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A SPECTRAL METHOD FOR THE STOKES PROBLEM
IN THREE-DIMENSIONAL UNBOUNDED DOMAINS

L. HALPERN

ABSTRACT. We present a method for solving the Stokes problem in unbounded
domains. It relies on the coupling of the transparent boundary operator and
a spectral method in spherical coordinates. It is done explicitly by the use
of vector-valued spherical harmonics. A uniform inf-sup condition is proved,
which provides an optimal error estimate.

1. INTRODUCTION

When solving a steady partial differential equation in an unbounded domain,
various strategies can be used. Most of them rely on the use of integral equations
and fast algorithms (see for instance [15], [4], [T4], and references therein). An
alternative approach is to introduce an artificial boundary and a coupling between
a numerical method in the interior and either an eigenmode decomposition or an
integral equation on the artificial boundary (8], [IT]). Successful computations
using spectral methods in two dimensions have been reported in [2], and theoretical
formalism for the two-dimensional Stokes problem has been introduced in [9]. It
relies on a polar decomposition of vector fields and produces an optimal method,
i.e., with a uniform inf-sup condition. The aim of the present paper is to extend
the method to the three-dimensional Stokes problem. We start in Section [Z with
the Stokes system in a ball, with a Dirichlet boundary condition

—Au+gradp=1f in,
(1.1) diva=0 in Q,
u=0 onT.
We write a mixed formulation in (H3(Q))3 x LE(2), i.e., find (u,p) in X x M
such that
(12) Vv € X, a(u,v) +b(v,p) = L(v),
' Vg € M, b(u,q) =0,
where X is (H}(2))? and M is LZ(1).
Owing to a well-known result by Babuska and Brezzi (see [[]), the most deli-

cate property to fulfill for the well-posedness is the so-called inf-sup condition. It
necessitates the computation of the following quantity:

b
(1.3) inf sup M
9e€M vex [|v]|x|lqlla
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We shall prove this quantity to be actually equal to % The result is achieved
by a convenient decomposition of vector fields in subsection 23l It relies on the use
of the eigenmodes for the vector-valued Laplace-Beltrami operator on the sphere.
These eigenmodes are the vector-valued spherical harmonics (see [14]). They have
the remarkable ability to diagonalize the Stokes operator. This allows for an explicit
resolution of the Stokes problem in subsection [Z4]

Given such a decomposition in a ball, it is now easy to introduce a Galerkin
method in Section B we use “almost” polynomials in the radial variable and a
finite number of spherical harmonics in a consistent way (see subsections Bl and
B2). This process creates spaces X and My in which we solve (IZ). The discrete
spaces are such that the inf-sup number is still equal to % According to classical
theory, this property prevents the apparition of parasitic modes for the pressure
and allows for optimal error estimates, as proved in subsection 331

With all these tools in hand, we are now able to handle the problem of unbounded
domains in Section@l Considering the Stokes problem in R3, we show how to reduce
the problem to a bounded domain by introducing a fictitious boundary, the sphere
of radius R, in subsection LTl In subsection [£2] we give an explicit representation
of the transparent operator, which in turn provides easy proofs of its properties.
The last two subsections in Section [ are devoted to a Galerkin method for the
problem. The path is the same as in Sections Zland Bl and gives the exact value in
the inf-sup condition.

2. THE STOKES SYSTEM IN A BALL

2.1. A few elements in functional analysis. We recall here some well-known
results on Sobolev spaces. For details see [7].

For any three-dimensional domain €, L?(Q) is the (complex) Hilbert space of
square-integrable functions, furnished with the inner product

(2.1) (U,U})07Q:/§2U($)Wd$,

and the corresponding norm is denoted by ||.|lo,o. D(€2) is the space of functions
which are infinitely differentiable and compactly supported in €. Its dual space is
the space of distributions, called D'(£2). For any positive integer m, H™(2) is the
Sobolev space of distributions defined in §2, whose derivatives up to order m belong
to L%(Q), furnished with the inner product

(22) (an)m,ﬂ - Z (DkU7Dkw)0,Qa
[k|<m

and the corresponding norm is denoted by ||.|[m.o (as usual, H°(€2) is identical to
L?(2)). The closure of D(2) in H*() is denoted by HJ (), and H~1() is the
dual space of Hi(€2). The duality between H () and Hg () is denoted by (., .).

If © is bounded with smooth boundary T, HZ (£2) is the set of functions in H*(Q)
which vanish on I'. Then, due to the Poincaré-Friedrichs inequality, the semi-norm
defined on H*(Q) by |v]1.0 = ||grad v|o.q is a norm on H{(£2), equivalent to the
||.l1.o-norm. The space of traces on T' of the elements of H'(Q) is called H'/?(T),
and the dual space is H~/2(I'). The duality between H'/?(T") and H~Y/?(T) is
denoted by (., .)p.. L§(€) is the space of elements ¢ in L?(£2) such that [, ¢(z) dz =
0. For simplicity, for any m > —1, we shall call H™ () the space (H™(f2))? (resp.
L2(Q) = (L*(©2))?). The notations (.,.)m.q and ||.|lm.o apply indiscriminately to
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H™(Q) or H™(Q). Furthermore, in the following any notation could be vectorized
by boldfacing.

