ANALYSIS OF A SEQUENTIAL REGULARIZATION METHOD
FOR THE UNSTEADY NAVIER-STOKES EQUATIONS

XILIANG LU, PING LIN, AND JIAN-GUO LIU

ABSTRACT. The incompressibility constraint makes Navier-Stokes equations
difficult. A reformulation to a better posed problem is needed before solving it
numerically. The sequential regularization method (SRM) is a reformulation
which combines the penalty method with a stabilization method in the context
of constrained dynamical systems and has the benefit of both methods. In the
paper, we study the existence and uniqueness for the solution of the SRM and
provide a simple proof of the convergence of the solution of the SRM to the
solution of the Navier-Stokes equations. We also give error estimates for the
time discretized SRM formulation.

1. INTRODUCTION

We consider the unsteady Navier-Stokes equations with homogeneous Dirichlet
boundary condition:

(1.1) u; + (u- grad)u = vAu — gradp + f,
(1.2) divu = 0,
(1.3) ulpq = 0, uli= = uy,

in a bounded domain © and a time interval 0 < ¢ < T. Here u(x,t) represents
the velocity of a viscous incompressible fluid, p(x,t) represents the pressure, f the
prescribed external force, up(x) the prescribed initial velocity, and with no-slip
velocity boundary condition.

A lot of methods have been proposed for the numerical solution of the Navier-
Stokes equation. The equation is an infinite-dimensional constrained dynamical
system (see [19] 10} [7]), where the incompressibility condition (2]) can be seen
as a constraint and the pressure p as the Lagrange multiplier. The special role of
the pressure p leads to computational difficulties, and a direct discretization to the
system is not recommended. A reformulation or regularization is thus needed to
obtain a better behaved problem, where a direct discretization may then be applied.
An important structural property of a reformulation is the stability of the associated
constraint or invariant set in the dynamical system context. A simple stabilization
formulation is the Baumgarte stabilization (see [4]), which is also called an ambient-
space (impetus-striction) formulation in [7]. The method basically replaces (L2))
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by
aq (divu); + agdiva = 0.

Under this formulation the invariant set divu = 0 is exponentially attractive if
a1, az > 0. However, when coupled with the momentum equation (L) a Poisson
equation for the pressure has to be solved and it is well known that an artificial
boundary condition for the pressure has to be imposed. Also, variables u and
p are coupled. On the other hand, another reformulation, the penalty method
(cf. [I5 I7, d0]), is simple and, in particular, it does not require the boundary
condition for the pressure, and the variables u and p are uncoupled. However, it
introduces a penalty parameter ¢, which has to be very small to maintain the accu-
racy of the penalized system. This small parameter € gives a sharp initial layer in
the pressure and causes some inaccuracy in the pressure near the beginning of time
if the initial pressure is not zero. Also, the error bound of a spatial discretization
will be inversely proportional to the small parameter € (cf. [14]) in general, which
could be useless as € is required to be very small in the formulation.

In [10], a sequential reqularization method (SRM) is proposed and analyzed, based
on methods of dealing with differential algebraic equations (see, e.g. [2, [B]). The
method is a combination of the penalty method and Baumgarte stabilization and
can be seen as an iterative penalty method or a modified augmented Lagrangian
method for nonstationary problems (cf. [6]). The method is defined as follows: with
po(x,t) an initial guess, given a small parameter € and two nonnegative constants

aq, as, for s = 1,2, ..., solve the problem

(1.4) (us)t + (us - grad)us = vAu, — gradp; + f,
(1'5) diV(al(us)t + 012118) = 6(ps—l - ps)a

(1.6) Uslon = 0, u,|i=0 = ug.

If we choose a3 = 0, as = 1, s = 1 and py = 0, the SRM is exactly the penalty
method. We are interested in the SRM because it keeps the benefits of the penalty
method, but unlike the penalty method, the parameter ¢ is not necessarily very
small, and thus the reformulated system is more stable or less stiff (see [10] and
the convergence estimate later in Section 2). Furthermore, it approximates the
divergence condition better than the penalty method. We can simply see from
(1.5) that the divergence of the velocity is of O(e®) and this bound is independent
of the time ¢ if ps_; — ps = O(e*~1), which we can show later. The SRM may
also avoid the initial layer in the pressure variable (see some explanation in [2], [3]).
Since it does not require € to be very small, it would be fine even if the error bound
of the finite element method is inversely proportional to €. So any standard finite
elements can possibly be used in numerical computation. In addition, under this
formulation, a fully explicit method can possibly be designed (see [12]).

In this paper we will take a3 = 1 and ay = « > 0. The domain © will be
assumed to be smooth and bounded in R? (a remark will be given for the 3D case).
At each SRM iteration, after eliminating ps from (), (L), omitting the index s,
and redefining the right-hand side as f, we need to solve a PDE of the form

(1.7) u — 1grad div(u; + au) — vAu + (u-grad)u =f,
€

(1.8) ulgo = 0, ult=g = uy.
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This PDE is an implicit parabolic equation, the operator I — % grad div is a degen-
erate elliptic operator, and we will show the existence of the solution to this PDE
in this paper.

From the formulation point of view we may find that the SRM is a more natural
formulation than the penalty formulation for the unsteady Navier-Stokes equations.
To see this let us consider the time-independent Stokes equations with a perturba-
tion in the incompressibility condition (i.e., a steady-state inhomogeneous Stokes
equation)

—vAu+ gradp = f,

divu = g,
u‘ag =0.
If the basic compatibility holds ( fQ g =0), we have
(1.9) [ Aull + [lgradp|| < Co(||f]| + [lgradygl]),

where Cy only depends on the domain 2 and v (see [I8]). When we try to esti-
mate the error for the penalty method (or iterative penalty method) for the time-
independent problem, this estimation plays a crucial role. When the time is taken
into account, i.e. considering

u; — vAu+ gradp =1,

divu = g,

ulpq = 0,uli=0 = uo,
where the basic compatibility holds ([, g = 0, divug = g(0)), we can obtain (see
[13])

T
sup [l + / (lAaul? + |gradp|?)dt
(1.10) 0=t<T 0

T
< C(Juoll? + / €12 + lgradgl® + llg:1,.  dt).

where (H 1)/ is the dual space of H'. If we apply the penalty method directly to the
time-dependent Navier-Stokes equation, then the last term on the right-hand side
of the above inequality will depend on the time derivative of the pressure (the extra
requirement for the pressure reads p € H'(0,T, (H")"). It is not trivial to obtain the
estimation of p; for the Navier-Stokes equations. In general the global compatibility
condition is required (see [9]). After iterations, things will be even worse, where
the regularity for higher order derivatives of p with respect to t may be needed.
From this point of view, we may not expect a simple iterative penalty scheme
to significantly improve its accuracy. However, if we modify the inhomogeneous
time-dependent Stokes equation to what the SRM is based on, then

u; — vAu+ gradp = f,
divu; 4+ adivu = g,
ulpo =0, uli=0 = uo.

If [, g =0 and divug = 0, we have (see [10])

T
sup ulf+ [ (1 8ul? + gradp|?)i
(1.11) o=t= 0

T
< C(luoll? + / I£]1? + llgradg|2dt),
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where the constant C' only depends on v, «, the domain ) and the time length
T. The Navier-Stokes system is an index-2 partial differential algebraic system
(see [10]) and ill-posed in time in the sense that the solution depends on g, if the
equation ([2]) is perturbed by a function g. From estimation (LIII), we can see that
the solution of the sequential regularization reformulation is well posed (or more
stable in time) since it does not depend on g;. Using this estimation, we can obtain
an error bound for the SRM similar to that for the time-independent Navier-Stokes
equations.

