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ANALYSIS AND FINITE ELEMENT ERROR ESTIMATES FOR THE VELOCITY
TRACKING PROBLEM FOR STOKES FLOWS VIiA A PENALIZED
FORMULATION

KONSTANTINOS CHRYSAFINOS!

Abstract. A distributed optimal control problem for evolutionary Stokes flows is studied wvia a pseu-
docompressibility formulation. Several results concerning the analysis of the velocity tracking problem
are presented. Semidiscrete finite element error estimates for the corresponding optimality system are
derived based on estimates for the penalized Stokes problem and the BRR (Brezzi-Rappaz-Raviart)
theory. Finally, the convergence of the solutions of the penalized optimality systems as ¢ — 0 is
examined.
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1. INTRODUCTION

We consider the following optimal control problem: minimize

T T
) =5 [ 1) =Vt + 5 [ 17O (1)

subject to the constrains:
u—vAu+Vp=f+g in Qx(0,7)
V-u=0 in Q x (0,T)
_ (1.2)
u=0 on I x (0,7)
u(0,2) = uo in Q
where € is a bounded domain, with boundary I'. From the physical point of view, the main objective is to steer
the velocity vector field u of a Stokes flow to a prescribed target U using a distributed control function f. The
cost functional consists of two parts. The first norm measures the effectiveness of the control process while the
second one the cost of the control function. Adjusting the parameters «, 8 we can balance the effectiveness with
the cost.
Flow control problems have been studied before both analytically and numerically (see, e.g. [3,5-7,9] and
references within). Several results concerning the analysis of flow control problems, including the existence of
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optimal solutions and the derivation of an optimality system, can be found in [3] (see also references within). In
[6-7], analysis and finite element approximations of optimal control problems are studied based on an optimality
system approach. Specifically, in [7] analysis and approximations of the velocity tracking problem for Navier-
Stokes flows using a distributed control are presented. A gradient method for the solution of the fully discrete
equations of the optimality system, and its convergence are examined. In [6], a similar approach is illustrated
in case of a bounded distributed control. Finally, in [5] several results concerning the velocity tracking problem
related to elliptic Navier-Stokes equations are presented using a boundary control.

The scope of this paper is to derive semidiscrete finite element error estimates for the optimality system,
including estimates for the pressure p and for the time derivative u; of the velocity vector field. In order to
derive such estimates, it is important to address the issue of regularity of weak solutions of problem (1.1), i.e.,
to determine the regularity of u,u, p, under minimal regularity assumptions on data f,g,ug. In particular,
given f + g€ L?(0,T;H (Q)) the “natural” space to seek convergence is

(u,p) € L*(0, T3 HY(Q) N H' (0, T:H (@) x L*(0,T; L3(€)).

Furthermore, the use of the above spaces is also desirable for uncoupling the state and the adjoint variables of
the optimality system. Despite the extensive literature concerning the regularity of weak solutions of (1.1) such
result is not available (see, e.g. [8,11]).

To overcome this obstacle, we introduce an auxiliary optimal control problem based on the penalized Stokes
equations, i.e., we minimize J(-,-) subject to:

u—vAu+Vp=f+g in Qx(0,T)
ep+V-u=0 in Q x (0,T)

u=0 onI x(0,7)

u(0,2) =up in

(1.3)

This approach is motivated from [9], where a boundary control problem for the elliptic Navier-Stokes equations
is studied via a penalized formulation and it can be viewed as an attempt to regularize our system. In [13] an
optimal shape control problem related to the evolutionary Navier-Stokes equations is also studied based on an
artificial compressibility approach. Pseudocompressible methods have been studied extensively in [10-12] both
analytically and numerically. The penalized formulation (1.3) was first analyzed in [12] where it was proven that
under certain assumptions the solution of (1.3) converge as ¢ — 0 to the solution of (1.2) in an appropriate norm.
The main asset of this method within the optimal control setting is that it provides the means to derive error
estimates on the “natural” space, which subsequently facilitates the derivation of semidiscrete error estimates
for the optimality system. Furthermore, another advantage of this approach is that the finite element subspaces
do not need to satisfy the inf-sup condition. Of course, the limit case has to be carefully examined.

The rest of this paper is as follows: after providing the basic notation and definitions, in Section 3 we
analyze the existence of an optimal solution and its convergence as € — 0. In Section 4, we derive semidiscrete
error estimates on the natural norm for the penalized Stokes equations. Our emphasis is on the regularity
assumptions for the given data. To our knowledge such estimates are new. Using these estimates together
with the BRR (Brezzi-Rappaz-Raviart) theory (see e.g. [4]) we obtain semidiscrete error estimates for the
corresponding optimality system. Finally, in Section 5, we examine the convergence as € — 0 of the solution of
the penalized optimality system to the solution of the optimality system corresponding to the original optimal
control problem.

2. PRELIMINARIES

We shall use the standard notation for the Sobolev spaces. Throughout this paper u, y, f, g, U denote vector
fields, p, 7, ¢ scalar functions and C, D constants depending only on the domain 2. We denote by L?(Q2) the space
of all Lebesgue square integrable functions defined on 2 and by H(Q) = {v € Q : g_;z € L*(Q),i=1,..,d}
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where d = 2,3. Note that Hi(Q) = {v € H'(Q) : v|r = 0}. Similarly we denote by H™(Q2) the standard
Sobolev spaces which contain weak partial derivatives of order m (positive integer). For the definition of
fractional ordered Sobolev spaces see [1]. We also denote by H~! the dual space of H}(Q2). We employ the
standard notation for the L?(Q) inner product i.e. (-,-), together with the corresponding norm notation ||| .2(q)-
Similar notation also holds for the norms of H™ (). If X is a Banach space, we denote by X* its dual. In
addition, we use the notation (-,-) = (-, '>(H*1(Q),H§(Q)) for the standard duality pairing. Vector valued Sobolev

spaces in € are denoted by H™ () with norms and inner products denoted in the same way as above. If X is
a Hilbert space, we denote by L?(0,T; X), H'(0,T; X) the time-space function spaces such that

T
o112 0.2,x) = / lo@)l%dt <o Vo€ L2(0,T; X),

and .
HW%mmxyEA (lo@NI% + loe (D5 )dt <00 Vo€ HY(0,T: X),

together with the appropriate modification in case of L>°(0,T; X). Moreover we define the solenoidal vector
spaces

V() ={ueCF):V -u=0}

V(Q) = {u € HJ(Q) :

W(Q) = {uecL*Q):
where n denotes the unit outer normal in I'. Note that V() is the closure of V() in H!(Q2). Furthermore, we

equip the above spaces with norms given by || - |lvq) = [| - lar(@) and || - [lw@) = || - [lL2(o) respectively. We
also define,

L3@) = (pe 1®): [ paz =0}
Q

In order to introduce the weak formulation of the evolutionary Stokes equations we define the following contin-
uous bilinear forms,

a(u,v) =v E / D;;(u)D;;(v)dx Yu,v € HY(Q),
i 792
b(v,q) = 7/ qV-vdx  Vqe L*(Q),v e HY(Q),
Q

where D;;(v) = %(g;’j + g%) Note that the bilinear form satisfy the following coercivity property:

a(u,u) > C’HuH?{é(Q), Vu € Hy(Q).

