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A CONVERGENT FEM-DG METHOD FOR
THE COMPRESSIBLE NAVIER-STOKES EQUATIONS

TRYGVE K. KARPER

ABSTRACT. This paper presents a new numerical method for the com-
pressible Navier-Stokes equations governing the flow of an ideal isen-
tropic gas. To approximate the continuity equation, the method utilizes
a discontinuous Galerkin discretization on piecewise constants and a
basic upwind flux. For the momentum equation, the method is a new
combined discontinuous Galerkin and finite element method approxi-
mating the velocity in the Crouzeix-Raviart finite element space. While
the diffusion operator is discretized in a standard fashion, the convection
and time-derivative are discretized using discontinuous Galerkin on the
element average velocity and a Lax-Friedrich type flux. Our main result
is convergence of the method to a global weak solution as discretization
parameters go to zero. The convergence analysis constitutes a numerical
version of the existence analysis of Lions and Feireisl.
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1. INTRODUCTION

In this paper, we will construct a convergent numerical method for the
compressible Navier-Stokes equations:

ot +div(pu) =0 in (0,7) x €, (1.1)
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(ou)t + div(ou @ u) = —=Vp(p) + Au, in (0,7) x Q, (1.2)

where 0 C R? is an open, bounded, domain with Lipschitz boundary 9%,
and T" > 0 is a given finite final time. The unknowns are the fluid density
o and vector velocity u, while the operator ® denotes the tensor product
of two vectors ((v ® v); ; = v;v;). The mechanism driving the flow is the
pressure p(p) which is assumed to be that of an ideal isentropic gas (constant
entropy);

plo) = ag’.
To close the system of equations (1.1) - (1.2), standard no-slip boundary
condition is assumed
ulan = 0, (1.3)
together with initial data

0(0,) = 00 € LFHQ),  ou(0,-) = mg € L2(9). (1.4)

From the point of view of applications, the system (1.1) - (1.2) is the
simplest form of the equations governing the flow of an ideal viscous and
isentropic gas [l, 22]. In the available engineering literature, the reader
can find a variaty of flows for which the assumption of constant entropy
(reversibility) is a reasonable approximation. However, while viscosity in
(1.2) is modeled by the Laplace operator (Au), practical applications will
make use of a more appropriate stress tensor, the simplest being that of a
Newtonian fluid with constant coefficients

divS = pdiv (Vu + Vu') + AV divu.

Note that our diffusion is a special case of S. Indeed, S reduces to the
Laplace operator when =1 and A = % The analysis in this paper can be
generalized to all relevant cases of constant non-vanishing p and A. How-
ever, this comes at the cost of more terms as the chosen finite element space
(Crouzeix-Raviart) does not satisfy Korn’s inequality [19], but with a negli-
gible gain in terms of ideas and novelty. The more physically relevant case
where p and A are functions of the density of the form Q% is not included
in the available existence theory (cf. [, 13]) and there does not seem to be
any obvious way of including it here either.

In terms of physical applicability of the forthcoming results, a more press-
ing issue is the equation of state for the pressure. For purely technical rea-
sons, we will be forced to require that -« is greater than the spatial dimension;

v > 3.

This is a severe restriction on  with no physical applications (to the au-
thor’s knowledge). Kinetic theory predicts a value of 7 depending on the
specific gas in question: ~ % for monoatomic gas (e.g helium), ~ % for di-
atomic gas (e.g air), and creeping towards one for more complex molecules
and/or higher temperatures. It should be noted that global existence is only
known for v > 2 and hence only in the case of monoatomic gas (see [10]
and the references therein). In this paper, the restriction on v seems ab-
solutely necessary to prove convergence of the method, but is not required

for stability. In fact, the strict condition on = is related to the numerical



A CONVERGENT METHOD FOR COMPRESSIBLE NAVIER-STOKES 3

diffusion introduced by the method and is in perfect analogy to the prob-
lems encountered in a vanishing diffusion limit for the continuity equation
(1.1) (see for instance [10]). That being said, it might be calming that the
upcoming analysis can be easily extended to pressures of the form

p(o) = a0 + ko™, 7 €(1,2), 7 >3,

where £ > 0 may be chosen arbitrarily small. Hence, for all practical pur-
poses, the numerical method presented herein is convergent for cases very
close to the physically relevant ones.

The numerical literature contains a vast body of methods for compressible
fluid flows. Many of them are widely applied and constitute an indispens-
able tool in a variety of disciplines such as engineering, meteorology, or
astrophysics. While the complexity and range of applicability of numerical
methods for compressible viscous fluids is increasing, the convergence prop-
erties of any of these methods have thus far remained unknown. In fact,
prior to this paper, there have not been reported any convergence results
for numerical approximations of compressible viscous flow in more than one
spatial dimension. In one dimension, the available results are due to David
Hoff and collaborators [5, 26, 27, 28] (see also [13]) and concerns the equa-
tions posed in Lagrangian variables and relies on the 1D existence theory
which have yet to be extended to multiple dimensions. That being said, in
the recent years there have appeared a number of convergent methods for

simplified versions of (1.1)-(1.2). In [8, 9, 11], convergent finite volume and
finite element methods for the stationary compressible Stokes equations was
developed. Simultaneously, in [14, 15, 16], K. Karlsen and the author devel-

oped convergent finite element methods for the non-stationary compressible
Stokes equations. In the upcoming analysis, we will utilize ideas from all of
these recent papers.

Let us now discuss the choice of numerical method. For the approximation
of the continuity equation, we will use the standard upwind finite volume
method. However, we will formulate this method as a discontinuous Galerkin
method where the density o is approximated by piecewise constants. For the
velocity we will use the Crouzeix-Raviart finite element space. The method
and some its properties was originally inspired by [25, 18] (cf. [14]), but vari-
ants can be found several places in the literature (see for instance [12]). For
the momentum equation, we are leaning on the knowledge gained through
[3, 9, 11, 14, 15, 16], from which it is evident that proving convergence for
any numerical method is a hard task. In particular, to develop a numeri-
cal analogy of the continuous existence theory, it seems necessary that the
numerical discretization of the diffusion and pressure respects orthogonal
Hodge decompositions (see Section 8 for an explanation) in some form.

The distinctively new and completely original feature of the upcoming
method is the discretization of the material derivative in the momentum
equation. Our discretization will be of the form

(eu)t + div(ou ® u)

Rj/Qat(zf_mah)vh dfﬂ—Z/Up(QU@@ﬁ) [Vhly dS(z),  Vop,
T 1N
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where @), denotes the L? projection of v;, onto piecewise constants. The
operator Up(pu ® u) is the specific upwind flux which we shall use (see
Section 3 for precision). Hence, the material derivative is discretized using
discontinuous Galerkin with the same polynomial order as the continuity
discretization. This stands in contrast to the diffusion and pressure terms
which are solved with the Crouzeix-Raviart element space and hence in par-
ticular with piecewise constant divergence div v, matching the density (and
pressure) space. In the language of finite differences, this means that the
pressure and diffusion is solved using staggered grid while the material de-
rivative are solved at the same nodal values as the density. The great benefit
of this approach is that it solves the long-lasting problem of incorporating
both the hyperbolic nature of the material derivative and the nature of the
diffusion-pressure coupling. In particular, our main result yields stability
and convergence for all Mach and Reynolds numbers.

By proving convergence of a numerical method we will in effect also give
an alternative existence proof for global weak solutions to the equations
(1.1)-(1.2). While the first global existence result for incompressible Navier-
Stokes was achieved by Leray more than 80 years ago, a similar result for
compressible flow was obtained by P-L. Lions in the mid 90s. In the cele-
brated book [17], Lions obtains weak solutions of (1.1)-(1.2) as the a.e weak
limit of a sequence of approximate solutions. Consequently, from the point
of view of analysis, we will in this paper perform similar analysis to that
of [17], but for a numerical method. That is, we will develop a numerical
analogy of the continuous existence theory. The key difficulty when passing
to a limit is presented by the non-linear pressure p(p). Specifically, com-
pactness of ¢ is needed, while the available estimates provides no form of
continuity of p. In all current proofs of existence, the necessary compactness
is derived using renormalized solutions together with a remarkable sequen-
tial continuity result for the quantity p(¢) — divu. The result provides a.e
convergence of the density, but gives no insight into continuity properties
of p. In the original proof, Lions needed that v > %. The existence theory
was further developed by Feireisl and the requirement lowered to v > %
This seems to be optimal in the absence of pointwise bounds on the den-
sity. However, it is interesting that this still does not include the case of
air in three dimensions. The reader is strongly encouraged to consult [23]
for a thorough and well-written introduction to the mathematical theory of
solutions to (1.1)-(1.2).

Organization of the paper: In the next section, we will go through some
preliminary knowledge where we attempt to make clear the solution concept,
basic compactness results, and the finite element theory used in the analy-
sis. Then, in Section 3, we present the numerical method, give some basic
properties of the method, and state the main convergence result (Theorem
3.5). We will then move on to Section 4 in which we establish stability of the
method and draw conclusions in terms of uniform integrability. The follow-
ing section, Section 5, is a fundamental section where we will estimate the
weak error (in a weak norm) of the transport operators in the discretiza-
tion. The material contained in this section will be used ubiquitously in
the convergence analysis. In Section 6 we prove higher integrability of the
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density. That is, the density enjoys more integrability than the energy esti-
mate provides. Then, in Section 7, we will pass to the limit in the method
and conclude that the limit is almost a global weak solution. It will then
only remain to prove strong convergence of the density approximation. In
Section 9, we establish the fundamental ingredient in the proof of density
compactness; - weak sequential continuity of the effective viscous flux. Fi-
nally, in Section 10 we prove strong convergence of the density and conclude
the main result (Theorem 3.5). The paper ends with an appendix section
containing the proof of well-posedness for the numerical method.

2. PRELIMINARY MATERIAL

The purpose of this section is to state some results that will be needed in
the upcoming convergence analysis.

2.1. Weak and renormalized solutions.

Definition 2.1. We say that a pair (p,u) is a weak solution of (1.1) - (1.2)
with initial condition (1.4) and boundary condition (1.3) provided:

(1) The continuity equation (1.1) holds in the sense of distributions

/OT/QQ(QSt%-u-ng) dzdt = _/QQO<25(0,~) da,

for all ¢ € C§°([0,T) x Q).
(2) The momentum equation (1.2) holds in the sense

T
/ / —ouvy — ou @ u : Vo — p(p) dive + VuVo dzdt
0 Q

:/mOU(O,-) dx,
Q

for all v € [C§([0,T) x Q).
(3) The energy inequality holds

2
U 1
sup / & p(o) d
teor)Jao 2 v—1

(2.1)

T ma 1
+ / / \Vu|? dadt < / —0 4 p(00) dx.

o Ja 020 -1
Definition 2.2 (Renormalized solutions). Given u € L?(0,T; WOI’Q(Q)), we
say that o € L*°(0,T; L7(Q2)) is a renormalized solution of (1.1) if

B(e)t + div (B(e)u) + b(e) divu = 0,
in D’ ([0,T) x Q) for any B € C[0,00)NC* (0, 00) with B(0) = 0 and b(p) :=
B'(0)e — B(e)-

We shall need the following well-known lemma [17] stating that square-
integrable weak solutions p are also renormalized solutions.

Lemma 2.3. Suppose (p,u) is a weak solution according to Definition 2.1. If
0 € L?((0,T)x %)), then o is a renormalized solution according to Definition
2.2.
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2.2. Compactness results. In the analysis, we shall need a number of
compactness results.

Lemma 2.4. Let X be a separable Banach space, and suppose vy, : [0,T] —
X*,n=1,2,...,is a sequence for which anHLOO([O,T];X*) < C, for some con-
stant C' independent of n. Suppose the sequence [0,T] > t — (v (t), ®) x* x,
n=1,2,..., is equi-continuous for every ® that belongs to a dense subset
of X. Then v, belongs to C ([0,T]; X ...) for every n, and there exists a
function v e C([0,T]; X .i.) such that along a subsequence as n — oo there
holds vy, — v in C ([0, T]; X7 k)

To obtain strong compactness of the density approximation, we will utilize
the following lemma.

Lemma 2.5. Let O be a bounded open subset of RM, M > 1. Suppose

g: R — (—00,00] is a lower semicontinuous convex function and {vn},~, s
a sequence of functions on O for which v, — v in L'(0), g(v,) € L*(O) for

each n, g(v,) — g(v) in L'(O). Then g(v) < g(v) a.e. on O, g(v) € L'(0),
and fo g(v) dy < liminf, fo g(vn) dy. If, in addition, g is strictly convex

on an open interval (a,b) C R and g(v) = g(v) a.e. on O, then, passing to a
subsequence if necessary, vn(y) — v(y) for a.e. y € {y € O | v(y) € (a,b)}.

