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1

BASIC EQUATIONS

Problems of fluid dynamics play an important role in many areas of science and
technology. Let us mention, e.g.

airplane industry,

mechanical engineering,

turbomachninery,

ship industry,

civil engineering,

chemical engineering,

food industry,

environmental protection,

meteorology,

oceanology,

medicine.

The image of the flow can be obtained with the aid of

a) experiments (e.g. in wind tunnels), which are expensive and lengthy, some-
times impossible,

b) mathematical models and their realization with the use of numerical meth-
ods on modern computers. The numerical simulation of flow problems constitutes
the Computational Fluid Dynamics (CFD). Its goal is to obtain results compa-
rable with measurements in wind tunnels and to replace expensive and lengthy
experiments.

1.1 Governing equations

Let (0,7) C IR be a time interval, during which we follow the fluid motion,
and let Q@ ¢ RN, N = 1,2,3, denote the domain occupied by the fluid. (For
simplicity we assume that it is independent of time ¢.)

1.1.1  Description of the flow

There are two possibilities for describing the fluid motion: Lagrangian and Eu-
lerian.

We shall use here the Eulerian description based on the determination of the
velocity v(z,t) = (vi(x,t),..., vy(x,t)) of the fluid particle passing through the
point x at time t.

We shall use the following basic notation: p — fluid density, p — pressure, 6 —
absolute temperature. These quantities are called state variables.

In what follows, we shall introduce the mathematical formulation of funda-
mental physical laws: the law of conservation of mass, the law of conservation
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of momentum and the law of conservation of energy, called in brief conservation
laws.

1.1.2  The continuity equation

% (x,t) + div (p(z, t)v(z,t)) = 0, te (0,T), x€Q, (1.1.1)

is the differential form of the law of conservation of mass.

1.1.3  The equations of motion

Basic dynamical equations equivalent with the law of conservation of momentum
have the form

0 . al 07 )
—(pv;) + div (pv;v) = pf; + , i=1,...,N. (1.1.2)
82& = 6xj
This can be written as
0
a(pv) + div (pv @ v) = pf + divT. (1.1.3)
Here v®w is the tensor with components v;v;,4,j = 1,..., N, 7;; are components

of the stress tensor 7 and f; are components of the density of the outer volume
force f.

1.1.4  The law of conservation of the moment of momentum

Theorem 1.1 The law of conservation of the moment of momentum is valid if
and only if the stress tensor T is symmetric.

1.1.5 The Navier—Stokes equations

The relations between the stress tensor and other quantities describing fluid flow,
particularly the velocity and its derivatives, represent the so-called rheological
equations of the fluid. The simplest rheological equation

T =—pl, (1.1.4)
characterizes inviscid fluid. Here p is the pressure and I is the unit tensor:

) )

1,0,0
I=10,1,0] forN=3. (1.1.5)
0,0,1

) )

Besides the pressure forces, the friction shear forces also act in real fluids as a
consequence of the wviscosity. Therefore, in the case of viscous fluid, we add a
contribution 7" characterizing the shear stress to the term —p1:

T=—pl+T. (1.1.6)
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On the basis of the so-called Stokes’ postulates, it is possible to derive the de-
pendence of the stress tensor on the thermodynamic variables and the velocity
deformation tensor D(v) = (dij(v))} ;—; with

- 1 ({91)@' 8'Uj

Theorem 1.2 The stress tensor has the form
T = (—p+ Adivv) I+ 2uD(v), (1.1.8)

where \, i are constants or scalar functions of thermodynamical quantities.

If the stress tensor depends linearly on the velocity deformation tensor as in
(1.1.8), the fluid is called Newtonian.
We get the so-called Navier—Stokes equations

% + div(pv @ v) (1.1.9)

= pf — gradp + grad(A div v) + div(2uD(v)).
1.1.6  Properties of the viscosity coefficients
Here p and A are called the first and the second viscosity coefficients, respectively,
w is also called dynamical viscosity. In the kinetic theory of gases the conditions

n>0, 3\+2u>0, (1.1.10)

are derived. For monoatomic gases, 3\ + 2 = 0. This condition is usually used
even in the case of more complicated gases.
1.1.7  The energy equation

The law of conservation of energy is expressed as the energy equation. To this
end we define the total energy

E = p(e+|v|?/2), (1.1.11)

where e is the internal (specific) energy.
Energy equation has the form

oOF .
wn + div(Ev) (1.1.12)

=pf -v+div(Tv) + pg — divq.
For a Newtonian fluid we have

aa—f +div(Ev) = pf - v — div(pv) + div(Av divo) (1.1.13)
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+ div(2uD(v)v) + pg — divq.