The paper is organized as follows. In §2, we describe the sequential regularization
formulation. A modified convergence theorem is proved using a simpler method
than in [I0]. In §3, we prove the existence of the solution of equation (), (LJ).
In §4, we discretize the regularized problems in the temporal direction and analyze
the convergence of a number of semi-discrete schemes. Numerical experiments
which show the SRM works well may be found in [10, 111, 12, 14].

2. PRELIMINARIES, THE SEQUENTIAL REGULARIZATION METHOD
AND ITS CONVERGENCE

We first describe some notation and assumptions. As usual, we use LP(2), or
simply LP, to denote the space of pth-power integrable functions in 2, and

- 1
s = ( /Q S sl dx) ¥
=1

its norm, where u = (uy,- - ,u,). We denote the inner product in L2 by (-,-) and
let |- || = || - |l2. H™ includes functions which are square integrable up to mth
derivatives with norm

1
[l =( > IDu?)z.
0<]a|<m

For simplicity, let || - ||;n = || - |lgm. For a normed linear space B with norm || - |5
and a sufficiently regular function g : [a, 5] — B, we define

s 1
||g||L2([a,B];B) = (/ Hg(at)”QBdt)§ and HgHL‘”([a,B];B) = iligﬁ Hg(at)”B

[e3%

If [o, 8] = [0, T1], we simplify the notation as |g||z2(p) and ||g||z~(p), respectively.

We list some widely used inequalities here, which may be found in many analysis
textbooks (see [5]). We define C as a generic constant which does not depend on
the choice of functions.

e Poincaré’s inequality:
(2.1) lull < Cllgradul, u € H}

or, more generally, for v € H',

(2.2) lul| < C <||gradu|| + ‘/ uds > .
Q
e Holder’s inequality:
(2.3) | 1£abl < U aluel bl

Wherep,q,r>1and%+%+%:1.
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e Sobolev’s inequality:

(2.4) lulle < Clluf|m,
if L =™ >0and % = 1 — ™ where n is the dimension of the domain
Q;
(2.5) [ullL < Clluflm,
if % — 2 < 0, where n is the dimension of the domain €2;
1 1
(2.6) l[ull s < Cllull> flullf,

where the domain is in R?.
e Young’s inequality:

(2.7) ab < ea? + cb?,

where 1 < p < o0, € > 0, % + % =1, ¢ is a constant which only depends
on €.

e Gronwall’s inequality in differential form.
Let y(t) be a nonnegative, absolutely continuous function in [0, ] that sat-
isfies, for almost every t, the differential inequality:

(2.8) y'(t) < a(t)y(t) + b(t),
where a(t) and b(t) are nonnegative, summable functions in [0,¢]. Then we
have:
¢
(2.9) y(t) < elo als)ds {y(O) + / b(s)ds} .
0

e Discrete Gronwall’s inequality.
Let y™, a™, b"™ and ¢ be nonnegative sequences, satisfying

n n
(2.10) Yt ALY at <yt + ALY byt + ),
=0 =0
with Atb? < 1. Then we have
(2.11) YU A al < CAET (ALY el 4 y0),

i=1 i=1
where C' = maxg<;<,(1 — Ath") L.

We are interested in the case that the problem (1)), (I2), (I3) has a unique
solution and the solution satisfies

T
(2.12) [ul? +/O (haell® + llall3 + [lplI7) dt < M,
where the pressure p is up to an arbitrary constant which is determined by
(2.13) / p(x,-)dx = 0.
Q

Hence, some basic compatibility condition has to be assumed (cf. [9]):

(2.14) up|aq = 0, divug = 0.
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Furthermore, we assume
(215) sup ||fH S ]\417 ||1,IOH2 S Ml;
te[0,T]
where M is a positive constant.
Eliminating ps from equations (I4]), (L3 (with a3 = 1, ae = «), we can refor-
mulate the SRM equation (cf. [10]) as follows: with po(x,t) an initial guess, for
s=1,2,---, solve the problem

1
(us): — —grad((divug); + adivuy) + (us - grad)u,
€

(2.16) =vAu, — gradp,_; +f,

217) us|aﬂ = 07 us|t:0 = o,
1

(2.18) ps = ps—1 — —((divug): + adivuy).
€

We take py satisfying [2I3). Then it is easy to see that py satisfies (Z.I3)) for all s.
To simplify the nonlinear term, we introduce a few operators and inequalities
(see [18, [19)):
_ 1
B(u,v) = (u-grad)v, B(u,v) = B(u,v) + é(divu)v,
b(u,v7w) = (B(u,v),w), B(u,v,w) = (B(u,v),w).

We can easily check that

1
b(u,v,w) = §{b(u,v,w) —b(u,w,v)}, Yu,v,we H}Q).
Therefore, ~
b(u,v,v) =0, Vu,veH)Q).
For trilinear forms b (or b), we can prove the following inequality by a combination

of integration of parts, Holder’s and Sobolev’s inequalities (see for instance [19]).

Lemma 2.1. Assume 2 € R". Then the trilinear form b (or b) is defined as a
bounded linear functional on H™ x H™+1 x H™ | where m; > 0 and

(2.19) m +m2+mgzg if mﬁég,
(2.20) mi + ma +ms > g if m; = g for some 1.

Lemma 2.2. As a corollary of Lemma 2], we choose proper m; to get:

[all[[vilx[lwllx
(2.21) b(u,v,w) < C ¢ [[al2[v]w]

([al[x[[vl2]wi-
Moreover, if € R?, we have:

1 1 1
(2.22)  [b(u, v, w)| < Cllufl# a2 V] [Iv]3 W], ¥v e H?NH,uw e Hj,
1 i 1 1
(2.23)  [p(w, v, w)| < Cllullzullf [vIilwl=llwlf, Vv,u,w e Hg;
if € R3, we have:
1 1

(2‘24) |b(u7V7W)| < C”uHIHVHl2 ||V||22 HWH7 Vv e H’N H(l),u,W € H(1)7

where the trilinear form b can be replaced with b.
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We will use the modified nonlinear convection term B(u, u) to replace the orig-
inal one B(u,u) in the remaining parts. The Navier-Stokes equations and SRM
equations are modified respectively as

(2.25) u; + B(u,u) = vAu — gradp + f,
(2.26) divu = 0,

(2.27) ulpo = 0, uf;= = uy,

and

(2.28) (us)s + B(us, uy) = vAu, — gradp, + f,
(2.29) div((us)¢ + aus) = e(ps—1 — ps),

(2.30) Uslon = 0, ugli—p = ug.

We should mention that the systems (I)-(L3) and (Z25)-(Z27) have the same
solution.

Now we start to analyze the SRM (2.28)-(2.30). We have the following two
lemmas (see [10]), and these lemmas are also true when we replace B by B.

Lemma 2.3. For the solution {us,ps} of Z28), 29), 30), we have the fol-

lowing estimates:

T
1., .. 1, ..
[[all3 +/O (6—2||(dlvus)t||? + 6—2||le115||% + (ag)ell® + lhusl3 + llps17) de
< ClMl,seclMlz*s,

where M; 5 = ||upl|3 + fOT (I£11> + lIps—1l12) dt, and C1 is a generic constant which
does not depend on f, ug and ps_1.