In what follows, we will often obtain a priori estimates for a sequence
{vn},>, that we write as “v, €, X” for some functional space X. What
this really means is that we have a bound on ||v, ||y that is independent of
n. The following lemma is taken from [14].

Lemma 2.6. Given T > 0 and a small number h > 0, write (0,T] =
UM | (tg—1, te] with tj, = hk and Mh = T. Let {f3}%0, {gn}72, be two
sequences such that:

(1) the mappings t — gp(t,z) and t — fr(t,z) are constant on each
interval (tg—1,tx], k=1,..., M.
(2) {fn}tr>0 and {gn}n>o converge weakly to f and g in LP*(0,T; L9 (2))
and LP2(0,T; L92(Q))), respectively, where 1 < p1,q1 < oo and
1 1 1 1

—_—t —=—4 —=1.
P D2 q1 q2

(3) the discrete time derivative satisfies

gh(tv ZL‘) - gh(t - h? l‘)
h

€, L0, T; W HH(Q)).

(4) fult,2) = fult, 2 =) Lr20,1:092()) — 0 as [€] = 0, uniformly in h.
Then, gnfr, — gf in the sense of distributions on (0,T) x €.

2.3. Finite element spaces and some basic properties. Let Ej denote
a shape regular tetrahedral mesh of €. Let I'j, denote the set of faces in Fj,.
We will approximate the density in the space of piecewise constants on Ej,
and denote this space by Qp(£2). For the approximation of the velocity we
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use the Crouzeix—Raviart element space [0]:

Vi(Q) = {vh € L*(Q): wy|g € PX(E), VE € Ey,
(2.2)
/;\[[vﬂ]r dS(fL‘) =0, VI' € Fh},

where [-] denotes the jump across a face I To incorporate the boundary
condition, we let the degrees of freedom of V},(€2) vanish at the boundary.
Consequently, the finite element method is nonconforming in the sense that
the velocity approximation space is not a subspace of the corresponding
continuous space, W& 2(0).

For the purpose of analysis, we shall also need the div-conforming Nédélec
finite element space of first order and kind [20, 21]

Nh(Q) = {’L)h, divuy € LQ(Q) : 'Uh|E S ]P)% @]P)(l)w, VE € Fy,

(2.3)

/ [v-1] dS(z) = 0, ¥T € rh}.
r

We introduce the canonical interpolation operators
I+ Wo(9) = Va(2),
I L2(9) = Qn(), (2.4)
I WH2() = N3 (9),

defined by
/H}‘{vh dS(z) = / vy, dS(x), VI €Ty,
r r
/H{l\[vh~yd5(:1;) :/vh-VdS(a:), vl e I'y, (2.5)
r r

/Hﬁqbd:c:/ ¢ dz, VE € E,.
E E
Then, by virtue of (2.5) and Stokes’ theorem,
div I v = divy, I} v = H}? div v, curly I} v = H}? curl v, (2.6)

for all v € W(} 2(Q) Here, curl, and divy, denote the curl and divergence
operators, respectively, taken inside each element.

Let us now state some basic properties of the finite element spaces. We
start by recalling from [3, 6, 20] a few interpolation error estimates.

Lemma 2.7. There exists a constant C' > 0, depending only on the shape
reqularity of By, such that for any 1 < p < oo,

IR 6 — 6l o) < CRIVSl| 1o (i)
1T v = vl oy + IV v = )| 2o(e) < h*[Vo0l| Loy, 5 =1,2,
T v = 0| o () + AU div(TT v = 0) | Loy < R Vo0l Loy, s = 1,2,
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for all p € WIP(E) and v € WSP(E).

By scaling arguments, the trace theorem, and the Poincaré inequality, we
obtain

Lemma 2.8. For any E € E}, and ¢ € WY2(E), we have

(1) trace inequality,

1
18l 2r) < chig® (19l r2(p) + hellVollL2(r)), VI € T NOE.

(2) Poincaré inequality,

1
H‘f"uﬂ/ﬁ“

In both estimates, hg is the diameter of the element E.

< Chgl|VollL2m)-
L*(B)

Scaling arguments and the equivalence of finite dimensional norms yields
the classical inverse estimate (cf. [2]):

Lemma 2.9. There exists a positive constant C, depending only on the
shape regqularity of Ey, such that for 1 < q,p < oo andr =0,1,

—r4+min{0,3 -2
lonllwrocsy < CRTHO =0 64| gy
for any E € Ey, and all polynomial functions ¢, € Pp(E), k=0,1,....

Since the Crouzeix-Raviart element space is not a subspace of W2, it
is not a priori clear that functions in this space are compact in LP, p < 6.
However, from the Sobolev inequality on each element and an interpolation
argument we obtain the needed result.

Lemma 2.10. For uy € Vi(Q), let p satisfy 2 < p < 6 and determine a
such that

p 2 6
The following space translation estimate holds

1794_(1—@)'

Jun(-) = un(- — &)l Lo\ fodist(@onn<ie) < C (B + 1€17) 2 [ Vunllr2),
where C' is independent of h and &.

Proof. From the work of Stummel [21], we have that
1
lun(-) = un(- = )2y < C (A% + [€1%) 2 [V aunll 2 (0)- (2.7)
The standard Sobolev inequality gives
[un(-) = un(- = lirs) < ClIVhunllL2()- (2.8)

Hence, the proof follows from interpolation between (2.7) and (2.8).
O

Finally, we recall the following well-known property of the Crouzeix-
Raviart element space.

Lemma 2.11. For any up, € V() and v € Wol’2(Q),

/ ViunV, (HXU —v) dz =0. (2.9)
Q
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Proof. By direct calculation, we obtain
/ thhvh(ﬂ}l/v —v) dx
Q
= —Z/ Auy(ITY v — v) dx +/ (Vauy, - v)(I1) v — v) dS(z).
7 JE OF

Now, since uy is linear on each element Awy, = 0 and Vuy is constant.
Moreover, since the normal vector v is constant on each face of the element,
we have that

/ thhvh(HXv —v) dx
Q

Yy (/F(nxv ) dS(x)) (Vup -v) = 0,

E T'CoE

by definition of the interpolation operator HX. Hence, we have proved (2.9).
O

3. NUMERICAL METHOD AND MAIN RESULT

For a given timestep At > 0, we divide the time interval [0,7] in terms
of the points t* = kAt, k =0, ..., M, where we assume MAt = T. To dis-
cretize space, we let {Ep,}, be a shape-regular family of tetrahedral meshes
of 2, where h is the maximal diameter. It will be a standing assumption
that h and At are related like At = ch for some constant c¢. We also let I'y,
denote the set of faces in Ej,.

The functions that are piecewise constant with respect to the elements of
a mesh Ej, are denoted by Qn(€2) and by V,(€2) we denote the Crouzeix—
Raviart finite element space (2.2) formed on E}. To incorporate the bound-
ary condition, we let the degrees of freedom of V},(€2) vanish at the boundary:

/Uh dS(x) =0 VI €', NoR, Yu, € Vi(Q).
r

We will need some additional notation to accommodate discontinuous
Galerkin discretization. Related to the boundary OF of an element F, we
write fy for the trace of the function f taken within the element E, and f_
for the trace of f from the outside. Related to a face I' shared between two
elements E_ and F, we will write f; for the trace of f within F,, and
f— for the trace of f within £_. Here E_ and F, are defined such that v
points from E_ to E,, where v is fixed as one of the two possible normal
components on I'. The jump of f across the face I' is denoted [f] = f+—f-.

To pose the method, and in the convergence analysis, we shall need the
canonical interpolation operators (2.4). In fact, we shall need the operators

Hg and H{L\[ to such an extent that we introduce the convenient notation
T=1v, $=1%. (3.1)

To discretize the convective operator div(ou) in the continuity equation
(1.1), we will utilize a standard upwind method in the degrees of freedom
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Ey - the mesh.
E - an element in the mesh.
ok - the boundary of F.
r - a face in the mesh.
ry - all faces in the mesh.
Qr() - the space of piece constant scalars on Ej,.
Vi(92) - the Crouzeix-Raviart vector space on Ej,.
Nu(Q) - the div conforming Nédélec space
of first order and kind.
Hg - the L? projection operator onto Q.
HX - the canonical interpolation operator onto V}.
HhN - the canonical interpolation operator onto Nj,.
f - Hg f (the piecewise constant projection).
v - IIYv (the Nédélec interpolation).
fr - max{f,0}.
I~ - min{f,0}.
f+lop - the trace of f taken from within E.
f-loE - the trace of f taken from outside E.
f+lr - the trace of f taken against the normal vector v.
f=Ir - the trace of f taken in the direction of v.
[fIr - e 1=
Up(ou)|or - oy (Un - v)T + o (up - v)".
Up(ou)|r - o—(up-v)"T 4 oy (up -v).
Up(ou ® W)op - Up™(ou)ut + Up™ (ou)u_.
Up(eu@d)r - Up~(ou)uy + Up™(ou)u—.

TABLE 1. Notation

of up. The upwind discretization is defined as follows

Up(ou)lr = o <|1{| /F wn v dS(x)>++ o (|F1| /r wn v dS<x>) 32

=o0-(up )" +oy(uy-v)”, VL €Ty,

where we have used the notation (3.1).
For the convective operator div(pu ® u) in the momentum equation (1.2)
we will use the following Lax-Friedrich type upwind flux

Up(ou ® @) = Up™ (ou)tiy + Up~ (ou)t—. (3.3)

Observe that this operator is posed for the average value of u; over each
element. This is non-standard and has to the author’s knowledge not been
studied previously. We are now ready to pose the method.

Definition 3.1 (Numerical method). Let go € LY*1(Q) and mg € L%(Q) be
given initial data and assume that 7" > 0 is a given finite final time. Define
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the numerical initial data

0 Q 0 V mo
=1II + xh =1I EE— 3.4
Ohn h(QO K )7 Up, h |: 0 /ih:| ) ( )

where k is a small positive number. Determine sequentially

(of,uf) € Qu() x Vi(Q), k=1,...,M,
satisfying, for all g, € Qn(Q),

k1
/QQh Agh an dx—Z/UP ou) [gn]r dS(x)

ey [ 4], onde dsi@) =

(3.5)

and for all vy, € V;,(Q),
k> k—1~k—1
T e
/Q h—h A,tl h oy, dm—Z/FUpk(gu@)u) [0l dS(x)
r
+/ thlfLthh —p(gﬁ) div vy, dx (3.6)

HDY | (“ +“*> [ek] ule @) =o,

where € > % should be chosen as small as possible.

For the purpose of analysis we will need to extend the pointwise-in-time

numerical solution (gh,uh) k=0,...,M, to a piecewise constant in time.
For this purpose, we will use the following definition
(Qh:uh)(ta') = (szuz)ﬁ le [tkatk+1)a k:()aaM (37)

Remark 3.2. The terms involving h! =€ in (3.5) - (3.6) are needed for purely
technical reasons. In particular, they are not needed to obtain stability of
the method or to prove convergence of the continuity method (3.5). See
Section 8 and [9] for more on why they are needed.

3.1. The method is well-defined. Since the numerical method is nonlin-
ear and implicit, it is not trivial that it is actually well-defined. In addition,
the transport operators in the momentum equation is posed for the element
average velocity and hence does not provide a full set of equations in them-
selves. In fact, it is only due to the diffusion that the system has a sufficient
number of equations for the degrees of freedom of w,. We shall prove the
existence of a numerical solution through a topological degree argument.
The proof is very similar to that of [12, 141] and is for this reason deferred
to the appendix.

Proposition 3.3. For each fized h > 0, there exists a solution

(ok, up) € Qn(Q) X Va(Q), ai() >0, k=1,...,M,
to the numerical method posed in Definition 5.1.

In the upcoming analysis, we will need that the density solution is positive.
For this purpose, we recall the following result from [14] (see also [12]):
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Lemma 3.4. Fiz any k = 1,...,M and suppose gf;l € Qn(Q), qu €

Vi(Q) are given bounded functions. Then the solution of € Qn(2) of the
discontinuous Galerkin method (3.5) satisfies

1
min glﬁ > min gﬁ_l ( ) .

zeN zeN 1+ At divy, U?LHLOO(Q)

Consequently, if Q’fb_l(-) > 0, then Qlﬁ() > 0.

3.2. Main result. Our main result is that the numerical method converges
to a weak solution of the compressible Navier-Stokes equations (1.1) - (1.4).