Here q is the density of heat sources and q is the heat fluz, which depends on the
temperature by Fourier’s law:

q=—kVo. (1.1.14)

Here k > 0 denotes the heat conduction coefficient.

1.2 Thermodynamical relations

In order to complete the conservation law system, additional equations derived
in thermodynamics have to be included.

The absolute temperature 6, the density p and the pressure p are called the
state variables. All these quantities are positive functions. The gas is character-
ized by the equation of state

p=p(p,0) (1.2.1)

and the relation
e=¢e(p,0). (1.2.2)

Here we shall consider the so-called perfect gas (also called ideal gas) whose
state variables satisfy the equation of state in the form
p=R0Op. (1.2.3)
R > 0 is the gas constant, which can be expressed in the form
R=cp—co, (1.2.4)

where ¢, and ¢, denote the specific heat at constant pressure and the specific heat
at constant volume, respectively. Experiments show that ¢, > ¢,, so that & > 0
and ¢y, ¢, are constant for a wide range of temperature. The quantity

‘p
Cy

y=—->1 (1.2.5)

is called the Poisson adiabatic constant. For example, for air, v = 1.4.
The internal energy of a perfect gas is given by

e = cf. (1.2.6)

1.2.1  Entropy

One of the important thermodynamical quantities is the entropy S, defined by
the relation
0dS =de+ pdV, (1.2.7)

where V' = 1/p is the so-called specific volume. This identity is derived in ther-
modynamics under the assumption that the internal energy is a function of §
and V : e =e(S,V), which explains the meaning of the differentials in (1.2.7).
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Theorem 1.3 For a perfect gas we have

p/Po

(p/po)?

where py and po are fized (reference) values of pressure and density.

S=cyIn + const (1.2.8)

1.2.2  Barotropic flow

We say that the flow is barotropic if the pressure can be expressed as a function
of the density:

p=p(p). (1.2.9)
This means that p(z,t) = p(p(x,t)) or, more briefly, p = pop. We assume that
p:(0,+00) — (0,400) (1.2.10)

and there exists the continuous derivative
p' >0 on (0,+00).

In the special case of adiabatic barotropic flow of a perfect gas we have the

relation
o\
P =po <> ; (1.2.11)
Po

where the positive constants pg and py are reference values of the pressure and
the density.

1.2.3  Complete system describing the flow of a heat-conductive perfect gas:

pi + div (pv) = 0, (1.2.12)

(pv)¢ +div (pv ® v) = pf — Vp+ V(Adive) + div (2uD(v)), (1.2.13)

E; 4+ div(Ev) = pf - v — div(pv) + div(A v divv) (1.2.14)
+div(2uD(v)v) + pg + div (kV9),

p= (v = 1)(E—plol2/2), 0= (E/p—o/2)/ce. (1.2.15)

1.2.4  Euler equations for a perfect gas
If we set 4 = A = k = 0, we obtain the model of inviscid compressible flow,
described by the continuity equation, the Euler equations, the energy equation
and thermodynamical relations. Since gases are light, usually it is possible to
neglect the effect of the volume force. Neglecting heat sources also, we get the
system
pe +div (pv) =0, ( )
(pv) +div (pr @ v) + Vp =0, (1.2.17)
By + div(E + p)v) = 0, (1.2.18)
p=(v=1(E - plv]*/2). ( )

This system is simply called the compressible Euler equations.
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In the case of a barotropic flow, equations (1.2.14), (1.2.15) or (1.2.18),
(1.2.19) are replaced by(1.2.9).