The second lemma is for a linear auxiliary problem:

(2.31) w; + B(U,w)+ B(w,V)=vAw — gradp + f,
(2.32) (divw); + adivw = ¢,
(233) W|aQ = 0,W‘t=0 = Up,

where U, V, g and ug are given functions, uy satisfies the compatibility conditions

@I4) and g satisfies (213)).
Lemma 2.4. For the solution of (Z31)-(Z33), if U and V satisfy

T
(2.34) 112 + / - 12 dt < Mo,

then we have the following estimate:

T
Il +/O (w3 + llwell* + lIpl1F) dt

T
(2.35) < Oa(1 + My)e2te <||uOII? +/O (11> + llgll) dt)

where Cy does not depend on £, g and uy.
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For Navier-Stokes equations, we have a classical energy bound (see [18]):
T
2
(2.36) a3 +/0 (lull3 + llpl})dt < CsMzes,

where Mz = |luo||3 + fOT |£]|2dt and C5 does not depend on f, ug.
We will prove the convergence results by combining the above lemmas. Let

T
C = max{C1,C2, C3}, My =2+ [|luolf} +/O (I£11% + 2[lplI)dt,

Ms = CMye®Mi, M = C(Ms + 1)e7M,

and e satisfy
T

(2.37) AME(1 42 / (Ipl12 + [pol2)de) < 1.
0

Theorem 2.5 (Convergence). Let u and p be the solution of problem (2Z23]), (2:20),
@27) and us and ps the solution of problem [(223)), (Z29), @30). If we choose
our initial guess po to satisfy fOT lpoll2dt < 2 + 2fOT lpll2dt (e.g. po =0), and € to
satisfy 237), then for s =1,2,---, we have the following error estimate:

T T
(2.38) Hu—usller/ (la—us 3+ (=)l *+lp—ps|1}) dt < (4M62)S/ llp—poll% dt.
0 0

We have seen most parts of this estimate in [I0], where the technique of asymp-
totic expansion is used in the proof. But here we are going to provide a much
simpler proof following an idea in [11]. Here we also give clear criteria that pg and
€ should satisfy for convergence.

Proof. Subtracting (Z25)-@227) (replacing ([226) by divu; + adivu = 0) from
Z28)-Z30) and denoting by e, = us —u, hy = p; —p for s = 1,2,---, we
have

(2.39) (es): + B(us,es) + B(es,u) = vAe, — grad(h,),
(2.40) (divey): + adives = €(hs—1 — hs),
(2.41) eslon = 0,e4)4—0 = 0.

Clearly, from estimation (2:30]), we have

T
(2.42) Jult + [l < s

We will prove the following claims by induction; the convergence is the corollary of

claim (2:45).

Claim: For s =1,2,3, ..., we have

T
(243) P+ / lu.ldt < M,
0
T
(2.44) 4M€2/ |hs_1]|2dt < 1,
0

T T
(2.45) IIeSII?Jr/0 (Iles||§+II(es)tII2+Hhsllf)dtﬁﬁlMeQ/O |hs—1][Fdt.
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Step 1: Case s = 1.

Since our initial guess p satisfies fOT [pol|Fdt < 2+2 fOT lpl|3dt, hence M; 1 < My
(see Lemma 23] for the definition of M 5). Claim ([2:43) follows from Lemma
and the definition of €y implies claim (Z44]). Estimates (242) and (Z43]) together
with Lemma 24 imply

T T
(246)  [les]? + / (leall2 + li(en)el® + [1ha2)dt < M2 / o — ha|2dt.

Applying the Cauchy inequality, and noticing the choice of ¢, we have

T T
M [ o~ e <20e [ (ol +
(2.47) 0 0

1 T T
<, [ Il 2ne [ noiar
0 0

Inequalities (2:46]) and (247) yield claim (2.45]).
Step 2: Assume that claims (243) and (2.45]) are true for s = k and let s = k+1.

Claims (Z43) and (244) for s = k imply

T T
/ |hi|2dt < 401> / a2t < 1.
0 0

This and

T T T
/0 lpel2dt = / i + pll2d < 2 / (Ipl2 + Il 2)d

give
T T
M s = [uolf? + / N2 + ol 2)de < 2+ [fuoll? + / (]2 + 20|p|2)dt = M.

Claim ([243) is a corollary of Lemma 23] by taking s = k + 1. The proof of claim
243 is similar to the case of s = 1. (242) and (243) together with Lemma 2.4
imply

T T
lewalld+ [ (lowarl+ ewa)l + Wrwss )t < Me [ g

Applying the Cauchy inequality, and noticing the choice of ¢, we have

T T
Me / i — i |2t < 202 / (ell? + s |2)dt

1

T T
<5 [ MsalBa+ 200 [
0 0

The above two inequalities yield claim ([245). Claim (245) immediately implies
T T
4Me2/ | hgr||3dt < 4M62(4Me2/ |hel3dt) < 4Me* < 1.
0 0

So the claim (244) is also true for s = k + 1. O

Remark 2.1. As a corollary, we can obtain |[ps_1 — psl|z2(m) = O(e*7!) from
inequality (238)); hence the divergence of the velocity is of O(e®).
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Remark 2.2. From Theorem [Z5] the choice of € should satisfy ([237). In practice,
it is not necessarily very small. A good approximation can be ensured by iterations
as long as € = o(1) (see numerical results in [10] [12]).

3. EXISTENCE OF THE STRONG SOLUTION

When we apply SRM to Navier-Stokes equations, we need to solve equations
[228)-([Z30) at each iteration step. By eliminating p, from equations (Z28)-(230]),
omitting the index s and denoting the right-hand side as a new function f, we
obtain equations which are similar to (7)), (LS):

1 _

(3.1) u; — —grad div(us + au) — vAu + B(u,u) =f,
€

(3.2) ulspo = 0, uf;—o = uy,

where divuyg = 0. We will establish the existence and uniqueness of the solution
of equation (BIl), (32) in this section. Following standard ideas we need to ob-
tain energy estimates of a semi-discretized problem and then pass to the limit of
the discrete solution. There are two ways to construct the discrete solution, i.e.
temporally discrete or spatially discrete solution. If we use the spatially discrete
solution, it is difficult to obtain enough energy or regularity estimates (since we do
not have enough boundary conditions to ensure the integration by parts). So we
turn to time discretization (see also [I3] for using the temporally discrete solution).
We first establish the energy estimations for the time discrete scheme, then let the
time step At approach 0. The limit function is the strong solution of problem (B.),
B.2).

To take a semi-discrete scheme in time, we first use a semi-implicit scheme,
i.e. an explicit-implicit scheme for the nonlinear convention term and an implicit
scheme for the remaining. The system reads:

un+1 —u” n+1 _ u”

1
_ d div(——— n+1
(3.3) 7 6gra iv( oy +au™™)
_ I/Aun-H 4 B(un,un-i-l) — fn+1
with the homogeneous Dirichlet boundary condition, where u® = ug, f**! =

f(x,tnt1) and t, = nAt. Most of our results are obtained for this semi-implicit
scheme. But in practice, we are also interested in a fully explicit treatment of the
nonlinear convection term (thus the stiffness matrix will not change in time). The
corresponding time-discrete scheme reads:
un+1 _ un 1 un+l _ un

_ Zorad di
y 6gra div( 7

satisfying the same boundary and initial conditions. If we only consider a short
time solution (€2 can be in either 2D or 3D), we have a similar estimation for this
scheme. We will also consider a finite time solution in a remark.

Clearly, equations (33) and (B4) are linear second order elliptic equations for
any fixed n. The existence and uniqueness of the solutions are standard. Moreover,
we have stronger energy estimations for both equations.

(3.4) +aou"™) —pAu" T+ B(ut, u") = !