Theorem 3.5. Suppose v > 3, T > 0 is a given finite final time, and that
the initial data (00, mo) satisfies
m(2) 1 0o +1
— + ——p(0o) dx < C, o9 € L=(0,T; L"(Q)).
Q200 -1
Let {(on, un) }n>0 be a sequence of numerical solutions constructed according
to Definition 3.1 and (3.7) with At = ch. Along a subsequence as h — 0,

up, — u in L*(0,T; L5(Q)),
Vaup — Vu in L*(0,T; L*(Q))
_ ) o
onun, opup — ou in L°(0,T; L3+ (Q2)),
_ 2
ortp — ou in C(0,T; L +1(9)).
. ) 3y
oply, ® Up — ou ®u in L7(0,T; L3+ (Q2)),
on — 0 a.e and in LY ((0,T) xQ), p<~y+1,

where (0,u) is a weak solution of the isentropic compressible Navier-Stokes
equations (1.1) - (1.2) in the sense of Definition 2.1.

The proof of Theorem 3.5 will be developed in the remaining sections of
this paper. The final conclusion will come in Section 10.1.

4. ENERGY AND STABILITY

In this section we will prove that our method is stable and satisfies a nu-
merical analogy of the continuous energy inequality (2.1). Both the stability
estimate and large parts of the subsequent convergence analysis relies on a
renormalized type identity derived from the continuity scheme (3.5). The
proof of this identity can be found in [14, 15]. We shall utilize the following
form:

Lemma 4.1. Let (0", u") solve the continuity scheme (3.5). Then, for any
B € C%(R,) with B" >0, there holds

B k - B k—1
/Q ) AL ) dx+(At)1/93”(91)(@;_@’;—1)2 dz
*(1k —€
+ZT:/FB (e1) [[@’ﬁ]] (\u,’§~u\+h1 ) dsS(z)

<~ | (eB'(e) - Blo)divu, da,
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where oy and oy are some numbers in the range [o*71, oF] and [o¥, %],
respectively.

We now prove our main stability result.

Proposition 4.2. For given At, h > 0, let (uf,oF), k = 0,..., M be the
numerical approrimation of (1.1)-(1.2) in the sense of Definition 3.1. Then,

|uh 1 m
e [
+At2/ IVl 2 dx+AtZZDk (4.1)

1=1 k=1
2
on g | 1 0
< + p(op) dz,
|+ (e

where the numerical diffusion terms are given by

pi=% [P0 [eh] kvl aste)
PE=% [ Jovtew| [at] . asto.
D=t S [ [Lantontt astoy

Df = (807 [ Ptk - o1 da,
= (At)! /Q Q’Z—l]ulﬁ — ui_1]2 dz.

Proof. Let v, = uf in the momentum scheme (3.6), to obtain

kok _ k—l~k—1
ay — u
/Qh I uy, dx+/|vhul,§|2 dx
Q At Q

=— Z/ Up*(ou @ @)ak dS(z) + / p(of) divuf dx (4.2)
r JOE Q :

+ Rl 62/ (u +“+> [[gz]] ak dS(x).

From Lemma 4.1 with B(z) = %lp(z), we see that the pressure term

Y
[ byt
Q

1 p(g) p(Qi 1) k k k
> — dx — DY — D5 — Dy.
= /V 1 N x 1 3 4

Next, we turn our attention to the first term after the equality in (4.2).
From the definition of Up(pu ® @), we have that

Z/ Up*(ou @ 0)ak. dS(x)
= JoE

(4.3)
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Quu++Up (ou)u )qu dS(x)

), (0
R

2 ak 2
_ Bty (o)™ (4.4
@’i)? .

+ Up™(ou) + Up™ (ou)u” uy dS(x).

2

By setting g5, = (1/2)(u})? in the continuity scheme (3.5), we see that the
first term after the equality in (4.4) appears

IR 62/ <M> a* dS(2).

To see the contribution of the second term in (4.4), we first recall that
Up™(ow)|ppe = = Up (o) yp-» ~ OETNOE™ =T

since the normal vector has opposite signs. Using this, we obtain

(@4)? (@h)? ko
Z/ Up* QU 5 — Up™(ew) +Up~ (ou)utat dS(x)
OF

2
k k)2 k)2
—Z/Up ou) ; —Up*(QU)( ;> —Up (o) ;)
uk
— Up* (QU)( i +Up ™ (ou)a* @% — Up™(ou)ata* dS(x)

2
Ak’ 2 ~k\2
= Z/ | Up® (ou)| ( (@) + @) —ﬁ’jﬂk> dS(z) = Dk.
- 2 2
By applying this together with (4.5) in (4.4), we discover

- Z /a Upt(eu @ @)t dS()
u a*
+hl 62 / <++—> at dS(x) (4.6)

k-1
_/ oh — oy luhl? de — DF
o At 2 2
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Now, setting (4.6) and (4.3) into (4.2) reveals

)

P> k—1~k—1 k=1 |~ k—1
/ Ohih—on @y ' eh—on [T 1 plen) —pley
Q

At h At 2 4—1 At
+/|vhum? dz + D5 + Dk + Dk + DE <.
Q

A simple calculation gives

kk k—1-~k—1 k k—11~k2
OpUp — 0p U op — 0 u
/ h"h h “h .k h o U] d
Q

At At 2
k-1, k—1 k—1 k—1
_ / QQ‘UW — o, |, 2 O ‘“]fi — Uy 2 d
= T
Q 2At At
k-1, k—1
:/ ohlubl® —op 'lup P de + DF
= /g 2At 5
Consequently, by combining the two previous inequalities,
k—1, k—1 k—1
/ onlunl® = oy 'l 'I* . plen) —pley™h)

5
+/ Vhup|* dz + ) Df <0.
Q i=1

dzx

We conclude by multiplying with At and summing over k =1,..., M.

15

O

Observe that the energy estimate does not provide L*° control in time
on oplup|?. Instead, we only gain this control on the projection op, |u|?.
The following corollary is an immediate consequence of the energy estimate

(Proposition 4.2) and the Hélder inequality (cf. [10]).
Corollary 4.3. Under the conditions of Proposition /.2,
on €5 L=(0,T; L7(Q),  plen) €5 L¥(0,T; L} (2
up, €5 L*(0,T5 L9(Q)),  Vyuy, €, L*(0,T; L*(Q)

)

)

)

)
onlip €y L°(0,T; L™= (Q)), onup €5 L*(0,T; L™2(Q2)),
onltn|* € L0, T; LN(SY)),  onlunl® €p L*(0,T; L2(92)),

where the exponents are given by (since v > 3)

2y 3 6y 3y

mg = —— >3, Cg= >
T 344 T34y

= >—’
y+1 2

o0

5. ESTIMATES ON THE NUMERICAL OPERATORS

To prove convergence of the numerical method, our strategy will be to
adapt the continuous existence theory to the numerical setting. We will
succeed with this by controlling the weak error of the numerical operators
relative to their continuous counterparts. The purpose of this section, is to

derive the needed error estimates.
For notational convenience, let us define

f(t) = f(t = At)
At ’

D} f =
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and observe that this satisfies

k k—1

Op — 0
Df‘gh(t) — % te [tk’tk—&-l).

5.1. The convective discretizations. We begin by deriving identities for
the distributional error of the numerical convection operators.

Lemma 5.1. Fiz two functions ¢ € C°(Q), v € [C$(Q)]?. The numerical
transport operators in (3.5) and (3.6) satisfies the following identities

XF: /FUP(@W [[HM]F dS(z) = /Q ontinV dz + Pi(9), (5.1)

- 4
zr:/FUp(gu@)a) [[HXU]]F dS(z) = /Qghuh ®up, : Vv dr + iz;Pi(U)a
(5.2)

where the error functionals Py, i =1,...,4, are

A6 =% | orlo - )06 ) dSia).
P =3 /8 ol G- vy (T = v) o).
P =% /a _Up (o) [l (10 = v) dS(e).

Py(v) = Z /E on, div up iy, (H}{v — v) dz.
E

Proof. Using the continuity of Up(pu) and ¢ across edges, we calculate

EF:/FUp(QU) [[H%HF dS()
_— XE:/aE Up(ou) 11776 dS(x)
= _ zE:/aE Up(ou) (H;?Qb - ¢>) dS(z)

=% /8 (ol 4 o)) (M0 —0) dS(o)
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where the last identity is the definition of Up(gu). Next, we add and subtract
to deduce

ZF: /F Up(ou) [[Hg(ﬁﬂr dS(x)
== [ et (o o)
+ (o= — 04)(n )™ (Uf6 — ¢) dS(x)
-y / div (oniin (116~ 6) ) dS() + Pi(9)
r JE
= /Q‘ththqﬁ dz — EE:/E on div up (ngﬁ — ¢>) dz + P1(¢).

We conclude (5.1) by recalling that divy uy, is constant on each element and
hence the second term is zero.

To derive (5.2), we apply the definition (3.3) of Up(pu ® u) and add to
subtract to obtain

zrj /F Up(eu @) [I}v] ds(a)
_ _EE:/@E Up(eue) (T[v—v) ds(x)
__ EE: /8 _(Upou)t. + Up_(ow)i-) (M0~ ) ds(x)
--% | Oplewis + U (eu)@- - 1.) (o) as(

--% /8 _Up(ou)i (I —v) dS(@) + Py(v).

To proceed, we apply the definition of Up(pu) (3.2) and add and subtract
to obtain

> [ vrtenem [a73]  asia)
S ;/@E (o4 (@n - v)" + o_(un - v)") s (ﬁx\v — v) dS(z) + Ps(v)

=3 [ e (00 - o)

+ (o= = 04)(n - v) s (v —v) dS() + Pa(v)

= —Z/aE o+ (up - v)uy (EX\U - v) dS(z) + P>(v) + P3(v)
E



18 KARPER

We can then apply the divergence theorem to the first term to obtain

> [ upleus @[], dsta)

—/ghﬂh@)@h:Vv dw—Z/ on, div upuy, (H}‘L/fu—v) dx
Q = JE

+ Py(v) + P3(v)

= / ontp @ up, : Vo dx + Py(v) + Pa(v) + P3(v),
Q

which is (5.2).

Identities like (5.1) and (5.2) can be derived for any numerical method.
The difficult part is to control the error terms, in our case is given by P;, i =
1,...,4. The following proposition provides sufficient control on the error
terms. Note in particular the integrability required of the test-functions.

Proposition 5.2. Let (gz,ui), k= 1,...,M be the numerical solution
obtained using the scheme (3.5) - (3.6). Let (on,un) be the piecewise constant
extension of (of,uf), k = 1,...,M in time to all of [0, MAt] (i.e (3.7)).
Then, the P;, i = 1,...,4 in Proposition 5.1 are also piecewise constant in
time and there exists a constant C > 0, independent of h and At, such that

T 1 orod—
= —min{3=-2,0}
/0 IPr(g)] dié < A7 7OV Lo 2

T 1 min{3i=2
/0 |Po(v)| dt < B2 ™50 V0|l o o 10

i

T
/ Py(v)] dt < h3C|Vo| o
0 LA(0,T;L357=5 ()

2(v—9/4)

T
/O Pa)] dt < 75 OVl e 01 ().

In particular, for v > 3, we have that

T 1
/0 Pu(o)| dt < hECIVe|

12
LA(0,T;L73 (Q)’

T
1
/0 Py(v)| + [Ps(v)] dt < ChE Vol oo ).

Proof. We will prove one inequality at the time.

(5.3)
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1. Bound on PJ': An application of the Cauchy-Schwartz inequality yields

T T
h ._
/0 |Py| dt .—/0
T , 3

- X
U Qi — $)2 T
x (/0 EEI/M\ Bl (T2 6 — ¢)? dS( >dt>
= \/Il X \/IQ.

By setting B(z) = %zQ in Lemma 4.1 and integrating in time, we obtain

dt

S lenlog (un-v)~ (T — ¢) dS(x)
oF
E

1 T
I < /(gh)2 dx —|—/ /(gh)2 divy, up, dzdt
2 Ja 0o Jo

< CllenlFeqr11()) + VTlonl o m;naiel dive unl 2002 ()
< CHQhH%W(O,T;L‘l(Q))(l +VT).

(5.9)

By applying the Trace Lemma 2.8 and the Holder inequality, we deduce
T
I < hl/ / up|(M2p — ¢)? dadt
0 Jo

T
< h_IC/ Up || 1,6
; unllzs (o) (5.10)

Q2 2 2
< (1Mo = 0l o+ WIVOIE, i )

< hC||uhHL2(0,T;L6(Q))HVQZ)H;(O L% ()

where the last inequality is the error estimate on the interpolation error of
Hg in LP (see Lemma 2.7).
Consequently, by applying (5.9) and (5.10) in (5.8), we see that

T
1
| 1Pt < b Clolorean 90l p gy G
From the standard inverse inequality (Lemma 2.9), we have that
max{—34=2
lonllLoo (0, 7:08(02)) < I 35559 ) onl| oo (0,12 (2)) (5.12)

where the last inequality follows from « > 3. Applying this in (5.11) finally
yields

T P dt<h%—min{3t—’y,0}c \V4
/0 Py dt < 7 Clanllzmom @IVl g 1 2

Since Corollary 4.3 provides g, €, L*°(0,T; L7(2)), we can conclude (5.3).