Finally we denote by B the set of all f € L%(0,7;L?(f2)). We consider target velocity fields U € B, but
typically the divergence free condition as well as the homogeneous boundary condition needs also to be satisfied.
Furthermore, we assume Fyy = U, — vAU € L®(0,T;L3(2)) so that the target U has a physical meaning. For
the mathematical analysis none of these constraints are necessary. For the rest of this paper we assume that
the data satisfy,

g€ L*(0,T;HY(Q),  uo e W(Q).
Then, a weak form for the evolutionary Stokes equations can be defined as follows: we seek a velocity u such

that
{ (ug, v) + a(u,v) = (f + g,v) Yv e V(Q)

u(0, ) = uo(x) e W(Q). (2.1)
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Furthermore, there exists an associated pressure p such that (1.2) is satisfied in the sense of distributions. We
recall that if I" is Lipschitz and g € L2(0,T; H™1(Q)),uo € W () then the solutions of (2.1) satisfy,

we L0, T;W(Q)NL20,T;V(Q),  u € L2(0,T; (V(Q))*).

The admissible set is defined as follows,

Definition 2.1. Given, T > 0,uq € W(Q),g € L?(0,T; H1(Q2)),
Ul = {(u, f) € L*(0,T; H(Q)) x L*(0,T;L*(Q)), J(u, f) < oo and such that (2.1) is satisﬁed}-

The definition of an optimal solution of problem (P;) is a local one:

Definition 2.2. We seek an optimal solution (u, f) € U}, such that J(u, f) < J(w,h) V(w,h) € U}, satisfying
b — fllL2e0,1;L2(0)) < € for some € > 0.

We would like to emphasize a fundamental difficulty involved in the above weak formulation. As mentioned
earlier, the desired weak formulation setting is that given a forcing term in L2(0,T; H~(Q)) and initial data
in W(Q), seck a solution pair

(u,p) € L*(0, T Hy(Q)) N H' (0, TsH™H(Q)) x L*(0, T3 L§(9)),

such that

(ut,v) + a(u,v) +b(v,p) = (f + g,v) Vv € Hy(Q)

blu,q) =0  VqeLj(Q)

u(0,2) = up(x) e W(Q).
From the numerical analysis viewpoint this is the natural space to show the convergence of semidiscrete solutions.
Unfortunately, such an existence theorem is not available in the literature. Therefore, in order to regularize
our system and “uncouple” p from u; we use a penalized weak formulation. The problem (P) we consider is
defined as follows:

Definition 2.3. For fixed, € > 0, minimize the functional,

«

T
13 (3 13 ﬂ £
J(uf, %) = 5/0 [ (t) = U@l ot + 5 Hf (OlIE: (@ dt,
subject to the constraint:

<ut, ) +a(us,v) +b(v,p%) = (f +g,v) Vv eH(Q)

27, q) — blu,q) =0 Vg€ LA(Q) (2.2)
(W (0,2),2) = (uo(a),2) ¥z € L(Q).

Similarly, we may define the admissibility set U 2d for the optimal control problem (P») as

Definition 2.4. Given T' > 0,uo € W(Q),g € L?(0, T; H™1(Q))

U?

a

= {(ua,ff) € L2(0, T; HL(Q)) x L2(0, T; L2(Q)), J (v, %) < oo and

there exists a pressure p° € L%(0,T; L?(2)) such that (2.2) is satisﬁed}~
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3. ANALYSIS AND LIMITING BEHAVIOUR OF OPTIMAL CONTROL PROBLEM (P%)

3.1. Existence of an optimal solution

In this section, for fixed € we prove the existence of a solution pair (u®, f¢) € U(fd and a corresponding
pressure p° € L%(0,T; L%*()) such that J(-,-) is minimized subject to (2.2). First we state some properties
concerning the solvability of problem (2.2) for given data f€, g, up. The proof of this statement can be found in
[12].

Lemma 3.1. For every € > 0 and for f¢ € L?(0,T;L?(Q)),g9 € L*(0,T;H X)), up € W(Q) there exists a
unique solution (u®,p®) such that

u® € L*(0,T; Hy(Q)) N H'(0,T; HH(Q)) N L>(0,T; L*()),p° € L*(0,T; L*(R))

Moreover, u® are weakly continuous from [0, T] into L2(£2).
Proof. See [12], Theorem (I.1). O

Remark 3.2. [12], Theorem (I.1), is proven for the penalized Navier-Stokes equations in case that g €
L2(0,T;L%(Q)), uo € W(). However, it is easy to see to that for the corresponding linear problem, an existence
and uniqueness theorem can be proven for g € L?(0,7; H1(2)) using exactly the same techniques (see also
Lem. 3.3).

Next we prove some useful a priori estimates which will be subsequently used to show the existence of an
optimal solution and its convergence as € — 0. The following estimate is equivalent to [12], estimate (I; 2.7).

Lemma 3.3. For fizede > 0 let f¢ € L*(0,T;L2(2)),g € L*(0,T;H 1(Q)), and ug € W(Q). Then the solution
pair (us,p%) of (2.2) satisfies the following a priori estimate.
HUEH%x(o,T;m(Q)) + 5||p8|\%2(o,T;L2(Q)) + HueHiz(o,T;Hé(Q))

< C (1132 0,rawzcany + lolEaay + N9l3z(0 roer-1y) (3.1)
Proof. Set v =u®, g = p° into (2.2). Then,

1
1 —luflFe () + Cllufllz ) + b(u, ) = (f° + g,u)

elp® ||L2(Q) b(u®,p®) = 0.

Summing the above equations and using standard techniques we obtain the desired estimate. (I

Theorem 3.4. For every ¢ > 0 there exists a solution of the optimal control problem (Py).

