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A SPLITTING METHOD USING DISCONTINUOUS GALERKIN
FOR THE TRANSIENT INCOMPRESSIBLE
NAVIER-STOKES EQUATIONS

VIVETTE GIRAULT!, BEATRICE RIVIERE? AND MARY F. WHEELER?

Abstract. In this paper we solve the time-dependent incompressible Navier-Stokes equations by
splitting the non-linearity and incompressibility, and using discontinuous or continuous finite element
methods in space. We prove optimal error estimates for the velocity and suboptimal estimates for the
pressure. We present some numerical experiments.
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INTRODUCTION

The Navier-Stokes equations characterize a variety of flows, which play an important role in many engineering
applications. For incompressible flows, the momentum and continuity equations are:

ur — pAu+uw-Vu+Vp=f, V-u=0,

where w is the fluid velocity, p the pressure, u > 0 the constant viscosity, and f a given external force. These
equations are completed by adequate boundary and initial conditions.

These equations are difficult to solve numerically because on one hand, they are nonlinear and on the other
hand, the velocity is coupled with the pressure. In this paper, we study a particular operator splitting technique
introduced by Blasco et al. [5] in 1997, for decoupling the convection and pressure terms. It is convenient to
describe the general idea of this splitting technique at the semi-discrete time level; given an approximation U’
of the velocity u(t/) at time ¢/ and an approximation fitof f (t7+1), the computation of the discrete velocity
and pressure at time tit+l proceeds in two steps:

. . . . . . ~J+1 c e
1) Linearized convection step: solve for an intermediate velocity U’ satisfying

1 -~ j+1
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2) Incompressibility step: solve for U™ and PI*! satisfying

L
At

- g+

(Uj+1 U ~J+1

) —pAUTT —UTT )+ VP =0, (0.2)

V.Ut =0. (0.3)

If the space discretization is well chosen, this splitting technique has the advantages that

1) the first step reduces to a system of scalar equations, that can be solved in parallel;
2) the discrete velocity obtained from the second step is locally conservative; and
3) the boundary condition can be enforced at each step.

There are several strategies for space discretizations that benefit from part or all of these advantages.
For instance,

1) both steps can be solved by a symmetric or non-symmetric discontinuous Galerkin method;

2) the second step can be solved by a discontinuous Galerkin method while the first step can be solved
by a continuous finite element method in some appropriate region (possibly the entire region) and by a
discontinuous Galerkin method in other regions;

3) the domain can be subdivided into regions in which both steps are solved either by a discontinuous or
by a nonconforming finite element method.

The idea of decoupling the nonlinearity from the incompressibility condition dates back to the work of Chorin [7]
and Temam [27]. This method was known as the projection method and since then, it has been studied and
modified by several authors. The reader can find a good historical account in the introduction of [4] by Blasco and
Codina. Without being exhaustive, let us quote the work of Yanenko [31] on fractional step methods, the work
of Fernandez-Cara and Beltram [11], Rannacher [25], Turek [29], Guermond and Quartapelle [17], Quarteroni
et al. [24], Almgren et al. [2], Guermond and Shen [18,19], all on projection methods. We refer to the recent
book of Glowinski [15] for a very comprehensive treatment of fractional step methods and projection methods.
The splitting technique of [4] studied here can be viewed as a very particular case of fractional step methods in
which the time advances by a full time step. On the other hand, it differs from the above-mentioned projection
methods because it projects in H' instead of L2. Thus it is more complex than the standard projection method,
but in contrast it preserves the boundary condition and produces no artificial boundary layer.

To our knowledge, there is very little in the literature on the analysis of discontinuous Galerkin methods for
Navier-Stokes equations. The Symmetric Interior Penalty Galerkin (SIPG) method (originally called interior
penalty method) and Non-symmetric Interior Penalty Galerkin (NIPG) method were first introduced for elliptic
problems by Wheeler [30] and Riviere et al. [26]. The idea of using a non-symmetric form without penalty
was introduced by Baumann and Oden [3]. The NIPG and SIPG methods for the steady-state Navier-Stokes
equations were first formulated and analyzed in Girault et al. [14]. In Kaya and Riviere [20] both NIPG
and SIPG methods coupled with a subgrid eddy viscosity method are applied to the time-dependent Navier-
Stokes problem. The method we propose here employs the SIPG or NIPG methods, i.e. the bilinear form that
approximates the viscous term is either symmetric or non-symmetric. Our numerical experiments with both
methods in Section 7 give accurate results.

The discontinuous Galerkin methods present several advantages: they are easily used on highly unstructured
meshes, they are locally conservative and they lend themselves well to domain decomposition. Furthermore, the
approach we propose satisfies a compatibility condition, which is important in air and water quality modeling
(see Rem. 1.5).

Moreover, as far as the Navier-Stokes equations are concerned, discontinuous Galerkin methods lend them-
selves easily to an upwinding of the convection term, as was studied by Lesaint and Raviart [21] in neutron
transport.

The coupling of the continuous regions with the discontinuous regions is useful in many applications such as
surface flow (see the application to shallow water in [9]), where the cost of using fully discontinuous Galerkin
methods can be reduced. However, in the forthcoming analysis, we shall see that we lose optimality if the
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finite elements change when we pass from step 1 to step 2. In this respect, combining a simple continuous finite
element method with a discontinuous Galerkin method requires less degrees of freedom but is less attractive than
combining an appropriate nonconforming method with a discontinuous Galerkin method. The nonconforming
approach, which is locally conservative, appears to be a good compromise between strategies 1 and 2. It is
interesting to note that none of the analysis below requires a quasi-uniform triangulation.

Although this method and most of its analysis apply to 3D, for simplicity, we shall only approximate the
Navier-Stokes equations in 2D. The full problem is:

—pAu+u-Vu+Vp=f, in Qx(0,7),
V-u=0, in Qx(0,7),

u=0, on INx(0,7T),
u =1ug, in Qx{0},

~N O Ot =
—_ D

~—~
e o e e

where Q is a domain in IR? with Lipschitz-continuous boundary 8. As usual, we write formally:

2
ov ou;
u.Vv—;uia—mi and V- U_ZE):EZ

It is well known that if f € L?(0,T; H *(Q)?) and uo € H(div,(), then this problem has a unique solution
w € L0, T; HY(Q2)?)NL>(0,T; L?(2)?), p € W=12(0,T; L3(Q)) and u; € L?(0,T; V") (see Lions [23], Temam
(28], Girault and Raviart [13]). Here, L2(€2) is the classical space of square-integrable functions with the inner-
product (f,9) = [, fg , L3(Q) is the subspace of functions of L?(£2) with zero mean value:

Li(Q) = {UEL2(Q):/Q1J:O},

and H'(£2) denotes the classical Sobolev space:

HY Q) ={ve L*Q): Vv e (L*(Q))*}).

By definition, HJ(2) is the closure of D(Q) in H'(Q), where D(Q) is the space of infinitely differentiable
functions with compact support, H~1(£2) is the dual of H}(Q2), V is the space of functions of (H}(Q2))? with
zero divergence:

V={ve (H}(Q)?: V-v=0}, (0.8)
and V' is its dual space. It is well known that H}(f2) is characterized as the subspace of functions of H!()
that vanish on 0Q2. More generally, we shall use the spaces

W”(Q) ={vel"(): Vve (LT(Q))Q}a

|’U|W1 () (/ |V’U|r) ,

and norm for which it is a Banach space:

equipped with the semi-norm

[vllwrr @) = (1075 + [0lwar @) .

These definitions are extended in the usual way to r = co. We shall also use

H*(Q) = {ve HY(Q): Vv e (H'(Q))%},
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with the semi-norm
|U|H2(Q) = |VU|H1(Q)

and the norm

vl z2 () = (V177 () + |U|%{2(Q))1/2'

We refer to Adams [1], Lions and Magenes [22] for these spaces and for extending them to fractional exponents.
As usual, for handling time-dependent problems, it is convenient to consider functions defined on a time interval
(a,b) with values in a functional space, say Y (see [22]). More precisely, let || - ||y denote the norm of Y; then
for any number r, 1 < r < oo, we define

b
L (a,b;Y) = {f measurable in (a, b) : / If )]y dt < oo}

equipped with the norm || f|| - (a,6;v) = (f: | £(®)]|5-dt) /7, with the usual modification if r = co. It is a Banach
space if Y is a Banach space.

The outline of the paper is as follows. First, we present the discontinuous Galerkin method and the first
splitting technique. In Sections 2 and 4, a priori estimates and suboptimal error estimates are derived.
Section 3 contains L estimates. Improved (optimal) error estimates are proved in Section 5. The second
and third splitting methods are briefly presented in Section 6. The paper ends with numerical experiments in
Section 7.