Lemma 3.1. Assume that the time interval is [0,T]. Let N = £, and define

un+1_un

Aunt! = —lgrad div(*—=F% +au™™!) —vAu"t, n=0,1,2,3... and divu® = 0.
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Then there exists a constant eq which does not depend on u™, such that when € < €q,
we have
N n—1 N

1 . n 1 . u”—u n
£y (1" 3+ 5 llgrad diva” | + — llgrad div 2 |%) < cat Y 4w,
1 1

" 1 . n 1 Sur —un! "
sup ([lu"]|2 + —|lgrad divu™|| + - |lgrad div————||) < C sup [[Au”|,
1<n<N € € At 1<n<N

where the constant C' does not depend on the choice of € and u™.

Proof. Define w" = Au”", p" = —%div(“nfT“:_l + au™). Then
(3.5) —vAu" + gradp” = w",
n _ ,n—1
(3.6) div(u Altl +ou™) = —ep™.
Solving equation ([B.6)), and defining ¢g" = divu™, we have
(3.7) (14 alt)g" — g" = —eAtp™
(3.8) = ||gradg”| < |lgradg’| +eAt > [lgradp’|.
i=0

Since u' is divergence free, the first term on the right-hand side of above equation
is 0. Then we apply the Cauchy-Schwarz inequality,

n
lgradg™ | < A8 gradp'|?
i=1

n
(3.9) < ezAthZ |lgradp’||?
1

< ETAt Z |gradp’||?.
1

Using the inequality (L) for the inhomogeneous Stokes equations (see [18]), we
have
(3.10) [u"3 + [lgradp™|[* < C1(|lw™[|* + [lgradg™||*).

Defining the constant ¢y = min(ﬁ, ﬁ), taking the summation from 1 to n
in inequality (310) and using inequality ([3.9), we have

(3.11) At Z(Hung + ||gradp’||?) < CzAtZ [w'||?  for any € < «.
1 1

From the definition of p’, we obtain the first conclusion in the lemma. To obtain
the uniform estimation, we take sup in inequality ([B.8]), that is,

n
sup |lgradg”|| < sup eAt) | gradp’||
1<n<N 1<n<N i—0
< sup eAtN|gradp”|.
1<n<N
Then taking sup at inequality ([BI0) and choosing € < ey, we complete the second
part of this lemma. O
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Lemma 3.2. For equation [B3), if we assume that At Zév I£7)|1%, is bounded,
u’ € L2 and divu® = 0, we have the following estimation:

1 LI
Ju”[|* + ;Hdivu”l\2 + Atz o’ < C.
1

Proof. Multiplying by u™*! on both sides of equations ([3.3)), we have:

1 n n n n
gy (a2 = a2 o u = ™)

1
+ o (diva™ 12 — diva® |2 + [div(a™ 1 — "))

+ 2 ldiva™ 2y gradu” |2 4 b(u”, T wtt) = (£ e,
€
Since b(u™, u" 1, u"t!) = 0 and (f"*1 u"t!) < £||gradu™ (|2 + Cy [[f" T2 |, we
can then define y" = ||u”||? + 1's_%mﬂdivu"HQ to obtain the inequality
y" T =yt + Atllgradu™ 2 < CoAt 2,

Taking the summation from 0 to n in the above inequality yields
(3.12) y" =0+ At |lgradu’|® < Cot Y 1)
1 1

Since y° = [|u||? is bounded, we conclude the lemma. O

With more regularity assumptions for f and u’, we can have a higher regularity
estimation.

Lemma 3.3. For equation [B3)), if we assume that At Zév |1£7]? is bounded, u° €
H} N H?, divu® = 0 and € < g, we have the following estimation:

n+1)2 1 e TR A TP
[[a |1+ At E {6—2||gradd1v A [I“+ G—Qngaddlvu |
0

(3.13) _ )
Flau 4 B e < o
u N < C.
Proof. In Lemmal[3.2] we have proved that sup [[u”|| and At Y7 [|u’||? are bounded,
which will be used in the proof without so mentioning. Multiplying by % on
both sides of equation ([B.3]), we have
P Y (gradu™ 2 — flgradu” | + lgrad(u™ ! — ) )
At 2At
1o utth—ur @ o112 a2 (gl ny||2
o lldivi—— I + 51 (diva™ 7 — [ diva’||7 + {|div(u™™" —u™)][%)
— ntl un+1 —u” B il u'n+1 —un
+b(u u I At ) - (f I At
Since
B un+1 — 5 1 1 1 un+1 —u®
T e e
1 n+1l _ ..n
< T 2 Rl
1, ut —u? Cy
< e a2 4 2 2
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and
n+1l _ un 1 un+1 _ un

fn+1 u < = 2 f'n+1 2

e
we have

utl —un 1 n o
1 0 4 v~ [diva® )

(3.14)

n+1H2

1
+ . (lgradu™ | — |jgradu” )

< Gl P + T + Csllu™[[F a2

If we rewrite the equation ([B.3) as

un+1 n

—u - B(un’unJrl)’

At
divu™ = g" (14 alt)g" ™! — g™ = —eAtp™ T,

—vAu"t! 4 gradp"tt = -

by applying estimation (L) for the nonhomogeneous Stokes equation, and using
Young’s inequality and Sobolev’s inequality, we have

[+ + [lgradp™ | < Co([[£7 |2 + || 2 ou |12
(3.15)
+|lgradg™ |2 + ollu" |3 + Cs a3 [[umt3).

Then BI4) + ﬁx BI3) implies

1 un+1

u” 1 1 . .
*II7||2 + ﬁ(lluwlll% + [lgradp™ %) + —— (|[diva™ T ||? — [|diva™ ()

et

Jrzf(llgrawlu"“H2 — llgradu™(|?) < (Cs + D[If"*||* + |[gradg™ |2
a3 + Cs a1+ 1T

Multiplying by gradg”™*! on both sides of the recursive equation (1+a/At)gradg™**
— gradg™ = —e/Atgradp™t!, we have

1
5 (lgradg™1||* — |[gradg”|* + [lgrad(s" " — g")II*) + aAtngadg”“Hz

= —eAt(gradp™™!, gradg" ™) < 622—§t||gradp”+1\|2 ||gradg"+1||2.
Therefore,
A%(Ilgmdg"“ll2 — llgradg”[|*) + of|lgradg™*!||* < gllgradp”“\|2~
Denoting y" = %||gradg”||?, 2" = 1||divu"|* + ||gradu”||, then
D e L g Syt L@ iy L nit oy

2Co 2C0 At 2Cq
< (Cs+ DIEFFH2 + 2y 4 6]lu™ 3 + Csflu™ T2

At

If € is less than some critical value ¢ (e.g. \/2—?0), we can choose a properly small
6 such that

it

n 1
R T e =y =) < G ).
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Applying the discrete Gronwall’s inequality yields

n+112 —, 1 s i1)2 i+12 u 't —u 2
1 ) N s O
™y + At ) {5 llgraddiva™ " + [ Au™ " + | —F—["} < C
0

The last term At %|/grad div “izt_“i |2 can be obtained from the identity

n+l _ . n

1 g g _ n+1 a n+1
€ At P d
where At Y1 [|Vp'||? is bounded by (BI5). O

Now with the estimation ([BI3]), we can pass to the limit and then prove the
existence of the strong solution. Define the strong solution to equation (BII)-(B2)
as follows.

