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Abstract

We propose a method to enclose solutions for the stationary Navier-Stokes equation in
nonconvex polygonal domains. Our method is based on an infinite dimensional Newton-type
formulation by using the finite element method with constructive error estimates and fixed
point theorems. Numerical examples related to the step flow problems in L-shape domain
are presented.
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1 Introduction

In the present paper, we consider a numerical method to verify the existence and the local
uniqueness of solutions for the following stationary Navier-Stokes equations:

—vAu+ (u-V)u+Vp = 0 in Q,
dive = 0 in Q, (1.1)
u = g on 0N,

where u and p are the velocity vector and the pressure, respectively. Assume that  is a
nonconvex polygonal domain in R2. In addition, ¢ is a given boundary vector function and
v > 0 is a viscosity coefficient.

1.1 Motivation

The problem (1.1) is considered in [1]. For L-shaped domains, the equation (1.1) is known
as a mathematical model for the step flow problems. From the theoretical point of view on
the reliability of numerical computations, it is important to give a mathematically rigorous a
posteriori error analysis for the approximate solutions of the flow. However, the equation (1.1)
is also known as the difficult problem because of the singularity which is influenced by the
reentrant corner. Thus, our purpose in this paper is to find an exact solution of (1.1) and clarify
its behavior using a computer-asisted proof and some mathematical techniques.

In [9], there already exists a similar work for the convex domain in which the error estimates
are more easily given. They use a method that consists of two procedures; one is a finite
dimensional Newton-like iterative process, the other is the computation of the error caused by
the gap between the finite and infinite dimension in each iterative procedure. In general, the
method for the finite dimensional part utilizes a kind of interval Newton method; and it has
been recently observed that in the case of having the term with a first order derivative Vu,
this iterative process sometimes fails due to the divergence of the interval computations. In
order to overcome this difficulty, in [5], some improvements are considered, which adopts a



technique with direct estimation of the norm for the inverse of a matrix corresponding to the
linearlized operator, instead of solving an interval system of equations for the finite dimensional
part. Moreover, in [4], some further extended techniques are presented to develop an infinite
dimensional Newton-like method for the second order elliptic problems.

In this paper, according to the analogous arguments to that in [4], which is a modified version
of one of the authors’ method (cf. [2][3] etc.), we present a guaranteed estimates of the inverse
of linearized operator for the Navier-Stokes equation (1.1) to get a verification condition based
on the infinite dimensional Newton-like procedure. On the other hand, Plum’s method which
is also well known to verify the solutions for nonlinear elliptic boundary value problems [7][8],
would also be applicable, provided that it is possible to bound the eigenvalues for linearlized
operator corresponding to (1.1). However, this eigenvalue bounding process for the present case
seems to be quite complicated.

In order to apply the method in [4], in general to use Nakao’s method, it is necessary to
obtain the constructive a priori error estimate between a function and its appropriate projections.
Namely, for example, when we denote the Hi-projection as Py, it is necessary to determine the
constant C' numerically in the a priori error estimate of the form:

o= Ppollgy < CllAv]|Lz,

where C' depends on the mesh size h of the finite element space such that C' — 0 as h — 0.
This constant is naturally dependent on the regularity of solutions for the Poisson equation with
homogeneous boundary conditions. For example, it implies that C' = O(h), if Q is a convex
domain. However, the order of magnitude decreases for nonconvex polygonal domains, that
is, C' =~ O(hQ/ 3), if Q is the L-shaped domain. When we apply our method, it is essential
and important to determine the above constant as small as possible. However, for nonconvex
polygons, this task is usually not so easy but very hard by only theoretical considerations. As
one of the computational approaches by some guaranteed numerical computations, Yamamoto
and one of authors presented a computational method to get the explicit constant [10], which
will be used in Section 4 in this paper.

In the following section, we define the Stokes projection and describe its constructive error
estimates. The invertibility conditions of linearized operator and the norm estimation procedure
for its inverse are considered in Section 3, which play an essential role in the verification by the
infinite dimensional Newton-like method. In Section 4, we mention about the actual verification
procedure for solutions of the nonlinear Navier-Stokes problem (1.1). Some verification examples
of the step flow problem are presented in the last section.