1. DISCONTINUOUS GALERKIN FOR BOTH STEPS

Problem (0.4)—(0.7) has the following weak formulation, valid a.e. on (0,T):

Vo € Hy ()%, (ue(t),v) + p(Vau(t), Vo) + (u(t) - Vu(t),v) — (p(t), V - v) = (£(t), v), (1.1)
Vg € L(Q)(Q)v (v ’ u(t)a Q) =0, (12)
u(0) =up, in . (1.3)

To discretize this problem, we introduce a regular family of triangulations of €2, &, consisting of triangles of
maximum diameter h. Let hg denote the diameter of a triangle ' and pg the diameter of its inscribed circle.
By regular, we mean (see Ciarlet [6]) that there exists a parameter ¢ > 0, independent of h, such that

he

VEeé&, — =(g<C (1.4)
PE

We shall use this assumption throughout this work. We denote by T'j, the set of all edges of &, i.e. the set of
all edges in the domain €. Let e denote a segment of I';, shared by two triangles E¥ and E' of &,; we associate
with e a specific unit normal vector n. directed from E* to E! and we define formally the jump and average of
a function ¢ on e by:

8 = @lo)le — @le)le {6} = 5(0lm)le + 5(@lp0)le

If e is adjacent to 0f2, then m. is the unit normal n exterior to 2 and the jump and the average of ¢ on e
coincide with the trace of ¢ on e. Then, we define the spaces of discontinuous functions

X ={vel?()?: VEc&, vlgec(W>3E))?, (1.5)
M={qeL(Q): VYEe&, qlgeW"3E)}, (1.6)



OPERATOR SPLITTING AND DG FOR NAVIER-STOKES 1119

and the broken norm, for any vector or tensor v:

1/2
lvllo.o = <Z ||v||2L2<E>> :

Ecgy,

We associate with the spaces X and M the following norms:

lvllx = (IVolIE o + Jo(v,v))"/?, (1.7)
lallar = llallzz), (1.8)

where

Jo(u,v) = Y % ] - [v]. (1.9)
ecl'y, €
Here |e| denotes the measure of e and o, is a jump coefficient bounded below by a sufficiently large constant
o0p > 1 and bounded above by a constant o,,, both constants being independent of h, but dependent on the
method used. For the symmetric method, SIPG, each constant o, is adjusted in order to guarantee ellipticity
of the form a + Jp, see (1.22). For the non-symmetric method, NIPG, it is well-known that it suffices to take
each constant equal to one (for instance). However, we shall see in Section 2, that because of the splitting, each
constant g, has to be adjusted in order to prove stability of the algorithm. Nevertheless, our numerical results
in Section 7 tend to show that in the examples we have chosen, the error is not very sensitive to the choice of o,
when using NIPG.
On this triangulation, we define two finite-dimensional subspaces X, C X and M, C M:

Xy ={vp e (L*(N)?: VEc&, wvy,c (P(E))?), (1.10)
My ={qgn € L3(Q): VE €&, qnc Py(E)}. (1.11)

For simplicity, we derive the analysis for piecewise linear velocity and piecewise constant pressure. This is
consistent with the fact that we shall use a first-order discretization in time. We could consider a higher-
order approximations in space, but this would have to be matched by a higher-order approximation in time
or an appropriately small time step as demonstrated in the numerical examples in Section 7. To simplify the
discussion, we shall analyze in detail the standard discontinuous symmetric method SIPG and briefly sketch the
analysis for the non-symmetric method. In both methods, the incompressibility condition is enforced by means
of the bilinear form b: X x M — IR

o) == 3 [ 190+ S [heln. (112)

Ee&p ecl'y, 7 €

that is simply obtained by applying Green’s formula in each element to the left-hand side of (1.2). In particular
if p € H'(Q), then

Yve X, blv,p) = / Vp-v. (1.13)
Q
Thus, we approximate the space V' defined in (0.8) by
Vi ={vn € Xy : Ygu € My, b(vp, qn) = 0}. (1.14)

Finally the nonlinear convection term w - Vu is approximated by the following variant of Lesaint-Raviart
upwinding (see [21]) that was introduced in [14]. In theory, it is difficult to prove that it brings an improvement,



1120 V. GIRAULT ET AL.

because the Navier-Stokes equation is not purely a transport equation, but in practice, upwinding is useful when
the convection is dominant. The approximation we propose is:

Va2 e X, F(uv,w)= Y (/E(U-Vv)-w—i—%/E(V-u)v-w)

EEE;

53 [l e e 3 [ nelt - o et (L)

eEF; Ee€&y

where
OE_ ={x € OF : {z} -ng < 0},

the superscript z denotes the dependence of 9E_ on z and the superscript int (resp. ext) refers to the trace of
the function on a side of E coming from the interior of E (resp. coming from the exterior of E on that side).
When the side of E belongs to 02, the convention is the same as for defining the jump and average, i.e., the
jump and average coincide with the trace of the function. Note that ¢®(u;v, w) can also be written as

Fluvw) = Y ([J“'W)'“/w

Ecg),

. : 1
|{u} "I’LE|(’Umt _ ,Uext) .wmt) _ §b(u,’0 . w)

2

Thus if v is continuous in  or belongs to (H(Q2))?, we have

c(u;v,w) Z/u Vo) (uv-w).
Ecéy

The superscript z is dropped since the integral on 0F_ disappears. It is proven in [14] that for all u,v,w € X,
we have

c(u;v,w) = —c%(uw;w,v), (1.16)
where

Awwo) = 3 ([@ w0 [(Cwwo) -5 3 [wngew)

E€é&y, e€(I'n)\(082)

CY el )0 5SS e (117

Eec&y, 9E_)\(692) ecoN

This implies that for all u,v € X,

M) =5 [ el g Y el (119
EeS Ees oE_)N(6%)

where | - || denotes the Euclidean norm.

1.1. Approximation with SIPG
In SIPG, the diffusion operator is approximated by the bilinear form a : X x X — IR

a(u / Vu: Vv — Z /{Vu}ne- Z /{V’u}ne- : (1.19)

Ecgy, ey, ecly,
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Considering this form a, it will be useful to introduce another mesh-dependent norm:

1/2
Yoe X, [v]= <||v||§( + IeIII{Vv}-neliz<e>> :

eel’y,

Then, we have
Vu,v € X, |a(u,v)| < Jul [v]. (1.20)

Note that when v € X, the equivalence of norms in finite-dimensional spaces on the reference element implies
that there exists a constant C' independent of h such that

1/2
v € X, <Z|e|||{w}-ne|i2<e>> < CVoloq. (1.21)

eel’y,

As far as the ellipticity of the form a + Jy is concerned, it is established in [30] that, if the coefficients o, are
sufficiently large but independent of h, there exists a constant K > 0, also independent of h, such that

Yoy, € Xh, a(’vh,vh) + Jo(vh,vh) > KH’UhHg( (122)

In the sequel, we shall always assume that (1.22) holds so that a + Jy is elliptic. As far as the inf-sup condition
is concerned, it is proven in [14] that the pair of spaces defined by (1.10), (1.11) satisfies a uniform discrete
inf-sup condition. More precisely, with the space

Xh = {’Uh € Xy :Veely, /[’U}l] = 0} , (1.23)

we have the following result:

Lemma 1.1. There exists a constant 3* > 0, independent of h, such that

inf  sup M > [*. (1.24)

My xe lonllxllpallac

Discretization with respect to time is done on a uniform subdivision of the interval [0,7]. Let N > 2 be an

integer, At = % and t/ = jAt, 0 < j < N. Since the approximation both in space and time are of order one,

we assume that h and At are of the same order, i.e. there exist constants 79 and 7 independent of h and At
such that

. ~ i41
The discrete scheme consists of two steps. First, knowing U’ € V,, find U’" € X, solution of

1 -~ j+1

i+l
Al

Yoy € X, ~U o)+ (@ o)+ @ o))+ U @0 o) = (7 on). (1.26)

Second, find U’ € X, and Pi*t! € My, solution of

~ 1 ~ 1

1, , »
Von € X, (0 =07 o) +p (a(U]“ U o

Jon) + Jo(UIH — T ,vh)> + b(op, PIHY) =0,
(1.27)

Yan € My, b(U™ ;) =0. (1.28)
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At time ¢t = 0, U is a suitable approximation of ug that we specify later. The term fj denotes an appropriate
approximation of f at time ¢/. To simplify the analysis, we choose

fj—i/tj !
AL S

but this is only a matter of convenience. As far as existence is concerned, given U, (1.26) has a unique solution

owing to the ellipticity property (1.22) and the positivity (1.18) of ¢. Similarly, given f]jﬂ, (1.27), (1.28)
has a unique solution owing to the ellipticity property (1.22) and the inf-sup condition (1.24). By summing
the two steps, the consistency of the scheme follows from the following lemma. We skip the proof, which is
straightforward.

Lemma 1.2. Formally, the solution (u,p) of (0.4)-(0.7) satisfies a.e. on (0,T):
Yoy € Xp, (ug,vp) + u(a(u,’vh) + Jo(u,'vh)) + c(u;u,vp) + b(vp, p) = (f, vn). (1.29)

Now we recall some approximation properties of the spaces X, and Mj,. For Xy, let R, € L(HY(Q)?; X},) be
the operator defined by

Yo € H'(Q)?, Ve € Ty, /(R;l'v —v)=0. (1.30)
e

It is easy to see that (1.30) defines a unique function Rpv € X, (see [8]) and implies that

Yo € HY(Q)? / V- (Ryv —v) =0, (1.31)
E
Vv € H} (Q)?, VeecTy, /[th] =0. (1.32)
e
Thus, we have

Vv € H}(Q)?, Vg, € My, b(v— Ryv,q) = 0. (1.33)

Furthermore, since Ry, preserves the polynomials of IP; in each element, it satisfies the error bounds:
VE € &,,Vs € [1,2],Vr > 2, Vo ¢ W(E)>, m=0,1, |v — Rypvlwm.r gy < Chy " |[vlwer(g).- (1.34)

For My, let r, € L(L3(2); M}y,) be defined in each E € &, by:

VE € &, /(rhq—q) =0.
E

Then
Vq € HS(E), Vs € [0, 1], Hq — thHLQ(E) < ChSE|q|Hs(E). (135)
From (1.32) and (1.34) with s =m =1 and r = 2, we easily derive the next lemma.