Proof. For convenience we drop the € notation from functions u®, p®, f¢. From Lemma 3.3 it is obvious that for
fixed ¢ there exists a solution of (2.2). Therefore U2, # ), so we may choose a minimizing sequence (u™, f™)
satisfying (2.2), i.e

(ui,v) +a(u™, ) +b(v,p™) = (f" +g,v)  VveH(Q)
e(p™,q) —b(u™,q) =0  Vqe L*Q) (3.2)
( ( 733)7'2) (UOa ) Vz e LQ(Q)

and

lim J(u™, f™)= inf {J(u, f) : there exists p satisfying (2.2)}~
m—0 (u,f)eUZ,
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The boundedness of J(u™, f™) implies the boundedness of || f™( 120, 7;1.2()) and [|u™]|L2(0,7;L2()). Therefore,
Lemma 3.3 guarantees the boundedness of ||| 120, 7;m1())s 14" | (0,7:L2(0)) and [[p™([2(0,7;12(q2))- Thus,
we may extract subsequences still denoted by (u™,p™, f™) such that:

f™ — f€ weakly in L?(0,T;L?(Q)), u™ — u weakly in L?(0,T; H{(Q2)),
p™ — pf weakly in L2(0,T; L%(Q)), u™ — u® weakly-* in L>(0,T;L3(Q)),
u™ — uf strongly in L2(0,T;L%(Q)),

where the last convergence result follows from a well known compactness embedding L?(0,T;H(9))
NHY0,T;H-Y(Q)) c L%(0,T;L%(Q)) (see [11], Th. 2.1, p. 271), after noting that u™ remains bounded on
L2(0,T; H(Q)) N HY0,T;H1(Q)) (see also [12], Relation (I; 3.9)). The weak lower semicontinuity of the
functional guarantees that

J(u®, f%) < liminf,,_oJ(u™, f™).

It remains to show that the limit (u®,p®, f€) defined as above satisfies the weak formulation (2.2). For that
purpose, let ¥ be a continuously differentiable scalar function on [0,7], with ¢¥(T) = 0. Setting into the first
equation of system (3.2) ¥ (t)w, w € CF () and integrating by parts with respect to time, we obtain:

T T T T
7/ (um,wt(t)w)dtJr/ a(um,ww(t))dtJr/ b(v,p™)dt = (u™ (0, z), ¥ (0)w) +/ (f™+ g, wp(t))dt. (3.3)
0 0 0 0

The convergence results allows us to pass the limit into (3.3).

- / (u, d(tyw)dt + / alu® (D) dt + / b(o, p7)dt = (u(0, 2), Y (0)w) + / (f* + g, wi(0))dt.

Integration by parts in time once more, and a well known density argument imply that the first equation of
(2.2) holds for all v € H}(£2). Similarly, it is easy to see that we may pass the limit into the second equation of
(3.2) to obtain,

e, q) —bu,q) =0  Vqe L*Q).
Therefore, for every € there exists an optimal solution pair (u®, f). 0

3.2. Convergence of optimal solutions as ¢ — 0

In this section, we examine the convergence of (u®, p®, f¢) as £ approaches to zero. We prove the following
convergence results.

Theorem 3.5. For fized e > 0, let (u®,p®, f¢) be an optimal solution for (P2). Then, there exists a subsequence
ek, (us*, p, f*) such that:

usr — G weakly in L?(0,T; H§(Q)), u* — 4@ weakly -* in L(0,T;L?(12)),
fex — f weakly in L*(0,T;L%(Q)), +/zp°* — p weakly in L*(0,T; L3()),
usk — 4 strongly in L?(0,T;L%(Q)).

Proof. Let (4%, p) be the solution of,
(af,v) +a(@®,v) +b(v,p°) = (g,v) Vv e H(Q)

e(p°,q) —b(a,q) =0  VgeL*Q) (3.4)
(’CLE(O,I),Z) = (UO7Z) Vze L2(Q)
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Then, using estimates of Lemma 3.3 for system (3.4), we obtain,

812 0.2y + 1 W0y + 18 2o mammyny < IuollBgey + lgl3eommrncay: (35)
Note also that the optimality of (u®, f€) implies that J(u¢, f¢) < J(4<,0), i.e.,

o 2 B 2 o 2
— u® —U dt + = € dt < — w5 — U dt. .
9 /0 [ ||L2(Q) 9 /0 If HL2(Q) =7 /0 [ ||L2(Q) (3.6)

But the later integral in (3.6) is bounded independent of & due to (3.5). Thus (3.6) clearly guarantees that
||f5|\%2(07T;L2(Q)), Hu6||%2(0,T;L2(Q)) are bounded independent of €. Returning back to the a priori estimate of
Lemma 3.3 we also obtain that

Hu€||%2(0,T;Hé(Q))’ HuEHQLOO(O,T;L?(Q))? 5||p5|\%2(o,T;L2(Q))a

are bounded independed of €. Therefore, there exists a subsequence denoted by (u®*, p=*, f*) such that the first
three convergence results hold. Since || f€||%, (0,751.2()) 18 bounded independent of € we may apply a standard

argument (see [12], Relation (I; 3.11)) to obtain a uniform bound of a fractional derivative in time independent
of e. Then, using a compactness theorem [11], Theorem 2.1, p. 271, we obtain the strong convergence result
(see also [12], Th. 1.2). O

Next we need to show that the limit (i, f ), together with the corresponding pressure p (defined as in Th. 3.5)
are indeed solutions of the original optimal control problem (P;). For that purpose we prove the following two
propositions.

Proposition 3.6. The limit (i, f) € U}, and i, € L*(0,T;V(Q)*).
Proof. First note that (u*, f¢) € U2, and p°* satisfy:
(ug*,v) + a(u™, v) + b(v,p™) = (f* + g,v) Vv e HGQ)

ex(P,q) —b(u*,q) =0  Vqe L*Q) (3.7)
(uk(0,2),2) = (ug,2) Yz e L*(Q).

Moreover, the weak convergence of v/ep* to p in L?(0,T; L?(£2)) implies that
T
5/ (p7,q)dt — 0 Vg€ L*(0,T; L3(Q)).
0
The above result together with (3.7) and convergence results of Theorem 3.5 clearly imply that 4 € L2(0,7T;V(£2)).
Setting v = 1 (t)w into (3.7) where ¢ is a smooth scalar function with ¢(T") = 0, w € V(Q),
T T T
- / (U, 4y (E)w)dt + / AU, (yw)dt = (o, H(0)w) + / (F + g, (t)w)dt. (3.8)
0 0 0
It it obvious that we may pass the limit through (3.8), to obtain,
T T T
- [ e [ alav@e)d = o, 000w + [+ g ubud
0 0 0

Integrating by parts in time once more and using a standard density argument, we conclude our proof. In
addition, (2.1) and the regularity of & € L?(0,T;V(Q)) imply that @, € L(0,T;V(Q)*). O
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Proposition 3.7. J(ﬁ,f) <J(u,f) Y(u, f)eUl,.