Problem 3.1. For f € L?(L?) and uy € H} N H? with divergence free, find u to
satisfy u € L2(H} NH?), u, € L*(L?), divu; € L?(H'), and
1 _
(3.16) u; — —grad div(u; + ou) — vAu+ B(u,u) =f,
€
(317) ll|t:0 = Ug.
Theorem 3.4. There exists a unique solution u to problem [3.1l

Proof. We introduce the time semi-discrete solution which depends on the time
step At, and define u™ to be a function of spatial variables satisfying the time
semi-discrete equations ([3.3]). Then define ua; and Ua; to be a piecewise constant
or linear interpolation of u”, respectively,

418 ups(-,t) = u"t t € [nAt, (n+ 1)At),
(3.18) Uni(of) = u 4+ =08 (et _um) ¢ € [nAt, (n+ 1)At),
Then we can rewrite equation ([3.3)) as
0 1 0 _
(319) EUAt—Egrad diV(EUAt+UAt)—VAUAt+B(UAt('7t—At), llAt) = fAt;

where fa; is a constant interpolation of f"*! in the time step. Clearly, ua; is
bounded in L?(H} N H?) and Up; is bounded in L2(H} N H?) N H(L?). Passing
to the limit of subsequence At;, we have

up, — u* € L*(H)NH?),
Upe, 2ue LP(HjNH?) NH'(L?).
Define Q = [0,7] x Q, and
L*(Q) = LX(L*(), HYQ)={u:ue L*(Q), gradu € L*(Q),u, € L*(Q)}.

Then we have L2(H} N H?) N HY(L?) — HY(Q) — L?(Q), where the second
embedding is compact (see [5]); hence

Upe, — u € L(L?).

Then we estimate the difference between ua; and Ua. By the definition of ua;
and Uy,

(3.20) luae(,t) = Une( )] < [ —u"|, t € At (n+1)A8).
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Hence,

T N—-1
(3.21) / luse — Uit < A S furt — w2
0 0

Then by Lemma B3] we get [[ua, — UAtH%Z(Q) < CAt?. Hence, u* and u are the
same element in L?(Q). Thus we also obtain that

uny, — u € L*(L?).

The next step is to check that u is indeed a strong solution. Choosing a test
function v to be smooth enough in ) and taking the inner product with v for
equation ([3.I9), we can pass to the limit weakly in L?(Q) for all terms in (B.19)
except the nonlinear term. Consider the nonlinear term B(ua:(-,t — At), ua).
Since grad ua; converges to grad u weakly and ua; converges to u strongly in
L?(Q), we conclude that B(uay(-,t — At),ua;) converges to B(u,u) in the sense
of distribution on @ (see [I§]). After passing to the limit, we obtain u satisfying
equation (B.I6]).

Then we need to verify that u satisfies the initial condition u(0) = ug. There
is a standard embedding result, L?(H{ N H?) N HY(L?) — C(H!) (see [5]), and
then the map u — u(0) is continuous from C(H') to H!. From above, the initial
condition is satisfied automatically.

The last step is to check the uniqueness of the solution. Assume that we have
two solutions u and v. Define w = u — v. Then we have the equation of w:

1 _ _
(3.22) w; — —graddiv(w; + aw) — vAw + B(u,w) + B(w,v) =0
€

with homogeneous Dirichlet boundary condition and zero initial condition. Multi-
plying the above equation by w; and applying Sobolev’s and Young’s inequalities,
we have
d 1 . 2 2 2 2 2
7 Cldivwll® + [gradw]%) < C(Jlullz + |Iv]i2)lgradw]|*.
Since u and v are in L?(H?) and from w(0) = 0 and Gronwall’s inequality we have
gradw = 0, hence the uniqueness of solution follows. O

As we mentioned before, if we only look for a short time solution, the fully
explicit scheme for the nonlinear convection term may be analyzed accordingly as
well. Moreover, the argument works for the 3D case. The following lemma is similar
to Lemma

Lemma 3.5. Assume that At Z(I)V |1£7]|? is bounded, u° € H} N H?, divu® = 0,
and € is less than a positive constant €y. Then there exists a positive constant Ty,
whenever 0 < nAt < T* = min(T,Ty), and the solution to equation [BA) satisfies

. LT Cuitl gl

w1+ Aty (= lgrad divE— 1
(3.23) 7 o
+ 2 arad divu 2 4 au 4 | B <
= grad divu u N < C.
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Proof. The proof will be slightly different from Lemma B3] since we do not have

—u”

e . . nt1
an a priori estimation for the solution of scheme (3.4). Multiplying by ®—"-

on
7
both sides of equation (B4, similarly to Lemma B3] but noticing

un+1 —u” n+1 n

_ 3 1 u —u
ba” ", S )] < a3 5 |
1 un+1 —u”
< J1 17 + 8l [ + Cfju™ 5,
we have
(3.24)
n+l _ ;qn 1
| I+ — (v 2 — [jdiva )
1
+ o (lgradu™!|” — gradu”|?) < Collf"!|” + 8][u” |3 + Csfju”|{.

Then we rewrite the equation (B4 as

at —un
At

divu™™ = g" (1 +alt)g" T — g™ = —eAtp" T

—I/Alln+1 + gradpn+1 _ fn+1 _ _ B(un’un)’

By applying estimation (9] for the nonhomogeneous Stokes equation, Young’s and
Sobolev’s inequalities, we obtain

[ + gradp™ | < Co(en 12 4+ | X" 2
(3.25) = At

+ [lgradg” ™| + d]u” (|3 + Csllu”||3).

Then B.24) + 557 x B.25) implies

1uvtt—ur , 1
- 4+ un+1 2 + gradanrl 2
SN 7+ e (™ + | )
1 1
+ — (diva™ 1| — [ diva”||*) + = (||lgradu” " |* — ||gradu”|%)

< (C3+ D[[F"H* + [lgradg™ ™ ||* + 6[[u™|13 + Cs[lu"|3.
Multiplying by gradg™t! on both sides of the recursive equation for gradg”,
(14 aAt)gradg™™ — gradg™ = —eAtgradp™™!,
we have

1
§(||g1“éldg”+1\|2 — |lgradg”||* + |lgrad(¢" ™" — g™)|1*) + aAt|gradg™||?
2
e\t al\t
= —eAt(gradp™ !, gradg™t!) < o |gradp”*||* + — |gradg”||?;

hence

2
€
lgradg™ ! |* — |gradg”|*) + af|gradg™!|[* < —|lgradp™ ||,

1
Al
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Define y" = C%ngadg”HZ, 2" = 1||divu”||? + ||gradu™||?. Then
1 u”""l u” 2 n+1 2 n+1 1 o n+1 n
*\\7\\ 2c, ™ H2+20 T T A s
< (CSJr1)||f"+1H2+€2 " 46w 3 + O (2™).

1
E(Zn-!—l _ Zn)

If € is less than some critical value ¢y (e.g. \/%TD), we can choose a properly small
0 (e.g. 0= ﬁ), and denote d" = y" + 2" + At|[u™||3; hence
u” 2 n+1(2 i dn+1 —_dM < C fn+1 2 n\3
I 2 1+ ) < CallE 2 + (272,

Summing for n yields

Atz ||2_’_Huz+1H )+dn+1 <dO+C4AtZ |fz+1||2 ( )3)
0

Denoting by w™ = d° + Cy/At Zév [£9]2 + Ca0t Y5 (d™)3, and noticing d" ! < w"
from the above inequality, we then have

Wt —w™ = CyAL(d"TH? < OyANt(w™)?.

Now consider a concave function F(z) = —zi;. Clearly F(z) is negative and
monotonically increasing in (0, 00), and F'(z) = %, By the convexity of F,
wn+1 — "
F(w™) — F(w™) < F'(w™)(w™ ™ —w™) = O < Oyt
wn

Hence F(w") < F(w®) + nCyAt. Since F(w?) is negative, we let T be the critical
time that satisfies C* = F(uw®) + C4Ty < 0 and T* = min(T,Tp). As long as
n/At < T*, we have w™ < F~1(C*) and hence the estimation

i+l

| L . u —u
a1 + At Z(E—gllgrad diva™? 4 [|Au 12 4 %) <.
0

At

The last term At E%ngaddiv“iz;“j > < C can be obtained by the same
argument as in Lemma 3.3 O

Remark 3.1. Lemma states the stability of the fully explicit treatment of the
nonlinear convection term. With this energy estimation, we can prove the existence
of a strong solution in a short time for equation @), (32) when Q € R3. The
proof will be exactly the same as that of Lemma [3.5] just replacing T by T*.