1.2 Notations

We denote the usual k-th order Sobolev space on 2 by H*(Q) and define (-, )y as the L? inner
product. We also define the following Sobolev spaces as usual:

HY} Q) = {veHY(Q); v=0 on 00},
Li(©) = {g€ L*(Q); (¢.1)0 =0},

and set X = (H&(Q))Q, Y =L3Q), X(A)={veX; Ave (LZ(Q))Q}. Moreover, we denote
that

Ww = {veX; divev=0},
Vi = {vyeX; (Vv ,Vu)y=0, Yv e Vp}.

Then, we have X = V) & V|, where the orthogonality means in H& sense.



For v € H}(9), we also define the Hi-norm by Hv||Hé = (Vu, Vv)(l]/2 . And, < -,- > denotes
the duality pairing between X and X’ which is the dual space of X. Moreover, X; C X and
Y;, C Y denote finite element subspaces which depend on the mesh size h.

2 The constructive a priori and a posteriori error estimations

In this section, we show the constructive a priori and a posteriori error estimations for the Stokes
equation. These estimates are essentially presented in [6], so we show some modifications for
our present purpose.

For each v € X, we define the Hi-projection P,v € Xj, by

(V(U — th), V(;Sh)o = 0, Vd)h € Xy,

where we used the same notation (-,-)o for vector functions as the L? inner product for scalar
case. Further, we assume the following a priori error estimates.

Assumption 1 For an arbitrary v € X(A), there exists a constant C'(h) depending on h such
that

o= Puollgy < C(h)[[Av] L2

Here, C'(h) has to be numerically determined.

Notice that Assumption 1 is equivalent to the following inequality:
o= PFpollz < C(h)|lv = Pyollp;.

We first refer the following well known result.

Lemma 2 (BabuSka-Aziz) For all ¢ € Y, there exists a unique v, € V| such that
divor =g, oclla < Blallze,

where B > 0 is a constant depending on Q.

Now, we define the following functionals.

X(u,p) = sup v(Vu, Vv)o — (p, div ’U)o’ V(u) = sup (g, div u)g
vex v/l 2 gev a2
Then, we have the following result.
Theorem 3 For an arbitrary (u,p) € X XY, it implies that
1/2

IN

ol < 3 | (e + (rov)]

14

Ipllirz < BX(u,p) + v3°Y(u).

Proof : First, for an arbitrary u € X, we decompose it as u = ug D uy € Vo @ V. Then, we
have
v(Vu, Vo) — (p,div v)p v(Vug, Vo)

X(u,p) > sup = sup ———— = v||ug||g1-
’ velh v/l 72 vely  vllm 0




Also by Lemma 2, we have

V) = gl

Thus the first part of the theorem is obtained.

Next, for (u,p) € X x Y, from Lemma 2, there exists v; € V| satisfying div v, = —p.
Vu,,V
Setting ¢ € Y as ¢ = K - div u, , where K = w, it implies that
[div |7,
Ipli7z = v(Vui, Voo + [pll7e = (¢,div ui)o
_ v(Vuy,Vui)o — (p,div v1)o (g,div u)o
= Jorllay gl (@AY o
o T ol

IN

oLl zg X (u, ) + llall L2V (w).
Moreover, we have

v(Vug, Vv )

qll2 = K||div uy ||z = -
H ||L H HL ”le ULHLQ

vl lgy ol

Idiv u |2
vB°|Ipll e

IN

From [lvy ||y < B|div vy ||z2, we obtain the second result. Therefore, this proof is completed. i

Now, let define the map B : X xY — X' xY by B(u,p) = (S(u,p), —div u), where
S(u,p) = —vAu+ Vp for (u,p) € X x Y. Then, for an arbitrary (u,p) € X x Y, we define the
Qp-projection Qp(u,p) = (up,pr) € Xp X Yy, by

v(V(u—up),Vop)o — (p — pr,div op)e = 0, Yo, € Xp,
—(div (v —up),qn)0 = 0, Vg € Yp.