Proof. Suppose that (u, f) € U}, satisfy

{ (g, v) +a(u,v) = (f +g,v)  VveV(Q)
u(0,2) = uo e W(Q).

We define (4°, p°) to be the solution of
(@, v) + a(a,v) + b(v,p°) = (f +g,v) Vv e H Q)
e(p®,q) —b(af,q) =0  Vqe L*(Q) (3.10)
(@(0,2),2) = (up,2)  VzeL3Q).

Note that (@f, f) together with the corresponding pressure ¢ belong to the admissible set U2, of problem (P)
therefore, using the weak lower semicontinuity of J(-,-) after possibly passing to a subsequence,

T T
M) < tmintod( ) <IN =5 [ 150 U R+ 5 [ IO eds
oot i ()22 ,0nds + J ! e U d
< ¢ / lu(s) — @ ()22 oy ds + T(u, ) + / lu(s) — @(5) 2@y lu(s) - U(s)llgaayds,

where at the last step we used the triangle inequality. It remains to show that

T
/HM@—W@ﬁmNBHOMEHQ
0

Indeed, using considerations similar to ones of Theorem 3.5 and Proposition 3.6 for problems (3.9)—(3.10) and
compactness (see also [12], Th. (I.2)), we obtain that

W —u—0 weakly in L?(0,T; H}(Q)), W —u—0 strongly in L?(0,T;L%(Q)) . O

Remark 3.8. In order to obtain an actual rate of convergence, it appears that further regularity assumptions are
needed. Suppose that u, u are solutions of (1.2),(1.3) respectively and that f+g € L>(0,T;L3(2)),up € V(Q).
Then [10], Lemma 3.1 of guarantees that ||u — u®|| 120,711 (o)) < Cv/e. An analogous result for the optimality
system will be proven in Section 5.

4. FINITE ELEMENT APPROXIMATIONS OF THE PENALIZED OPTIMALITY SYSTEM

4.1. The discrete optimality system

In previous section we established the existence of an optimal solution for the penalized Stokes system and
we proved that as ¢ — 0, (u®, f¢) becomes an optimal solution for the original problem. Therefore, instead of
solving the optimality system corresponding to the optimal control problem (P;), we may fix £ small enough
and use the optimality system of the approximate problem (P). This approach leads to semidiscrete error
estimates for the finite element approximations and it is based on the derivation of semidiscrete error estimates
for an appropriate model problem as well as the BRR (Brezzi-Rappaz-Raviart) theory. Note also that due to
penalization, our finite element subspaces do not need to satisfy the classical inf-sup condition. Using standard
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techniques of Calculus of Variations, see [3,7], the optimality system has the following weak form

(ug,v) + a(us,v) + blv,p?) = (f + g,v) Vo e H(Q)
e(p®,q) — b(u®,q) =0 Vqe L?(Q) (4.1)
(u®(0,2) — ug,2) =0 Vz e L2(Q)

—(ni,v) +a(p,v) + b(v,r%) = a(u —U,v) Vv e Hi(Q)
e(re,q) —b(us,q) =0 Vqe L?(Q) (4.2)
(pe(T),2) =0 VzeL*Q)

ue = —Bfe. (43)

Of course, using the last equality (4.3), we may replace the control term from the state equation (4.1) and
obtain the optimality system (4.2)—(4.4).

(uf,v) +a(u®,v) +b(v,p") = (~gu° +g,v) Vv e Hy(Q)
e(p®,q) —b(u®,q) =0 Vg€ L*(Q) (4.4)
(uf(0,2) —up,2) =0  VzeL3Q).

Next we define the finite element approximation of the optimality system (4.2)—(4.4). For simplicity we drop
the e notation from the optimality system. We choose finite element subspaces V" C H}(Q), M" C L?(). We

introduce the spaces &7 = H(r)mn{l’r}, for all real r, equipped with the Hmin{lvT}(Q) norm, %.e.,

H} () ifr>1,
OH(N) =< HE(Q) if 2 <r<1,
H"(Q) ifr < %

The standard approximation properties hold for V" M", i.e., there exists an integer k, and a constant C,
independent of h such that,

. h _s
sreatd o 10 = V2o o) < CH =2 [vll Lo, s+ ()

Voe L0, T; H Q) Nn@ T (Q), -2 <r < k,s=—-1,0,1 (4.5)

: h
il 16— @ lzzorins@) < CR™ldll ez )

Vge L*0,T; H (), -1 <r <k (4.6)
In addition, we assume that the following convergence results hold: for s = —1,0,1,
inf — P e 0, Yo e L2(0,T; H¥(Q)), 4.7
vheL2l(r(l)’T;Vh)H/U v HLQ(O,T,H (Q)) - v ( ( )) ( )
and
inf —¢" . 0, Vq e L*0,T; L*(Q)). 4.8
ezl 14— @z rizz@) = g€ L% () (4.8)

We denote the corresponding vector valued spaces by V*. Moreover, we denote by P" the L2(Q) projection
from L2(2) to V" such that

(Pho, wh) = (v,w") Vuwh e Vi,
and by Q" the generalized L2(Q) projection, i.e., Q" : H~1(Q) — V" such that,

(Q"v,w") = (v, w") vu" € Vi
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Note that Q"v = P'v Vv € L2(Q). Similarly, we denote by PI? the L2(Q) projection from L2(Q) to M",

(Plq,q") = (¢,4") V" eM"
Our next goal is to analyze the approximation properties of the above projections.

Lemma 4.1. Let V' M" be a family of finite element subspaces of H} (), L?(Q) respectively satisfying (4.5)-
(4.8), and let V" be the vector valued version of V. Then the following approzimation properties hold:

|lv— th||%2(07T;H1(Q)) —0as h—0, Yo € L*(0,T; H(Q)), (4.9)

lv — th||%2(O,T;H71(Q)) —0ash—0, Yo e L2(0,T;H (), (4.10)

v — P™l| 20,7511 () < Ch7 |0l 20,007+ (0)
Vo e L0, T; H Q) NHY(Q),0 < r <k, (4.11)

and

||’U - Qh'UHL2(O,T;H*1(Q)) < Chr+2||UHL2(O,T;H’V‘+1(Q))
Vo e L0, T; H Q) N @5(Q), -1 <r < k. (4.12)

Furthermore, the following inequalities hold:

v = P"0| 20,5111 () < Cllv — " 20,711 ()
Yo e L30,T; Hy(Q)), Vo € L2(0,T; V"), (4.13)

o — Q" vl 20,7111 (02)) < Cllv — 0" | 20,01 ()
Vo e L2(0,T; H1(Q)), Vo' € L2(0,T; V). (4.14)