Lemma 1.3. The operator Ry, satisfies the following stability property: there exists a constant C' independent
of h such that,
Yu € Hé(Q)2, |IRpul|x < C|U|H1(Q). (1.36)

We have the following consistency error for a:

Lemma 1.4. There exists a constant C, independent of h, such that for all w in (H*(Q) N H(Q))? and all vy,
m Xh.‘
la(u — Rpu,vp)| < Chlu|gz2o)l|vn |l x. (1.37)
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Proof. In view of (1.20) and (1.21) it suffices to prove that

Vu € (H*(Q) N Hy(Q)?,  [u— Ruul| < Chlu|gzq). (1.38)
This follows easily from (1.34). O

Remark 1.5. The proposed splitting technique satisfies the compatibility condition of zero accuracy described
in [10] where piecewise discontinuous linears are used in a discontinuous Galerkin transport scheme. In other
words, constants are reproduced when an approximate velocity defined by (1.27), (1.28) is used in transport.
The compatibility condition is:

Vi >0, VEeé&, /{Uj}-nEzo.
OF

This condition follows immediately from (1.28).

1.2. Approximation with NIPG
In NIPG, the form a is replaced by

a(u,v) Z/Vu va

Ecéy, ecl’y,

> [Vuine w1+ Y [(voin. -l (1.3

eel’y,

and for the moment, we take each constant o, > 1 arbitrary. All the other terms are unchanged and the
formulation of the discrete problem is given, with this new form a, by (1.26)—(1.28). Clearly, all the properties
listed above are preserved and (1.22) is improved since

Yo, € X, a(vh,vh) + J()(’Uh,’vh) = ||’UhH§( (1.40)

2. A PRIORI ESTIMATES

In this section, we prove that the scheme (1.26)—(1.28) is unconditionally stable. The proof uses the discrete
Poincaré inequality (3.14) in the particular case where r = 2.

2.1. Approximation with SIPG

Proposition 2.1. If the ellipticity (1.22) holds, the sequences U’ and U’ defined by (1.26)—(1.28) satisfy the
following a priori estimate:

N-1

N-1
i j+1 i ]+1
10N 2+ > (107 =07 ey + 107 = U 3aq)) + Do A / {U7} [0
j=0 7=0 Ecé&y,

+2Atz/ |Uj~nE|||fﬂ 12 + pK At ZHUJHX+ ZHU |\X+ZHUJ U’ |1%

Eec&y, 9E_)N(d

Jj+1

202 s
U o) + 7 2 A e (2:1)
j=1

where K is the constant of (1.22) and Cy is the constant of (3.14) with r = 2.
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Proof. First taking v = U in (1.26) and using (1.18), we obtain:

J+1 j+1 ; ~ G+l =g+l ~ g+l gl
o (107 iy = T ey + 1T *UJ”?}Q))JF#(G(U] O+ @ o)
i j+1 i+1 ~j+1
+3 Z/ @) el 5 S f SO = (O, 22)
EES; EGS OE_ ﬁ(aQ)

Next taking v = U’*! in (1.27) and using the symmetry of a and (1.28), we obtain

]+1 Jj+1

j ]+1
e + 107 =T 3a(q)
J+1 J+1) +aUIt — 0J'+1’ Uit — 0j+1))

j+1

1720 — IIU
+£ (a(UjH, Ut — o(U

s (10
U

+ g (JO(UJ'“, Uit — @07 + gt -0 Uit - fﬂ“)) —0. (2.3)

Summing (2.2) and (2.3), and using the ellipticity (1.22), we obtain

J+1 Jj+1 i
U743 rHU]HLzm + U7 - 72 >+HU fUJII%m))

S PN AR [CRn (S Sl N RS

EGS EGS OE_)N(8Q)

j+1 . ~ j+1 j+1 Jj+1
L (0 B 107+ 0 - ) < 1T 2

i

We now derive an estimate that is proportional to 7" and essentially inversely proportional to the viscosity. First
from (3.14), the right hand-side of (2.4) is bounded as follows, for any e > 0:

j+1 J+1 Jj+1 Jj+1

’ =~ j+1 pit1 -
I(f <1 @D Nlza@ < Coll 2@l lx < —IIU 1% + 0 lf

1720

Choose € = %, then (2.4) becomes

J+1 J+1 i
o (107 o - 10720y + U7 = 87 Q>+|\U U |age)
j+1 ; ~ g+l
PN SRR [Rn (S Sl N RS
EGS EGS 9E-_)N(8)
MK J+1 ; ]Jrl C Jj+1

+ 55 (17 PB4 007 B 107 - O ) < SR ey,

The result follows by multiplying by 2At and summing from j =0 to j = N — 1. (I

Proposition 2.1 has in particular the following corollary.

Corollary 2.2. If the ellipticity (1.22) holds, the quantities:

1/2 N 1/2

pK =
SUPHUJHLQ(Q)a SUPHU ||L2(Q) VK ZAtHUJHX NN > A%
j=1

j=1
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are all bounded by
1/2

02 2002 > 2
U720 + WK ZAt”f (720
i=1

2.2. Approximation with NIPG

The scheme (1.26)—(1.28) is also unconditionally stable for NIPG provided each constant o, is sufficiently
large, but independent of h. More precisely, we assume that each o, is chosen so that:

—_

€
weXn ¥ [voimn < jIvol o 5)

eEFh

[\]

It is easy to check that (2.5) holds provided that
VeeTly, o09=<0e<0m,

for o9 > 1 and o, both independent of e and h (but possibly different from the constants of SIPG). Then
Lemma 2.1 is replaced by

Proposition 2.3. Assume that (2.5) holds. Then, the sequences U’ and U’ defined by (1.26)—(1.28), with the
form a defined by (1.39), satisfy the following a priori estimate:

N —

. g+1 j+1 ; J+1
U2y + 3 (107 =0 By + 1077~ U a)) + S At S / U7}l 072
§=0 J Ee&p

j+1
+ZAtZ/ ZRPIIAREETS

Feey, /(OB )n(aQ)

2

I\
=]

j Frd
at(l071% + 107 1%)

11>

0112 203 al 22
<|U ||L2<Q>+72Atl\f 22(0), (2.6)
i=1

where Cy is the constant of (3.14) with r = 2.

Proof. As in Lemma 2.1, we start with (2.2), but in (1.27) we cannot use the symmetry of a, so instead of (2.3),
we have:

Jj+1

. j+1
(7 ey = 107 gy + 1074 =T )

H 41 J+1 41 J+1
+ 5 (107 5 =107 I+ o7 =)

+”<Z JCanTCEE Ry o {VUJ‘“}ne-[ﬁ”l]) =0, (2)

ecl'y, ecl', V' €

2At
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and we must find an upper bound for this last factor of . This term can be written:

Z/{VUJ+ (Ut - Z/{VUJ+1 o't Z/{v o't Uit . U

eel’y, eel’y, ecly,
LY [0, o 0
ecly,
le] A ; 1 o ;
<> S{vVO U”l)}nel\%z@ﬁz > ﬁl\[ 1320
eEFh Te eel’y,
|€| 1 41
+ - Z VU e + Z " |H[UJ+1 U 1720
eGFh eGFh
1 ~ j+1 ;
< TP B+ 07 o R

where we have used (2.5) in the last inequality. Then substituting this bound into (2.7) and adding (2.2), we
derive

1
57 (107 120 = [0 ey + 10

J+1
Lo (||UJ+1||X+||U |X)

j+1 ; i J+1
— U ey + U7 =07 R )

Z/ (U7} -mgl 07

EES}

1 j+1 € ]+1 j+1
3 [ sl < 0+ S
N(0%)
Ecg),
Finally, (2.6) is obtained by choosing € = £ and summing over j. O

Proposition 2.3 has a corollary similar to Corollary 2.2.

Remark 2.4. The estimate (2.6) is slightly better than (2.1) because it does not involve the factor K that is

likely to be smaller than one half. On the other hand, it does not give an estimate for Z;VZI At|U7T — l~/']||§(,
but we shall not use this term further on.

3. L" ESTIMATES

In the sequel, we shall require some estimates in L" and interpolation estimates for the functions of Xy.
These are a refinement of the L” estimates proven in Lemma 6.2 of [14].

We first define a postprocessing technique: with any function w, in Xj, we want to associate a function uy,
in Xy, (see 1.23). To this end, given an interior edge e € I'j, common to two elements E! and E? in &y, such
that n. is outward to Eel, we construct a piecewise IP; function A as follows. Let b, denote the midpoint of e
and let A\, € IP1(F) for all E € &, be defined by

Aeb)gr =1, Ae(bo)lmz =0, Ae(be) =0 V&' €Th, ¢ #e.

Thus, A vanishes over all triangles other than E! and

D(be) = 1, %/e[Ae]ZL /e/[Ae]:O, Ve €Ty, ¢ +e.
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If e € T, lies on 02 then we simply set
Ae(be) =1, Ae(ber) =0, Ve €ly, € #e.

Now, for any uy, € X, define u, € X, by:

Wy =y — Y ([ fun))re. (3.1)

veetn [l = [ful- ||/“h/

and hence @y, € X,. The next two lemmas show that @) and wy, are closely related.

Then,

Lemma 3.1. There exists a constant C, independent of h, such that

Yup € Xy, Huh — 'l_thHX < C’Jo(uh,uh)l/Q. (3.2)

Proof. Tt suffices to consider a component of uy, denoted by wuy. Let us first study the gradient part of the
norm. By (1.4), we have for any F € &:

IV (un = an)llL2(e) < Z Uh IVAcllz2(e
eeBE
1
<G IEII/2 > B |1/2||[Uh]||m @I VAellpagzy < C2 Y B |1/2H[Uh]HL2<e
PE ecOFE ecOF

where here and in the sequel, the hat superscript denotes the reference element and quantities related to the
reference element. Thus,

1/2
( Z IV (up, — ﬂh)|%2(E)> < CsJo(up, up) 2. (3.3)
Ee&y

Next, we consider the jump term. For any interior e € Ty, the set of edges ¢’ € T';, for which [Ao/]|. # 0 is a
subset of the union of e and the edges of d(E} U E?), and if e C 9QNIE, it is a subset of OE!; we denote this
set by S.. Therefore,

Ilun = @l < Cale 37 = ,|1/2 funllz2cen 1A =)
e’'€S,
Hence,
1
ezl —mllis < Cs Y- rmlmllisen,
e'eS,
and thus
Jo(un — tp,up — an)? < Codo(un, up) /2.