1.2.5  Speed of sound; Mach number

It is shown in thermodynamics that the pressure can be expressed as a con-
tinuously differetiable function of the density and entropy: p = p(p,S) with
Op/0dp > 0. For example, for a perfect gas, in view of Theorem 1.3, we have

.
p=p(p,S) =k (/;0) exp(S/cy), k = const > 0. (1.2.20)
0

(The adiabatic barotropic flow of an ideal perfect gas with S = const is obviously
a special case of this model.) Let us introduce the quantity

_ [op
“=\3, (1.2.21)

which has the dimension m s™! of velocity and is called the speed of sound. This
terminology is based on the fact that a represents the speed of propagation of
pressure waves of small intensity.

A further important characteristic of gas flow is the Mach number

[v]

M = (1.2.22)

a
(which is obviously a dimensionless quantity). We say that the flow is subsonic
or sonic or supersonic at a point x and time ¢, if

M(x,t) <1 or M(z,t) =1 or M(z,t) > 1, (1.2.23)

respectively.

1.3 Incompressible flow

We divide fluids in liquids and gases. Gases, also called compressible fluids, have
variable density, whereas liquids, called incompressible fluids, have a constant
density p = const. > 0. For incompressible fluids, equations (1.2.12) and (1.2.13)
can be written in the form

div v =0, (1.3.1)
N
ov Vp . 24
v + vi— = f— — + div (]]])'v)‘ 1.3.2
t g o, ; D(v) (13.2)
Moreover, assuming that ¢ = const. > 0 and denoting v = u/p (=kinematic

viscosity), equation (1.3.2) reads

N ov Vp
i=1 J
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MATHEMATICAL THEORY OF VISCOUS INCOMPRESSIBLE
FLOW

In this chapter we shall be concerned with the theory of the incompressible
Navier-Stokes system (1.3.1), (1.3.3):

div u = 0, (2.0.1)

U N Ou
E+;uj%j = f - Vp+rAu,

considered in the space-time cylinder Qr = Q x (0,7, where T' > 0 and §2 C
RN (N = 2,3) is a bounded domain occupied by the fluid. We denote the velocity
by w and for simplicity we set p := p/p (it is called kinematic pressure). System
(2.0.1) is equipped with the initial condition

u(z,0) =u’(z), ze€Q, (2.0.2)

and boundary conditions. We assume that on the whole boundary 092 x (0,7),
the velocity is prescribed:

U|pax (0,1) = ©- (2.0.3)

In the case of stationary flow, when 9/9t = 0,u = u(z),p = p(x),x € Q, we
get the system

divu =0, inQ, (2.0.4)

Y u )
g ujm—=Ff—-Vp+rvAu, inQ
o1 ij

with the boundary condition
ulon = . (2.0.5)

2.1 Function spaces and auxiliary results

In the whole chapter we shall assume that N =2 or N =3 and Q C RV is a
bounded domain with a Lipschitz-continuous boundary 92. We shall work with
spaces of continuous and continuously differentiable functions C(Q2), C*(Q2), C§° (1),
Lebesgue spaces LP(Q), Sobolev spaces H'(Q2), H(Q), Wkr(Q), H*Q) =
WHk2(Q) and spaces L2(8Q), H2(9) = W'~2:2(8Q) of functions defined on
ofL.
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Let us recall that
Hy(Q) = {u e H(); uloQ =0}. (2.1.6)

L2(Q) and H'(Q) are Hilbert spaces with the scalar product

(u,v)12(q) :/uvd:r (2.1.7)
Q

and
(u,v) 1) = /(uu + grad w- grad v)dz, (2.1.8)
Q

respectively. In virtue of the Friedrichs inequality

1/2
lullz20) < cF||u||Hé(Q) =cp (/Q |gradu|2dx) , ue€ H&(Q)7 (2.1.9)

besides the norm || - || g1 (o) induced in the space Hg(Q) by the scalar product
(") #1() also the norm || - || g1 (q) determined by the scalar product

(u, v)Hé(Q) z/ grad u - grad vdzx (2.1.10)
Q

can be used. These two norms are equivalent in the space H} ().