Then, we have the following main result of this section.

Theorem 4 Let (u,p) € Vo x Y and let (up,pn) € Xp X Yy be the Qp-projection of (u,p). We
assume that S(u,p) € (L2(Q))2 and that there exist constants n and o satisfying

IVonllz < nllS(u,p)llLe,
[div upllrz < ol|S(u,p)l 2.
Then, we have the following a priori error estimations.
lu—unllgy < v Eu()IIS(u,p)l L2,
lp=palle < Ep(h) |15 (u, p)| 12,
1/2
|

where E,(h) := [(C’(h)(l + 77))2 + (vBo) and E,(h) :== C(h) (1 + 17)6 +vp%0. Here, the

constant 3 is defined in Lemma 2. B B B
Moreover, defining, as in [6], Vuy, € (Xp,)? and Auj, =V - Vuy, where Vuy, is determined by

(Vuh,vh)o = (Vuh,Vh)(), for all vy, € (Xh)Z.

Then, we have the following a posteriori error estimations.

bl = [ (c0m )+ ()]

v

Ip=pallz < B(CME +vEs) + v Ks,
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and
lu—unl2 < Eh)|lu—unlgy +ollp = pallre, (2.1)
where E(h) := Ey(h) + Ep(h) and the constants K;, (1 <1i < 3) are defined as
K1 = [|S(u,p) + vAup — Vppllp2, Ko = |[Vup = Vup|lgz, Kz = [|div g 2.

Proof : First, from the property of the Qp-projection, i.e., v(V(u — up), Vop)o — (p —
ph,div vp)o = 0 for all vy, € X}, it implies that

v(V(u —up), V(v — Pyv))o — (p — pr, div (v — Ppv))o

X(u—up,p—pp) = sup
vex [0/l 2
(—vAu+ Vp — Vpp,v — Pv)o
= sup
vex [0/l 2
< C)|S(u,p) — Vpall L2, (2.2)

where we have used the fact [[v — Pyvl|r2 < C(R)[jv = Pyol|gy < C(h)||v] -
Next, we have

, di
Vi) = sup LIV
ey Tlalle

Idiv w2 (2.3)

IN

Hence, using assumptions of this theorem, we have the following estimations.
X(u—up,p—pn) < C)A+n)|Swp)lL2,
Y(uw—up) < ollS(u, p)| z2-
Combining these inequalities with Theorem 3, we obtain the desired a priori estimates.

Now, from the fact that (Vuy, V(v — Ppv))o = 0 and (Vup, Vo) = (—Auy, ¢)o for ¢ € X,
we have

(=vAu+ Vp — Vpy, v — Py)o — v(Vup, V(v — Pyo))o

X(u—up,p—pn) = sup
veX ||’UHH3
— swp (S(u, p) + vAup — Vpp, v — Pyv)o + v(Vuy, — Vug, V(v — Pyo))o
veX [0/l 2
< C(h)||S(u,p) + vAuy, — Vpp|lr2 + v||[Vu, — Vupl - (2.4)

Thus, we obtain the a posteriori error estimates for the Qp-projection by (2.3) and (2.4).
We now finally present the L2-estimation of u — uy,.
For (u — up,0) € X x L%(Q), we consider the following Stokes equation.

Find (v,q) € X x Y such that B(v,q) = (u—up,0) in Q.

From the property of the Qp-projection, setting (vp, qn) := Qn(v, q), we have

lu—uplZ: = (u—wun,u—un)o
(—vAv 4+ Vq,u — up)o
v(Vu,V(u —up))o — (¢,div (v — un))o
v(V(v—wp), V(u—up))o + (p — o, div vp)o — (¢ — qn, div (u —up))o
viv = onllmlle = unll g2 + lp — pallp2l|div vpl 2 + llg — qnll p2lldiv ua|| 2.