This completes the proof. O

Lemma 3.2. For any r € [2,00|, there exists a constant C,. depending on r but not on h, such that

Vup € Xn,  |Jun — @nllpr@) < Crh® " Jo(un, up)'/?. (3.4)
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Proof. Let E € &, and let 2 <r < co. As in the proof of (3.3), we write for any component wuy, of wy:

||uh — uh| () < C1|E|1/r Z | |1/2 ||[Uh]||L2(e)

ecOFE

Then summing over all E and applying Jensen’s inequality (that is valid since r > 2), we obtain

Lr(ey < Col®!" Jo(up, up) /2.

l[un — tn|
When r = 0o, let E be any element where the maximum value of |u, — @p| is attained. Then,
mas un(z) — i (2)] < Cy 3 ol fundll o).
= G

and we recover again (3.4). O

Lemma 3.3. There exists a constant C, independent of h, such that
Vay € Xp, Jo(un,ar)'? < O V| r20). (3.5)

Proof. Let up, be a component of uj € X;,. For any e € I'y, as up|. has the same mean value, denoted by me,
coming from E! and from E?, we can write (for simplicity, we assume that |é| = 1):

I[unlllrze) = lel"?an] g1 — tinl e ll 2y = e 2| (an — me)l g — (n — me)l gellL2ce)
< eV ([(@n —me)| gl 22y + (@ — me)| gellz2ce)) -
Similarly, if e lies on 0f2, since the mean value m,. = 0, we have
Iunlll 2oy < lel? [l — mel|z2e)-
As the mean-value is preserved by the transformation that maps e onto é, we obtain
Ifunlllz2(ey < Culel 2 (IVanll Logzry + VRl g2 s2))-
Hence,

1
Wll[“h]”ﬂ(e) < Co(IVunllz2(z2y + [IVunllL2(z2)),

thus implying (3.5). O
Now we define a lifting function @(h) of uyp, as in [14]: w(h) € (Hg(2))? is the only solution of

Vo € (H (D /vu Vo= Y[ Va,:Vo. (3.6)

From (3.6) and (3.3), we immediately derive that
IVa(h)l L2 < IVanrlrze) < Cllunllx. (3.7)
Lemma 3.4. For any r € [2,00), there exists a constant C,., depending on r but not on h, such that

Huh — ’l_l,(h)HLr(Q) < C’,-hQ/TJO(uh,uh)l/Q if r>4, (3.8)
lwn — @(h)|| L) < Crb' 2 Jo(un, un)? if 2<r<A4. (3.9)
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Proof. Again, we consider one component up, of wy. Since we have (3.4), it suffices to prove that (3.8), (3.9)
hold for @, — @(h). The proof is similar, but sharper than that of Lemma 6.2 of [14]. We proceed by duality
and write with 1/7' +1/r = 1:

jb(ﬂh/_'a(h))gl

[an —u(h)|[r(@) = sup (3.10)
geL™ () ”gHLT'(Q)
For a fixed g in L (Q), let ¢ € H}(Q) solve:
~Ap=g, ¢log=0. (3.11)
When r > 4, then 7/ < 4/3 and it follows from [16] that ¢ € W2 (Q) with
[16llw2r ) < CL)lgll L o)- (3.12)

When r < 4, then 7' > 4/3 and g belongs always to L*/3(€2). Therefore we also have ¢ € W?24/3(Q) with

[@llw2.4/30) < Cr(d)lgllparz(o) < Ca(r)llgllLr (- (3.13)

From (3.11), we derive

[ o= atg = = [ Aot —a(w)
=% [ Vo u-vam) - 3 [ Vons(w ) =~ % [Voonful

Eeép Eeép ecl', v €

owing to (3.6) and the regularity of ¢ and @(h). Thus, the zero mean-value of [Gy] on each e implies that for
any constants c., we have:

/Q (@ —am)g=—- Y [(Vo-n. —co)lan].

eel, V¢
Let FE be a triangle adjacent to e and take c. = ¢ - n., where
7).
c=-— [ Vo
E| /i

Let 4 <7 < oo. Then 1 < 7/ < 4/3 and the trace of V¢ on each edge e belongs to (L* (e))? with 1/s' = 2/ —1
and 1 < s’ < 2. Then, with % + % =1,

<|[[Vo —c

L (e l@n]ll s (e)-

[(v6- o) nifm)

e

On one hand, passing to the reference element, applying the trace theorem with this value of s’ and using the
definition of ¢, we have

[V —c|

L (o) < Calel " [Vl ) < Calel " hp|EI7V 7 Vol ) < Cs[V el )
On the other hand, a local equivalence of norms gives:

Lo < Colel* | Tanlllzacey < Colel* ™2 [an]l| e

I[2n]



1130 V. GIRAULT ET AL.

Combining these two inequalities, we obtain

_ T 1 U
/(V¢ —¢) - nlup]| < Crh?/ |V¢|W1,7~’(E)|e|—1/2”[Uh]HLQ(e)'

Then, summing over e, applying Jensen’s inequality and (3.12), we obtain for r > 4:

/Q (n — u<h>>g\ < Col?/ o, 1) gl o

When 2 <r < 4, we apply the above result with the exponent ' = 4/3 and we use (3.13):

/Q (@ — a(h»g' < o2 o, 1) ] e

This concludes the proof. O

Remark 3.5. Of course, by combining (3.7), (3.8) and (3.9) we recover the L" estimates of [14]: for any
r € [2,00), there exists a constant C,., depending on r but not on h, such that

Yuy, € Xh, Huh||Lr(Q) < CrHuh||X~ (314)

Remark 3.6. When 2 < r < 4, we can improve (3.9) by restricting the angles of 9. In particular, if r = 2
and 2 is convex, we recover a full power of h:

Huh _'l_l.«(h)HL?(Q) < ChJo(uh,uh)l/Q. (3.15)
This follows from the fact that (3.13) is replaced by:

61l 520 < CligllL2 o)

Remark 3.7. We easily derive from the above results that there exists a constant C., that depends on r but
not on h, such that for all w in (H}(Q))? and all up, in X}, we have

|un —ullLr@) < Crllun — ul|x.

Indeed, since u = u, we associate w(h) to uj;, — w as in (3.6). Hence, Sobolev’s imbedding gives

lun — ullr@) < llun —u —a(h)| L (@) + Crla(h)| g (o).

Then, we easily check that (3.4), (3.8) and (3.9) hold for uj, —u and it suffices to bound |w(h)| g1 (o). But
lu(h) ) < IV(an —w)|r2)-

Then Lemma 3.1 gives the result.

Finally, when r = 4, we derive an analogue of the well-known interpolation inequality, that is valid in H{ (2):

1/2 1/2
Vo € Hy (). vllzaw < 2" oll o) V0l ey (3.16)
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Theorem 3.8. There exist constants C;, 1 < i < 3, independent of h, such that
Vun € Xn, unllzs@) < Crllunll o) lunll X2 + Caht o (wn, wn) /4 |fun | + Csh!/2Jo (wn, un) /2. (3.17)
When € is convex, the above inequality can be improved

Yun € Xn,  Junllzeg) < Crllunl oo lunllY” + Coh™2 o (wn, wn)Hlun | + Cah /2 Jo(wn, w) /2.

Proof. Consider one component up, of uy. From (3.8) and (3.16) we infer
o llzscey <l — a0l sy + 180 sy < CrbY2 o, un) /2 + 2/ () |20 a2y
Then (3.7) and (3.9) give
lunllzscey < CrhM 2o (uny un) ' + Callunl| X2 (lunl otgy + Coh o (un, wn)/*)
This implies (3.17). When  is convex, the result follows by applying (3.15) instead of (3.9). O

4. FIRST ERROR ESTIMATE FOR VELOCITY

In this section, we obtain a first error estimate for the velocity that is suboptimal in time, namely of the
order O(h + At'/2). An improved optimal estimate is obtained in Section 5.

We shall need the following estimates for the trilinar form c¢. The proof is similar to that of Lemma 6.4 of
[14], but we write it here for the reader’s convenience.

Proposition 4.1. (i) Assume that w € W1 (Q)? for some r > 2. There exists a constant C' that is independent
of h, such that for all vy, € V', and wy, € Xy,

le(vn; w, wi)| < Clulwrr o) llwallx vl L2 o). (4.1)
(ii) If w € H?(2)?, then for any z € X, v, € V), and w € X, we have
| (vp; Ry — uw, wp,)| < C(|Rpu — |y Q) + h1/2|u|H2(Q))th||L2(Q) |lwp || x- (4.2)
i11) Finally, for any z € X, vy, up, and wy, in X}, we have
i) Finall X d in X h

| (vn; wn, wi)| < Cllon | x[lunl| x [wn] x- (4.3)

Proof. (i) Since u has no jumps, we can write:

1
C(vh;uawh): Z /(vh'vu)'thgb(’Uh,’U,'wh).
E

Eecéy,

The first term is bounded by virtue of (3.14):

> /(vh V) - wp < lonlzz@)lIVullpr@) lwall L o) < Crllvallrz@) lulwrr @ lwallx,

Ecéy, E
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where 1/r+1/r' =1/2, 7 > 2, ' > 2. To bound the second term, we use an argument of Girault and Lions

[12]. Denote by ¢ the piecewise constant that is, in each element F, the scalar product of two constant vectors
¢y - c2. In view of (1.14), we can write

b(vp,u-wp) =b(vp,u-wp — ¢y - c3) =b(vp, (u—cy1) - wp) + b(vp, c1 - (Wy — ¢2)).