In order to analyze the Stokes problem in bounded or exterior domains, with
various boundary conditions, it is convenient to introduce the following abstract
frame (see [7]). Let M and X be two Hilbert spaces, furnished with the inner
product (.,.)a and (.,.)x, and the corresponding norms .|| and ||.||x. Let a be
a sesquilinear form on X x X (i.e., linear with respect to the first variable and
antilinear with respect to the second variable) and b be a sesquilinear form on
X x M (i.e., linear with respect to the variable in M and antilinear with respect
to the variable in X). We shall call the mixed or saddle point formulation the
following problem. Find (u,p) in X x M such that
(23) Vv € X, a(u,v) +b(v,p) = L(v),

' Vg € M, b(u,q) =0.

We introduce the subspace of X, V = {v € X, Vg € M, b(v,q) = 0}. The
general result by Babuska and Brezzi reads (see [7])

Theorem 2.1. Suppose the following assumptions are fulfilled:
1. The sesquilinear form a is continuous on X and there exists a positive constant
« such that for any v in V,

(2.4) a(v,v) > aof|v|%.

2. The sesquilinear form b is continuous on X x M.
3. The inf-sup condition is fulfilled: there exists a real number C positive such
that

b
(2.5) inf sup M >C.
9€M vex ||Vl xlqllm

4. L is an antilinear continuous form on X.
Then problem (R.3)) has a unique solution.
2.2. Variational formulation in a bounded domain. Let €2 be a bounded open

connected subset of R? with smooth boundary I'. The Stokes problem in © with
homogeneous Dirichlet boundary data reads: Find (u,p) such that

—Au+gradp=1f in,
(2.6) divu=0 in Q,

u=20 onl.

The notations grad, div and A give the gradient, divergence and Laplace op-
erators, respectively,

_(9p 9p p G P
(2.7) gradp= (83:1’ 92y’ 913 ) diva = ; 9z, Ay = Z > -
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Problem (Z0) enters in the previous frame by defining X = H}(Q) provided
with the semi-norm |.|; o and M = L3(Q). The forms a and b are given by

3
8ui ({)’Ui
a(u,v)— Z (aTjaaxj>07Q7

(2.8) (6,5)=1
b(v,q) = —(¢,divv)o q,
L(v)=(f,v).

We shall call a solution to (2.3) with the definitions in (28] a weak solution to
(28). Theorem [2.1] gives the well-posedness of problem (28] as follows (see [7]):

Theorem 2.2. For any f in H=Y(Q), there exists a unique weak solution (u,p) to
&8) in HY () x LE(Q). Purthermore, there exists a positive constant C' such that

(2.9) vf e H'(Q),|Julli,0 + [Ipllo,0 < Clf||-1,0.

Moreover if £ belongs to H™(Q), then (u,p) belongs to H™2(Q) x H™1(Q) and
there exists a positive constant D such that

(2.10) vE € H™(Q), [lul[mi2,0 + [IPlmt1.0 < Dl[f]lm,q.

We shall now consider the case where (2 is the unit ball. We shall identify the best
constant in the inf-sup condition. For that purpose, we introduce a decomposition
of vector fields on the sphere.

2.3. Spherical harmonics, vector-valued spherical harmonics. We describe
here a theory based on well-known results in quantum mechanics (see [3]). They
have been introduced in the frame of functional analysis by Nedelec to handle
exterior problems for Maxwell equations ([14]).

A point in R? is defined by its spherical coordinates (r, 6, ), and the correspond-
ing moving frame is {e,,eg,e,}. These coordinates are related to the euclidean
coordinates {x1,x2,x3} by

21 = rsinf cos p,
(2.11) Zo = rsinfsin g,

T3 = rcosb.

On S, sphere in R? of radius 1, L?(S) is the (complex) Hilbert space of square-
integrable functions on S, furnished with the inner product

(2.12) (v,w)o,s :/SU(S)WS)dSZ/O 77/0771)(49,ga)w(@,go) sin dfdyp,

and the corresponding norm is denoted by ||.||o,s-
The Laplace-Beltrami operator Ag is given by

1 0? 1 9 (. 0
(2.13) AS = ma—w + m@ <51n9—) .

—Ag is a self-adjoint positive compact operator in L?(S). Thus there is a com-
plete set of eigenfunctions in L?(S). The eigenvalues are m(m + 1) for m > 0.

For any m > 0, the corresponding eigenspace ), has dimension 2m + 1. A clas-
sical basis, orthonormal in L?(S), is denoted by {Y;,1} —m<i<m. They satisfy the
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FIGURE 1. Spherical coordinates

relations
AgYpi+mim+1)Y,; =0, m>0,—m<I[<m,

(2.14) (Yo, Ypr)os = {

1 ifm=pandl =k,
0 otherwise.