IN
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Therefore, using the a priori error estimation and the assumption of this theorem, this proof is
completed from Theorem 3 and the fact that ||div up|[z2 = [|div (v — un)l|z2 < [Ju — up|[g- |

If S(u, p) does not belong to L? space, then we have the following estimates, which is readily
seen by the similar arguments in the above theorem.

Corollary 5 Let (u,p) € Vo x Y and let (up,pp) € Xn X Yy, be Qp-projection of (u,p). We
assume that S(u,p) € X' and there exist constants 1) and & satisfying

IVpnllrz < 9llS(u, ) -1,
[div upllrz < &[S (u, p)llg-1-

Then, we have the following estimations.
luw—unllgy < v reullS(u, p)lla-1,
lp=pallze < eplS(u, p)lla-1,

9 1/2
where e, = [(1 + C(h)ﬁ) + (Vﬂé’)2:| and e, = (1 + C(h)f))ﬂ +v3%6. But, we define the

H~'-norm by
< S(u,p), ¢ >

[l

Notice that by some simple calculations, in Corollary 5, it is always taken as e,, = 2, because of
lull gy < v IS, p) |1 and [lup|l gy < v~ IS (w, )l -1 if (u,p) € Vo x Y.

15 (u, p) | -1 = sup
peX

3 Computable verification method for the inverse of the lin-
earized operator

In this section, we describe a numerical method to prove the invertibility of the following linear
operator and estimate the norm of the inverse.

The linearized Navier-Stokes equation with homogeneous Dirichlet boundary conditions can
be written as

Find (u,p) € X x Y such that L(u,p) = B(u,p)+ ¥(u,p) = (f,0) in Q, (3.1)

where U is a linear operator in u such that ¥(u, p)

(@ 0) with ®u := (¢- V)u+ (u-V)c and
(f,0) € X' x L*(2). Here, we assume that c € (WL (Q )

3.1 The invertibility condition of the operator L

First, note that the invertibility of a linear operator £ defined in (3.1) is equivalent to the unique
solvability of the fixed point equation:

z = Az (3.2)
= B lug,

where z = (u,p) and A a compact operator on X x Y.

Now, according to the verification principle presented in [4], we numerically formulate a
sufficient invertibility condition in numerically. As the preliminary, we define the several matrices
as follows:



Namely, N x N matrices F = (F; ;), A = (A;;), M x N matrix B = (B; ;) and M x M matrix
C = (C; ) are defined by

Fi,j = U(vd)ja v¢z)0 + ((I)¢]7 gbz)() for 1 < Z?] < N>

Aij = (V5 Vi) for 1<i,j<N,
Bij = —(div ¢;,%i)o for 1<i<M, 1<j<N,
Ci;j = (¥,%i)o for 1<i,j<M,

where {¢; 1Y, and {¢;}1L, are basis of X}, and Y}, respectively.
Next, we define the N + M square matrix G by:

F BT
=l |

Notice that if G is nonsingular then it implies that F and S := BF~!'B” are also nonsingular
and we can write an inverse matrix by

F B']' [F!-F!BTS"'BF! FI!B’S!] [G Gs
B 0 - S™'BF! —s-! T Gy Gy |
Let L and M be a lower triangular matrices satisfying the Cholesky decomposition: A = LL”
and C = MMT, respectively. And, we denote the matrix norm induced from the Euclidean
2-norm by || - ||g. Also, we define the following constants:
1/4

Ke:=|llelp Iz, Kaiv c:= |ldiv ¢z, Kve:=||Velp Iz,  Koc:= (|0ic-djcllz2)

where || |Ve|g ||z and matrix ||d;c - djc||2 mean that || (2;|Vei2)Y? || and ||0c/dx; -
Jc/0xj| 2, respectively. Here, || - |z~ and (-)p denote the L*>°-norm on Q and the matrix
Frobenius norm, respectively.

By some simple calculations, we have the following lemma.