20 KARPER

2. Bound on PJ: An application of the Cauchy-Schwartz inequality yields

T T
/0 ‘P2| dt I:/O
" 2 :
( / > | telglun o] ds<x>dt> 1o

r S TV o — )2 dS(x :
« (/D EE:/aE\uhHuh](Hhv 12 as( )dt)
o~

dt

2 /aE Lonlop (un - v) (T v — v) dS ()

IN

From (5.9) and (5.12), we have that

maxy— 4777
VI < W50 O | e 050 () (5.14)

Using the Trace inequality in Lemma 2.8, the Holder inequality, the stability
of Hg in L%, and the interpolation error estimate for HZ in L? (Lemma 2.7),
we deduce

1 T 3 |7@ 3 %
Iggh‘/ (/ lup| ‘Hhuh‘ d:c)
0 Q
% (I = vlagq) + B2CIVIRa)) dt
- T (5.15)
<nic /0 leanll s ey lm 2o
% (I = vl a(q) + B2CIVIRa) ) dt
< hCl|unllZ2(0 7.z VO 2oo (072302

where the term involving uy is bounded by Corollary 4.3.
Now, setting (5.14) and (5.15) in (5.13) yields

T 1 _min{3i2
/0 |Py| dt < b2~ ’O}CHVU”LOO(O,T;LB(Q)),

which concludes our proof of (5.4).
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3. Bound on PJ': An application of the Cauchy-Schwartz inequality yields

/ " Py dt
T
-

E
< (22/0T/F|UP(QU)| [@n]? dS(Cv)dt>2
r
X <; /OT /8E |Up(ou)] (Hgl‘[;‘fv - v>2 dS(x)dt) ’

= Il X 12.

dt

Up_(ou) [l (TR0 — v) dS(x)
E

From the energy estimate (Proposition 4.2), we have that

M 3
I = (Z AtD§) <C,
k=1

and hence it only remains to bound Is.
Using the definition (3.2) of Up(pu) and the Holder inequality

I = Z/ / |Up(ou)| HQHhv—v) dS(z)dt
<[] ot ot vl (0ol )’ aste
- FJo JoE "

T
<
<[ (vl g + el )

2
H[HQHh v] — v’ 6y dt.
L5 (9E)

To proceed, we apply the trace Lemma 2.8 followed by the inverse estimate
(Lemma 2.9)

I3 <2n'C
7 lonunll, 2010855 ()

2
(HHQHhU— ‘ o+ BVl )
L4(0,T;L57=5 (Q)) L4(0,T; Lﬁf (Q)
<2h” Cllgmll
0TL6+W(Q))
HHQHhv—HV ‘
L4(OTLm(Q))
1% 2 2
+ HHhU UHL4(OT.LS~6/—16(Q) h HVUHIA(OTLS«; 6(Q))>
< hC4| enunl| o [[Volf?

L2(0,T;L 57 (Q2)) L4058 ()
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where we in the last inequality have used both the interpolation error of Hg
and 1T} (see Lemma 2.7). In particular, we have used the following estimate

2
P v — T < 1?Cy " |IvIL vf?
H w1 v U L5316(Q) < h*C . v hUHL5316(Q)

< R2C|IVol? o
L5775 (Q)

Now, from Corollary 4.3 we have that ||opup|| 6+ < C, and hence
L2(0,T;L5F7 ()

we can actually conclude that

)

T
| ipa<nierwel e
0 LA(0,T;L57=5(Q))

which is (5.5).

4. Bound on Pf: By direct calculation using the Holder inequality

T
/ Py(v)] dt
0

1
T 3
) N 2
< || divy, uhHL2(07T;L2(Q)) (/0 /Q ]Qhuh]2 (HX@ — v) dxdt)

< hC||onun||
L2(

, 07T;L%(Q))HVU||L°°(O,T;LW(Q))7

where we have used that divy, u, €, L2(0,7; L?*(£2)) and the interpolation
error Lemma 2.7. Now, we apply the inverse estimate in Lemma 2.9 to
obtain

2(y—=9/4)

<h o Cllonunl

h|lonn|

2y 6y .
L2(0,T5L7=2(Q)) L2(0,T5L3%7 ()

We conclude (5.6) by recalling that the last term is bounded by Corollary
4.3. (]

5.2. The material momentum transport operator. In our proof of
convergence we will need an identity like (5.2) for the discretization of both
terms in the discrete material transport operator ((ou); + div(ou ® u)) com-
bined. To obtain the desired estimates, we will rely on the following weak
time-continuity result:

Lemma 5.3. Let (on,up) satisfy the energy estimate (4.1). Then,

1
lonun = (enn) (~A0I 5 4 ) < (BDC
As a consequence,

1—

HDt(Qhuh)HLg(At,T;L%(Q)) < (At) v C.

Proof. From the energy estimate (4.1), we have that

3 /Q P(on)leh — o] dr < C,
k
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where P”(p;) is determined as the remainder in a Taylor expansion and the
mean value theorem. In particular, a simple calculation gives

[ Prentdh — i do = v [ (o~ T d
Q Q
where v(y) only depend on «y. Hence,

Z o — Q];‘L_IHZ’Y(Q) s C (5.16)
k

A
Q

By adding and subtracting, we have that
k~k k—lAk—l
lonur, — oy, I

- af + aflel - ol

Vo gk —ap

Cllaglipsller — o v

L3(Q)
= |loy,

1
-
< lleE™ 25 g

We then integrate in time, apply several applications of the Hoélder inequal-
ity, and utilize (5.16) to deduce

ZAtHQEUh — o tay!

k—
SAtZIIQh 1H

+ CAtZ ||ﬂh||L6 \llek — ok l\liw(g)

3(Q)

~ sl

k— 1 ~k— 1
O h*“h

L2(2)

2
3 2 5
< (At)5lenll 7o o0 () <Z At)
k

(%

+ AtC (Z HUZHQLG(Q)>
p

kl Akl
oy, “h_“h

3
5
L2(Q)>

(Z llof; — 02_1”?&(9))
k

[S[
SIS

2(y=3) 6
3 2 6 5y 3 5y
< (At)5CT5 5 (Z At) (Z ”Qlfz - Qi 1”%(9))
k k
<C ((At)% + (At)%) .
This concludes the proof. O

Using the previous lemma, we are now ready to prove the following result
and error bound.
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Lemma 5.4. Let (op,up) be the numerical solution obtained through Defi-
nition 5.1 and (3.7). Then, for all v € L*>(0,T; W15(Q)),

T T o
/ / Dy (onin)TT} v da + ) / Up(ou ® @)} vy dS(z)dt
0o Ja o Jo JoE

T
= / Df(ghﬂh)v — opup @ Uy, : Vo dedt + F(v),
0

where the reminder is bounded as

1

|[F'(v)] < hv OVl oo (0,7,3(9)) (5.17)

with constant independent of h and At.
Proof. Using (5.2), we have the identity

T T
/ / Dy (onip)Ty v dz 4y / / Up(ou ®@ )T} vy dS(z)dt
0 Q r YO0 oF

T 4 T
= / D?(ghﬂh)ﬂ}{v — opup @ Uy, : Vv dxdt + Z/ P;(v) dt
T
= / D?(ghﬂh)v — opup @ Uy, : Vo dxdt
0
4 T T
+ Z/ P; (v) dt + / D} (ontip) (I} v — v) dudt.
i=2 70 0
We thus define F'(v) by

[F(v)] =

4 T T
> / P; dt + / D} (ontip) (I} v —v) dadt
i=2 70 0

4 T T
hy  ~
<3 [ inlae vl oo [ [Ph@m],y

4 T ) )
<y / By dt + B(AD) (A [ Vol peo.z00e)
1=2

4 T L
-y /0 B dt+ B3 Vol o200
1=2

where we have used Lemma 5.3 and h = aAt.
Finally, by applying (5.7) to bound the P; terms, we obtain the desired
(5.17).
O

5.3. The artificial stabilization terms. To prove convergence of the nu-
merical method we will need to prove that the artificial stabilization terms
converges to zero. Moreover, we will need that these terms are small in a
suitable Lebesgue space.
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Lemma 5.5. If (op, up) is the numerical solution obtained by Definition 3.1
and (3.7), the artificial stabilization terms satisfies

20> /0 ' /F lonly [126]  astayir

11—6e¢
<h 2 ClIVPllr201L29) (5.18)
T ~ ~
1—e U— + U+ /‘-/\
h ZF:/O /1‘(2 )[[Qh]]F [[Hhv]]r dS(z)dt
13—6¢
< h 2 C|Vol peeo,r;3 @) (5.19)

for all sufficiently smooth ¢ and v.

Proof. We will begin by proving (5.18). By direct calculation, using the
Cauchy-Schwartz inequality, we deduce

hl—e;/OT/F[[Qh]]F [[ngb]]r dS(z)dt
_ _hl—ezE:/OT /aE [on]y (Hggb) dS(z)dt
:_hl—ezE:/OT/aE Lonly (n§¢_¢) dS(z)dt

. :
< e (Z | [l ds<x>dt> (5.20)
T
X Qi _ $)2 T ’
(g | @do— oy as( )dt)

1
1.4 T 2
< nip! €<Z /0 /F lon]? dS(x)dt) IV6ll 2075220,
T

where the last inequality comes from the trace theorem (Lemma 2.8) and
the interpolation error estimate for Hg. Now, to bound the jump term, we
apply Lemma 4.1 with B(p) = ¢? to obtain

T
1—e¢ 2
Y | [1et astya

T
g/g% dx—l—/ /Q,%divuh dxdt
@ 0 JQ (5.21)

< ool 2y + Cllonll7oe (o .40l div unll 20,7502 ()

max{— 3(37

—4) 0
< lleolF2() + b Tl enll3 e 0117

2 -1 2 _1
< ”QOHL2(Q) +h GCHQhHLW(O,T;LV(Q)) < h7sC,
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where we have applied the inverse estimate (Lemma 2.9), the energy bound,
and that v > 3. Finally, we apply (5.21) in (5.20) to discover

hl_GZF:/OT/r[[Qh]]F [[H}%ﬂr dS(z)dt

1
1—e¢ r ’
< hin': (h“Z/O /pﬂ@hﬂ% dS(:c>dt> IV&llz20.ri2(e)
r

_e_ 1
< B2 EC| V| 2 07.12(0)),

which is (5.18).
Next, we prove (5.19). Since [. [[HXU]]F dS(z) = 0, we have the identity

_ hleZF:/OT/F (ﬂ-;@) Lon]y [{ﬁx\uﬂr dS(z)dt
_ ple ZE:/OT /BE <@7—J2”A‘+> lonl (H/Z\U — HXU) S ().

An application of the Holder inequality and several applications of the trace
theorem (Lemma 2.8) allow us to deduce

ey [ (55 tode [072], aster
< pi (Z A ds<x>>é
o (3 [0 tef asto) 522
(L
<nc (; A ds<x>>é

_1, 5 2
X (h 3|11 v — 0} 0|l poo 0.7, 13(0)) + 3 ||VU||L<>0(0,T;L3(Q)))

W=

[N
D=

U_ + Uy
2

6
dS(x) ) dt

1o
x Ch™s[unllL2(0,7;28()-
Next, we apply (5.21) and the fact that v > 3 to (5.22) to get

hlezr:/oT/F <ﬁ‘2“7+> lonlr [[ﬁm]r dS(z)dt

l—e, 2 1_ 1
< h'T T8TeT R0V oo 0123 (0)

13

—6e
= h" 12 C[|Vvl| e (o,1;03(0))
which is (5.19). -
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5.4. Weak time control. We conclude this section by proving h-independent
bounds on the discrete time derivates in the numerical method.