Al e,
Cl = — u, Cy = —— wyp,.
Bl /e \E| Jp

[(w—e1) - wnll2m) < |lu—cl

Let us choose in each E:

From the definition of 7/, we have

L7 (B) llwsl () < Cih|lwn| L7'/(E)|U|W1’7'(E)' (4.4)

Similarly,
lei - (wn —e2)llz2m) < llellllwn — e2llz2my < Cohllull Lo (g [Vwhl L2 (x)-

Hence, using locally an inverse inequality in each E, we have:

[ Vot wn 1 )| < Callonlla (Julwseie [walle e + 1wl Venlias))
E

To estimate the edge terms in b, we consider one element E! adjacent to e and we apply the trace theorem:
(= 1) - wlm 2 < Calel V2B 2) (= e1) - wal g2y + [V ((u = 1) - wn) [ 2))-
We apply (4.4) to the first term and for the second term we write

IV((u = e1) - wn)| 2z < [Vl

L"(Eé)HwhHLT’(E;) + CSHUHLOO(E;)vah”L?(Eg)-

Hence, using a local equivalence of norms and denoting E}? = E! U E2, we obtain

Jtw=c)-wiioi] .

< CollvnllL2(gre) (lulwrr (g2 lwill Lo (gizy + 1ol e g22) [ Vwrll Lz g22))-

The second edge term is easier since it only involves equivalent norms:

< Crllullpoemr2y Vw2 (g22) |vnll L2 (222

Jter i = el -,

Then summing over all elements and edges, applying Holder’s inequality, (3.14) and Sobolev imbedding, we
obtain:

Yo € Vi, Ywy € Xy, |b(vh,u~wh)| < Cg|\vh||L2(Q)|u|W1,7~(Q)HwhHX. (45)
(ii) To establish (4.2), observe that the above argument applies to Rpu — u instead of w for all except the
upwind term. Using the approximation properties of Rj, and (3.14), the upwind term is bounded by

Coy Z lvallLaceylwnllLae) [ [Brw — ]|l L2 ()
ecl’y,
< Cro Y [el"HEIT ol e lelVHE T lwnl pacey el 2 (1B Ruw — ul 2 gy + IV (Raw — )| 2(5))
eel’y,

<O Y i lvnllae lwnl s s lul sy < CrahJulie ) [vnll 2oy il x
Ee€&y,
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(iii) We skip the proof of (4.3) because it is straightforward. The proof of a sharper version is given in [14] when
vy, belongs to V. [l

We denote the errors between the numerical solutions and the approximation by el = U’ — Ryu’ and

& =U —Ryuw , where u/ () stands for w(#7, -). The following lemma shows exactly where the loss of optimality
occurs. It is valid for both STPG and NIPG.

Lemma 4.2. Assume that p € L*(0,T; H'(2)). Then for each n > 0, there exists a constant C' that depends
on n but not on h, such that:

it

/, b(&*,p)| <
i

Proof. Since e/*! € V,, we can write

1 , .
ZHGJH — /Lo + 0t X + (CR* + AVl 2 15L2()2)- (4.6)

b’ p) = (et — et p) +b(eT p — rap).
Now, (1.13) implies
tj+1

/ b — e p)| < [[&7 — e L2 AV L2 41 s2(p2)
t

J

—_

< <& — e T2 i) + AUV (15 4112002

N

On the other hand, the approximation property (1.35) of 7, implies
b(e”™,p —rap)| < Ol xh[| VD 2(0)-

Therefore, for any n > 0,

it

/ b’ p —rpp)
t

J

< nAtlle % + Ch? VPl Z 2 t1.02(0)2)-

This concludes the proof of (4.6). O
The next theorem establishes an a priort error estimate for SIPG.

Theorem 4.3. Assume that w € L>(0,T; H?(2)?), u; € L*(0,T; HY(2)?), p € L*(0,T; H' (), ug € V and
U° = Ruy,. If the ellipticy (1.22) holds, there exists a constant C, independent of h and At, such that

1+ 3 187 =+ 2167 =+ o 3 [0l

7=0 Eec&y,

N-1
_; 1 . B L
+ Z At Z Tonpllle? TP+ S Kp > At (€% + @ X + e T — &%)
2
EcE), m(‘m) =0

< O(R? + At + At).  (4.7)
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Proof. 1) Error equations
Integrating (1.26) between ¢/ and ¢/*! and using (1.29), we derive:

i+l

o) + Jo(@ T v)) + / U wi.o
t

J

J+1 j+1 j+1

Yo, € X5, (U —U vp) + pAt(a(U , V)

i+l i+l i+l

C(u;uavh) +/ b(vhap)'

tJ

(a(t,0n) + Jo(w, vn)) + /

tJ

= (U”l*uj,vh)Jr“/

tJ
Now inserting the approximations Ryu/t! and Rpu’ and choosing v = &', we obtain a first error equation

It+1 i+l

cUJ(Uj;éjH,éjH)Jr/ c(ej;u,éjﬂ)

tJ

(&t — el &) + pAt (a(& &) + Jo(ef T e0h)) + /
12
$It+1
= (wt — Ry — (u? — Rpud), &/t + /‘/, (a(u — Rpw’ ™, &) + Jo(u — Rpu’ Tt &™)
t7
AR
J . . .
+/ U (U7 u — Ryt &7t +/
tJ

tJ

It i+t

c(uthuj;u,éjH) +/ b(éjﬂ,p).

tJ

Applying (1.18), this implies

1. . , » , T i
—(He”lllia — €200y + 167 — ][22 ) + uAL(a(@ &) + o (& &)
$I+1 $I+1
/ > / U7} -np||[& ) + / > / T ong||&? + / cled;u, &)
Ecé&), Ec&, OE_ ﬁ(aQ) ti
it it

= / ((w = Rpu), &71) + u/, (a(u — Rpu' &) + Jo(u — Ryui ™ &7 th))
tI t3

it

—|—/ ch(Uj;u—RhujH,éjH)—i—/
ti

ti

(it pi+1

c(u — Rpu’;u, &) + / bt p). (4.8)

I

Similarly, inserting Ryu/T! in (1.27), we get a second error equation:

—(edT! = éj+1,vh) + 'u(a(ej-i-l _ éj—H,’Uh) + Jo(ej-‘rl _ éj+1,vh)) + b(’vh,PjJ'_l) =0.

V’U}LEXh, At(

Choosing vj, = /71, integrating between ¢/ and #/*! and using (1.28) and the symmetry of a, we derive

5(”‘3”1”%2(9) - HeﬁlH%%Q) + et — é“”%?(ﬂ)) + T(a(ej+17€]+1) +Jo(elT, et

a(@@t ety — Jo(&@th el fa(el T — el el Tt @it 4 (el T — eIt eIt @it = 0. (4.9)
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Summing (4.8) and (4.9), we obtain a third error equation:

||ej+1||%2(9) - HejH%z(Q) + et - ejH%z(Q) + 7t - éj“”?y(n) + pAt(a(e?t, /M) + Jo (el e

+ a(éj+1,éj+1) + Jo(éj-‘rl,éj-i-l) + a(ej+1 _ éj+17ej+1 _ éj+1) + Jo(ej-H _ éj+1,ej+1 _ éj+1))

it
+At2/ (U7} -mgl[&7)]2 + At Z/ nE|||éJ+1||2+2/ o(esu, &)
E€En Ecg, ” (OB- )ﬂ(é‘ﬂ) ti
tJ+1 tJ+1

= 2/ ((uw — Rpu)s, &) + 2#/ (a(w — Rpwd ™, &) 4 Jo(u — Rpult!,&+0))
ti "
tj+1 )
+2/ CU (Uj;uthujJrl’éjJrl){i»Q/
ti

tJ

it $It+1

c(u — Rpul;u e]+1)+2/ b(&t p). (4.10)
tJ

By virtue of (4.1), for any € > 0, we have

it

2/ cled;u, &)
t

J

< eAt]|et % + CllullZ e 0,7 wrr 2y Atl€ 1720y

in this proof, C' denotes various constants that depend on ¢, but not on h and At. Therefore, from (1.22), the
left-hand side of (4.10) is bounded below by

54 ey = 1€/ ey + 18741 = sy + 17! =& ey + a0 30 [ O} o7
Ee&y

+AL Y / U7 - np||& P + KpAt(le? % + &% + e — &%)
Beg, ) (OB )N(09)
— eAt]|e? % — CAtle || 220y [l 7o 0 mwrr()zy-  (411)

2) Upper bound of linear terms
We now bound the linear terms in the right-hand side of (4.10); first (1.34) gives

it

JRRCE RS

J

it

< Chll& | 2o / [Vl L2
i

< CRAE2 &4 Lot 2w o0 1 @) < €AL& 2 () + CRPlwell oo vt mri ey (412)
We rewrite the second term as follows:
a(Rpw ™™ —u, &) = a(Rp(w ™ — ), &) + a(Rpu — u, &),
Applying (1.20), (1.21) and (1.36) to the first term, it is bounded by

a(Rp(u’™ —u), &) < C|Ru(u’™ —u)|[x €7 | x < Clu™* —ulp o)l | x

S C(tj+1 — t)1/2HUt||L2(tj,tj+1;H1(Q)2) ||éj+1HX.
Next, by Lemma 1.4,

|a(Rhu —u, éj+1)| § Ch|u|H2(Q) ||éjJrl ||X
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Thus,

it

/ a(Rpu?™ —u, &)
¢

< eAH|&7 5 + CAP il T2 i1 mr (y2) + CPAl[ull T2 41 202y (413)

Because of the regularity of w, the jump term satisfies:
Jo(Rpw ™t —u, &) = Jo(Rpu/ ™! —w/t! efth),