In this chapter we shall work with N-component vector-valued functions,
whose components are elements of some of the above spaces. We shall use the
following notation:

C(Q) = D)) ={u=(u,...,un); u; € C(Q), i=1,..., N}(2.1.11)
L?(Q) = [L2(Q))Y ={u=(u1,...,un); u; € L*(Q), i=1,...,N},
H'(Q) = [H'(Q)Y,  Hy(Q) = [Hy(Q)]Y, ete.

In these spaces, the sum of elements and their product with a real number are
defined in an obvious way:

(U17-~-;UN)+(U17 ...... ,UN):(ul—f—vl,...,uN—i—vN), (2112)
AMut,...,uny) = (Aug, ..., duy).

The scalar product in L?(Q) is introduced by

N
(w,v)L2() = Y (ui,vi) 120 (2.1.13)

i=1
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w=(ui,...,uy), v=(vy,...,o5) € L?(Q).

In a similar way the scalar product can be defined in H'(Q2). In H}(Q), two
scalar products

N
(u, V)1 (0) = / Z grad u; - grad v; dx = (2.1.14)
Q=1

/ Y Ou; O,
D3
Qi,j:l 8$j 8a:j

and
(u, v)E1 () = (8, V)L,(0) + (W, V)1 (), (2.1.15)

can be used. They induce in H} () equivalent norms

HuHHé(Q) = (uvu)glé(g)a (2116)
HuHHl(Q) = (’U/,’U,)Hl(Q)
It means that there exists a constant ¢ > 0 such that
lull o) < lulla @) < cllullay@ Yue H)(Q). (2.1.17)

In what follows it will be convenient to work with the norm || - || () and the
scalar product (-, ')Hé (2)- We shall use the following simplified notation:

(’LL, ’U) = ('LL, U)L2(Q)7 (2118)
(u7 'U) = (uv v)LQ(Q)a
(,9) = (a1, ey,

ull = flullez@),  [wlll = [lwlme)-

In order to avoid a misunderstanding in some cases, a scalar product or a norm
will be equipped with a subscript denoting the space considered.

Further, let us recall that H2 (9€2) is the subspace of L2(99) formed by the
traces on 99 of all functions from H!(f). Similarly we denote by Hz (8€2) the
subspace of L2(0€2) formed by the traces on 9Q of all vector functions which
are elements of H*(£2). We use the notation u|0Q = (u1]0, ..., un|0Q) for the
trace of a vector function u = (uy,...,uy) € H(Q) on 9.

By X* we denote the dual of a normed linear space X. The symbol (,)
denotes the duality: if f € X*, ¢ € X, then (f, ) = f(p).
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For ¢ € L?(2) the symbol dg/0z; (i = 1,...,N) will denote the derivative
in the sense of distributions, i.e., the continuous linear functional on C§°(2)
defined by

99 N\ _ &p dp o0
If v € HY(Q), then
[ Ov v 9
gradv = <5x1"“78x1v> e L*(Q).

For ¢ € L?(Q) we understand by grad ¢ the vector whose components are the
distributions Ov/dz;, j=1,.,N. Let uw = (uy,...,uy) € H(2). Then

divu = Z guz L2
z;

If u € HY(Q), then we put

N
8%u

AU: 87‘%?7

i=1
where the second order derivatives are considered in the sense of distributions.
For u € H(Q2) we denote by Au = (Auy,...,Auy) the vector formed by the
distributions Awu;.
In the theory of Navier—Stokes problems we shall work with spaces of solenoidal
functions satisfying the condition div u = 0. We put

Y ={ue Cyf); divu =0} (2.1.20)
and denote by V' the closure of V in the space H}(£2):
1
V 1}H0(Q

The space V is clearly a Hilbert one with the scalar product ((-,)).
Further, we put

LE(Q) = L*(Q)/R! = {q € L*(Q); / qdr = 0} (2.1.22)

Lemma 2.1 Let ¢ € (H}(Q))* and ({,v) = 0 Vv € V. Then there exists a
function p € L3(Q) such that

(2.1.21)

(6,v) = —(p, dive) = —/pdivvdx Yo € Hy(Q).
Q

It means that
(¢,v) = (grad p,v) Ywve Cy).