Lemma 5.6. Under the conditions of the previous lemma,
Dion € L3 (0,T:W3(Q)), (5.23)
Di(enur) € L'(0,T: W3 (9)). (5.24)

Proof. Let ¢ € C5°(]0,T) x Q) be arbitrary and set H}?qﬁ as test-function in
the continuity scheme (3.5) to obtain

/ ' | Dhen)o dsat

= XF:/OT/FUp(Qu) [[Hggi)}]r +hle [only [{Hg¢}]r dS(z)dt

T (5.25)
= / / QhﬂhV(;5 dxdt + Pl((;s)
0 JQ
1 g Q
DY | tend [n2e] ascya
where the last equality is (5.1). From Proposition 5.2, have that
[PL(v)] < h3C|Vg| (5.26)

L4(0,T;L5 ()

Moreover, from Lemma 5.5, we have that

—€ 11—6¢
ey /0 /F lon] [1126]  dS(@)de < h"F |Vl iz (5:27)
r

Hence, by applying (5.26), (5.27), and the Holder inequality to (5.25), we
conclude

/ ' | Dien)o dsat

< llenunllr2(0,r;3) IV

+hiC| V|

L2(0,T5L3 ()
11—6e

+h 2|Vl 20,02 (02))-

LA(0,T:LE ()

We conclude (5.23) by recalling that ¢ was chosen arbitrarily.
Next, let v € [C5°([0,T) x Q)]¢ be an arbitrary vector and set v, = 11} v
as test-function in the momentum scheme (3.6) to obtain

/ / D} (onun)vy, dzdt + Z/ Up(ou ® w)vpdS(z)dt
+ / / thhvh’l)h - p(Qh) dth Up, dxdt
0 Q

e u-+a -
o Z/M <2+> lonlpp n dS(x) =
I3
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Now, to the first two terms we apply the identity in Lemma 5.4 and reorder
terms to obtain

T
/ / DM opup)v dadt
0 Q

T
= / / oty @ up, : Vo dxdt + F(v)
0 Q

T (5.28)
+/ / Viup Vv, — pon) divy vy dzdt
0 Jo
T ~ ~
e U_ +u .
S / / <2+> lonlop B dS()dt.
7 Jo JoE
From Lemma 5.4, we also have the bound
1
|F'(v)] < hiCl|Vvl|peoo,7,03(0))- (5.29)
Next, we invoke Lemma 5.5 to obtain the bound
T ~ ~
_ —+ U+ ~
hl=e / / (u) onllap Up dS(x)dt
ZE: o Jou 2 ) lodon T 45 () (5.30)

13—6¢
< h =2 OVl peeo,1:03(9))-

By applying (5.29) and (5.30), together with the Holder inequality in (5.28),
we deduce

T
/o /QDf(Qhuh)v dl“dt‘ < ”Qh|uh|2”L2(0’T;L%(Q))||v¢||L2(O,T;L3(Q))

1
+ haC||Vol| Lo (0,7:13(02))
+lplen)lliz=orr@plldivol 04 )
13—

6e
+h" =2 OVl Lo 0,103 (0)-

From this we easily conclude (5.24).

6. HIGHER INTEGRABILITY ON THE DENSITY

In order to pass to the limit in the pressure, we will need higher integra-
bility on the density. That is, from the energy estimate (Corollary 4.3) we
only know that

plon) €» L(0,T; L' (1)),

and L' is not weakly closed. Hence, it is not clear that p(gs) converges to
an integrable function. To prove higher integrability, we shall make use of
the operator A'[-] : LP(Q) — WLP(Q)

d A1 [%q]| , i=1,...,3.

Alg) = —— )

Here, Il is the extension by zero operator to all of R™ and |n denotes
the restriction to . The A~! operator is the usual convolution with the
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Newtonian potential

ALy = —A/ oW 4y Ao,
rs [T —yl

Using A;, we define two operators AY and A% acting on scalars and vectors,
respectively. For a scalar ¢ and a vector v = [vy, v, ’Ug]T they are defined

Allq] ,
AVlgl = [ A%q) |,  A™[v] = Al[vy] + AP[va] + A%[vs]. (6.1)
A?[q]

By direct calculation, one easily verifies the following lemma.

Lemma 6.1. For any two f € LP(Q) and g € LI(Q2) with %4—% =1 and
1 < p,q < oo, the following identity holds

/ v AV (g6 dx = — / A flog dz, Yo € C(9).
Q Q

Moreover, there is a constant C such that,

i i 3q
[A* [f ey + IVA ([l za) < Cllfllza), p < 3 g

We are now ready to prove higher integrability of the numerical density.

Proposition 6.2. Let (on,up) be the numerical approximation constructed
through Definition 3.1 and (3.7). The following integrability estimate holds

on €y LUEN([0,T] x Q).

loc

Proof. Let ¢ € C§°(§2) be arbitrary and define the test-functions
v=0¢A[on¢l,  vw =T}

Since gy, is piecewise constant in time, so is v and hence also vj,. Moreover,
since ¢ vanishes at the boundary, the degrees of freedom of vy, is zero at the
boundary. As a consequence, vy, is a valid test-function in the momentum
scheme (3.6).

Note that the energy estimate, Lemma 6.1, and the Holder inequality
provides the bound

V]| oo (0,100 ()) < C”(ﬁH%[/LOO(Q)”QhHL‘X’(O,T;LW(Q)) < CH¢H%VLOO(Q)a (6.2)

for any p < 7.
Now, by applying vy, as test-function in (3.6), integrating in time, and
reordering terms, we obtain

T
/ / p(gh) divy vy, dedt = 11 + Is + I, (6.3)
0 Q

where

T
5L :/ /thhvhvh dxdt,
0 Q

I, :hl—eEF:/OT/F (W) Lol [Bulle dS(x)dt,
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T T
= [ [ Do dote =Y [ [ Upeuen) e astar,
0 T 0 I

Before we start deriving bounds for Iy, I, and I3, let us first consider the
term on the left-hand side of (6.3). For this purpose, recall from Section 2
that the finite element spaces are chosen such that

divy, I} v = Hg divv.

Hence, we have that
/p(gh) divy, vy, dz = / p(gh)Hg [div (gbAV [qbgh])] dx
Q Q
= [ plow)div (64 601)) da (6.4)
:A?@HVWAW@H+&M%MhW-

By setting this expression in (6.3), we see that

T
/l/&M%MmM=h+b+k+h, (6.5)
0 Q

where now
L= /Q p(on) V6 - A [bon] da.

Thus, the proof follows provided we can bound I, I, I3, and I4.

1. Bounds on Iy and Is: Using the Cauchy-Schwartz inequality and the
energy estimate (Corollary 4.3), we have that

1] < 2[[Vrunll 201,20 IV avrll 20,020

) (6.6)
< C|Voll20,m;202)) < Cll@lpree@)

where the last inequality is (6.2).
To bound the I term, we apply Lemma 5.5 to obtain

1 1
II] < W3 |V0| oo (@) < RECII3 g, (6.7)

where again the last inequality is (6.2).

2. Bound on Is: From Lemma 5.4, we have the identity

T
I3 = / / DM onTin)v — optin @ Uy, : Vo dzdt + F(v), (6.8)
0 Q
where F'(v) is bounded by (5.17) and (6.2) as

1 1
F@)| < hiCIVo] e oriin@) < B3Ol o,
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It remains to bound the two other terms in I3. Let us begin with the easiest
term. For this purpose, we apply the Holder inequality and (6.2) to deduce

ghﬂh ® Uy, : Vo dzdt

< ||4QhuhuhH 2(0,T L’Y 711 (@) ”VUHLO"(O,T;L’Y(Q)) (69)
< Ol oo (el entintnll < ClllEe (@)
where the last bound comes from Corollary 4.3 using that

3v>7

7
2(0,T5L7=1 ()

3+ y—1
The remaining term in I3 is more complicated. By summation by parts in
time followed by Lemma 6.1, we calculate

T
/ /Df(gh@h)v dxdt
0
k—1~k—1

up — u
—AtZ/th % Th b gy

k—1

N 3 Kl

—/ ohunv! dw+/ o a oM dx.
Q Q

To this identity, we apply the definition of v¥ and Lemma 6.1 and write

T
/ / DMoptip)v dadt
0 Q
ph—_Sh

M
— _At / Qkflakfl(ﬁAV
; g h At

—/Q?ﬁ%vl da:+/gh a oM dx
Q

k—1

k
iv =~ — 0
= —At§ /Ad ¢g’,§ Lar- 1} qshTth dz (6.10)

—/Q?Lﬂ%vl dﬂc+/gh afoM dg.
Q Q

The last two terms are easily bounded since (6.2) and v > 3 gives that
v ep L*(0,T; L>*(R2)) and hence

/ st dm+/ oMaMyM dy
Q Q

where the last term is bounded by Corollary 4.3. To bound the other term
in (6.10) we apply the continuity scheme (3.5) with

g = 11% {Adw [¢ k—15k— 1} qb}

for v > 3.

ko k=1
On — O, da

< Cl8l17 00yl entenll oo 0,721 (02
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which gives
k—1

k —
AtZ/Adlv QZ)QZ 1a§ 1}¢ Aih dx

:AtZZ/Up (ou) [[HQ [Ad” [¢> h-lgh= 1} ¢H]F dS(z)

k=1 T

=

=

:Atk /Qgﬁahv (Adiv [‘W)Z 1k 1} ¢) da

+ Py (A goi~1ak ! 0),

where the last equality is (5.1) in Lemma 5.1. Now, by applying Proposition
5.2 (i.e (5.7)) and the Holder inequality in the previous identity, we obtain

=1

k—1

AtZ/Adw ¢Qk 15k— 1} ¢Qk—¢ do
h At

< 2Nontinllzzo a9l <o 4™ 108 oy (6.11)

1 iv ~
+ R0l o AT o]

L4(0,T;W13(Q))
2 1 ~
< Cllollwree o) (1 + ha \\Qhuh\\L4(o,T;L3(Q))> :

where the last inequality follows from the properties of A’ (Lemma 6.1)
together with Corollary 4.3 giving opus, €1, L2(0,T; L?(Q)). Next, we apply
the inverse estimate in Lemma 2.9 to bound the last term

1 1 _1 ~
h4”Qhuh”L4(O,T;L3(Q)) < hi(At) 4CHQhuhHL2(O,T;L3(Q))a

which is bounded by Corollary 4.3. By applying this in (6.11), using that
h = aAt, and setting the result into (6.10) we obtain

T
/QD{L(ghah)v dzdt| < C||¢lf1.0 ()

This, together with (6.9) and (6.8), yields
13| < Clléllfy1.00 (- (6.12)

3. Bound on I;: To bound the I, we will use that v > 3 yielding W17
embedded in L. The resulting calculation is

| 14| = ‘/QP(Qh)Vﬁb - AV [¢op] dz

6.13
< Cllp(en)ll 0. 01 () IVl oo () AT [D0n] | oo (0,71 () (6.13)

< OVl o () IAY [Ben] | L o rw 1)) < ClIVO 000

where the last inequality is derived as in (6.2). Here, we have also used
Corollary 4.3 which tell us that p(es) €, L>=(0,T; L1(Q2)).
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4. Conclusion: By applying (6.6), (6.7), (6.12), and (6.13) in (6.5), we
obtain

T
¢*plon)on dwdt < C||@][31.00 (-
0 Q

Since p(op) = ao] and ¢ € C§°(2) can be chosen arbitrary, this concludes
the proof.
U

7. WEAK CONVERGENCE

In this section, we will pass to the limit in the numerical method and con-
clude that the limit of (gp,, up) is almost a weak solution of the compressible
Navier-Stokes equations. What remains in order to prove the main theorem
is that p(on) — p(e), which will be the topic of the ensuing sections.

Our starting point is that Corollary 4.3 and Proposition 6.2 allow us to
assert the existence of functions

0€ L®(0,T;L7(Q)), wue L*0,T;W,?(Q)),
and a subsequence h; — 0 such that
on = 0 in L¥(0,T; L7()),
up, — u in L2(0,T; L*(Q)), (7.1)
Vyup — Vu in L2(0,T; L*(Q)).
From Corollary 4.3, we immediately obtain the integrability
ou € L>(0,T; L™= (Q)) N L*(0,T; L™(9)),
ou®@u € L®(0,T; L (Q)) N L*(0,T; L(Q)),
with exponents
2 3 6 3 3
L
Moreover, Lemma 2.4 together with Lemma 5.6 provides the bounds
on €, C(0,T5L7(Q)),  opup €, C(0,T5 L™= (9)).

In the following lemma, we prove that the above convergences are suffi-
cient to pass to the limit in both nonlinear terms involving w.

Moo

Lemma 7.1. Given the convergences (7.1),
ontn, only — ou in L*(0,T; L™*(Q)),
ortup — ou in C(0,T; L™>=(Q)). (7.2)
onily, @ Ty — ou @ u in L?(0,T; L2()),
Proof. Lemma 2.10 tell us that uy, is spatially compact in L2(0,T; LP(9))

for any p < 6. From Lemma 5.6 we have that D¢}, €y, L%(O, T, W‘lg(Q))
As a consequence, we can apply Lemma 2.6, with g = o and fr = up, to
obtain

onup, — ou in L2(0,T; L™ ().
To conclude weak convergence of popuy, and ppup, we write

oniin = onup, + on(TEY wp, — uy,), ontin = ontn + on(TE2up, — up,).
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The interpolation error estimate (Lemma 2.7) tell us that

ITEN wp, — up, 22007 02(02)) + T2, —up, z200,1;2()) < CIIVRunllL2(0,7:22(02))

and hence gpup — ou, opUp — ou in the sense of distributions on (0,7") x €.
Next, since D}*(optn) € LY(0,T; W_l’%(Q)) (from Lemma 5.6), another
application of Lemma 2.6, this time with g, = opup and fp, = uy, renders

oty @ up — ou ® u in LQ(O, T; L2(Q)).