Hence, by (1.38)

it

/ Jo(Rpu? ™ —u, &)
t

J

< CRAU 200 67 | < eAt&7 | + CR AUl o rraqeye) (414)

3) Upper bound of nonlinear terms
Now, we estimate the nonlinear terms. The first nonlinear term is split as follows:
i j

cUJ(Uj;Rhuj'|r1 —u, &) = U (e/; Rpuw/ Tt —u, el ) + U (Rpu?; Ry (uw/ ™! — ), &/t

—|—ch (Rnu’; Rpu — u, &), (4.15)

By noting that the upwind term involving Rpu’*! — u is the same as the one involving Rpu/™t —u/*!, we can
apply Proposition 4.1 to the first term in (4.15) and obtain

|CU (‘3j%RhUjJr1 - Uvéj+1)| < C||ej||L2(Q)HéjH||X(|RhujJrl - u|W1vT(Q) + h1/2|u|H2(Q))
< Cllullp=(o,r:m2@)2 €| L2167 | x -
For the second term, by applying (4.3) and (1.36):
|CU (Rhuj; Rh(uj'H —u), éj+1)| < C(tj+1 — t)l/Qluj|H1(Q)HUt||L2(tj,tj+l;H1(Q)2) ||éj+1Hx. (4.16)

The third term is bounded straightforwardly as follows:

J . » . »

|cU (Rhu?; Rpu — u, & 11)| < Ch|u'7|H1(Q)HUHH2(Q)H6]+1||X.

Thus, combining all terms in (4.15):

it

/, Y (U7 Ryt —w, &4 < eAt]| &% + CAwl|] oo (0,102 (002) 1€7 1720
ti

+ CAP|ul|F o 0,711 )2y Wi T2 (15 41,101 22y + ORIl T o0 (0,011 )2y 1 2203 41,12 (g)2y - (4:17)

The other nonlinear term is rewritten as:

i1 i1 i1
/ c(Rpu? —uyu, &) = / c(Rpu? —ul;u, &™) —|—/ c(w! —u;u,&tt).
ti ti

ti

A slight variant of the argument in Proposition 4.1 gives

|c(Rhuj - uj;u,éj+1)| < Ch2|uj|H2(Q)|u|Wl,4(Q)||éj+1HX.
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The second term reduces to:

) ) . ) t ou )
clw! —u;u, &) = Z/(uj—u)-Vu-éJ‘H:—/ Z/a—-Vu-éJ‘H
E ti E OT

Ecéy, Ecé&y,

S/lt ou
tJ

ar

s o) |87 | 2ago)-
L2(Q)

Thus,

it

/ c(Rpw! — u;u, &)
t

< CAEY2| & x (At Lo 0. wr 8 ()2) |6 260 441,12 (00)2)

+ CR2 ! | 2o l|ull L2 4541, (02)2))
< eAtf|e % + CAtQHUHQLO"(O,T;WL“(Q)z)”utH%Q(tJ',tiJrl;L?(QV)
+ Ch* w7 e (o 712 )2y 1l T2 45 i1 w10 0y2) - (4:18)
Combining the bounds (4.12), (4.13), (4.14), (4.17) and (4.18) and using the fact that w € L°(0,T; H*(Q)?),
the right-hand side of (4.10) is bounded by

eAt|e’ % + C(h* + ALY w72 g ir.a1 2y + CRE U245 41,12 ()2

it
R
t

The last term is estimated by Lemma 4.2. Then, for an appropriate choice of ¢ and 1 in Lemma 4.2, we obtain:

+ R Atl|ul| < (0,7;112(0)2) + CAL €7 1720 [ull < 0,771 ()2) + 2 (4.19)

||ej+1 eItl eltl _ gitl

. ) 1
||2L2(Q) - HejH%Q(Q) + I - ejH%Q(Q) + §|| H%Q(Q)

1 . » . » , »
+FRRAe [+ [+ e — &Ry +ae Y [ ()l
Eec&y, -

+At Yy / U7 - np||&F? < CAt|€ 1720y 1wl F e 0,7;m2(092) + O + AP) uel 22 1,51 ()2
fez, e )nEY

+ Ch2|‘u|‘%2(tj7tj+l;H2(Q)2) + Ch2At||u||%m(07T;H2(Q)2) + (Ch2 + 2At)|\Vp||i2(tj7tj+1,L2(Q)2). (420)

Since U = Rj,ug, we have €]l 2() < Chlug|gi (o) and hence applying Gronwall’s lemma, we have:

N-1 (N N-1
max ||ej|\%2(9) + Z et — e]||2L2(Q) T3 Z et — e]+1||2L2(Q) + Z At
=0 =0

> /E,E {U’} - np||[&@ ]|

=0 Eeé&y
N—1 ;N
) ALY / U7 npllle™ P + SKp Y At(lle % + le7 % + e — &)
j=0  Eecg&, J (0E-)N©Q) j=0
< C1(h? + At + At)e2 VAL
whence (4.7). O

The following theorem establishes an error estimate for NIPG. We skip the proof which is a straightforward
combination of the proofs of Theorem 4.3 and Proposition 2.3.
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Theorem 4.4. We retain the assumptions of Theorem 4.3, but we replace (1.22) by (2.5). Then there exists a
constant C, independent of h and At, such that

N—-1 N—-1
ma HLz(Q)+ZHe”1 oy + 5 O 18 — & g
=0 7=0
+ (At > [, sl Yy | nE||éj+1||2>
Jj= Eeé&y Ecé&), OFE_ )ﬂ(aQ)
N—-1
+£ A< |eﬂ+1|X+|eJ+1||X)gC(h2+At2+At). (4.21)

Jj=0

These two theorems imply immediately the next result.

Corollary 4.5. Under the assumptions of Theorem 4.3 for SIPG or Theorem 4.4 for NIPG, there ezists a
constant C' independent of h and At such that

(1)
max [|&’]|72(g) < C(h* + At* + At). (4.22)
J
(2)

max ||e’||x < C, max|e&’|x <C. (4.23)
J J

5. FURTHER ERROR ESTIMATE FOR VELOCITY AND ESTIMATE FOR PRESSURE

The following theorem sharpens the results of Theorem 4.3 for SIPG.

Theorem 5.1. Under the assumptions of Theorem 4.3 and if ug € H>'?(Q)2, there exists a constant C' and a
constant § > 0 independent of h and At such that for all At < 6, we have

N—-1 N-1
HwXWﬂh2m4-§:Hé+l—ewLm1 AL > AtfeE < O(h* + Ar).
j=0 7=0

Proof. Now that we have a first estimate for e/ and &’, we can sharpen the estimate for e/ by eliminating &’
from the error equation. This is achieved by summing the two equations (1.26) and (1.27) and integrating
between ¢/ and /71

it
V’Uh € Xh; (UjJrl - Ujavh) + ,LL/ (a(UjJrla vh) + JO(UjJrlavh))
tJ

Lt Lt 1
2+l

+/tj b(vh,PJ'H)Jr/tj ch(UJ';UjH,vh):/“ F o). (5.1)
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Inserting Rpu’ and Rpu’*! using (1.28) and (1.29) and choosing the test function v, in V7, in order to
eliminate the discrete pressure, give:

tj+1 tj+1
(a(e’™,vn) + Jo(eth, vp)) :/ (ue,vp) + (Raw! — Rpu!™ vp)

Yo, € Vi, (ej'|r1 — ej,vh) +u/
t

t

i+t it

+ N/ (a(u — Rpw’ ™, vy) + Jo(u — Rpu? ™ vyp)) + / c(w;u, vp)
.

t
it it

_ / CUJ (Uj;ﬁjJFl’vh) —+ / b(’vh,pf T’hp).
t

t

Taking v, = /71 € V), and applying (1.22), we obtain:

17 @) = €]z + 1€ = €l[72(0)) + nEAtlle’ %
tj+1

</tj %(u — Rpu), ea‘ﬂ)

it it

/ c(u;u, el — / ch (U’; UjH, et
ti

ti

I+l

/ (a(u — Rpu/tt e/th) +Jo(uRhuj+1,ej+1))‘
i

J

+p

I+l

/ b’ p—rp)
t

J

+ + . (5.2)

The first three linear terms are bounded as in Theorem 4.3. For the pressure term, considering the definition
of the approximation operator rj, we have

b(e’ ™, p — rp)| < CJo(e7™, &™) 2hlp| 1 (q).
The difficulty is to bound the nonlinear terms; we split them as follows:

=i+

c(u;u, e — U’ (U0 e = c(u — Ryu?;u, &) — c(ed;u, &)

+ U’ (U?;u — Ryu, ) + ch(Uj; Rp(u —u/th), el ) — U’ (U7, &7t eIt
First, as in Theorem 4.3 (¢f. (4.18)), we have
|e(u—Ryu;w, &/ ™)| < Clle?™ || x (|[ull Lo 0. rwr20)2) (8= 1) 2wl L2 454102 )2) + 0P 0 | 2 o) [ wso)-
Using Proposition 4.1, we have, for some r > 2
lc(e;u, )| < Clulwirg)lle’™ [ x| €’[| 22(q)-
In view of (1.16), we write

ch (Uj;u—Rhu,ejH) = —EU (Uj;ejﬂ,u— Rpu) = —EUj (ej;ejﬂ,u— Rpu) — EU (Rhuj;ejJrl,u—Rhu).