and { = grad p in the sense of distributions.
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Proof is based on results from [De Rahm (1960)] and its sketch can be found
in [Temam (1977), Chap. I, Proposition 1.1]. Another proof is given in [Girault
— Raviart (1986), Chap. I, Lemma 2.1 and Theorem 2.3]. H

Lemma 2.2 The operator div is a mapping of H§(Q) onto LE(Q). More pre-
cisely, the operator div is an isomorphism of the orthogonal complement
vi= {ue H{(Q); (u,v)=0VveV}
of the subspace V.C H}(Q) onto L3().
Proof See [Girault — Raviart (1986), Chap. I, Corollary 2.4]. H

The following characterization of the space V can be established on the basis
of Lemma 2.1:
Lemma 2.3 V = {u € H}(Q); divu = 0}.

Now let us set H = L2?(Q2). Clearly, V' C H. Moreover, theorem on the
compact imbedding of H'(2) into L?(Q2) implies that also the imbedding of the
space V' into H is compact.

2.1.1  Inf-sup condition
By Lemma 2.2, for each ¢ € L2(Q) there exists a unique function v € V- such
that

dive =q,  [[[o]|| < cllqll;
where ¢ > 0 is a constant independent of ¢. Hence, taking g # 0, we have v # 0
and

(g, divo)/[[[v]l[ = lla]? /[[v]]] > lla]l /.
This yields the inequality
di
sup (g.divo) v, q € L§(Q), (2.1.23)
verbtor Tal Tl
V+#0

where 7 = 1/¢ > 0. Condition (2.1.23) can be written in the equivalent form

N
T UL\ 0 (2.1.24)
acL2@) veut oy ||q/l]|[v]]|

q#0 V+£0

and is called the inf-sup condition. Its discrete version plays an important role
in the analysis of numerical methods for Navier—Stokes problems.

2.2 The stationary Stokes problem

If the fluid viscosity is large (v >> 1), the viscous term vAwu dominates over the
convective term (w-V)u. This is the reason for ignoring the convective term and
obtaining a simplified linear system which together with the continuity equation
and boundary conditions form the so-called Stokes problem.
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2.2.1 Stokes problem with homogeneous boundary conditions

Let us consider the Stokes problem with homogeneous Dirichlet (i.e. no-slip)
boundary conditions:

divu =0 in €, (2.2.1)
—vAu+ gradp=f in Q, (2.2.2)
u|0Q = 0. (2.2.3)
The velocity vector is denoted by w = (ug,...,uy) here. We assume that the

kinematic viscosity ¥ = const > 0 and the density of external volume force
f: Q— RY are given.

Definition 2.4 A couple (u,p) is called the classical solution of the Stokes prob-
lem with homogeneous boundary conditions, if u € C*(Q) and p € C1(Q) satisfy
equations (2.2.1), (2.2.2) and condition (2.2.3).

Now the Stokes problem will be reformulated in a weak sense. Let (u,p) be
a classical solution of the Stokes problem. Multiplying equation (2.2.2) by an
arbitrary v € V and integrating over {2, we obtain

/—uAu-de+/v~gradpd:B:/f~vdx. (2.2.4)
Q Q Q

The integrals on the left-hand side can be transformed with the use of Green’s
theorem:

ou N u; dv;
—v Au-vdx:—z// —vdS—i—u/ ' de, 2.2.5
/Q Fle) on Q i,jzzl 8Ij c’)xj ( )

/v-gradpdm:/ pv~nd5—/pdivvdx. (2.2.6)
Q aQ Q

(n denotes the unit outer normal to 9§ here and 9/0n is the derivative with
respect to the direction n.) Integrals along 9 vanish, because v|0Q = 0. We

also have
/ pdivvdz = 0,
Q

as div v = 0 for v € V. Identity (2.2.4) can be rewritten in the form

Oou; Ov; B
/Zax]a% _/Qf vdr Yvey

v((u,v)) = (f,v) Yve. (2.2.7)

On the basis of this result and the density of ¥ in the space V' we introduce the
following generalization of the concept of the solution of the Stokes problem.
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Definition 2.5 Let v > 0, f € L?(Q). We say that a vector function u :
Q — RN is the weak solution of the Stokes problem with homogeneous boundary
conditions, if

ueV and v(u,v))=(f,v) VvoeV. (2.2.8)

Let us notice that conditions (2.2.1) and (2.2.3) are already hidden in the
assumption u € V. Conditions (2.2.8) form the weak formulation of the Stokes
problem.