In addition similar properties also hold for the projection P, i.e.,

Hq - PthH%Q(O,T;Lz(Q)) —0ash— 0; VQ S LQ(Oa Ta LQ(Q))a (415)

lg = Plall2o,ic2 @) < CH gl 2o i+ (o))
Vqe L*0,T; H(Q). -1 <r <k, (4.16)

Proof. The proof of (4.9)—(4.14) can be found in [2]. For (4.15), (4.16) note that the definition of the Pph
projection implies that (¢ — P]fq,rh) =0 VrP e M" Thus, adding and subtracting ¢ € M" we obtain,
(¢" — qu,rh) = (¢" — q,7") ¥Vr" € M". Setting r* = ¢" — P;Lq into the above equality and using standard
techniques together with approximation properties (4.6)—(4.8) we obtain the desired estimates. O

Now, we are ready to define finite element approximations of the optimality system: given f € L?(0,T;L?*(Q)),
g € L2(0,T;H Y(Q)),ul € VP we seek u", u € HY(0,T; V"), p",rh € L2(0,T; M") such that

(ul, %) + a(ul, o) + (R, p) = — L (a0t + (g, 0"y Vol €V
e(p™, ¢") —bu, ¢") =0 Vg e Mh (4.17)
u(0,2) - uf,v") =
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L ’Uh> 4 a(uh ’Uh) 4 b(’l)h,Th) _ a(uh o U, ’Uh) V’Uh c Vh
hghy=0  VqteMh (4.18)

4.2. Some results concerning the approximation of a class of nonlinear problems

Next we describe the main results concerning the BRR theory. In [5] BRR theory is used to handle nonlinear
terms and to uncouple the discrete state and adjoint equations of an optimality system related to a boundary
optimal control problem for the stationary Navier-Stokes equations. In our case, we use BRR theory to uncouple
the state and the adjoint variables of the optimality system. The problems considered in BRR theory (see e.g.
[4]) are of the following type. We seek a ¢ € X such that

Y +7TG() =0, (4.19)

where 7 € L£(), X),Gis a C? mapping from X into ) and X, ) are Banach spaces. 1 is called a regular solution
if we also have that ¥ + 7 Gy (1) is an isomorphism from X to X, where G, denotes the Frechet derivative. We
assume that there exists another Banach space Z, contained in ), with continuous embedding, such that the

mapping
P — Gy(W) € LIX, Z) Vi e X. (4.20)

Approximations are defined by introducing a subspace X" C X and an approximating operator 7" € £(), X").
We seek 1" € X" such that

Ph + TG (") = 0. (4.21)
Concerning the linear operator we assume the approximation properties:

}Lir%|\(Th—T)w|\X =0 Vwe)y (4.22)

and

lim (|7 = 7| (z.2) = 0. (4.23)

Note that whenever the imbedding Z C Y is compact, the last relation follows from (4.22), and moreover the
operator 7Gy, € L(X,)) is compact. The main theorem can be stated as follows:

Theorem 4.2. Let X and Y be Banach spaces. Assume that G is a C? mapping from X to Y and that D*Gis
bounded on all bounded sets of X. Assume that (4.20)—(4.22) and (4.23) hold and that ¢ is a regular solution
of (4.19). Then there exists a neighborhood O of the origin in X and for h < hg small enough a and unique
function " € X" | such that Y™ is a regular solution (4.21) and " —+ € O. Moreover, there exists a constant
C > 0, independent of h such that

[0" = ylla < CIT" = T)GW)| x-
Proof. See [4], pp. 306-307. O

Remark 4.3. The essence of this theory is that under certain hypotheses the error of the approximation of the
nonlinear problem is of the same order of a related linear one. In order to apply the results of the above theorem,
one needs to establish semidiscrete error estimates under minimal regularity assumptions for the related linear
problem. The penalty method is an important asset in this proof. For more details concerning BRR theory,
one may consult [4].
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4.3. Semidiscrete finite element error estimates for the penalized Stokes equations

In this section we derive semidiscrete error estimates for the penalized Stokes equations. First note that [12],
Theorem 1.1 implies that for every e > 0, f € L?(0,T;L*(Q)),g9 € L*(0,T;H 1(Q)), ug € W(£2) there exists a
solution pair (u,p) such that

ue L?(0,T; Hy() N HY(0,T; H 1 (Q)),p € L*(0,T; L*(Q))

satisfying
(ur,v) +a(u,v) +b(v,p) = (f +g,v) Vv eH;(Q)
e(prq) —blu,q) =0 Vge L*(Q) (4.24)
(u(0,2) —up,2) =0  VzeL*Q).

The discrete weak problem is defined as follows: find u" € H(0,T; V"), p" € L?(0,T; M") such that
up', o) +aut, o) + (0", pt) = (f +g,0") Vot e VP
=0 V¢"eMmh (4.25)
0 Vohevh
First, we prove the following estimate:

Theorem 4.4. Let (u,p), (u",p") be the solutions of problems (4.24)-(4.25) respectively. Then the following
estimate holds:

€
[|u — uhH%N(O,T;LQ(Q)) + Z”P - ph||2L2(O,T;L(Q)) + Jlu — Uh||2L2(o,T;H1(Q))
< C(HU — P ull} 0. 112 (0)) + max {e, 1}lp — Ppll72 0,002

1
+ max {27 1} |u— Ph“"%?(O,T;Hl(Q)))' (4.26)

In addition, if w € L*(0,T; H™T1(Q)) N HY(0, T; H™1(Q)), p € L2(0,T; H™(Q)),0 < m < k and ul} = Phug
then,

h h h
u—u lH%OO(O,T;LQ(Q)) +ellp—p l”%2(0,T;L2(Q)) + flu —u ||%2(0,T;H1(Q))

m 1
< Ch*™ (max < =, 1 ¢ [[ull 720 popames ) + max {e, 1}l 720, rprm () + 1wl T20 mimm—10y) | - (4:27)
g

Proof. Subtracting (4.25) from (4.24) we obtain the following orthogonality condition. For almost every ¢,
Vol e VI
(ue(t) — ul (1), o) + a(u(t) — ul (£), ") + b(o", p(t) — p"(¢)) = OVu" € VP (4.28)
e(p(t) —p"(t),d") = bu(t) —u"(t),¢") =0  V¢" e M". (4.29)
Adding and subtracting appropriate terms and using the orthogonality condition two times, for v" = u"(¢) and
v = Phu(t) respectively,

(u(t) = uf' (t), u(t) — u" () + alu
= (ue(t) —ug (1), u(t)) + a(u(t) — u" (1), u(t)) + blu(t), p(t (
= (ue(t) =y (t), u(t) = P u(t)) + a(u(t) — u"(t), u(t) — P u(t))

+b(u(t) — Pru(t), p(t) — p"(t)). (4.30)

~+
~—
\
£
=
—
~+
~—
£
—~
~
~
\
£
=
—
~+
~—
~—
+
=
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Note that the definition of the projection implies that P"u(t) is defined for almost every t, and P"u has the
same regularity as u. Hence,

(ur(t) — g (), u(t) = PMu(t)) = (ue(t), ( ) Pu(t))
= (ue(t) — (P"u)e(t), ult) — Pru(t)) = 201tll u(t) = P u(t)l|q). (4.31)

Similarly, using (4.29) for ¢" = p"(t) and for ¢" = P]fp(t)

e(p(t) = p" (), p(t) — p" (1)) — blu(t) — u"(t), p(t) — p" (1)
= e(p(t) = p" (), p(t)) — blu(t) — u" (1), p(t))
=e(p(t) —p*(t) ) = u (1), p(t) — Byp(t). (4.32)

p
"(t), p(t) — Pyp(t)) — blu(t
4.