4. ERROR ESTIMATION OF THE TIME DISCRETIZATION

In this section, we will estimate the error between the SRM solution and the
semi-implicit time discrete solution. Hence, combining it with Theorem we can
obtain an error estimate between the solution of the semi-implicit scheme and the
solution of the Navier-Stokes equations (II)-(L2). Subtracting equation (B1]) from
equation ([33)), denoting the error function by €” = u™ — u(t,), where t, = n/t,
we obtain the equation that the error e” satisfies:

n+1 _ e” en+1 —e"

1
(4.1) ° iy, — —grad div(T +ae™) —vAe" !
. €

+ Bu™,u"™) — B(u(tpy1),u(tn)) =",
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where the remainder term r"™! = & ftt:“(n — t)[u(n) — tgrad divuy (n)]dn.
Since At = t,11 — tp,, we have

nt1)2 1 fntt 2 fr1 1 . 2
=" < < In —tn|"dn [zt (1) — Zgraddivug ()| dn
tn tn
At tnt1

1 .
(4.2) luge(n) — zgrad divuy (n)[|*dn.

3 i,

Hence we need an energy estimation for fOT [uge (n)— Lgrad divug (n)||*dn to control
the truncation error.

4.1. A priori estimation.

Lemma 4.1. Define an operator Au = f%grad div(u; + au) — vAu, where the

time interval is [0, T]. Then there exists a constant €y independent of u and when
€ < ¢y, we have

t 1 1 t
/ — lgraddivu | +  llgraddivul® + | Au|*ds < C(|lgraddiva(0)]* + / | Aul2dt),
JO JO

1 1
sup (-|graddivu:|| + —|/grad divu|| + ||Au||) £ C(]|graddivu(0)|| + sup [[Aul]),
te[0,T] € € t€[0,T7]

where the constant C' does not depend on € and u.

Proof. The proof is similar to the discrete case, Lemma 3.1l Let w = Au, p =
—%div(ut + au) and g = divu. Firstly we solve for g from the ODE

(4.3) gr+ag=—ep
with initial condition g(0) = divu(0). The solution is
¢
(4.4) g(t) = e *g(0) —¢ / p(s)e*Cds.
0

Now (u, p) satisfies the inhomogeneous Stokes equations
—Au+ gradp = w,
divu = g.
Then using the estimation (I9), we have
[all2 + [lgradp|| < Co((|wl| + [lgradg]|).

Hence
t
Jull + ligradp] < Ci(flgraddivu(0)] + [w] + ¢ [ lgradp(s)|ds).
0

Choosing € to be small enough (e < ¢y = ﬁ), we can obtain

45) s (Jul: + [erady) < Cllaraddivn(0)] + sup [lw])
telo, telo,

and
t t

@6) [ I3+ lgradp|ds < C(lgraddiva(o)|* + [ wiPds)
0 0

From the above inequalities and the definition of p, we can conclude the lemma. [J

The following lemmas give a higher regularity estimate for the solution of equa-

tion BI)-B2).
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Lemma 4.2. Let f € L*°(L?), f, € L2(H™!), up € H2NH}, divug = 0 and € < ¢.
Then we have:

1 . 1 .
sup ([lwl| + [lullz + - |lgrad divu;|| + —[|grad divul|) < C.
t€[0,T) € €

Proof. Multiplying by u; on both sides of equation (B.I), we have

1 _
(4.7) |Ju|* + ZHdiVUtH2 - (%graddivu7 w) — (vAu,ug) + b(u,u,uy) = (f, uy).
Notice that

a , a : 1
|(€graddlvu,ut)| < Hzgraddlqu2 + Z|\ut||27

|(vAu,u)] < [vAuf? + 2 fu?,

7
4
)| < Ol
< Collull3 + 5 e,
and
(F ) < 2+ ]
Hence
o+ Zldiva | < G (|- Zgrad diva® + [ul3 + £]).

Choosing the time t = 0 in the above inequality, and noting that divug = 0,
uy € H? and f € L>°(L?), we have

L.
(4.8) [l ()% + — [ dive (0)[|* < Ci.
Then taking the derivative of equation (B.I]) with respect to ¢, we have
1 _ _
(4.9) uy — Egrad div(ugy + auy) — vAw; + B(u,uy) + B(ug, u) = f.

Multiplying by u; on both sides of the above equation yields

1d 1d, .. o - _
——ue|® + = —[[divue||* + —[|divag ||* + v]|gradu||* + b(us, u, ug) + b(u, ug, u) = (fr, ue).
2 dt 2e dt €

Using
b(ug, u, ug)| < Crfful|zf[ulfr[[u]
124
< Cslull3]ju | + Zl\gradm\lz,
b(u7 utaut) = Oa
1 2 v 2
(£, ur) < —|I&[|2, + - [lgradu|”,
v 4
we have
d o, Ld o 1 2 2 2 2 2
g luell” + = lldivae||* + =f|diva]|” + [lgradu || < Co([[ullz]lue[* + I£=,)-

Since we have already had u € L?(H?) (Lemma 23)), applying Gronwall’s inequal-
ity, we obtain

1, .. L 't 1, ..
l[ael|® + ;Hdlvutll2 + /0 (;IIleUtH2 + [l )dt < C'?(/0 €112 1 dt + [lue (0)]1* + nglvut(O)HQ)-
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Applying the inequality ([@8]) to control the right-hand side of the above inequality,
we have the estimation for ||u||?, i.e.

. 1
(4.10) Pl + v 2+ [ v+ e )t < C.
0
Then multiplying by Au on both sides of equation ([B]), we have
(4.11) (us, Au) + ||Au||? + b(u, u, Au) = (f, Au).
Since

1
e, Aw)| < u][? + [ Au?
1
(F, Aw) < [£]* + |1 Au?

3 1
[b(u, u, Au)| < Cyful|f [ul|3 || Aul

<&

1
< 22§+ 53 + ) Au?,

we have ) o
9

~[[Au]? < fjuel* + =< [[ul|§ + a3 + [|£]|>.
4 45

Taking sup for both sides of the above inequality, using Lemma [l choosing a
small 6 (< g&) and noticing that [|ul|1, ||f|| and |lu;| are bounded, we have

(4.12) sup ||Aul| < C.
t€[0,T]

Finally applying Lemma 1] and noting divuy = 0, we obtain the estimation for all
terms in the lemma. O

Lemma 4.3. Assume all conditions of Lemma L2 Moreover, f; € L*(L?), g =
£(0) + vAug — B(ug,ug) € H! and divg = 0. Then we have

ol + [ llradaiva |+ lrad diva 4 w3 + o < .
Proof. Defining h = u;(0) and letting ¢ = 0 in equation ([B.1]), we have
(4.13) h - %graddivh =g.
From the regularity result for the second order elliptic equation, we have
Yo e C3°(Q), Jwe C5e(Q), st.w-— %Aw = .
Since h € H(div) £ {u:u € L?,divu € L?} from (@S], we have

./;Z(divh)vd:p = /{;(divh)(w — %Aw)d:p = / (divh)wdz — /Q

JQ

1
(divh) —divgradwdx
€
1 : 1 .
= —/ h - gradwdz + / —graddivh - gradwdz = —/ (h — —graddivh) - gradwdx
Q Q € Q €

= —/ g - gradwdx = / (divg)wdz = 0.
Q Q

Hence divh = 0 in the distribution sense, and h € H(div) implies divh = 0. Then
h = g € H'; hence ||u;(0)|]; is bounded. Multiplying by Au; on both sides of
equation ([9l), we have

(lltt, Aut) —+ HAutH2 —+ Z_)(llt, u, Allt) + E(u, Uy, Allt) = (ft, Aut)
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Using
1 d d
(e, Au) = v + o o lldiva| + 2 2 lgradu, |,
[b(u, u, Aug)| < Cifluel1[lull2]| A
1
< lAw]? + CofJw 17,
- 1
[b(u, wy, Aug)| < A |” + Collug 3,
1
(fi, Auy) < Z\|Aut||2 +[I1£]I%,
we have

1 1d d
—lldivage |* + == [divag [+ — [ + A ® < Co(w 7+ [1£]%).