The functions Y, ; are written in closed form as

m+ 3 (m—1)
2r (m+1)!

vz
215)  Yoiltp) = (00" ) e cos),

where P! is the associate Legendre polynomial defined by
dl
0<1<m, P (cos) = (sind) (—le> (cos @),
dx
(2.16) (1 1)
" p—l
(m = l)!Pm (cosb),
and P, is the mth Legendre polynomial on [—1, 1] (see [1]).
We introduce the tangent gradient

-m <1<0, P! (cosf) = (-1)

1 0 0
(2.17) grad ¢ = M%e“’ + 26°°

and the Hilbert space

(2.18) HY(S) = {u € L*(S),grad qu € (L*(S))%}
furnished with the inner product

(2.19) (u,v)1,8 = (u,v)0,5 + (grad gu, grad gv)o,s.
The following Green’s formula holds:

(2.20) (—Agu,v)o,s = (grad gu, grad gv)o,s.
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Thus, {Y.1} —m<i<m.m>o0 is a unitary basis in L%(S), orthogonal in H'(S), and
(2.21) |lgrad st,lH%,s =m(m+1).

Remark 2.1. For each m, ), is the space of the restriction to S of the harmonic
polynomials of degree m, i.e.,

A" Yo a(0,6)) = 0.
The Y}, ; are called the spherical harmonics.

For further purpose, following [14], we shall define, for any real number s, H*(S)
as

(2.22)
400 m +oo  m
HS(S) = {g = Z Z gm,lYm,l(a@)a Z Z (m+ 1)28|gm,l|2 < +OO}'
m=0 l=—m m=0 l=—m

It is furnished with the norm

+oo m
(2.23) lolZs =D > (m+1)%|gmal

m=0 l=—m

Let us come now to the vector fields. As mentioned in subsection 23, L?(S)
denotes the space of vectors whose three components (in the canonical frame) belong
to L?(S). The vector-valued Laplace-Beltrami operator is defined by

1 02 1 0 0
2.24 AsA=————=(A ——— [ sinf— (A
(2.24) s sin? 0 ('9902( )+ sin 96 (sm@ ( >> ’
or, to be more precise,
(2.25) AgA = (AsAl)el + (AsAg)eg + (A5A3)e3.

We can write the Green formula as

OA OB 1 0A 1 8B
(2.26) (—AsA,B)os = (W’ W)os+ <sin68_ga’ sin 0 %)05'

Let us now define a complete set of vectors, orthogonal in L2(S), by
(2.27)

m>1, —m<I1<m, Tp,(0,¢) =grad Y, Ae,
1 O,y Y
~ sinf Oy C0T Thp O

m>0, —-m—-1<I<m+1, V, (6,9) =(m+1)Y41,e +grad Y41,

m>1, —m+1<I<m—1, W, 1(0,¢) =mY,_1,e, —grad ¢Y,,,_1,.

They are a complete basis of eigenfunctions for the vector-valued Laplace-Beltrami
operator, i.e., they satisfy the identity

(2.28) AsA+m(m+1)A=0

and their norms are given by

(2.29)
[Tt

0.5 =mm+1), [Viall§ s = (2m +3)(m + 1), [Wanll§ s = m(2m - 1).

Remark 2.2. The set of vectors in (2:27]) are the vector-valued spherical harmonics,
i.e., the traces on S of vectors whose three components are harmonic polynomials.
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Remark 2.3. There is another vector-valued Laplace-Beltrami operator, defined on
the tangent space TL?(S) by

(2.30) As = grad 4(div g) — curl g(curlg),

where, for u = u(0, ¢), the vector-valued curl operator is given by

ou 1 Ou

(2.31) curl su = ~ 50 + m%ee,

and, for A(0,p) = Ag(0, p)es+A,(0, ¢)e,, the divergence and scalar curl operators
are defined by

. 1 Jd . 0
div SA = ﬁ (%(Sln 9149) + a—w(A¢)> 5
(2.32) L )
curlsA = pryy (%(sm 6A,) — a_ap(A9>> .

This operator has the same properties as Ag: it is self-adjoint, negative on T L?(S).
For any A in L*(S), the projection of AgA on the tangent space vect{eg,e,}
coincides with AgAT, where AT is the projection of A on vect{eg,e,}. The
Laplace-Beltrami operator we defined first is better suited for our purpose.

Thus, any p in L?(Q) can be expanded as

+oo m
(233) p= Z Z Pm,l(r)Ym,l(9,¢)~

m=0 l=—m

By separation of variables, the following space of functions depending on the -
variable arises naturally:

(2.34) L2, = L2(]0,1]) = {(p e D'(]o, 1[),/0 2|2 (r)dr < —l—oo} .

It is a Hilbert space when equipped with the natural inner product

(2.35) (0 )r = / P2 (ry B dr,

and the corresponding norm, denoted by ||.||.
The Parseval identity reads in this case

“+oo m
(2.36) lplge=" > lpmal?-

m=0 l=—m

Any u in L?(Q) can be expanded in the same was as

“+oo m
u= Z Z tm,l(r)Tm,l(gvgo)

m=1 l=—m
“+o0 m—+1

+oo m—1
+ Z Z 'Um,l(r)vm,l(ea 30) + Z Z wm,l(r)wm,l(evw)a

m=0 |=—m—1 m=1 |l=—m-+1

(2.37)
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and the Parseval identity reads
(2.38)

lull§ o = Z Z (m+ Dltmall?

m=1 l=—m

+oo m—+1

+> > (m+1) 2m+3||vml||2—|—z Z m(2m — 1) || wpm,||%.

m=0 [=—m—1 m=1 |=—m+1

The scalar product a(.,.) defined in (Z8]) can be expressed in spherical coordi-
nates as