Lemma 6 Foru, v, w € X, it implies that

I Vol < | fulg l=llollm i e X,
0 iz < [ullell [Velp e it e X,
IVl < Crallul (19w d0ll22) Y i v e X

Moreover, we have

(@ Vyw,wyo < (I lule ol gy + 1div ullzefwl ) oz i we X,
(- Vywwo < (lulgglwlze + lulzzlwlg )| el i ve X,
<(u-Vww> < Clllullgllollmllwl s,

where Cra is a constant such that |||+ < Crallo|| gy for all ¢ € H ().
We now have the following main result of this paper.
Theorem 7 For the constants defined above, if G is nonsingular and

= %Eu(h) (MuCrCr+ ) < 1

holds then the operator L defined in (3.1) is invertible. Here, M, = |LTG1L||g and E,(h) is
the a priori constant in Theorem 4. And, the constants C1 and Co are given by

C = 3CP07LnK07 Cy = K.+ CL4K807

where Cpeip, is a Poincaré constant such that ||¢ 2 < CPoinHQSHHé for all ¢ € HL(R).

7



Proof : First, we usually decompose the equation u = Au as

Oz = QpAz
(I—Qnp)z = (I—QnAz

where I implies the identity map on X x Y.
Next, according to the same formulation to that in [4], we define two operators by

Npz=Qpz—[I — .A],:lQh(I —A)z
and
Tz=Npz+ (I —Qp)Az,

respectively, where [I — AJ; ' means the inverse of Q5 (I — A)|x, xv, : Xn X Y3, — Xp X Yj,.
Now, for positive vectors o = (o, ) and v = (Vu,7p), we define the candidate set Z =
Zy @ Z. C X x'Y which possibly encloses the solution of (3.2). Here, Z;, and Z, are taken as

Zn = Ao € X x Y s [lznll]l <%,
Zo = {meXnx Vi)t ] <o},
where ( )+ means the orthogonal complement in the sense of Qp-projection, that is z, € Z, =
Q@nzx = 0. Also denote [[|z[]] = ([ull gz llpllr2) for 2 = (u,p) € X x Y and the inequality stands
for elementwise.
Then, by the fact that z = Az is equivalent to z = 7 z. In order to prove the unique existence
of a solution to (3.2) in the set Z, it suffices to show |||7||| < 1 for any kind of norm ||| - ||| in

X x Y. This fact follows by Banach’s fixed point theorem from the linearity of the equation.
Further notice that a sufficient condition can be written as

[N Z]]] = igg[Hth”] < 7 (3.3)

and

(T = 2n)AZ]l] = igg[l!(f— ) Aul] < e (3.4)

Therefore, by using constants defined above, we try to estimate norms [||Nz]|]] and [||(I —
Qn)Az||] in (3.3) and (3.4), respectively.

First, for an arbitrary z = zj, + 2z« € Z + Z,, we have

th = Zp— [I — A]ngh(I — A)(Zh + Z*)
= [I— Al QnAz.. (3.5)

We now set (w}, w?) := Nz, which means

v(Vwy, Vop)o + (Pwy, vp)o — (wz, divop)o = (—Pux,vn)o,

. 3.6
—(div wi,qn)o = 0, (3.6)

for all vy, € X3, qn € Y. Here, we choose w := A~ ®u, € X. Since the right-hand side of (3.6)
satisfies
(= Puy,vp)o = (Vw, Vop)o = (VPyw, Vop)o,

we can obtain the following matrix linear equation:
F B J[wi] _ [A 0][]w
B 0 wy, N 0 0 0o |’

8
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Py TR T P _ D D \T el
where wi = (wi,wy, -, wi)", w, = (w),wy, - ,wy,)" and Wy = (wi,ws, -, Wy

coefficient vectors of wy, wa and wy, = Ppw, respectively, which are set as
N M N
wi =Y wigs,  wh =Y wly,  wy = wigs.
i=1 i=1 i=1
Therefore, it implies that
{ i ] _ { L7 wfs ] _ [ (L7 GiL)(L77) | }
lwy, |l 22 M wh| [(M? GoL) (L™ wy) ||

[ ILT G1L|| | L w5 || ] _ | IL" GaLiglwall sy
IM” GoL|| || L @y | M GoL| g [|wn |l g3