Applying Gronwall’s inequality, we obtain

T
uell? + / | Aw|2 < Cu.
0

Multiplying by u on both sides of equation (£.9]), we have
wee]|® + (Aug, wge) + b(ug, u,uge) + b(u, ue, ug) = (£, uge).
Using

[b(ag, w,ug)| < Cllug|zf[ulf2|lug |

1
< gllutt\l2 +Cslluel,

1
[b(w, e, w)| < o lue” + Cs w7,

1
(£, uge) < Z”u“HQ + |18,

1
[(ug, Aug)| < ZHUMH2 + || Aug|?,

and combining all the above inequalities together with Lemma ] we can obtain
the results of this lemma. O

Remark 4.1. 1. In [9], we know that for Navier-Stokes equations, if fOT(||utt||2 +
|lus||3)dt is bounded, then the following over-determined Neumann problem

(4.14) Ag = div(f(0) — B(ug,ug)) inQ,

(4.15) Vqlaa = Aug + £(0) — B(ug, up)|an

has solutions. For the sequential regularization formulation ([2:28)-(230), we have
a similar property. If equations ([@I4])-(&I5) are solvable, we can choose the initial

guess of pressure pg such that py(0) is the solution. Let s = 1, and rewrite equations
E28)-(Z30) by eliminating p; from the systems:

1 _
(uy) — EVdiV((ul)t + au;) — vAuy + B(uy,u;) =f — Vpy,

oo =0, wili=o = uo.

Let g = £(0) + vAug — B(ug,ug) — Vpp(0). Since po(0) satisfies equations ([I4])-
([@15), we have g € H} and divg = 0. Then following the proof of Lemma [£.3] we
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have div(uy)¢(0) = 0; hence p;(0) = pp(0). We can then repeat this procedure to
have estimations of u, for all s.

2. Since the equations (LI4)-([@I5) are over-determined, we need the compati-
bility condition of ug and £(0) to fulfil the existence of a solution. This is nonlocal
and virtually uncheckable for given data. In the absence of such a compatibility
condition, we will discuss another type of estimation as follows.

Lemma 4.4. Assume all the conditions as in Lemma 2. Moreover, £, € L?(L?),
and we have

T
(4.16) dial +/ t([[Aug|* + [Ju|*)dt < C.
0

As a consequence of inequality (18, if we fix to € (0,T), Vt > to,
(4.17)
2 ‘1 : 2 1 . 2 2 2
luelli + | (5 llgraddivag | + 5 llgrad divug||” + [Julls + [lue[|")dt < C(to)-
to

Proof. Multiplying by Au; on both sides of equation (@3] and estimating the tri-
linear form by using Young’s inequality, we have

1 1d d
—lldivag |* + == |divag [ + Z [l + [[Aw® < Cr(fw T+ [1£]%).

Multiplying by ¢ on both sides of the inequality, we obtain

d 1, . 1.
gt C v e [3) + ¢ Aw [* < (Co+ D((lwe|T + ~fldiva|* + ¢]1£]]%).

Integrating both sides and recalling the inequality (I0),

T
1
| Cldivad? + ufyar < c.
0

we have ,
v+ ) + [ rllAw P < C
Then multiplying by u;; on both sides of equation (£9), we have
(4.18) luge |2 + (Aug, ug) + b(ug, u,ug) + b(w, ug, ug) = (F, uge).
Multiplying by ¢ on both sides of the equation, integrating from 0 to ¢, and noting

[tb(us, w, e )| < Caffug |y [[ul2 ]|

1
< §t||utt||2 + Cst|u 3,

1
[tb(u, ug, ug)| < §t||utt||2 + Cst|u 3,

1
t(f,uge) < Zt||utt||2 + t|£ )17,

1
[t(ue, Aug)| < Z7f||utt||2 + t]| Auy|?,

we obtain

t
/ THutt||2dT S C
0
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Combining all the above inequalities we obtain the inequality [@I6). To obtain
the inequality (4.IM), we notice that ||graddivu,(to)|| < Ce (Lemma A.2]). Then
applying Lemma ] and replacing the initial time 0 by tg, we obtain V¢ > tg,

t 1 1 t
/ (6—2||graddivu,5t\|2 + 6—2||graddivut|\2 + [Jug|[3)dt < C (€2 —|—/ | Aug||?dt).
to

to

Then the conclusion is straightforward from inequality (ZI0). O

Remark 4.2. Lemma and Lemma [£4] are two upper bounds of the truncation
error fOT |uy — Lgrad divuy||?dt. With the assumption of global compatibility, we
have the energy estimation up to the initial time. Without such an assumption, the
regularity remains true from a fixed small time tg (i.e. to is a little bit away from
0). We will mainly use Lemma [£3 in the next section and give a remark about the
result related to Lemma [£4]

4.2. Error estimation.

Lemma 4.5. Let f € L>°(L?), f; € L?(L?), up € H>NHY, divug = 0 and € < ¢
(as in Lemma[Bd]). Then for the semi-implicit scheme [B3), we have the estimation

(4.19) " < C.

Proof. Recall that we have already had a few inequalities in the previous section
(see Lemma [33). Taking the backward difference quotient for equation B3], we
have

1 1 un+1 —_u” u” — unfl Q un+1 —_u”
(1 - ~graddi - — Sgraddive/————
AL ceraddiv)(—3 A )T esraddiv—r

un+1 —un B(un un+1) _ B(un—l un) fn+1 _fn
_ A ? 9 — .
oA At AL

+1_yn

Then multiplying by “T on both sides, we have

1 un+1 —u® 9 u”® — unfl 9 un+1 —u® u” unfl 9
I = I P I - )
1 1 un+1 —u® uniunfl un+17un uniunfl
— (ldiy— 2 div—— 2 di o 2
o iy P i P v )
a un+1 —u” un+1 —u” 1 - un+1 —u®
Zdi 2 d 2 — (b(u™ n+1
_ n+l _ .n fnJrl _ fn n+1l _ n
—b(utun, ) = ).
At At At
Since b is a trilinear form, we have
1 - un+l —u” _ un+1 —u”
el b n n+1 _ b n—1 n
At( (u, u™, At )= b, At )
_ B(un’ un+1 _ un7 un+1 un) B B(un _ un—l , un7 un+1 _ un)
At At At At
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Since
B n+l _ ;n n+1 n
b(un7 2 9 - ) - 07
YAV AN
_u" - un—l un+1 —u® un+1 —u” u” — un—l
b , 7L’ < C n
utl —u» C; u? —un!
<5 2, U1 n 2
<o T S e,
and +1 +1 +1 _ +1
frr —f" urm —u” u” 1, f7 f
( ; ) <4l H1 ~|l—1"

At At At 5 At
we can choose 0 to be properly small ie 5H“n+1 —u” |12 < 4||grad&\|2
Defining y" ™t = H“nzit’“nﬂ2 || div®—<74"|12, we have

1 n+1 n 1 : n+1 2 n— u” 2

il _ 21d -7
L mrt e g LR L
( . ) ) T fn+1 —fn

n n n
< Co(flu”[l2(y™" +y )+”Tt” ).