For the first term, using the approximation properties of Rj, and the fact that, according to Corollary 4.5, ||’ || x
is bounded by a constant independent of j, h and At, we obtain

J . . .
eV (e7; €1 u — Ryuw)| < CH32 ul oo €7 x.
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Similarly, the approximation properties of R;, imply that, for some r > 2,
V" (Ryu?s € u — Ryu)| < Ch2|ul gz oy [u? [y o €| x.
Next
j i

ch(Uj;Rh(u —ulth), et = U (€/; Ry (u — u?th), el + U (Rpu?; Ry (u — uw/ ), e,

For the first term, we use (4.3), (1.36) and Corollary 4.5:

[V (e7; R (u — w/ ™), e7h)| < Clled | x|wi ! — | o)l x

< Ol —ulmille ™ |x < O =) 2(luell 2 01,102 1€ x
The second term is bounded like (4.16). Therefore
|CU (Uj; Rh(u - uj'H), ej+1)| S C(tj+1 — t)1/2|\ej+1 ||X||Ut||L2(tj7tj+1;H1(Q)2) ||u||Loo(07T;H1(Q)2).
Finally, applying (1.16), we write

Ui et ety = U (Ui, et 60ty = —dU7 (e, et &) — U7 (Ryud; 71, &0,

For the first term, applying Theorem 3.8, Theorem 4.3, Corollary 4.5 and (1.25)

U (75 ertt &) < Clled|Ix e | x|&7 | s oy
< Clle||x €7 [ x (Crl|&7 | i 187 MY + Coh /g (&7, &) 4|7 |32 4 Cut 2 g (&7 &) 1/2)

(
< C* Al | x| x.
For the second term, the approximation properties of R; and Corollary 4.5 imply that
7 . . s . . s .
V" (R €71 &) < Cllem | x ud [w.a o 187 [ 12g) < COADY2||u]| Lo o w2y €L x

considering that w € L>(0,T;WH4(Q)?). Thus, integrating all these terms over #/ and #/*! and summing
over j, the right-hand side of (5.2) is bounded by

N-1 N-1 N
€Y At % + C(h* + A) + C > Atf|e?|[72iq) + CTALES " Atfle’||%.
§=0 =0 =0

First, let us choose d such that C*§'/4 = %, i.e.

5<5§>4 (5.3)
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and note that C* does not depend on €. Next, take e = %. Then, (5.2) becomes

4 N-1 ‘ K N-1 4
max [le/ 2y + D ! = &l + 5 D Atk
J =0 =0
N-1
< €12y + OB + AL) + C 37 Atlled[Fa(q) + nE A%
§=0
N-1
SO+ AP) +C Y At|lel]172q),
j=0

by applying the regularity of g, the approximation properties of R;, and (1.25). Then, the result follows from
Gronwall’s lemma. O

Similarly, the next theorem sharpens the result of Theorem 4.4 for NIPG; its proof is almost identical to that
of Theorem 5.1, but (5.3) is replaced by

0= (2?7*)4' (5.4)

Theorem 5.2. Under the assumptions of Theorem 4.4 and if ug € H3/? ()2, there exists a constant C and a
constant § > 0, independent of h and At, such that for all At < 9§, we have

N-1 N-1
max 1220y + D lle! — €712y + g Atlle? % < O(h? + At?).
j=0 3=0

Remark 5.3. We can improve the estimate for ||éjHL2(Q) by using a bootstrap argument in Theorems 4.3
and 4.4. Indeed, in the case of SIPG, let the assumptions of Theorem 5.1 hold, and let us revisit the last term
of (4.19). Owing to the fact that e’ belongs to V', this term can be written (without the factor 2)

it

/t, b(&’ ™, p)

it it

/, b(é]’“—eﬂ',m/ b(e?,p — rap)
t

t

t.7+1
S /
tJ

< At Hp|‘Loo(07T;H1(Q)) H et — ej||L2(Q) + ChAtl/QJQ(ej, ej)1/2||p||L2(tj,tj+1;H1(Q)).

(Vp, & =€)+ Y [{p—rwp}e’] - n.

eel’, ¥ ¢

To simplify, denote C = ||p|| (0,711 (0))- Then, either

&7 — €| p2(q) < 2AtC, (5.5)
or

&7 — €| p2(q) > 2AtC. (5.6)
If (5.6) holds, then

tj+1

/t, b, p)

1. . , o
< §||6]Jrl - 6]H%2(Q) + ChAt1/2JO(e]7eJ)1/2HpHL2(tJ',tJ'+1;H1(Q))7
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and the first term of this bound is absorbed by the left-hand side of (4.20). Since all the remaining terms are
of the order O(h? + At?), then the end of the argument of Theorem 4.3 implies that Y- [|&’*" — e |70

is O(h? + At?). Otherwise, if (5.6) does not hold, (5.5) holds and since we know from Theorem 5.1 that
max; [|e?]|12(q) = O(h + At), this implies that

mjaXHéjHLz(Q) = O(h-i—At) (57)

Hence, in all cases, (5.7) holds. The proof for NIPG is the same.

Now, we estimate the pressure. The bound we derive below is not optimal, considering the degree of the
polynomials used because the argument of Theorem 5.1 does not give a sharper estimate for ||é7||x. The only
result we have comes from Section 4; we only have

N
DA% = oA, (5.8)
j=1
whereas, an optimal error for the pressure requires
N .
S OAtE % = 0(Ar). (5.9)
j=1

Indeed, we shall see that the error estimate for the pressure requires an L? in space and time estimate for the
discrete derivative of U’. More precisely, we need to show that

N—1
ZAt

Jj=

e]+1 el |I?

= 0(At?). (5.10)
L2(Q)

But, we cannot prove this because it makes use of (5.9) in the treatment of the nonlinear term. As it is, we
only have the following suboptimal estimate, which is an easy consequence of Theorems 5.1 or 5.2:

2

-1

ZAt
Jj=

With this, we prove the following bound for the pressure.

ea+1 el |I?

= O(AL). (5.11)
L2(Q)

Theorem 5.4. Under the assumptions of Theorem 5.1 for SIPG or Theorem 5.2 for NIPG, there exists a
constant C independent of h and At such that for all At < ¢ as defined in (5.3) for SIPG or (5.4) for NIPG,

we have
N

D AP — P72y < C(h* + At). (5.12)
j=1
Proof. From (1.29) and (5.1), we have an error equation for p:

it it
/ b(vn,p — P]H) (U]Jr1 U’ - (“jH - Uj)a vp) + N/ (a(UjH —u,vp) + Jo(UjJr1 - vah))
ti ”
i+l

+/ (ch (U?; fjjﬂ,vh) — c(u;u,’vh)) , Yo, € Xy
tJ
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Inserting rpp’ ™1, Rpu/™! and Ry’ and setting &7 = PJ — r,,p?, this becomes
it i+
—/ b(vp, &) = —/ b(vp,p—rap’ ™) + (71 — €7 vp) + (Rpw/ T — Rpw! — (w7 — o), vp)
i i

i+l

—+ M/ (a(ej‘f‘l’vh) + Jo(ej'i‘l, ’l)h)) +/
I

I

$It+1 .
i1

(ch(Uj; U, vp) —c(u; Uv’Uh)>

it

+ u/ (a(Rhuj+1 —u,vy) + Jo(Rpul Tt — w,vp)), VYo, € Xy
t

J

From the inf-sup condition (1.24), it suffices to estimate the right-hand side in terms of ||vp||x for an arbitrary
vy € Xp. This estimate is obtained in much the same way as in the proof of Theorem 5.1 for all terms except
the one involving e/*! — e/. All the other terms have an optimal upper bound. For e/*! — e/, we simply write

(et — e vp)| < |l&' T — €| 2 lvnll2) < Clle™ — €]l ) Vol 2(q),

by (3.5). When summing over j, it is clear in view of (5.11) that the contribution to the error of this term is
only O(h? + At). O

6. COUPLING CONTINUOUS OR NONCONFORMING AND DISCONTINUOUS METHODS

In this section, we present two possible combinations of continuous IP;, nonconforming Py and IP;-SIPG
or IP1-NIPG in this splitting algorithm. From the computational point of view, they are less costly than the
scheme presented in Section 1.

To simplify the presentation, we assume that €2 is a Lipschitz polygon partitioned into two Lipschitz polygonal
subdomains ; and Qs with interface v, that each ; is subdivided by a regular family of triangulation &} that
match on 7. In other words, we do not consider hanging nodes.

In the first method that corresponds to the second strategy announced in the introduction, for step 1, we
use continuous P; elements in £; and SIPG (resp. NIPG) in Q2 and for step 2, we use SIPG (resp. NIPG) in
the whole domain 2. Thus, setting

X} ={v, €Co():VE €&}, wpeP(E)?, wv,=0 ondQnNo},

defining X% by

X2 ={v, € L}(W)?*: VEcE&, w,c P (E)%,
and setting

X}lZ{UhEL2(Q)2 : 'Uh|Ql EX}ll, 'Uh|Q2 GX%},

we replace (1.26) by: knowing U’ €V}, find UjH € X, solution of

~j+1

U

~ j+1

— U’ vp) + 1 (a(U 7t

,Uh)+J0(U LA

’Uh)) +CUj (Uj;U I t1

V'UhGXh, ;vh):(f

< o), (6.1)
and keep (1.27) and (1.28) unchanged. Since the forms a, Jy and ¢ are consistent, we can denote them by the
same symbol in (6.1) although from a computational point of view, they simplify on €y; in particular, there
are no jump terms and no upwind in €. It is easy to see that the estimates in Section 4 remain valid for this
discretization. However the improved estimates of Section 5 do not appear to carry on here, because the spaces
X, and X, are different. Thus, this scheme seems less accurate but it requires fewer degrees of freedom. When
the spaces X, and X, are different (and more precisely X}, is a proper subspace of X 1), then Equations (1.26)
and (1.27) can no longer be summed because they are not stated with the same test functions. Indeed, on one
hand (1.26) cannot be stated with discontinuous test functions in €2;. And on the other hand, (1.27) cannot be
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stated with continuous IP; functions, since they do not satisfy the inf-sup condition when combined with P
pressures. Hence, (5.1), that is the starting point of Theorem 5.1, does not hold.