Clearly, this also implies that gpup ® up, — ou ® u. The convergence of
ontiy, @ Uy, then follows by writing

ontin ® Up, = opun, @ Up, + on (TN up, — up) @ U,

and applying the interpolation error estimate on the remainder.
O

Using the convergences we have derived thus far, we are able to pass to
the limit in the continuity approximation (3.5).

Lemma 7.2. Let (op,up) be the numerical solution obtained by Definition
3.1 and (3.7). The limit (o,u) is a weak solution of continuity equation:

o +div(ou) =0 in D'([0,T) x Q).

Proof. Let ¢ € C§°([0,T) x Q) be arbitrary and set chb as test-function in
the continuity scheme (3.5) to obtain

/ ' | Diano dwa

= EF:/OT/FUp(@u) [[Hfaﬁﬂ — b [on]p [[ngs]] 4S(x)dt

T (7.3)
= / / onup Vo drdt + Pi(¢)
0 JO
g Q
S / / loalr [1199] dS(@)at,
T Jo Jr
where the last equality is Lemma 5.1.
From Proposition 5.2, we have that
1
[P1(g)] < h1C| g (7.4)

LA(0,T;L5 ()

From Lemma 5.5, we have the bound

ZF:/OT/Fh“ [onlr [[Hffqbﬂ dS (z)dt

Summation by parts provides the identity

/ ' | Dhen)o dsat

T—At
— h €T — 0 xZ.
_ /0 /Q on DI ($(+AL)) dadt /Q A(AL) d

11—6¢
<h 2 C|IVolr201m120))- (7-5)

(7.6)
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Now, we apply (7.6) in (7.3) and send h — 0 along the subsequence where
ontp, — ou and apply (7.4) and (7.5) to obtain

/OT/Qg(qbt +u-Ve) drdt = _/QQOQS(O’ ) dz.

This concludes the proof.
O

Next, we prove that the limit (p,u) is almost a weak solution of the
momentum equation (1.2) and hence that it only remains to prove strong
convergence of the density.

Lemma 7.3. Let (on,up) be as in the previous lemma. The limit (o, u)
satisfies

(ou)t + div(gu ® u) + Vp(o) — Au=0 in D'([0,T) x Q), (7.7)

where p(o) is the weak limit of p(op).

Proof. Let v € [C§°([0,T) x Q)]® be arbitrary and set v, = II}v as test-
function in the momentum scheme (3.6). After an application of Lemma
5.4, we obtain the identity

T
/ / Df(@h@h)v — optp @y, : Vo dadt + F(v)
0o Ja
T
+/ / Viun Vv, — p(on) divy vy, dzdt (7.8)
0o JQ

Y / ' [ 1ol (S5 ) Bl ast@a =0

Lemma 5.4 also provides the bound
1
[F(v)| < hiCl|Vvl Lo (o,1,03(0))- (7.9)
Moreover, from Lemma 5.5, we have the bound

h15;/[)T/F[[Qh]]F (1%—;-&_) [on]p dS(z)dt

13—6¢
<h 2 ClIVv| pee(o,m;8(9))-

(7.10)

By applying summation by parts to the first term in (7.8), sending h — 0
along the subsequence for which gty ® up — ou ® u (Lemma 7.1), and
applying (7.9) and (7.10) we obtain

T —_—
/ / —ouvy — ou®u : Vo + VuVo — p(p) dive dedt = / mov(0, ) dx,
0 Q Q

which concludes our proof.
O
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8. THE DISCRETE LAPLACE OPERATOR

In the next section we establish the most important ingredient in our
proof of compactness of the density approximation, namely weak continuity
of the effective viscous flux. However, before we can embark on this proof,
we will need to establish some properties related to our numerical Laplace
operator.

In contrast to a standard continuous approximation scheme, our discrete
Laplace operator does not respect Hodge decompositions. More specifically,
to prove the upcoming Proposition 9.1 we shall need to use test-functions
of the form

v=AV[g,
where we for the purpose of this discussion does not require v to satisfy
boundary conditions. At the continuous level, testing with this v is equiva-
lent to applying A4V[] to the equation. In particular, since curl AY = 0, v

satisfies
/Vqu dex = / divug dzx.
Q Q

This property is not true for our discrete Laplace operator. However, in the
upcoming analysis it is essential that, at least,

/ ViupV, (I AV [o4]) dz = / divp upop dx + O(hY), «a>0. (8.1)
Q Q

This is the result that we will prove in this section.

As will become evident, the property (8.1) is not trivially satisfied for our
discretization. It is the extra ”artifical” stabilization terms in the scheme
(adding diffusion in all directions) that will provide the needed ingredient.
In fact, the property (8.1) is the only reason for the presence of these terms.
This discretization strategy was devised by Eymard et. al for the stationary
compressible Stokes equations [9]. In fact, most of the material contained
in this section can be found there with only slight modifications to fit the
present case.

In our proof, we shall need the operator ITE : Q4 (€2) — P, (£2) interpolat-
ing piecewise constant functions in the space of continuous piecewise linears
Pr (Lagrange element space). This operator is defined by

1
L _ E
(thh) )= card(N;) E€Ng e

for all vertices 7 in the discretization, where N is the set of elements having
T as a vertex. Note that shape regularity of Ej renders the cardinality of
N; bounded. The following result can be found in [9, Lemma 5.8]:

Lemma 8.1. Let q;, € Qn(2). There exists a constant C, depending only
on the shape-reqularity of Ey, such that

2 3
IV (15 qn) 20y < C <Z/ qu]]r dS(a;)) : (8.2)
= Jr

b Wl o)’
Iy an — anllr2) < hC Z/ phds() | (8.3)
T T
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We shall need the following auxiliary result.

Lemma 8.2. Let uj, € Vj,(Q) and v € W22(Q) be arbitrary. Then,
/ ViwupVou de = / curly, up, curly, v + divy up divoe dz + E(v,up).  (8.4)
Q Q

Furthermore, there is a constant C > 0, depending only on the shape-
reqularity of Ey such that

|E(v,up)| < hC||Vhunl 20y IV*0 12(q)

Proof. Using the Stoke’s theorem and the identity —A = curl curl —V div,

/ Viup Vo dz
Q

:Z/ —upAv dxdt+/T (Vu-v)uy, dS(z)

O0F
= Z/ uyp, curl curlv — up V div v da:dt+/ / (Vv - v)up dS(x)
/ curly, up, curlv + div uy, dive dx
—1—2/ (curlv X v)up X v — (divo)uy - v + (Vo - v)uy, dS(z),
which is (8.4) with

= Z/aE(curlv X v)up X v — (divo)uy, - v+ (Vo - v)uy, dS(z).

Next, we use that the trace of Vv is continuous across edges to deduce

V)| < XE:/{?E [Vuluy dS(x)
_ EE: /M Vo (up — T1Quy) dS(z)
_ Z /6 IV = TR(V0)l (o~ ) dS(a)

< 1750 (V0 = TR (V0) | 20 + AV 2

x 0% (Jlun = 2unll p2(0y + bl Vaunll 2o )
< hC|IV20|l 2o 1 Vunl 2(a),

where we have applied the trace theorem (Lemma 2.8) and the interpolation
error estimate (Lemma 2.7). This concludes the proof. O

As in [9], we obtain the following identity.
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Lemma 8.3. Let (on,un) be the numerical solution obtained by Definition
3.1 and let AV[] be given by (6.1). For any ¢ € C=([0,T) x Q) and ¢ €
Coo (),

T
/ / VaunVilly ($AY [por]) dadt
0 Q
T
= / / curly, up Vp x AV [pon] + divy up V) - AY [pon] dzdt
0 Q

T
+/ /d)wdivhuhgh dxdt + F(op),
0o Jo

where the F term is bounded as

with C' independent of h and where we recall the requirement € > %.

Proof. To simplify notation, let
v=0pA[pon], v = PAY[SII} 0on),
and observe that linearity of AV provides the identity
v—uvg = PAY [¢(on — I} 0n)].

By using Lemma 2.11 and adding and subtracting vy, we deduce

T
/ / Viup VIl v dadt
0 Q
T
:/ /thth dxdt
0 Q

T T
= / / ViupVour, dxdt —I-/ / ViupV(v —vp) dedt
0 Q 0 Q

T
= / / curly, up, curl vy, + divy, up, div oy, dxdt
0 Q

T
—1—/ /thhV(v—vL) dzdt + E(vp, up),
0 Q
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where the last equality is Lemma 8.2. Next, we once more add and subtract
v; to obtain

T
/ / Viun VIl v dedt
0 JQ
T
= / / curly, up, curlv + divy, up, div v dadt
0 Q

T
+ / / curly up curl(vy, — v) + divy, up div(vy — v) dzdt
0_Ja (8.6)

T
+ / / ViupV(v —wvp) dedt + E(vp,up)
0o Jo
T
= / / curl, up, Vb x AY [pon] + divy up Vi - AY [pon] dzdt
0 Q

T
+/ / (251/1 dth URLOh dxdt + .F(Qh),
0 Q

where we have used the definition of v; and introduced the quantity

T
F(op) := / / curly, up, curl(vy, — v) + divy up div(vy, — v) dzdt
0 Q

T
/ / ViupV(v —vp) dedt + E(vr, up,).
0 Q

In view of (8.6), it only remains to prove (8.5).
Some applications of the Cauchy-Schwartz inequality together with the
properties of AV[] gives

1 F(on)| < ClIVhunllz2lé(on — 5 on) 2028y + 1 E(vL, up)|

1

T 2 2
0
<ho ([ [YE asan) +nIv2 ol
rcg’/0 /U

3 /0 ! /F [on]2 dS(:r)dt)é.

I'cB

gﬁzc(

where the second last inequality is (8.3) and Lemma 8.2 and the last in-
equality is and application of (8.3). To bound the last term, we invoke
(5.21) yielding

I F(on)] < h26)C,
which is (8.5)

9. THE EFFECTIVE VISCOUS FLUX

The main tool that will allow us to conclude strong convergence of the
density is a remarkable result discovered by P. L. Lions [17] for a continuous
approximation scheme. The result states that the effective viscous flux

diVU _p(0)7
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behaves as if it is converging strongly. More specific, in our numerical set-
ting, the result goes as follows:

Proposition 9.1. Let (o, up) be the numerical solution obtained using Def-
inition 3.1 and (3.7). Moreover, let (o,u) be given through the convergences
(7.1). Then,

T
lim /0 /ﬂ o (divi, un — plon) on dadt

h—0
T _
- /0 /Q o0 (divu —p(2)) o dudt,
for all o € C3°(Q) and v € C§([0,T) x Q).

Hence, the product of the weakly converging effective viscous flux and the
weakly converging density converges to the product of the weak limits. Our
proof of this proposition will rely on a number of auxiliary results which we
will prove first. The proof is concluded in Section 9.2.

9.1. The numerical commutator estimate. In the upcoming analysis,
the following lemma will be essential. A proof based on the div-curl lemma
can be found in [10].

Lemma 9.2. Let v, and w, be sequences of vector valued functions such that
v — v in LP(Q) and w, — w in LY(Q), respectively, where 1 < p,q < oo
and % + % < 1. Moreover, let B,, — B in LP(Q)). Then,

(1) v, VA®w,] — 0w, VA®,] —  oVA®[w] — wVA%[]
(2) B,VA™[w,] —w,VAY[B,] — BVA™w] —wVAY[B]
in the sense of distributions on €.

Lemma 9.3. Given the convergences (7.1) - (7.2),

h—0

T .
1im/0 /QQSQhﬂhV (Adzv[ll}ghﬁh}) — popti, @ Uy V (AY [pop]) dzdt

T
— [ [ oouv (A% leul) ~ vou s us ¥ (A(0e]) dad.
0 Q

Proof. We begin by observing the following identity
T
/0 /qué)hﬂhv (Adw[ﬂlghﬂh}) — oty @ Uy : V (AY [pon]) dadt
T .
= [ [ [V (AT Weninl) d0n =V (A7) - denin] ot (91

T
=: / / apH" dzdt,
0 Q

where we have introduced H" given by

" =V (A% oyt ) bon — V (A¥[Br]) - Yeniin.
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From Lemma 7.1, we have that

on — o in C(0,T; L7(Q)) N L*(0, TL" (),
e (9.2)
onty, — ou in C(0,T; LA+1 () N L2(0, T; L3 ().

Since in addition v > 3, the Holder inequality, Lemma 6.1, and Corollary
4.3, provides the estimate

IH hHL2 orsi@) S < Cllentinl 20,7503l onll Lo 0,27 )) < €, (9.3)
and similarly,

||7'th o085 @) < CHQhuhH YR HQhHLoo o107 @) < C,
(9.4)

where =& 7 7 > 1 since v > 3.