IN

So, we can obtain the following estimations.
lwtllay < Mallwnll,  lelllze < Myllwnl g (3.7)

where M,, = |[LTG1L||g and M, = |[MTG:L| g.
From the property of the Hj-projection, we have

lwnllgy = 1Pawllgy < lwllgy = (A7 ull
1A (e Vsl gy + (A7 (us - V)el g

IN

Hence, we now estimate the Hi-norm of wy := A7 (¢ V)u, and we := A7 (u, - V)e.
For the estimation of [|w:| g1, some simple calculations yields from Lemma 6 that

(—Awr,wi)o
= (—(c-V)uw,wi)o (3.8)
< Cpoinll lelg |l zoe 1wl g llwill ;-

||w1||§{3 = (Vwi, Vwi)o

Furthermore, for the estimation of ||ws|| HE> by applying the similar argument to the above and
using Lemma 6, we have

lwallgy < 2Cpoinl| |cl& || Lo 1|y - (3.9)

Thus, by (3.7) — (3.9), we obtain the following estimate for the finite dimensional part

N2l < [ i ] Cron, (3.10)

where C1 = 3CpyinKe.

For z € Z, from Theorem 4 and Lemma 6, it implies that

~1
7= oAst] < | 750 | Caton+ o)

where Cy = K. + Cr4Kp,.
Therefore, the invertibility condition follows:

M,Cra, < Y,

M,Cio, < Yp,
y_lEu(h)Cg(fyu +oay) < g,
Ey(h)Co(yu+ow) < .



Here, the second and fourth conditions of the above can always be valid provided that 7, and
«y, are suitable chosen. Therefore, we only consider the condition:

M,Ciay, < Yus
VB (M) Co(yu + o) < .

And, it is readily seen that this inequality is equivalent to
1
;Eu(h)CQ (Mu0102 + CQ) < 1.

Thus, the proof is completed. |

3.2 The norm estimation

In this subsection, we show the a priori estimates for the solution of the linear equation (3.1).

Theorem 8 Under the same assumptions in Theorem 7, provided that Kk < 1 and let z =
(u,p) € X XY be a unique solution for the linear equation (3.1), that is, Lz = (f,0) for
(f,0) € X' x L*(Q). Then, we have the following estimations:

lully < Mullflla-,
Il < Ml flla-1,

where M, = 71 + 75, My, = 75 + 7} and the constants 77 (1 <i < 4) are given by

1
o= (MEMWC te)/0-r), 1 = MO +1),
Moreover, if f € (LQ(Q))2, then

M|l £l 2,
Ml fllz2,

el g

<
Ipllze <
where My, = 11 + T2, M, =13+ 74 and the constants 7; (1 <1 <4) are given by

1
T3 = Mp(cl’i'l + CPpoin), T4 = Ep(h) <C2(Tl +72) + 1>.

Proof : For any f € X', define (¢u,p,) = B71(f,0) € X x Y. Then, by the Fredholm
alternative theorem, the invertibility of (I — A) implies that there exists a unique element
z € X x Y satisfying (I — A)z = (¢u, ¢p). When we set

Naz = Qnz = [I = AL On((I = A)z = (us #9)),
Tz = Npyz+ (I - Qh)(-AZ + (@uv@p))v

notice that (I — A)z = (pu, pp) is equivalent to 7z = z. Using the decomposition z = zj, + 2
with 2z, = Oz and z, = z — Oz, by some simple calculations, we have

o o= [ — AN (OnAz + Qn(us 1)),

2 (I — On)A(zh + 2:) + (I — Q) (us Pp)- (3.11)

10



Hence, taking the estimates in the proof of Theorem 7 and letting ¢ = A~!f, we have by (3.11)

Junlls ,
| < [ | ol + 1Pl

Ipn| 2
< “‘2](Cl\lu*HHngllfllH—l), (3.12)
and
1 1L " )
[ Hgfy'\fio ] = [ EPE% ]CQ(HuhHHé +llullgg) + (1 = Qu)B~H(£. 0)]]
Vil 1/71
< [ %EZ% ]CQ(Huh!\Hg+|!u*||H5)+[ N } Wl (3.13)