In the second method that corresponds to the third strategy announced in the introduction, we use the same
decomposition of 2 and the same spaces in both steps. In €, we replace the continuous IP; approximation of
u by a IP; nonconforming method. More precisely, let '} denote the set of edges of £ that do not lie on the
interface v, let I = T', \ '}, and define

X, = {vh € L*(M)?: VECE, wilpelPi(E)? VecTly, /[vh] = } :

which is very similar to (1.23). The space X7 is defined as above and we set
X}l:{vh€L2(Q)2 : 'Uh|Ql GX;ll, 'Uh|§22 GX%}

It is easy to see that the bilinear form a and the trilinar form ¢ apply to all three SIPG, NIPG and the IP;-
nonconforming method. On the other hand, the jump Jy is not required although it does not necessarily vanish
in the nonconforming method. Thus we replace (1.9) by

Jo(u,v) =3 7 [u] - [o].

CEF’% |e| €

With this new space X}, and new form Jy, the formulation of this scheme is given again by (1.26), (1.27) and
(1.28). As for the first method, the estimates of Section 4 are valid here. In addition, since the same space is
used in both steps, the estimates of Section 5 are also valid and therefore, as far as the velocity is concerned,
this second method has an optimal accurary. It requires less degrees of freedom than the SIPG or NIPG method
and it retains the property of local mass conservation.

7. NUMERICAL EXPERIMENTS

Let © =]0,1[x]0, 1[ and consider the transient Navier-Stokes equations (0.4)—(0.7) with solution
u = ((:c4 — 223 4+ 22) (49> — 69° + 2y)t, — (42> — 627 + 22) (y* — 2% + y2)t) , p=0. (7.1)

We study here the numerical convergence of the scheme (1.26)—(1.28) introduced in Section 1, but instead of
restricting the discussion to IP; — IPg, we also compute the solution with Py — IP; (that also satisfies the
inf-sup condition, see [14]). The time step At is chosen accordingly so that it is of the order h for the case
P, — Py and of the order h? for the case Py — IP1. The domain is subdivided into an initial mesh consisting
of two elements. We then successively refine the mesh and compute the errors e; on the mesh of size h and
the numerical convergence rates by the ratio In(en/ep/2)/ In(2). We present the numerical errors of the velocity
in the energy norm and in the L? norm and the numerical error of the pressure in the L? norm computed at
the final time of simulation. We choose a constant penalty parameter o, = 10 for SIPG and we consider three
cases for NIPG: 0. =0, 0. = 1 and o, = 10. We did explore the case of SIPG with o, = 1, but the results were
inconclusive. In the following tables, the number after the name SIPG or NIPG corresponds to the value of o..

Table 1 shows the errors and convergence rates for the case where the velocities are approximated by piecewise
linears and the pressure by piecewise constants. As predicted by the theory, we observe that the error of w in
the H} norm is O(h). The first interesting point in this table is that the error of p in the L? norm is O(h) and
that of u is O(h?), much better than what the theory predicts. The second interesting point is that the results
for NIPG are also optimal, even better in some cases than SIPG, and in this experiment are not sensitive to the
choices of o.. Let us recall that usually, the advantage of NIPG is that the penalty parameter o, does not have
to be adjusted and can be kept small, i.e. 0. = 1. The third interesting point is that NIPG with o, = 0 (i.e.
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TABLE 1. Numerical errors and convergence rates, for IP; — Py with At = 1072

Method h |u(T) - UN||H3(Q) rate | |Ju(T) — UN||L2(Q) rate | [|p(T) — PV||12(0) rate
SIPG 10 1/2 5113 x 1073 3.748 x 1074 1.432 x 1073
1/4 3.123 x 1073 0.711 1.736 x 107*  1.110 1.395 x 1073 0.038
1/8 1.651 x 1072 0.919 6.517 x 1075 1.414 1.250 x 1073 0.159
1/16 8.208 x 10=*  1.009 2.055 x 1075 1.665 8.797 x 1074 0.506
1/32 4.045 x 107*  1.021 5725 x 1076 1.844 5.163 x 1074 0.769
1/64 2.006 x 107%  1.012 1.502 x 107¢  1.930 2.767 x 1074 0.899
NIPG 10  1/2 4.937 x 1073 3.549 x 1074 8.497 x 1074
1/4 2.968 x 1073 0.734 1.326 x 107*  1.419 1.174 x 1073 —0.467
1/8 1.580 x 1072 0.909 4.091 x 1075 1.697 1.219 x 1073 —0.547
1/16 7.995 x 1074 0.983 1.151 x 107°  1.829 8.804 x 10~4 0.470
1/32 3.995 x 107*  1.001 3.037x 1076 1.923 5.166 x 1074 0.769
1/64 1.995 x 107*  1.002 7.781 x 1077 1.964 2.767 x 1074 0.901
NIPG 1 1/2 5.569 x 1073 6.990 x 1074 5.649 x 1074
1/4 3.129 x 1073 0.832 2.654 x 1074 1.397 1.255 x 1073 —1.152
1/8 1.567 x 1073 0.997 8.047 x 1075 1.721 6.290 x 1074 0.997
1/16 7.698 x 107%  1.025 2.193 x 1075 1.875 2.491 x 1074 1.336
1/32 3.789 x 1074 1.023 5.647 x 1076 1.957 9.425 x 107 1.402
1/64 1.876 x 107*  1.014 1.422 x 107%  1.989 3.777 x 107° 1.319
NIPG 0 1/2 6.396 x 1073 1.041 x 1073 9.736 x 1074
1/4 3.940 x 107*  0.699 4.829 x 107*  1.107 1.630 x 1073 —0.743
1/8 2.134 x 1073 0.885 1.975 x 107*  1.290 7.075 x 1074 1.204
1/16 1.095 x 1072 0.962 8.738 x 1075 1.177 3.013 x 1074 1.232
1/32 5516 x 107*  0.989 4.178 x 1075 1.064 1.381 x 10~* 1.125
1/64 2.763 x 107*  0.997 2.058 x 1075 1.022 6.715 x 107° 1.040

without jumps) gives good results, except for the error of w in L2?. This is surprising because there is no error
analysis for NIPG 0. Since this method is not adapted to the IP; discretization of time independent elliptic
problems, this good performance here may be due to the effect of the time derivative.

We repeated the experiments for the case where the velocities are approximated by piecewise quadratics and
the pressure by piecewise linears. The results are shown in Table 2. All methods converge optimally in energy
norm for velocity and in L? norm for pressure. SIPG 10 is also optimal in L? for the velocity, but the NIPG
methods are suboptimal and only of the order O(h?). This is consistent with previous results with NIPG for
elliptic problems, namely optimal results in the L? norm are only observed when the degree of the polynomial
used is odd.

Concluding remarks:

In this work, we presented several discretizations based on an operator-splitting technique. Besides the
advantages of the decoupling of the incompressibility condition and the nonlinearity, our proposed methods
benefit from the advantages of the discontinuous Galerkin methods: local mass conservation, high order of



1146 V. GIRAULT ET AL.

TABLE 2. Numerical errors and convergence rates, for IP; — IP; with At = 1073,

Method h  Ju(T) — UN||H3(Q) rate | |lu(T) — UNHL2(Q) rate | [|p(T) — PN 120 rate
SIPG 10 1/2 2.920 x 1074 1.265 x 10~° 8.253 x 1075
1/4 8.922 x 1075 1.711 1.948 x 1076 2.699 2.745 x 1075 1.588
1/8 2.309 x 107°  1.950 2.522 x 1077 2.950 7.741 x 1076 1.826
1/16 5.693 x 1076 2.020 3.104 x 1078 3.022 2.150 x 1076 1.848
1/32 1.399 x 1076 2.025 3.813x 107  3.025 5.756 x 107 1.901
NIPG 10 1/2 2.519 x 1074 1.233 x 107° 6.761 x 107°
1/4 7.355 x 107°  1.776 1.823 x 1076 2.758 3.896 x 1075 0.795
1/8 1.953 x 10~°  1.913 2.554 x 1077 2.835 8.512x 1076  2.194
1/16 4.940 x 1076 1.983 3.917x 1078  2.705 1.869 x 1076 2.186
1/32 1.236 x 1076 2.00 7563 x 1079 2.373 4.399 x 1077 2.088
NIPG 1 1/2 2.654 x 1074 1.407 x 10~° 2.274 x 1074
1/4 7.941 x 107°  1.741 2.398 x 1076 2.553 5230 x 1075 2.121
1/8 2.117 x 1075 1.907 3.646 x 10°7  2.717 1.130 x 10=°  2.210
1/16 5.340 x 1076 1.987 6.086 x 107%  2.583 2.378 x 1076 2.249
1/32 1.331 x 107¢  2.003 1.261 x 1078 2.270 5189 x 107 2.197
NIPG 0 1/2 2.712x 1074 1.513 x 107° 2.567 x 1074
1/4 8.473x 1075  1.678 2.783 x 1076 2.443 6.396 x 1075 2.005
1/8 2.287 x 107°  1.889 4.314 x 1077 2.690 1.425 x 107°  2.165
1/16 5.766 x 1075 1.988 7.344x 1078 2.554 3.033x 1076 2.233
1/32 1.434 x 107 2.008 1.546 x 1078 2.247 6.703 x 107 2.178

approximation, robustness and stability. It is to be noted that the SIPG version might be preferred to the
NIPG from a point of view of better conditioning of the linear system. Finally our multi-numerics approach
(coupling of continuous and discontinuous finite elements) allows the use of efficient solvers for the first step,
while still obtaining a locally divergence-free velocity.
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