By v1rtue of (9.2)-(9.4), we can apply Lemma 9.2, with vy, = ¥ opuy, and
B, = ¢on, to conclude the weak convergence

H =V (Adiv[wghﬂh}) pon — V (AY [pon]) - Yontn

. (9.5)
— (A [pou) o — V (A¥[60]) - hou = .
in L2(0, T; L3 (Q)) N C(0, T; L5 (Q)) as h — 0.
To proceed we will need the standard mollifier which we will denote by
R?. Tt will be a standing assumption throughout that ¢ is sufficiently small.
Now, by adding and subtracting we write

T
/ / apH" drdt
0 Q

T (9.6)
= / / (i, — up)H" + (up, — R® % up)H" + (R? % up)H" dxdt
0 Q
The first term in (9.6) converges to zero as
T
/ /(ﬂh — uh)Hh dzdt
0 Q

< lan — unll 2150 [H" ||L2 or:LE @) 0.7)

< W Vhunlz20.7:03 @) 1" ||L2(0 i @)

1 1
< h2 ||Vl 20,75020) 17" ||L2 orpiy =20

To bound the second term in (9.6), we apply the Holder inequality and the
space translation estimate of Lemma 2.10,

T
/ / (up, — RO x up ) 1" dadt
0 Q

< Huh—Ré*uh‘ ” h” (98)

L2(0,T;L3(2)) # L2(0,T5L3 ()

1 1
S C (h2 + 52) 4 ||vhuhHL2(07T;L2(Q)) S C (h2 + (52) 4 .
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2
Next, since H* — H in C(0,T; L%(Q)), we have in particular that

H' — M in L20,T; W HP(Q), p< g

Hence, for each fixed §, we can conclude that

T T
lim / / (R® % up)H" dadt = / / (R® % u)H daxdt.
h=0Jo Ja 0 Ja

Finally, we pass to the limit in (9.6) and apply (9.7) and (9.8) to obtain

T T
lim / / apH" dzdt = / / (R® % )M dzdt + O(V6).
0 Q 0 Q

h—0

We conclude the proof by sending 6 — 0 and recalling (9.1) and (9.5).
O

Lemma 9.4. Let (op,up) be the numerical solution obtained through Def-
inition 3.1 and (3.7). Let (p,u) be the corresponding weak limit pair ob-
tained from the convergences (7.1). Then, for any ¢ € C3°(2) and ¢ €
Cgo([0,T) x ),

lim (; [ [vvten [0 [sa% ],
— Up(eu®u) |IPILY [vAT[den]]|  dS(a)dt)
= /OT /Q ouV (A (You)) — ou @ u : V (WA [¢o]) dadt,

where the operators AV[] and A¥[.] are given by (6.1).

Proof. Our starting point is provided by Lemma 5.1 which in this case gives

> [ [ ovten [ [4=wennn],

~ Up(ou® u) [URT [0A[6en]]] | dS(w)dt

T . (9.9)
= / / onunV (¢Adw["¢0hﬁh]> — ontty @ Uy, : V (Y AY [pop]) dudt
0o Ja

4
+ P (9A™ [ontin]) + 3 P (vA  [0n]])
=2

Let us first prove that the P; terms are converging to zero as h — 0.

1. Convergence of P; to zero: From (5.3), we have the following bound
[Py (0A™ [wonin])|
4— .
<25 OV (6A™ o] )|

LA(0,T5L3(Q)) (9.10)

1_q4—~ iv -
< B E Cglwre o |4 Teeniun]| LAOTWL3(9)
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From the regularization property of A (Lemma 6.1) together with an
inverse estimate in time (Lemma 2.9) we deduce

|14 Wi

< Cllontin|l rao,m;3(9) (9.11)

LA4(0,T3W13(0))

< Ol e 0,1y <) llontin | 20,7513 ()

1 _
< (A)T1C| ] Lo 0,7y x) lontin || 20,723 (02))

where the last term is bounded by the energy (Corollary 4.3). By setting
(9.11) in (9.10) and using that At = ah, we obtain

~

P (94T onan])| < nEPF € (9.12)

where the exponent for h is strictly positive as v > 3.
For the remaining P’ terms, we apply (5.7) in Lemma 5.1 to obtain

4
S|P (wA[pon))|
1=2

(9.13)

< hiC |V ($AV60n]) || oo 0 2

1 1
< haC||9]| Loo o,mw 00 () 1@ Lo () ll @n  Loe (0,17 (0)) < 1T,

where we in the second last inequality have applied Lemma 6.1. The last
inequality follows from p(ox) €, L>(0,T; L' (£2)).
Consequently, (9.12) and (9.13) allow us to conclude that

lim
h—0

()H (0A™ Twoninl )| + 24: |P; (6 A” [don]]) \) —0.  (9.14)
=2

2. Conwvergence of the commutator term: To prove convergence of the first
term after the equality in (9.9) we will need to rewrite this term on a form
for which Lemma 9.3 is applicable:

T .
| i (6A% Went) — onin 7+ ¥ (AT lb0) ot
0 Q

T .
= /0 /Q¢Qhﬂhv (Ad”[wghﬂhD —Yoptup @up : V (.Av[qﬁgh]) drdt
(9.15)
T .
+/ / onin Vo - AW [Woptin] — onitn @y, : Vi @ A [pop) dudt.
o Jo

Now, observe that the first term after the equality is precisely the one covered
by Lemma 9.3. Hence,

T
lim /0 /Qﬁbghﬂhv (Adiv[ﬂ)@hﬂh]) — Yoptt, @ Uy V (AY [pop]) dzdt

h—0

T
= [ [ o0uv (4™ (weul) ~ vousu:  (A7(odl) dod.
0 Q
(9.16)
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Moreover, in view of the convergences in Lemma 7.1, we have that
AV [pon] = AV [¢o] in C(0,T; LP(2)) for any p < co
AW ontn] — A ($ou) in C(0,T; L¥(Q)).

As a consequence, there is no problems with concluding that

T
lim / / oninV e - AW [ihopiin] — ontiy, ® Ty, 1 Vi @ AY [pop] dadt
h—0 0 Q

T
— [ [ euvo- A woul - gt Voo AT iog) dadt.
0o Jo
(9.17)
Finally, we send A — 0 in (9.15) and apply (9.16) and (9.17) to conclude

T
im [ [ 0¥ (4™ o) = 0 @7V (047 [00) o

h—0

T .
= /0 /Q pouV (Ad"’[w@u]) —pou@u:V (A [po]) drdt
T
/ / ouVé - AN pou] — ot @u: VY @ AV [po] dudt  (9.18)
0 Q
T
= /0 /Q ouV (YA (pou)) — ou @ u : V (Y.AY [po]) dwdt.

3. Conclusion: We conclude the proof by sending h — 0 in (9.9) and
applying (9.14) and (9.18).
O

9.2. Proof of Proposition 9.1. Define the test-function
v =AY [pon], vp = 1) v.

By setting vy, as test-function in the momentum scheme (3.6), integrating in
time, applying Lemma 8.3 for the term involving Vup Vivp, the calculation
(6.4) for the term involving the pressure, and reordering terms, we obtain

T 4
/0 | evtoten) = diviwon dedt = 37 1+ Flan), (9.19)

i=1

where F(gy,) is given by (8.5) and
T
== [ renve-a¥loe] dua,
T
Jh = / / curly, up Voo x AV [pop] + divy, up Vip - AY [¢on] dadt,
0 Q

T T
g = /0 | Diterinyon dode— 3 /0 [ Uplews @) [y st
I

Jh :hleZF:/OT/F (@;@) lon]p [On]p dS(x)dt,
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Next, define the test-function
w =AY [¢g].
Observe that this test-function is the limit of v. That is,
v—w a.eash—0.

Setting w as test-function in the weak limit of the momentum scheme
(7.7), and reordering terms, yields

T
/L/W@@—mmmmm:a+b+h. (9.20)
0 Q

T [
h== [ [ o A (oa) dadt
T
Jo = / / curluVeyp x AV [po] + divuVip - AV [po] dadt
0o Ja

Js = —/T/ ouwt + ou @ u : Vw dwdt—/mow(o,-) dx.
0 Q Q
Now, observe that the proof of Proposition 9.1 is complete once we prove
Jh=s g, Y= T, JE— T3, JE—o.
Since we have already established the convergences
AV [pon] = AV [¢o] in C(0,T; LP(2)) for any p < co
A [ontin] = AT (vou) in C(0,T; L* (),
we can immediately conclude that
A PR [ % (9.21)
For the J} term, the calculation (6.7) gives
T8 < h2C = 0. (9.22)

Hence, the only remaining ingredient in the proof of Proposition 9.1, is to
establish J2 — Js. Indeed, let us for the moment take this result as granted
(Lemma 9.5 below). Then, we can send A — 0 in (9.19), using (8.5), (9.21),
(9.22), to discover

h—0

T
lim /0 /Q (p(on) — diva un)on dedt

4
— i h —
hli%gjz +F(on) =1+ Ja+ Js

T7, 1 -
- / / o(p(2) — divy w)o dudt,
0 Q

where the last equality is (9.20). This is precisely Proposition 9.1.
Hence, the proof is complete once we establish the following lemma.
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Lemma 9.5. Under the conditions of Proposition 9.1,

lim J = J.
ho 3 5
where J and Js are given by (9.19) and (9.20), respectively.

Proof of Lemma 9.5. To prove convergence of Jg”, we shall need to rewrite
the time derivative term in J?’} using the continuity scheme. By adding and
subtracting, and applying summation by parts, we deduce

T
/0 /QD?(Qhah)Uh dxdt
T—At
- / / onln DMu(+AL)) dadt
0 Q
T
—/ oyl u(At) d:z:—i—/ /D?(Qhﬁh)(vh—v) dxdt
Q 0 Q
T
—— [ [ @) - 50) Dl (A7 [601]) doi
At JQ
—/ huhv(At dZL‘+/ /D Qhuh)(vh—z}) dxdt
/ / ontp) (- — At) AY [¢Dt gh} dxdt
At
- / / (ontin) (- — At) AY [pon] DMy dadt
At JQ

T
- [ daoan ot [ [ Dlendn)(wn -~ v) dod
Q 0 Q

Next, we apply the integration by parts formula for AY[-] (Lemma 6.1)
T
/ / D} (ontip)vp dxdt
o Ja
T 0
= [ [ A @i - a0)oDtan

At JQ
T

- [ [ (i) = A1) A7 (w0 Dl dad
t

_/Q oV udv(At) dx+/ /Dt ontin) (vn — v) dzdt.

We then rewrite the first term using the continuity scheme (3.5) with
an =11 [6A™ (o) (- — AD)]]

The resulting expression reads

T
/ /Dth(Qhah)Uh dxdt
o Ja

2 /AT [ Uptew [0 [24™ (eninw)(- - a0)]] | dsiapae
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1 g Q di
—h ¢ 11 v u, -— At dS(x)dt
> | 1o [0f [ea™ (@ - a0]]]  dste)
/ / ontin) (- — At) AY [pon] DI dxdt (9.23)
At

—/ ohtpv(At) d$+/ /D?(Qhah)(vh—v) ddt,
0 0 Jo

By applying (9.23) in the expression for J§, we obtain

e ; /AT /r Up(ou) [ [6A™ [(ontine) (- — A1)]]]  dS(@at
> [ [ vptenem [y AT awal)], st
> [ / [l 117 [6A™ (eniine)(- — AD]] | dS(ar
/At / ontin) (- — At) AY [¢op] D' dadt
- /Q (AL da + /0 /Q D" (oniin)(vn — v) dadt.

In order to apply Lemma 9.4 we need to remove the time shift —At in the
first term. By adding and subtracting, we obtain

=3 / [ [ untew) [11? [oA™ ainul]] | as(ea
> [ [ vvtenen [} (AT awol)] st
- [, furtenst [1 [pam ot o], asera
N ' / [on] [ [6A™ (ontines) (-~ A0)]]  aS(a)it
/A t / ontin) (- — At) AY [pon] DMy dxdt (9.24)
- | dafoan do+ /0 | Pherin)wn— ) dat
Yk
=1

where the third term contains the time difference.
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Now, observe that K; + Ky is exactly the terms covered by Lemma 9.4.
In particular,

lim K7 + Ko
h—0

_ / ! / ouV <¢Adiv[¢gu]) —ou®u: V(A [po]) drdt. (5:25)
0 Q

To bound the K3 term (the new term), we apply Lemma 5.1 and Propo-
sition 5.2 to deduce

EF: /0 ) /F Up(ewAt [ | 6A™ (D} (eritn)]|| - dS(a)dt

= At /Ai /Q onty = V (¢«4div[D?(Qhﬁh¢)]) dxdt

+ (AP (@A™ D} (oniine)]) (9.26)

< i up(t) — onup(t — At
< lon hHLQ(OTL;STW lontin(t) — ontin( )HL2(At,T;L5$%3(Q))

|K3| =

a3 }cn@huh( £) — ontin(t — At

< Cllonun(t) — ontn(t — )”Lz ALTSLTE ()

+ 120NC g4 (1) — ontn(t — At

12
LAALTLS (Q))

L2-5(ALTLE ()

where a(v,8) = I — maX{3%,0} -

To achieve the previous inequality, we have applied the inverse inequality in
time (Lemma 2.9).
Now, from Lemma 5.3, we know what

ontn(t) — opun(t — At) -0 a.eon (0,7) x Q.