(2.39)

a(uv) = (22 9v) L (lowlovy (1 Ou 1 Ov
o \orTor 0.0 r 90’ r a0 ), rsing dp’ rsing dp )

If u and v are written as in (Z31) with coeflicients (¢,.1, Um i, Wm,) and
(tm,is Dm.1, Wm,1), respectively, then a(u, v) can be expressed as

(2.40)

Z Zm b
mm+1 ( m,l» ml) +m(m+1)( Jv }l>)
T r
m=1 l=—m T
+oo m—+1

+Z Z (m+ 1)( 2m—|—3)((ml7 ml) +m(m+1)( rﬂ%))

m=0 l=—m—1

+Z Z mgm_1<(ml, l)wm(mﬂ)(@v@)r)’

m=1 |l=—m+1

where the sign ’ denotes the derivative with respect to the variable r. Assume
now that u and v belong to H}(2). Then all the r-variables vanish for r» = 1.
Furthermore, if g denotes any of these functions, g,Z,g" belong to Lz2. Then,
according to [I3], 72¢(0) can be defined in a weak sense and the value is 0. Thus,
introducing the new functions

m+1
Tm,l = t + Ttm 15
m
(241) Pm,l = v;n,l - 7vm I
m+1
wm,l = ml + —wm,,

we can integrate by parts in (Z240) and get

Z Z m+1 Tm,lv%mj)r

m=1 l=—m
“+o00 m—+1
(2.42) +3 0> (MDA 3)(Pmts Em)r
m=0 l=—m—1

+Z Z m(2m — 1) (Y1, Yrmot)r-

m=1 |l=—m+1
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In particular, the norm in X is given by

% = Z Z (m A+ D7

m=1 l=—m
+oo m—41
(2.43) +3 0 > (m+)Em+3)leml?
m=0 [=—m—1
£ S mem
m=1 l=—m+1

2.4. The inf-sup condition in B;.
Theorem 2.3. When 2 is the ball of radius 1, one has

(2.44) inf sup v, ol _ L

aeMvex [[Vlxllallar V3

Proof. As in [9], we write

(2.45) inf sup M — inf ||W((I)||X’

aeM vex [IVixllallar — aed lglln
where, for ¢ in M, w(q) is the unique solution to the problem
(2.46) we X, VweX alw,v)=>b(v,q)
or equivalently,

(2.47)

w e X = H}(Q),
Aw +gradg=0

We now expand ¢ as in (Z33) and w as in (237). Aw and grad g are expanded
on the {{Ty1}, {Vm.i}, {Wn,}} basis as well, and identifying the coefficients to
zero yields

1
(248) vm Z ]-7 Vl, —m S l S m, (Ar - %) tm,l = 07
(2.49)
d m+2 1
VmZO,Vl,—m—lSlSm—l—l,% (pml—kmpm_,’_Ll :O7
(2.50)

d 1
vm>1, Vi,-m+1<I<m-1,— p(m=1) UV, + Pm—1,1 =0,
dr 2m — 1

where, in (Z48)), A, denotes the part of the Laplace operator corresponding to the
r-variable, i.e.,

1 190
(2.51) A=At 5As, A= o ( ar)

In (2.49) and (230), the following identity has been used:

d m+ 2 d m d m—1 d m+1
(2.52) Ar(%* ; )(5‘7)(5‘ ; )(£+ ; )
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Let us start with (Z48). It can be solved explicitly as ¢y, ; = ar™. The regularity
assumption, together with the boundary conditions, imply

Ym>1, Vi,—m <1l <m,ty,,; =0.
As for (Z49), by the regularity assumptions we get
(2.53) Ym>1, Vi,—m <1< m,gm;=—2m+1)pm_1,.

The previous formula (ZE3) gives all the coefficients of ¢, but go,o, in terms of the

coefficients of w. Since ¢ belongs to L3(), fol 72q0,0(r) dr = 0. Writing (Z50) for
m = 1 and using the boundary condition gives

(2.54) go,0 = —¥1,0-
Collecting (Z53)) and (Z54) gives the upper bound
(2.55) lallg.c < 3lwli%-

Furthermore, choosing ¢,,; = 0 for m # 1 gives the equality in the previous formula.
To summarize, for all ¢ in L(2), given by its coefficients g, ;, we have found a
solution w to (2:46)). Its coefficients in the expansion (2:37)) are given by
(2.56)
Ym>1, Vi,—m <l <m,ty,,; =0;
Ym>0,Vl,—m—-1<Il<m+1,
1 m ! —m

do;
om 13" /T 0 " am+1,(0) do
Ym>1, Vi,-m+1<[I<m-1,

1 1 T
_ m m-+1 do — —(m+1) m-+1 d )
Wiy | 2m—1{r /O 0" gm-11(0)do — /09 Gm—1,1(0) 9}

Um,l =

O

3. A GALERKIN METHOD FOR THE STOKES SYSTEM IN A BALL

For any integer L,IP1([0,1]) denotes the space of polynomials in the variable r
of degree lower than or equal to L. Pr([0,1]) is the subspace of Pz ([0, 1]), whose
elements vanish for » = 1. We introduce discrete spaces for pressure and velocity:

K-1 m
(3.1) Mg, = {p = Z Z PmaYm 1, Pm,t € PrL([0, 1])} ;

m=0 l=—m

N m
XNN = {u = Z Z tm, 1T,

m=1 l=—m
N—-2 m+1 N m—1
(32) + Z Z Um i Vm, + Z Z Wi W1,
m=0 [=—m~—1 m=1 l=—m+1
tm,lvwm,l € @N([Oa 1]); Um,l S EDN([Oa 1]) b Qm} )
where

(3.3) Qm ={g(r): g(r) =cr™Inr,c € C}.
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For any integer N > 2, define
(3.4) My =MnN My N-1,
(3.5) Xn=XNXpyn.
Xnx and My are furnished with the inner products of X and M. The discrete
problem is the following: find (uy,py) in Xy x My such that
(3.6) {‘v’v € Xn,alun,v) +b(v,py) = L(v),
Vg € My, b(uy,q) = 0.

In order to prove the well-posedness for (3.6]), we only need the inf-sup condition
in Theorem [ZIl We shall actually prove a uniform inf-sup condition.

3.1. The discrete inf-sup condition.

Theorem 3.1. One has on Xy x My the following uniform inf-sup condition:

b 1
(3.7) inf sup _olv. @)l =—.
a€My vexy [VIxlallar V3

Proof. As in subsection [24] we have

b
(3.8) inf sup v 9l = inf 7”W(q)||x,
aeMy vexy [VIxllallar €My lallar
where, for ¢ in My, w(g) is the unique solution to the problem
(3.9) w € Xn, Vv € Xn, (Aw + grad ¢, v)o,o = 0.

Using formula (258, it is easy to see that, if ¢ belongs to My, wy = —(A) lgradq
belongs to X, which terminates the proof. O

This result, together with Theorem [2-1] leads to the conclusion:

Theorem 3.2. For any f in H=1(Q), there exists a unique solution (un,pn) to
B8) in XNy X My. Furthermore, there exists a positive constant C such that

(3.10) vEe H'(Q), VN > 2, |lun|x + lpnllv < Cllf]|-1,0.

3.2. Jacobi polynomials and weighted Sobolev spaces on [0,1]. We intro-
duced in (2.34) the weighted Hilbert space L2, (]0,1[). More generally, let w be a
positive function on [0, 1] such that for any positive k, wr* is integrable on ]0, 1[.
We define the space

1
By 22000 = {p e D010, [ wlrlpP)dr < oo
0
It is a Hilbert space when equipped with the natural inner product
1
(3.12) (p, ) :/ we(r)y(r) dr
0

and the corresponding norm, denoted by ||.||.. For any given weight w, there exists
a sequence of orthogonal polynomials in L2 (]0,1[). If a and 3 are two integers and
W =wap = (1 —7)P, it is the sequence of Jacobi polynomials J%# normalized
by J&A(1) = (”;t“) Their norm is given by

(n+ a)l(n+ B)!
(n+a+/)!2n+a+p+1)n!

(3.13) 17222, =



1428 L. HALPERN

The unbounded operator Lq,5 on L2 ,(]0,1[) is defined by

1 d d
3.14 Loypg=— — — .
(3.14) 8= o [wa+175+1 dr]
La,p is self-adjoint positive on L, ,(]0,1[), the eigenfunctions are J&P with eigen-
values A2? = n(n+a+pB+1). The polynomials J satisfy the differential equation

(3.15) r(L=r)(JP) + (B+1—(a+B+2)r)(J3P) + AP J3P = 0.
Moreover, the Jacobi polynomials are given by the recursion formula
2(n+1)(n+a+B+1)(2n+a+ B)Jf
=@n+a+B+1){a® =B +2n+a+B+2)(n+a+p)(2r—1)}J3°
—2(n+a)(n+B)2n+a+f+2)J"
JEP =1, 008 = (a+ B+ 2)r — (B+1).

For any positive integer 7, we denote by H,(]0,1[) the space of distributions
defined on 0, 1[ whose derivatives up to order 7 belong to L?(]0,1[), furnished
with the norm defined by [|4[12, = >7_ 1|12

Theorem 3.3. 1. For any q in sz(]O, 1]), there exists a unique polynomial T nq
in Pn([0,1]) such that

(3.16) vQ € Pn([0,1]), lg = Th nallr < [lg = Q-

2. For any positive integer T one has

(3.17) Vg € H>(]0,1]), ll¢ = Th,nqllr < CN"7lq|

p,r

Proof. The proof is now classical and will be omitted here. Results of the same
type have been obtained in [1] for the weight wa o and in [9] for the weight r. It
follows the same path as in the proof of Theorem [3:4l It relies on the expansion of
q on the Jacobi polynomials Jsfl (here @« = 0 and 8 = 2) and multiple use of the
Green formula. |

3.3. Approximation results. Due to the ellipticity of the sesquilinear form a and
the uniform inf-sup condition, Theorem 1.1 in [7] gives a first approximation result:
there exists a positive constant C' such that, for any N > 2, if (u,p) and (un,pn)
are the solutions to (23) and (Z6]), respectively,

(3.18)
- - <C| inf — inf —
u vl -+ lp=pullr <0 inf u=vwlx o+ int lp=avin ).
where Vj is the discrete space corresponding to V':
(3.19) Vy ={vy € XN, Vqn € My, b(vy,qn) = 0}.