Substituting the estimate of HuhHHé in (3.12) into the last right-hand side of (3.13) and solving
it with respect to ||u|[ g1, we get

%(zwzu(h)c2 el /(= )

= 7 lflla-r (3.14)

lwll g =

Thus, we also have by (3.12)

||Uh|| a M, " B X
[ ||ph||fz } = [ M, ] (Crri + DIl = [ Tgk } 1l =1 (3.15)

Hence, it implies that

Ipellze = (Eo(W)Co(ri +75) + ) £l
= 7l fla (3.16)

Therefore, from (3.14) — (3.16) and [lull g2 < llunllmy + lusll g, pllrz < llpallzz + llp«llz2, this
proof is completed. i

4 Applications to nonlinear problems

In this section, we mention about the actual applications of the results obtained in the previous
section to the verification of solutions for the stationary Navier-Stokes equation (1.1). We assume
that a function g € X (A) satisfies g = g on 9Q and div g = 0 in . Then, our original problem
can be written as

—vAu+ ((u+g)-V)(u+g)+ Vp vAg in
—divu = 0 in €, (4.1)
u = 0 on Of.

We transform the original stationary Navier-Stokes problem (4.1) into the so-called residual
equation by using an approximate solution (p, pp) € X X Yy, defined by

v(Vay, Vup)o — (Pp,div vp)o = (vAg — f(an + &), vn)o,

(—le athh)O = 07 (42)

for all vy, € Xp, qn € Yy, where f(u) := (u- V)u.

11



For the effective computation of the solution for (4.2) with guaranteed accuracy, refer, for
example, [9] etc.
Next, we define (@,p) € X x Y by the solution of the Stokes equation:

B(u,p) = (vAg-— f(in+g),0).
Further, let define residues by

w—in = (w4 (@), wei=u— v = i, s

p—>pn = (P—D)+ (D—Dn)s Wp:=p—7D, qo:=0D— DPh-

[~

Note that vy and gy are unknown functions but its norm can be computed by an a priori and a
posteriori techniques (e.g., see [6][9][10]). Thus, concerned problem is reduced to the following
residual form

Find (wy,wp,) € X x Y such that
B(wy,wp) = (f(un+8)— flwy +vo+ap+g),0) in Q. (4.4)

In this case, letting ¢ := 4y + g, by using the map ® defined in the previous section, we have
f(an +g) — flwu +vo + Uy + 8) = —P(wy + vo) — f(wu + vo).
Hence, as in (3.1), the Newton-type residual equation for (4.4) is written as:

Find w = (wy, wp) € X x Y such that
Lw=Bw+Vw = (—Puy— f(w,+v9),0) in Q. (4.5)

If £ is invertible, then (4.5) is rewritten as the fixed point form
w = F(w)(= L7 =Dug — flwy +10), 0)) . (4.6)

The Newton-like operator F in (4.6) is compact on X X Y from the definition of f, and it is
expected to be a contraction map on some neighborhood of zero. Therefore, we consider the
candidate set Wo, = Wy, x W), for a = (ay, o) of the form

Wy = {w,€X; ||U)UHH(} < ay},
Wy = {wp €Y |lwpllre < ap}

First, for the existential condition of solutions, based on the Schauder fixed point theorem,
we need to choose the set W, so that:

F(W,) C Wa. (4.7)

And next, for the proof of local uniqueness within W, the following contraction property is
needed:

[1F(w1) — Fw2)|l] < Allwr —well],  Vwi, w2 € W, (4.8)

for some constant 0 < A < 1.
Taking account that f(w, + vg) € X', by Theorem 8, a sufficient condition for (4.7) can be
written as

IFWa)] = sup [[[F(w)]]
weEWq,
M, Mo
= sup [|®uollzz + | i | su Wy + v0)|| -
- [Mphue%u‘ ollz2 [Mp]wu@pvuuﬂ ol
= (4.9)

12



where (M, M,) and (M}, M}) are the constants defined in Theorem 8.