Finally, adding (4.30)—(4.32), after using (4.31) and the coercivity condition,

S lu(t) = (0 e + ellp) = o (1) + Cllu®) = u (Ol
< 5 3 1(0) = PRult) g + alutt) — u (9, u(t) ~ Phu(t)
b(ut) = Phu(t), p(t) o (1)) + (p(t) — o (1), p(t) — PLp(t)

—b(u(t) —u"(t), p(t) — Pphp(t))- (4.33)

We may bound the last four terms in a standard way. Then, the usual Gronwall’s lemma techniques lead
o (4.26). Finally, (4.26) together with the approximation properties of the projections (Lem. 4.1), and the
continuous embedding u € L?(0, T; H™1(Q)) N H1(0, T; H™1(Q)) € C(0,T;H™(Q)) lead to (4.27). O

Remark 4.5. Using the projection techniques, we are able to derive error estimates on the “natural” energy
norm that do not require additional approximation and regularity properties on the time derivative. For semi
discrete in time and fully discrete error estimates, one may consult [10,12] respectively.

In order to complete our estimates, we consider the approximation of time derivatives. As mentioned earlier,
we are interested in deriving error estimates for the natural norms, under minimal regularity assumptions, i.e.,
estimates for [Jus — ul'|| L2(0,7.H-1(0))-

Theorem 4.6. Let (u,p), (u”,p") be the solutions of (4.24)-(4.25) respectively. Then,

[ — u?||2L2(O,T;H*1(Q)) <D (Hut - Qhut|‘%2(0,T;H*1(Q)) +[lu— uh||%2(O,T;H1(Q)) +lp *th%%o,T;L?(Q))) - (4.34)
In addition if, w € L*(0, T; H™1(Q)) N HY(0, T; H™Y(Q)), p € L%(0,T; H™(Q)) 0 < m < k, and ul = Phu,
then,

- 11 1
e — u?”%?(O,T;H*l(Q)) < Dn? (max {27 g} ||u||%2(O,T;Hm+1(Q)) + max {27 1} ||p||2L2(o,T;Hm(Q))
1
+ max {gv 1} ||Ut|\%2(o,T;le(Q))>- (4.35)

Proof. In this proof, we make extensive use of the generalized projection Q" following ideas and techniques
similar [2,8]. First note, that adding and subtracting appropriate terms and using the orthogonality condition:

(ur(t) =y (£),0) = (ue(t) — uy (8), v = ") + (ue(t) = ug (t),0")
= (ur(t) — (1), 0 = v") — a(u(t) —u" (1), ") = b(u", p(t) — p"(1)).
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Setting v" = Q"v into the above equality,
(ue(t) = ug (1), v) = (ue(t) — ug (t),v — Q"v) — afu(t) — u"(t), Q"v) — b(Q"v,p(t) — p"(t)).
Note that the definition of the Q" projection imply that
(us(t) — ul(t),v — Q") = (us(t),v — Q") = (us(t) — Q uy(t), v — Q"v).

Taking the supremum over v € H{(€2), |[v||g1 (o) = 1 and noting that ||Ph'U7'U||H1(Q) < Clvllar (o), HthHHl(Q) <
Cllvl(e), and P'v = Q" Vv € L?(2) we obtain,

lue(t) = uf () lr-2 () < C(IIUt(t) = Q" ur(®) a2 () + lu(t) — u" ()l o) + Ip(t) — p”(t)l\m(m)-

The above inequality leads to (4.34). Approximation properties of the projections, (4.27) and (4.34) imply
(4.35). O

4.4. Semidiscrete error estimates for the penalized optimality system

Finally, using ideas and theorems established in previous sections, we prove semidiscrete error estimates for
the penalized optimality system. The main ingredient will be the BRR theory. First, we rewrite the optimality
system in the form

(uapa s T) + Tg(uapv s T) =0.
T is the operator that contains the “model” penalized Stokes problem, with arbitrary given data satisfying
minimal regularity assumptions (similar to Sect. 4.3), while G is the mapping that contains all coupled terms.
For that purpose, we set

X = L*0,T; Hy(Q) n H*(0,T; H X)), M = L*(0,T; L*(Q))

X=XxMxXxM,

with the norm,

| (w, p, 1, 7“)”?\4 = HUH%Q(O,T;Hl(Q)) + HutH%%O,T;H*l(Q)) + HM\%%O,T;L?(Q))
+ HNH%2(O,T;H1(Q)) + Hﬂt”%?(O,T;H*l(Q)) + HT”%Q(O,T;L?(Q))
and
Y =L*0,T;H Q) xL*(Q), Y=YxY

with the norm,

I(f1sun, fa, )3 = 1 AillZ20 711 + lfe) + 12l 220 010y + 11172 ()

Then, we define the linear operator 7 : J — X for every (fi,u1, fo, 1) € Y as follows: T (f1,u1, fo,p1) =
(u,p, p,r) € X if and only if

(ut,v) + a(u,v) + b(v,p) = (f1,v) Vo e H(Q)
e(pyq) —blu,q) =0 Vge L*(Q)
(u(O,x),z) = (ulvz) Vze€ LQ(Q)
—<ut,v>+a(u,v)+b(v,7’) = <f2av> VfUGH(l)(Q)
e(r,q) —b(p,q) =0 Vg€ L*Q)
(w(T,x),z) = (p1,2) Vz e L3(Q).
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Furthermore, we define by
X" = HY0,T; V") x L?(0,T; M"), xh=Xhx X"
and by 7" : Y — X" the semidiscrete solution operator, i.e., 7" (f1,u1, fo, 1) = (u”,p", u*,r") if and only if

(ult, o™y + a(ul, o) + b(vh, p) = (f1,0") Vol e Vi
e(@", ") —b(ut,¢")=0 V¢ e M"
0,z),v") = (ug,v") Vol e Vi

—(ul o™y + a(ph, ") + bR, ) = (fa, 0?) Vol e Vh

(" q") —b(ut.q") =0 Vq"eM"

(/Lh(Ta :c),vh) = (Nlavh) Vot e VP
Moreover, we denote by G : X — Y the mapping containing all coupled terms, i.e., G(u, p, u, ) = (f1,u1, f2, 1)
if and only if

<f1,v><%(u,v)+<g,v>> Vo € HY(9)

(u1, z) = (uo, 2) Vz e L3(Q)
(f2,v) = —a(u —U,v) YoveHQ)
(11,2)=0 Vz e L%(Q).