It remains to estimate the expressions in the right-hand side of (BIS).

Theorem 3.4. Let 7 be a positive integer. For any q in M N H™(Q), there exists
a unique § projection of ¢ on My 1, in L?()). Moreover, G belongs to M and

(3.20) lg—dllm < CKE™+L77) gl
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Proof. We denote by Tls x the projection in L?(S) on the K first eigenspaces, i.e.,
on Ex = @8 0 LV —my s Yinm). If

+oo m
(3.21) = > fmiYmi,

m=0 l=—m

then

K-1 m
(3:22) Toxn=>_ > NtV

m=0 l=—m

Using the fact that the Y,,; are the eigenfunctions for the eigenvalues A, =
m(m + 1), we get for any integer n

(3.23) i = 0 ¥ouihos = 5 (=85)"D. Yo

So that

(3.24) m — Ts,xnllo,s < N H( s)"1llo,s

and

(3.25) In = Ts,knllo,s < e I(—=As)™*2glo,s.
K

It is well known (see [12]) that for any real number o, |[(=As)?7]lo.s < ||7ll26,s, SO

that, for any integer n, if n belongs to H™(.S).

(3.26) ln —
>‘K
Now ¢ is given by
(327) (J* TLWSKQ*Z Z TLle ml
m=0 l=—m
and, using Theorem [B.3] the proof is now complete. O

Theorem 3.5. Let T be a positive integer. For any v in V N HT(Q), there exists
vy in Xy NV such that

(3.28) v —vnlx <CN'"T|v]rq.

Proof. We first identify the space V. Recall that it is defined by
V={velX, Vge M, (divv,q)oa = 0}.

Any ¢ in M is written as

+o0 m
q= Z Z Gm1Ymis  Gmi € L22(]0,1]), (g0,0, 1)r = 0.

m=0 l=—m

Let v be written as in (Z37), i.e.,
+oo  m+1

V—Z Ztmlel"‘Z Z Umlvml+z Z wmlwml

m=1 l=—m m=0]=—m-—1 m=1 |=—m+1
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We can calculate the divergence of v as

+o0o m
divv = Z Z (m@m—1,4 + (M + 1)¥mi1,0) Y + ¥1,0Y1,0,
m=1 l=—m

where the ¢, and ¢, ; have been defined in (ZZ41]). Taking into account the
boundary conditions, we deduce that v belongs to V if and only if

Vm > 1, m@m—1,+ (Mm+ thypt1, =0,
wi1,0 = 0.

The functions

d
Yl = T_(m+1)d_(r(m+l)wm,l)a 2<m<N,
r

d
T = 7T (7, ), 1 <m <N,
r

belong to sz, and we can define 1/~)m,l =T N-1Ym, and T = T N—1Tm 1
We look now for w,,,; and fm,l in Px([0,1]) such that
d B ~
pm(m+l) %(T(m—‘rl)wm,l) = Ym,1s

d -
,r—(m+1) —(T(m+1)tm,l)

= Ton.l-
dr m

Due to the orthogonality conditions in LfQ, Wy, and fml can be defined by
T
Wy, = 7“_(m“)/ 0" i(0) do,2 <m < N,
0

= p(m+1) / 0" 5,,1(0)do,1 < m < N.
0

Choosing 1,0 =0, and, for 0 <m < N — 2,

m+ 1 m+2,1

defines a function in Px_1([0, 1]), which coincides with 7T, y—1¢m ;. We now define
Upn,l @S

@m,l =

1
U, = —rm/ 0 " Pma(0)do,0 <m < N —2,
s

which belongs to Py ([0,1]) & Q.
Function v is finally given by

“+o0 m “+o0 m+1 +oo m—1
VN = E E tmi T + E E Ui Vm,i + E E Wy 1 W, 1.
m=1 l=—m m=0 [=—m—1 m=1 l=—m-+1

By construction it belongs to V' N X, and, by Theorem B4 and its proof, the
estimate follows. O

Theorems B4 and BF together with (318) give the final optimal error estimate:

Theorem 3.6. Let 7 be a positive integer. If £ belongs to H™ (), the solutions
(u,p) and (un,pn) to 23) and (3.6) satisfy the estimate

(3.29) lu —unllx +llp = pvlar < CNTTf 0.
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4. COUPLING SPECTRAL METHOD AND TRANSPARENT BOUNDARY CONDITION

In order to settle a variational formulation to problems in unbounded domains,
weighted Sobolev spaces have been introduced in [I0]. We recall here the definitions
and some useful properties. For a smooth unbounded domain €2, we introduce the
space

(4.1) W(Q) = {v e D(Q),gradv € L*(Q), (1 + 7’2)*%1) € L*(Q)}.

It is a Hilbert space, furnished with the natural inner product and corresponding
norm

_1
(4.2) [Vl () = 1L+ %) 720l o + llgrad vl§ o.

The properties of such spaces can be found for instance in [6]. The notations are
extended to vectors by boldfacing. Consider first the Stokes problem in the whole
space

(4.3) {—Au +gradp=f in R3,

divu=0 in R3.
The data f is assumed to be compactly supported in the ball B(R) of radius R.