ﬁ and 6 > 0 is a small number.

Hence, since gpup, € L*°(0, T} L%(Q)) N L2(0,T; L3(%2)),
ontn(t) — opun(t — At) — 0 in LPY(0,T; qu(Q)) N LP2(0,T; L% (),

for any p1 < 00, q1 < +1, pa < 2, and ¢ < 3+ . Moreover, since v > 3, we
can choose § small such that a(vy,d) > 0. As a consequence, we can pass to

the limit in (9.26) to obtain

lim || = 0. (9.27)
The K4 term is directly bounded by Lemma 5.5;
T 0 .
=3 / / loalr |1 @A™ [oniinu (- — A0))|| | dS(a)dt
11 4de div
= ¢ HV (¢A lontindo(- - )])‘ L2(ALTL2(Q))
11— 46
<h™s Cllontnllr20.r.020))»

(9.28)
where the norm is bounded by Corollary 4.3.
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Next, since
optp, — ou in L2(0, T;L™%(Q)), mg > 3,
and AY [po] — AV[¢o] in C(0,T; LP(R)), for any p < oo, we see that

lim (K5 + K,
hlg"(l)( 5 + Ksg)

T
——tim [ [ (@)~ A0) A7 (601] DY ds

At JQ

h—0
(9.29)
- lim0 V(AL dx

h—0 Jo
T
= —/ /guAv[¢g]1/Jt dxdt — / mowo dx.
0 Q Q

To bound K7, we apply Lemma 5.3 and the interpolation error for HhV
and obtain

T 1
|K7|:/ /QDf(ghﬂh)(vh—v) dmdt’ghvcuvuymow(m)
0

(9.30)
1
< hv Cllenll Lo 0,17 (92))

which is bounded by Corollary 4.3.
At this stage, we can send h — 0 in (9.24), using (9.25), (9.27), (9.28),
(9.29), and (9.30), to obtain

T .
i 72 = [ [ ouv (64%[eu]) = g u: VATlog]) dod
T
—/ /guAv[gbg]l/Jt dxdt—/mowg dx. (9.31)
0 Q Q

Finally, since the limit (p,u) is a solution to the continuity equation
(Lemma 7.2), we have that (recall that ¢ does not depend on time)

[ [ enw (642 weni)

= - /0 ' /Q o (Adiv[wgth dzdt — /Q $e0 A1 (0, -)mo] dx

= —/OT/Q (Av[ggﬁ])twgu dxdt

T T
= / / ouwy dxdt +/ / ou AV [po] Yy dxdt.
0 Q 0 Q

Thus, by using this identity in (9.31), we obtain
T
lim J§ = —/ / ouw + ou @ u : Vw dxdt — / mow(0) dz
h—0 0 Q Q
= J37
which was the desired result. U

The proof of Proposition 9.1 is now complete.
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10. STRONG CONVERGENCE AND PROOF OF THEOREM 3.5

Equipped with Proposition 9.1 we can now obtain strong convergence of
the density approximation. The following argument uses only the continuity
approximation and is very similar to the corresponding argument in [14, 15,

]. We include it here for the sake of completeness.

Lemma 10.1. Let (op,un) be the numerical solution obtain through Defini-
tion 3.1 and (3.7). The density approximation converges a.e

on =0 a.eon(0,T)xQ.

Proof. From Lemma 4.1 with B(p) = plog o, we have the inequality

t
/ on log op, dx (1) —/ Q% log Q?L dx < —/ / op, div uy, dzdt.
Q Q 0 JQ

From Lemma 2.3, we know that the limit (p,u) is a renormalized solution
to the continuity equation. In particular, the following identity holds

t
/gloggda: (t)—/gologgo da::—/ /,Qdivu dxdt.
Q Q 0 Jo

Note that there is no problems with integrability of o div u. Indeed, since g €
L>(0,T; LY () with v > 3 and divu € L2(0,T; L?(Q)), Hélders inequality
provides odivu € L?(0,T; Ls ().

By subtracting the two previous identities, we obtain

/QQh log o, — olog o dx (t)
t
< / / odivu — op divy, up, dﬂ:dt+/ Q%log Q% — o0log oy dz
0 JQ Q
tk
:/ / ¢*(odivu — gy, divy, up,) dodt
0 Q

tk
+ / /(1 — ¢*)(odivu — o divy up) dadt
0o Jo

+ / of log o) — 0o log 0o dz.
Q

From Proposition 9.1, we have that

tk
lim / #*(odivu — gy divuy,) drdt
h—0 0 Q

tk
= lim / ¢*(op(0) — onp(on)) dzdt <0,
h—0 0 Q

where the last inequality follows from the convexity of p(p). Hence, this,
together with the strong convergence of the initial density, allow us to con-
clude

t
ho A o 2
/leogg olog o da <t>s/0/ﬂ<1 0)Q dadt,
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. — 6
where Q = odivu — odivu € L?(0,T; L5(Q2)). Hence, we see that

0< /leog@—@logg dz (t) < C 11 = ¢ (g »

where the first inequality follows by convexity of z — zlogz. Now, for any
€ > 0, we can choose ¢ € WH*°(Q) such that

0< / ologo—plogo dzx (t) <e.
Q

As a consequence, glog o — plog o = 0 a.e and hence g, — g a.e in (0,7T) x
Q. O

10.1. Proof of the main result (Theorem 3.5). To conclude the main
result, the only remaining part is to prove that (p,u) is a weak solution
of the momentum equation (1.2) and that it satisfies the energy inequality
(2.1). The other statements in Theorem 3.5 are all covered by (7.1), Lemma
7.1, Lemma 7.2, and Lemma 10.1. Since we now know that g, — ¢ a.e, we
have in particular

p(0) =ple) a.ein (0,7) x Q.
By applying this information in (7.7), we immediately see that (g, u) is a
weak-solution of the momentum equation.
By passing to the limit A — 0 in the numerical energy inequality (4.1)

(Lemma 4.2), using convexity, we discover that the limit (o, u) satisfies the
energy inequality (2.1).

APPENDIX A. EXISTENCE OF A NUMERICAL SOLUTION

Since the numerical method in Definition 3.1 is nonlinear and implicit it
is not trivial that it is actually well-defined (i.e admits a solution). In addi-
tion, the discretization of the momentum transport is posed using element
averages of the velocity. As we will see the only part of the discretization
that provides sufficient number of equations to determine all the degrees of
freedom of uy, is the discretization of the diffusion operator. Hence, in it’s
present form, our discretization is not suitable for the Euler equations.

The purpose of this section, is to prove the following the existence result
which we have relied on in our analysis.

Proposition 3.3. For each fized h > 0, there exists a solution
(0F,uf) € Qn(Q) x Vi(Q), of() >0, k=1,...,M,
to the numerical method posed in Definition 3.1.

To prove this result, we shall use a topological degree argument. The
argument is strongly inspired by a very similar argument in the paper [12].
We will argue the existence of solutions to the following finite element map.

Definition A.1. Let the finite element map
H:QF () x Vi(Q) x [0,1] — Qx(Q) x V4(R2) be given by

H(Qha Uh, Oé) = (fh(a)a gh(a))7
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where (fr(a), gn(a)) are obtained through the mappings:

on—oft
/th(a)qh dx —/QAthqh dx

_ agpj / Up(ou) [gnly dS(z) (A1)

+ ahlezrz/r lonlr [gn]r dS(),

for all ¢, € Qn(2) and

~ k—1~k—1
up, — u
/gh(a)vh da::/ Onh — On U vy, d:c+/ VyupVyoy dx
Q Q At Q

~a [ Ubleu @) el dS(a)
r “T
(A.2)
- a/ p(on) div vy, dz
Q

—anc Y | (f‘;a*) loa] B dS(a),

for all v, € Vh(Q).

Observe that a solution of H(gp,upn,1) = (0,0) is a solution to our nu-
merical method as posed in Definition 3.1.

Before proceeding, let us make clear what we mean by topological degree
in the present finite element context and denote by d(F,2,y) the Z—valued
(Brouwer) degree of a continuous function F' : O — RM at a point y €
RM\ F(QO) relative to an open and bounded set O C RM.

Definition A.2. Let S, be a finite element space, || - || be a norm on this
space, and introduce the bounded set

Sn = {an € Sn; llgnll < C},
where C' > 0 is a constant. Let {o;}£, be a basis such that span{o;}}, = S,
and define the operator Iz : S;, = RM by

M
HBQh:(Q1aQZ7~~aQM)7 qh:ZQ’LUZ
i=1

The degree dg, (F, Sh,qn) of a continuous mapping F : S, — Sj, at ¢, €
Sp\F(0S},) relative to Sy, is defined as

ds, (F, Sp,qn) = d (HBF(H?),Hth, HBQh) :

The next lemma is a consequence of some basic properties of the degree,
cf. [7].

Lemma A.3. Fiz a finite element space Sy, and let dg, (F, Sh,qn) be the
associated degree of Definition A.2. The following properties hold:

(1) ds, (F, S, qn) does not depend on the choice of basis for Sy,

(2) ds,(d, Sp,qn) = 1.
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(3) ds, (H(-, ), Sp, qn(e)) is independent of o € J := [0, 1] for H: Sy, x
J — Sy continuous, qp, : J — Sy continuous, and qn(a) ¢ H(DSh, a)
Va €0, 1].

(4) dSh(Fa Sh?Qh) 75 0= F_l(Qh) 7& 0.

To prove Proposition 3.3, we shall apply Lemma A.3 with ¢, = 0 and
mapping H given by Definition A.1. Let us first prove that our mapping H
satisfies (3) in Lemma A.3.

Lemma A.4. Let H : Q (Q)x V() x[0,1] = Qn(Q) x V,() be the finite
element mapping of Definition A.1. There is a subset Sj, C Q;(Q) x V3, (2)

for which H : Sy x J — Sy is continuous and the zero solution (0,0) &
H(0S,a) for all o € [0,1].

Proof. For any subset S C Q;(Q) x V() bounded independently of «,

the corresponding mapping H (S, «,0) is clearly continuous. This follows
directly from (A.1) and (A.2) using the equivalence of finite dimensional
norms. The more involved part is to determine a subset Sy, for which (0,0) ¢
H(8S, o) independently of c.

Now, let us for the moment assert the existence of of (g, u) satisfying

H(Qhauhya) = (070)'

Then, from Lemma 3.4, we have that g5, > 0 and moreover (A.1) yields

/Qh dx = / Qﬁ_l dx.
Q Q

Consequently, we can conclude that

lonll Lo () < Cy, (A.3)

independently of a.
To derive a bound on the velocity uy, we can repeat the steps in the proof
of Proposition 4.2 (the energy estimate) while keeping track of a to obtain

=12
/ onltn| +-2 p(on) dm—i—At/ |Vup|? da
o 2 v—1 Q

k—1~k—1|2
o, luy | o k—1
< + p(o, ) dz
/Q 2 y-1h

k—1)~k—12
o a7 1 k—1
< de < C

where C' is independent of . Together with (A.3), this allow us to conclude
llonllzoe (@) + llunll oo () < Ci-
We can now define the subspace
Sp = {(on un) € QF x Vis lonllz=@) + llunll L) < Ci},

which by definition has the property that (0,0) ¢ H(9S, a) for all o € [0, 1].
This concludes the proof. O
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Lemma A.5. Let S be the subspace obtained by the previous lemma. Then,
the topological degree of H(S}y,0) at qn = 0 is non-zero:

dSh(H('vo)ﬂghaO) 7é 0. (A4)
As a consequence, there exists (op,up) € Sy such that
H(th Up, 1) = (Oa 0)7

and hence Proposition 5.3 holds true.

Proof. First, we note that proving (A.4) is equivalent to proving the exis-
tence of (on,up) € Q; x Vy, satisfying, for all (gn,v) € Qp X Vj,

/Qth dr = / of gy du,
Q Q

(A5)
/ onUpvy, dr + At/ ViupVyop de = / szlﬁiil’uh dx.
Q Q Q

The first equation has the solution g, = Qi_l. Setting this into the second

equation in (A.5), we see that the resulting linear system is a sum of a posi-
tive matrix ng_lﬁhvh and a symmetric positive definite matrix AtV uy, Vi vp,.
Since the Laplace problem with the Crouzeix-Raviart element space and
dirichlet conditions is well-defined, there is no problems with concluding the
existence of uy, satisfying the second equation in (A.5).

O
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