Clearly, the continuous optimality system is equivalent to
(w, ps oty 7) + TG (u, p, p1,7) = 0,
and the semidiscrete optimality system is equivalent to
(", pt, g, vy + ThG(uh, ph, i, v = 0.

Therefore, we have recast our continuous and semidiscrete optimality system into a form that enables to apply
BRR theory.

Theorem 4.7. Assume that {(u,p, pu,r) € X} are nonsingular solutions of the optimality system. Furthermore,
let VI, M" satisfy the approzimations properties (4.5)-(4.8). Then, there exists a neighborhood of the origin in
X, and for h < ho small enough, a unique solution {(u” p", u" r") € X} of solutions of the discrete optimality
system such that for fixed e > 0,

”(uapa ILL,T) - (uhvphvﬂharh)”%( - Oa as h — 0. (436>

In addition, if u,p € L?(0,T; H™1(Q)) N HY(0,T; H™1(Q)), p,r € L*(0,T; H™(Q)) for 0 < m < k, and
h = Phug then
Uqg U ,

11
||(’U/,p, /_L,T) - (U’h7ph7uh77ah)||?¥ < Cth(max{g, ?} ||u||2L2(07T?H7"+1(Q))
1 9 11 2
+ max e 1 ”utHL?(O,T;Hm*l(Q)) + max 222 ||#||L2(0,T;Hm+1(§z))
1 9 1 2
+maxq -, Lo el z20,7mm-1(0)) +max o Lo Pl Z20,75mm )

1
{21 Il o ) (4.37)
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Proof. First note that G is a smooth polynomial map from X into ) and D?G is bounded on all bounded sets
of X. Furthermore, Theorems 4.4-4.6 imply that

(T —T")(f1,u1, fo,p1)|x — 0as h — 0

for all (f17u17~f27u1) € Y. Next we need to satisfy the condition for the derivative DG. DG(u,p,u,r) -
(U,p, /~I/7T) = (C7a1; ﬁaﬂl) if and Only lfa

Co) = luo) VoeH)®)
(i1,2) = 0 VzeL*Q)

(7,v) = —a(u,v)  VoeHyQ)
(i1,2) = 0 YzeL(Q).

Now for sufficiently small § > 0, set Z = L2(0,7;L%(Q)) N H(0,T;H1(Q)) x H(Q), and Z = Z x Z.
Note that L2(2) ¢ H™'(Q) with compact embedding, so using [11], Theorem 2.1, p. 271, we obtain that
L2(0,T;L3(Q) N HY(0,T;H-Y(Q)) c L%0,T; H1(Q)) with compact embedding. Hence Z C ) with compact
embedding. Moreover, it is easy to see that DG (u,p, p,7) € Z due to regularity properties of u, u. Therefore,
Theorems 4.2-4.4-4.6 imply (4.36)—(4.37). O

5. CONVERGENCE OF OPTIMALITY SYSTEMS AS € — 0

Finally, in this section we examine the convergence of the optimality systems (4.2)—(4.4) and (4.17)—(4.18)
as € — 0. First note that the optimality system corresponding to problem (P;) has the following form (see [7],
Sect. 2.4):

(t0,0) + au,0) 4 b(0,p) = (~Lptg0) Vo e HYQ)
b(u,q) =0 Vqe L?(Q) (5.1)
(u(0,2) —up,2) =0  VzeL*Q)

— (e, v) + alp,v) +b(v,7) = a(u — U, v) Vo e H(Q)
b(u,q) =0 Vqe L?(Q) (5.2)
(W(T),z)=0 VzeL*9).

The scope of the next theorem is to obtain an actual rate of convergence as ¢ — 0 and it is analogous to [10],
Lemma 3.1.

Theorem 5.1. Suppose that (u®,p®, u°,7°), (u,p, p,r) are the solutions of optimality systems (4.2)-(4.4) and
(5.1)-(5.2) respectively. In addition, suppose that p € L?(0,T; L(Q)). Then, the following estimate holds:
lu® = wll T2 0, mrna ) + 147 = 2720 ram3 )
+ellp® =Pl T2,z Tl = 72001020 < OC9), (5.3)

uf = will T2 vy + 15 = 1ellZ20 700 )y < OCE).

Proof. Subtracting (5.1) from (4.4) and (5.2) from (4.2) we obtain:

1
<’U/§ - U’t7U> + a(us - ’U,,’U) + b(’UapE _p) = __(ME - Ma’U) Vo e Hé(Q)

e(p®,q) —b(u® —u,q) =0  Vqge L*(Q)
(uf(0,2) —up,2) =0  VzeL*Q)
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— (U — e, v) + a(p — pyv) +b(v,r — 1) = a(u® —u,v) Vo e Hy(Q)
e(re,q) —b(u* —p,q) =0  Vge L*(Q) (5.5)
(W5(T) = p(T),2) =0 ¥z e L3(Q).
Setting v = a(u® — u),q = a(p® — p) into (5.4) and v = %(ug —p),q = %(TS — ) into (5.5) and adding the
corresponding equalities we arrive to:

ad, . 9 1d, . 0 E .
§—dt||u 7U||L2(Q)7_2ﬁ_dt|‘u */LHL2(Q)+OZG(U —Uu,u 7’11,)
1 £ £ £ = 9 c I3
+Ba(ﬂ =ty " — ) +ag(pt,p —p)+B( ;18 —1)=0. (5.6)

Hence, adding and subtracting appropriate terms into (5.6),

ad 1 d 1
Eaﬂua - U||i2(sz) - ﬁa”#a - ﬂ||i2(9) + alflu® - u”%—[é(ﬂ) + BHNE - ﬂ”%—lé(Q)
e ¢ 2 € e 2 e 2 € 2
+7Hp —pllz2) + ﬁ”r —7ll720) < 7||p||L2(Q) + ﬁ”rﬂp(n)-
Integrating the above inequality in time we obtain the desired estimate. (I

Remark 5.2. Note that a standard regularity argument for system (5.2) (see [11], Prop. 1.2, p. 267) and the
regularity property u — U € L?(0,T;L?(Q)), we obtain that u € L2(0,T; H2(Q)NH} ()N H(0,T;L3()),r €
L2(0,T; HY(Q)). Assuming g € L%(0,T;L2(2)),up € V(Q) similar regularity results holds for (u, p).