Following [6], if f is compactly supported and belongs to L?(R?), problem (£3)) has
a unique weak solution (u,p) in WH(R?) x L2(R?).

Remark 4.1. In the two-dimensional case, R belongs to W1(Q), an orthogonality
condition is needed on f, and the pressure p is defined modulo a constant.

In order to compute (u,p), we shall introduce a fictitious boundary, the sphere
of radius R, and solve the Stokes problem in the ball B(R) with the so-called
transparent boundary condition. This boundary condition accounts for the solution
outside B(R).

4.1. Transparent boundary condition and reduction to a bounded do-
main. Following, we shall denote = B(R), ' = R® — Q, Sg their common
boundary. The unit normal vector to Sg is oriented toward the exterior of €2, and
we shall call it n (it is e, in the notation of subsection [23). Problem (@3]) is
equivalent to the coupling
(4.4) —Au; +gradp; = f in Q, —Aus +gradp, =0 in @,
' divu; =0 in Q, divus =0 in &,
with the transmission conditions
u; =u on S
(45) 1 2 R,
on(u1) = on(uz) on Sg,

where oy, is the normal strain, i.e.,
(4.6) on(u) = — —pn.
Consider the problem

—Aw +gradg=0 in
(4.7) divw =0 in O,
w=g on Sg.
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This problem is well posed, due to the key properties of this weighted space, i.e.,
a Poincaré inequality. Let Wi ()') be the closure of D(Q) in W(Q'). It is also
the subspace of functions in W!(€') whose trace on Sg vanishes. The semi-norm
|grad .|[o.q is on W () a norm, equivalent to the ||. |y (o) norm.

Theorem 4.1 ([8)). For any g in H2(Sg), there exists a unique weak solution
(w,q) to (D) in W) x L2(Y). Moreover, there exists a positive real number
C such that, for any g,

(4.8) [Wlwoy < Cliglli s,
Denote by K the linear operator defined on H: (Sr) by
(4.9) Kg = —on(w), w solution to (4.7).
Using the transmission conditions on Sg, problem (4.3)) is equivalent to the following
boundary value problem in the bounded domain €:
—Au+gradp=1f in{,
(4.10) divu=0 in Q,
on(u) + Ku=10 on Sg.
We shall now give an explicit form for C and some useful properties.

4.2. Basic properties and expression of the transparent operator K. We
defined in subsection 2.3] Sobolev spaces of fractional order on the sphere S = S;
for scalar functions. We introduce now Sobolev spaces of fractional order on Sg for
vector-valued functions: for any real number s, H*(Sg) is the space of functions g
in (D'(Sg))? given by

“+o0 m—41
TRRIPES SO IR T IES SED SR SIS SRl et o
m=1 l=—m m=0 |=—m—1 m=1 l=—m-+1

and such that

S S 4 1) + )2

m=1 l=—m

> 5 ) (At )

(4.12) +Y ) (m+1)(2m+3

m=0 l=—m—1

+Z Z m(2m — 1)(m + 1)%%|gV l|2<+oo
m=1 l=—m+1

The norm of g in HS(SR) is given by

Igll2s, = Z Z (m+1)(m +1)*|gh |

m=1 l=—m
“+oo m+1
3(m+1
(4.13) +Y ) (m+1) 2m+3)< (m+2)> 9.l
m=0 [=—m—1

+Z Z m(2m — 1)(m +1)*|gV |,

m=1 l=—m+1
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We add a last definition: the duality between H2(Sg) and H™2(Sg). If g in
Hz(Sg), and h in H2(Sg) are given by

+oo m—41
g—z ngz ity Y gszmz+Z Z It W1
m=1 l=—m m=0 l=—m—1 m=1 l=—m+1
(4.14) hoo mad
h= Z Z W T+ Y > hmlvml+2 Z ot W 1,
m=1 l=—m m=0 [=—m—1 m=1 l=—m+1
then
m
Z Z m(m + 1) gmlh
m=1 l=—m
“+o0 m—41 o
(4.15) +> Y (m+D)@m+3)g b,
m=0 l=—m—1
+ Z Z m(2m —1)g,, lh
m=1 |=—m+1

Theorem 4.2. K is a linear continuous operator from Hz (Sg) to H™2(Sg). It is
self-adjoint, and

<’Cg)g>SR = Hg”é’SR'
If g is given by @), then Kg is given by

+oo m—+1
<Z Z m+1gszml+Z Z ZI; G Vn.l

m=1 l=—m m=0 [=—m—1
(4.16) too  m—1
+ Z Z (m+ 1)g,V,KleJ> .
m=1 l=—m+1

Proof. The proof of formula ([IG) lies in the explicit solution of 7)) in four steps.

1. Note first that the pressure ¢ is harmonic in ' and belongs to L?(Q'). Then
it is given by

+oo m
(4.17) 9= > anir)V,

m=0 l=—m

With gy (1) = e~ M+ for m > 1 and go 0 = 0.
2. With the notation of subsection 23,

“+o0 m—+1

W—Z Ztsz H—Z Z Um,iVm H—Z Z Wi ] W 1.

m=1 l=—m m=0 |=—m—1 m=1 |[=—m+1
We can calculate the divergence of w as

+oo m

divw =" > (mpm-11+ (M + Dmi10) Yo + ¢10Y0,0,

m=1 l=—m
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where the ¢, ; and v, ; have been defined in (ZZ41]). Then the divergence-free
condition resumes to

Ym > 1, m@m—1¢+ (m~+ D)pmi1,; =0,
P10 =0.