Further we have the following estimates

[(c- V)vo + (vo - V)e| 12
(K + CraKac) [[vol g1
If(wy +vo)llg— = |[(vo- V)vo + (wy - V)vo + (vo - V)wy + (vo - V)vol| g1

2
3 (llwallzg + ool )

9 2
i (o + oolly ) -

[Pl 2

IN

IN

IN

Hence, we can rewrite the existential condition (4.9) as

2

MiCha (et ooy )+ Ma (Ko Crakac) ool |- [a]
2 .

M3 (e + oll gy )+ My (Ko + Crakac) o]

From above, we obtain the local uniqueness condition (4.8) with A by

)\EQM,ZC%4<&H+HUOHH3> < 1

5 Numerical examples

In this section, we present numerical examples for the stationary Navier-Stokes equation related
to a mathematical model of the step flow problem. In such a case, it should be natural to take a
domain as 2 = (0, A) x (0, B) \ [0, a] x [0, b], where the constants A, B, a and b satisfy 0 < a < A
and 0 < b < B.

The boundary vector function g = (g1, g2) is given as

(B=y)(y—b)/(B-b) if z=0,
n=gy = ¢ B-yly-0)/(B-0)7> if z=A4, (5.1)
0 otherwise,

g2 = go(x,y) = 0 on 09, respectively. In particular, we choose that A = 2, B = 1 and
a=0b=0.5.

Notice that the function g; satisfies the following relation which corresponding to the incom-
pressibility condition.

B B
/bgl(O,y)dy = /O g1(A,y) dy.

For this example, we can present a C3-class stream function ¢ such that g = (¢, —t) in (4.1)
for the boundary vector function g in (5.1). Namely, setting functions f5_, f5., fs and f3 which
are defined by

fo = Foly K) = — g5 2y — KNP fo, = fo, (0.K) = — o (4o — 5h)a,
fo= ol k) =~ (y =Ry, s = s (n.K) = (4w + ) — b)Y

13
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Figure 1: Image of ¥

the stream function ¢ = ¥(x,y) is given by (see Figure 1)

f5+(a;—a,A—a)f3(y,B)+(1—f5+(a;—a,A—a))f5(y—b,B—b) in O
Y(x,y) =9 f5.(x —a,A—a)fs(y, B) in Q
f5_(z,a)fs(y —b,B—b)+ (1 — f5_ (ac,a)) f5(y —b,B —b) in Q3

where Q; = [a, A] x [b, B], Q2 = [a, A] x [0,b] and Q3 = [0, a] x [b, B].
We show several computational results for the constructive a priori constants in Theorem 4
and Corollary 5 by Table 1 in which the constant [ is calculated by the method in [6].

Uh ] Bul) B, | 1 5 ()
50 1.1952e-1 1.6799¢-0 | 6.4993 6.4218e-3/v || 0.013355
100 9.2643e-2 1.2592¢-0 | 9.0065 4.0168e-3/v || 0.008312
1/h eu(h) ep(h) 7 o p

50 || min(16.2156,2)  224.65 | 526.37  1.3869/v 10.1572
100 || min(15.9978,2)  220.09 | 791.63  1.3869/v 10.1572

Table 1: Numerical results for the a priori constant

Notice that the a priori constant C(h) for the Hi-projection in Assumption 1 is obtained by the
procedure which is presented in [10]. Table 2 shows the verification results for the stationary
Navier-Stokes equation (1.1) with the boundary condition (5.1). Figure 2 illustrates the contour
of stream lines of approximate solution for this problem.

1/h | M My, M, K [[vo| g2 ay,
100 || 0.2621 0.0615 0.1416 0.0223 | 6.5026e-1 1.0902e-1

Table 2: Numerical results for v = 10

All computations in tables are carried out on the Dell Precision 650 Workstation Intel Xeon
Dual CPU 3.20GHz by MATLAB.
Acknowledgement

This work is supported by Kyushu University 21st Century COE Program, Development of
Dynamic Mathematics with High Functionality, of the Ministry of Education, Culture, Sports,
Science and Technology of Japan.

14



Figure 2: Approximate contour of solution
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