig.[2l But on finer grids, the predicted
second order convergence can be seen.

7 Summary

Inf-sup stable finite element discretizations are considered to approximate the evolu-
tionary Navier—Stokes equations. The Galerkin finite element method is augmented
with a grad-div stabilization term. It had been reported in the literature [23], 29]
that stable simulations were obtained in the computation of turbulent flows using
exclusively grad-div stabilization. This observation is the motivation of the present
paper. Error bounds for the Galerkin plus grad-div stabilization method were de-
rived, both for the continuous-in-time case and a fully discrete scheme. The error
constants do not depend on inverse powers of v, although they depend on norms of
the solution that are assumed to be bounded. The paper extends a previous work
by the same authors [I5], where the evolutionary Oseen equations were considered.
The analysis covers both the case in which the solution is assumed to be smooth
and the practically relevant situation in which nonlocal compatibility conditions are
not satisfied and, hence, the derivatives of the solution cannot be assumed to be
bounded up to ¢ = 0. To the best of our knowledge, this paper is the first one
where this breakdown of regularity at ¢ = 0 has been taking into account to analyze
the effect of the grad-div stabilization. Related works like [4] [§, [7] assume that the
solution satisfies nonlocal compatibility conditions. The present paper also seems to
be the first one where error bounds with constants independent of v are obtained for
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a fully discrete method for the Navier—Stokes equations without assuming nonlocal
compatibility conditions.
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