3. The first equation in ({.7) is expanded as in subsection 23}

1
(418) Vm 2 ]-a VI, —m S l S m, <Ar - Mj)) tm,l == Oa
T
(4.19)
d (oo 1
Vm > 0, Vl,—m—lglgm—i—l,% r Pl = G PmeLl =0,
(4.20)
d —(m—1) 1
VYm > 1, ‘v’l,—m—l—lglgm—l,% r wm’l_Qm—lpm_l’l =0.

Equation #I8) is solved explicitly as tm; = gk ()", As for {I9)
and (20), we use the divergence-free condition to get
m+2

4.21 Ym >0 =
( ) m =Y, Pm 2m+3

dm-+1,1

and

(m+1)2m+3)2m+1)
m+2 1

4. The operator I can be expressed on the basis as

(4.22) VYm >0, i1y = R™

(4.23)
+oo m+1

+oo m 1
Kg = Z Z T, Tm,i + Z Z (@m,l - mqm+171> Vi,

m=1 l=—m m=0 |=—m—1

400  m-—1 1 1 +oo  m
+ Z Z <¢m,l - m%@—l,l) Wi — R Z Z (m + 1)972,1Tm,l

m=1 |=—m+1 m=1 l=—m
1 +o00 m+1 1 +oo m—1
2SS v 1SS et
m=0 |=—m—1 m=1 l=—m+1
and formula ([@18) follows. As for the properties of K, they follow in a straight-
forward way from (BI6) and the definitions of the spaces.

O

4.3. The variational formulation. For simplicity we choose R = 1. The con-
stants for a general R are easily obtained by scaling. We shall now write a varia-
tional formulation for problem (@I0) in Q = B(1). We define on H!(2) a sesquilin-
ear form by

(4.24) ar(u,v) =a(u,v) + (Ku,v)g,.

Lemma 4.1. The sesquilinear form ap defines on HY(Q) an inner product. The
corresponding norm is equivalent to the natural norm in H' ().
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The proof is straightforward, due to the properties of L. The Hilbert space X
is now H'(Q), furnished with the sesquilinear form ar, and M = L2(Q). The
variational formulation reads

{‘v’v € X,agr(u,v) +b(v,p) = L(v),

4.25
( ) Vg € M,b(u,q) =0.

Theorem 4.3. Problem (@5 has a unique solution. In particular the inf-sup con-
dition is fulfilled as

b
(.26 inf sup POy
&M yex [Vlxlalm

Proof. By Theorem it is enough to prove ([{.26). We proceed as in subsection
2.4k
b
o )l @l
aeM vex [IVlxllallar — aem lglln

?

where, for g in M, w(q) is the unique solution to the problem

(4.28) we X, VWeX ar(w,v) =b(v,q),
or equivalently,
we X =HY(Q),
(4.29) Aw +gradg=0 in £,
0
—W—l—qer—i—/CW:O on Sg.
or
We now expand ¢ as in (2:33) and w as in (2:31), use the boundary condition, and
obtain the result. O

4.4. A Galerkin method. For N > 2, the discrete spaces are the same as in
Section Bl and the discrete problem reads, find (uy,pn) in Xn x My such that

(4.30) Vv e Xn,ar(un,v) +b(v,pn) = L(v),
. vquva(uN7Q):0'

Theorem 4.4. One has on X X My the following uniform inf-sup condition:

b
(4.31) inf sup 20Dy
a€Mn vexy [1vIxllallas
Proof. As in the previous section we have
b
(4.32) inf sup 7| v 9)| = inf 7”W(q)||x
a€Mn vexy [[VIxlallar  aedMn lqllar

?

where, for ¢ in My, w(g) is the unique solution to the problem

0
(4.33) we Xy, Vv e Xy, (Aw +grad ¢, v)o,o + <ICW + a_v: + qe,«,v> =0.
Sr
Using formula (Z.58]), it is easy to see that, if ¢ belongs to My, wy = —(A) lgradq
belongs to X, which ends the proof. O

This result, together with Theorem 1] leads to the conclusion:
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Theorem 4.5. For any f in H™1(Q), there erists a unique solution (uy,pn) to
E3T) in XN x My. Furthermore, there exists a positive real number C such that

(4.34) vf € H7'(Q), VN 2 2, |Junllx + [lpwllar < Clf]|-10-

Slight modifications to the proofs in subsection [3:3] give the optimal error esti-
mates:

Theorem 4.6. Let p be a positive integer. If £ belongs to HP(Q), the solutions
(u,p) and (uy,pn) to [E2D) and [@E3Q) satisfy the estimate

(4.35) [u—un|x +lp = pnlar < ONT7P] 0.

5. CONCLUSION

We have introduced here a spectral method for an academic problem, which has
the important feature of showing no parasitic modes for pressure. For applications,
one still needs to introduce a collocation method. This can be done in the same
fashion as in [9]. It will then be based on fast computations of spherical harmonics
(see [B]). In more general geometries, it can be used through domain decomposition.
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