Hence, ||fnzt_fn > < ﬁftt::l [|£:1|dt due to fnzt_fn = ﬁftt:’“ f;dt. Summing

for n, we get

fn +1 _gn 2 T )
At Z [——— " < ; [1£2[|=dt.

Since we already had that At ano [u™||2 is bounded, summing ([&20) for n and
applying the discrete Gronwall’s inequality, we obtain y" < Cj fOT |£:]|2dt + yt).

We still need to estimate y* = ||u u’ )2y 1||d1VTt||2 Multiplying by 7“
on both sides of equation (B3] and lettlng n = 0, we have
1 0 1 0 1 0 1 0
L Y gival div e — 1 u - T S 7S W
y 4 . (divu™, div ) + v(gradu", grad )+ b(u”,u, N, )= (f, At ).
Noting divu® = 0 (since u’ = ug) and (gradu 7g]f'ad“ _“ = A |grad(u!
)| — (Au®, 2210,
ul — 1
A’ ——)| < A
(a0, E1 4y O,
1_
u
fl,——)| < 2
( 7 )| y L
_ ul — —u’
b(u?, ut, ———)| < Oy ||u?||2|lut
B, B < o |

1
< v+ Gl

and that [|u’||2 and ||ul||; are bounded, we obtain y! < C5. Hence, y" < Cs.
Multiplying by Au™*! on both sides of equation (B3], where the operator A is
defined in Lemma [3.1], we have

un+1 _ un

A 7AunJrl) + HAun+1H2+B(un7un+1’Aun+1) _ (fnJrl’AunJrl).
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Since
|(un+it_un7Aun+1>| S %”Aun-&-IHQ _’_yn’
(£ Aun )| < G| Au™ 2 4 [[£7 4|
and

_ 1 1
[b(u”, u T Au | < Crflu o a7 a3 | Au |

Cs

Ta

choosing a properly small § and using Lemma [B.1] and the boundedness of 3", we
can conclude that Au™ is uniformly bounded. Therefore, ||[u™|jz < C from Lemma

B O

Theorem 4.6. For the semi-implicit scheme, defining the error function e" =
u” — u(t,), then with the same assumption as in Lemma L3, we have

1
< Au 2 o gl S +

N

1 .
(4.21) le™||? + At 2(6—2||grad dive™|| + [[e"]3) < CAL2.
0
Proof. The error function e™ satisfies the equation:
en—i—l —en 1 en+1 — e
=z = = ddiv(——M n+1y _ A n+1
(4.22) y -gra iv( N +ae") —vAe

+ Bu™,u"™) — B(u(tpy1),u(tn1)) ="
The difference of the nonlinear terms can be rewritten as:
B(u™,u"t) = Bu(tni1), u(tns1)) = Bu" —u"t w4 Bu" T et + Be™ ! u(tny1)).

Multiplying by €"*! on both sides of equation ([#22), we now estimate the nonlinear
part term by term:

o — L)< O = ol
< ol + Gl — w

B(un—&-l’ en-&-l’ en+1) — 0’

- C
b u(tnra), €™ ] < bl T + e,

Choosing a properly small §, i.e. dlle"™!||} < 1| grade™"!|?
e”]|? + 1||dive™||?, we have

1 1. .
AW =y Clldive P 4 [l T < Cy ([l P 4 [l - a4y .
Noting that AtY[[r"]|? < CAt? (see inequality (#2) and Lemma [EZ)
and At [u"t! —u"|? < CA#? (see Lemma[3.3) and applying the discrete Gron-

wall’s inequality we obtain

, and defining y™ =

y' Ay (—ldive!| + [lef[[]) < Ca(y” + At?).
0
Since u® = u(0), we then have ° = 0; hence

N
(4.23) le™[|* + At " [le”[|F < CA.
0
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To obtain a stronger error estimation, we need to multiply by Ae™*! on both sides
of equation (£.22)) and have

(en+1 —_e”
(4.24) At
+b(u"tt et Ae" ) + b(e" u(t, 1), Ae" ) = (r"Th Ae™ ).

7Aen—‘,—l) + \|Ae"+1||2 +B(u7l _ un+17un+17Aen+1)

We now deal with the above equation term by term:

n+l _ . n 1 n+l _ n
(S Ae™ ) = = div e | & 5o ((dive™ ! | — || dive
+ |[div(e" —e™) %)+ = (||grade™ | > — |grade” |+ |grad ("' —e™)|?),

2At

i w4 ) < LA e
™ e A < L den 2 4+ Colle™
e ulter), A )] < <[l 4™+ Colle 7
(7, A < L Aen T 4 2P,

Defining y" = 1| dive"|| + |le"||? and using the above inequalities, we have
(yn+1 —
At

From the inequality ([£20), we obtain At ||[u® — u"™||7 < CA#2. We have
just derived At [le™]|? < CAt? in @Z3)). From condition At [|r"||2 < CAL?,
applying the discrete Gronwall’s inequality, using € = 0 and Lemma 3.1} we have

n
(4.25) V) 4 A€ 2 < Collla™ — w2 + €2 + 7+ ).

N
1
(4.26) le™||? + AtZ(e—zngaddive"HQ +lle3) < CAt. O
0

We apply the semi-implicit scheme to the equations ([228)-(230). Let the so-
lution of the time discrete scheme be uj and the solution of the Navier-Stokes
equations be (u,p). If the initial value ug and f(0) satisfy the global compati-
bility condition such that the overdetermined Neumann problem (@I4)-(&TIH]) has
a solution, then we can choose our initial guess po(0) to solve this equation with
JoPo(0)dx = 0. Combining Theorem and Theorem (6] we have our main
theorem.

Theorem 4.7. Let f € L>(L?), f, € L*(L?), up € H2NH}, divug = 0, € be less

than a constant ey, the initial guess satisfy fOT lpoll2dt < 2+2 fOT Ipl|2dt and po(0)
solve equation [EIA)HIE. Then we have

n
1 ) )
JuZ — u(t)If + A3 llgraddiviul — u)I? + ful — u(t)[3) < CAL + (M)°).
0

Remark 4.3. We use At [|[r||? < CA#? in the proof. Without a global compati-
bility assumption, this may not hold in general. But we should have At Zﬁ; e)% <
C(no/At)At?, where the constant C' may depend on ngAt. In this case, after a small
fixed time, the error estimation remains true.



ANALYSIS OF SEQUENTIAL REGULARIZATION METHOD 1493

Remark 4.4. In practice we are also interested in the fully explicit treatment of the
nonlinear convection term, i.e. the scheme ([B.4). If we assume a priori estimation
of u", i.e. ||u”|| is uniformly bounded, we can have a similar result as in Theorem
@ This assumption of uniform boundedness of ||u™|| is technically difficult to be
generally verified for the scheme (4] up to a given time (see Lemma for the
boundedness of the short time solution ||u™||). But it is often true in physical or
practical examples. We can also consider other schemes in time, for example, the
fully implicit scheme or the Crank-Nicolson scheme as in [14]. The results will be
similar; i.e., with some global compatibility assumption, we have error estimations
of Theorem 7 up to the initial time; without it the results remain true after a
small fixed time.
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