We are now ready to present some results regarding the convergence of the solution of the discrete optimality
system (4.17)—(4.18) of problem (P,) to the solution of the discrete optimality system of problem (P;):

;MY +a(ul, o) + b(oh, ph) = (—%,uh + g,v") Vol e Vi
".q")=0 V¢ eM" (5.7)
(u(0,2) —ul, 2"y =0  VheVh

—(p, oMy + a(ph, o) + oM, rh) = a(uh — U, o) Vol € Vi

b(u",¢")=0 V¢ e M" (5.8)
(u"(T),2z") =0 Vzh e Vi
Theorem 5.3. Suppose that (us", p=h psh reh) (uh ph, u ) are the solutions of optimality systems (4.17)-

(4.18) and (5.7)-(5.8) respectively. Then,

h hy2 h h2
[u™" = w220, mimy ) + 1077 = 17 [T20,mmm3 (02
h . h h o h
+ellp™" = 12207020y + EllTT" = M 720,702y < O(E) (5.9)
h h
ellug™ — uﬂ‘%?(O,T;H*l(Q)) +ellpu™ :LL?H%Q(O,T;H”(Q)) < O(e).

Proof. The first inequality follows similar to Theorem 5.1. For the estimate on the time derivative, we subtract
(5.7) from (4.17) to obtain:

e — oy a(ue — o) 4 bR, pEh — ph) = _B(Me,h _uhoh) Yot e VR,
Then Vv € HH(Q),
h h h h
(S — v = (g™ — v — o) + " — o) = ("~ — o)
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Choosing v" = Q"v (see Sect. 4.1) and using the definition of the projection, we finally arrive to

€ e 5 1 €
(i —uf,v) = —a(u" —u", Q") — b(Q" v, p™" — p") — & ", Q).

Taking the supremum over v € H{(Q), [|v||la () = 1, and using similar techniques as in Theorem 4.6, together
with (5.9) and Theorem 5.1 we obtain the desired estimate. For the estimate on the p®" — u”* we follow exactly
the same techniques. (I

Finally combining Theorems 5.1-5.3 together with results of Section 4, we may derive error estimates for the
discrete optimality system of problem (P;). To simplify the presentation we define the following norm.

I (e, )| = Nl 200, 75881 (9)) + Nwell 220,751 () + el 220,751 () + el 220,758 -1 ()

Theorem 5.4. Let (u,p, i, 1), (u, p", u* r") be the solutions of (5.1)—(5.2) and (5.7)—(5.8). Suppose also that
p € L*(0,T; L3(2)). Then the following estimate holds:

[u— Uhﬂiz(o,T;Hl(Q)) + [ln— Mh||2L2(o,T;H1(Q)) < O(e)
+lut - w320 71 (0)) ([t — 11172 0, 7801 (@) - (5.10)
In addition, if (u®,p%), (us,7°), (u,p), (u,r) € L*(0, T; H™ Q) N HY(0, T; H™1(Q)) x L*(0,T; H™(Q)) and
ul = Phug then,
h  h 2 2m 11 €112
1) = (e w? < O) + O (ma {2, 2 b 1 o ey
1 €112 11 €12
+ max e 1 ||Ut||L2(o,T;Hm—1(Q)) + max 222 |1 HL2(O,T;HM+1(Q))

1 . 1 c
+ max {g, 1} 115 1720, 7,511 () + max {gv 1} 120172 0,7 (02))

1 £112 2
+ max 2,1 |r HLz(o,T;Hm(Q)) + H“tHLz(o,T;HwH(Q))
Jr||Nt||%2(o,:r;HWl(Q)) + HpHiz(O,T;H’"(Q)) + ||7’H%2(0,T;Hv"(9)))' (5.11)
Moreover, if V", M" satisfy the discrete inf-sup condition (see e.g. [4]) then

lp = p"ll 20,7220 + I = " | 2200,732200)) < CllI (s ) = (", 1M (5.12)

Proof. The first inequality follows directly from Theorems 4.7, 5.1, 5.2 and triangle inequality. For the second
estimate, we define the “discrete divergence free” H~1({2) projection (see [8]), by

QM e ZM, (Q"v, v") = (v, ") Vol e Z"

where Z" = {u € V" : b(u", ¢") = 0,V ¢" € M"}. Subtracting (5.1) from (5.7) we obtain, Vov" € VB, and for
a.e. t,

(ug (£) = ue(t),v") + a(u () — u(t), o) + 0", p"(t) — p(t)) = —= (1" (t) — pu(t),v"). (5.13)
Therefore,

(ug (8) = ue(t),v) = (ug (£) = we(t),v = 0") + (uy (1) — ue(t),0") = (W' (t) — we(t),0 = ")

)
1
B
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Setting v" = Q"wv, taking into account that b(Qhv,p" — p) = b(QMv,¢" — p), and (u} — uy,v — QM) =
(Q"uy — uy, v — v"), we obtain similar to Theorem 4.6,
l[uf = will 20711y < C(1Q e — uill L20/mm-1 () + U = ull 20,7110
Hlu" = pllzzo. e @) + 14" = pllrzorc2@))

where ¢" € M" is an arbitrary element. Therefore the estimate follows directly from the above inequality, (5.10)
and Theorem 4.7. Finally, using the discrete inf-sup condition, and (5.13),

th _ qhHL?(Q) < sup |b(Uhaph(t) —p(t) + b(Uh,p(t) - qh(t))l
T uhevh 10" |11 (o)

< C(Hp(t) — " ()| 220y + lJu(t) — v ()|l @) + [l(t) — ") |2 + lue(t) — u?(t)||H*1(Q))~

An analogous proof, establishes estimates for u? — s, 7" —r. O

Remark 5.5. Note that if g € L2(0,T;L*(2)),uo € V() then [|uf]|2(0,7m2(0)) < C, independent of € (see
[10], p. 389), since || f*[|z2(0,7;L2(0)) < C. Then, taking the orthogonal projection Py (qy into (1.3), we easily
obtain that ||uf|z2(0,7;L2(0)). Returning back to (1.3) we also obtain that ||p®|| 20,711 (0)) < C. Similar results

also hold for the adjoint system. Therefore, estimate (5.11) reads as: ||[|(u, p) — (u®, p™)[|||? < O(e) + b

£2

Remark 5.6. The key elements of the above proof are contained in [8].
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