Lemma 2.6 The mapping “v € H}(Q) — (f,v)” is a continuous linear func-
tional on H(2), and a(u,v) = v((u,v)) is a continuous H§(Q)-elliptic bilinear
form on H} () x H(Q).

Proof The continuity of the functional (f,-) is a consequence of the inequalities
[(f,0)] < [[flez@llvlliz) < 1z @llvlla @) < (2.2.9)
< cllflez@ vl = clfIl vl veHi(Q). (2.2.10)

(c is the constant from (2.1.17).) Its linearity is obvious. The properties of the
form a(-,-) follow from the fact that a(-,-) is a positive multiple of a scalar
product in the space H} (). 0

Corollary 2.7 (f,-) is a continuous linear functional on 'V and a(-,) is a con-
tinuous V -elliptic bilinear form on V x V.

Theorem 2.8 There exists exactly one weak solution of the Stokes problem with
homogeneous boundary conditions.

Proof Equation (2.2.8) can be written in the form
a(u,v) = (f,v) YVveV.

In virtue of 2.7, the existence and uniqueness of this problem is an immediate
consequence of the Lax—Milgram lemma. |

There is a question how to introduce the pressure to the velocity satisfying
(2.2.8).

Theorem 2.9 Let u be a weak solution of the Stokes problem with homogeneous
boundary conditions. Then there exists a function p € L3(2) such that

v((u,v)) — (p, divv) = (f,v) Yove HiQ). (2.2.11)
The couple (u,p) satisfies (2.2.2) in the sense of distributions.

Proof In virtue of Lemma 2.6 and condition (2.2.8), the mapping “v € H}(Q) —
v((u,v)) — (f,v)” is a continuous linear functional vanishing on V' and, thus,
also on the set V. By Lemma 2.1, there exists p € LZ(2) such that

v((u, ) - (f,v) = (p, divw) Vv e Hy(Q).
This proves identity (2.2.11). Further, we have
v((u,v)) = —v(Au,v), (2.2.12)
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(f,v) =(f,v), (2.2.13)
(p, div v) = —(grad p,v), v € CF(Q). (2.2.14)

This and (2.2.11) already imply that w and p satisfy (2.2.2) in the sense of
distributions. 0
2.2.2  Stokes problem with nonhomogeneous boundary conditions

For a given constant v > 0 and given functions f: Q — R and p: 00— RN
we consider the problem

divu=0  inQ, (2.2.15)
—vAu+ gradp=f in Q, (2.2.16)
|02 = . (2.2.17)

The classical solution of this problem is defined analogously as in Definition 2.4.
1
Let us assume that f € L*(Q), ¢ € H2(912) and

/ ¢ -ndS =0. (2.2.18)
o

Notice that provided a function u € H!(Q) satisfies conditions (2.2.15) and
(2.2.17) (in the sense of traces), then relation (2.2.18) is fulfilled. It means that
(2.2.18) is a necessary condition for the solvability of problem (2.2.15) — (2.2.17).

Lemma 2.10 Let the function ¢ € Hz (0Q) satisfy (2.2.18). Then there exists
g € HY(Q) such that

divg=0 inQ and (2.2.19)
gloQ = ¢ (in the sense of traces).

Proof First, it is clear that there exists a function g, € H'(f2) such that
91|92 = . Further,

/divgldx:/ g, -ndS = ¢-ndS=0.
Q o0 o

It means that div g; € L3(Q). In virtue of Lemma 2.2, there exists g, € H}(£2)
such that divg, = divg,;. Now it suffices to put g = g; — g5. It is obvious
that g € H(Q), divg = divg, — divgy, = 0 and g|0Q = ¢. Hence, g satisfies
conditions (2.2.19). B 0

The weak formulation of the Stokes problem with nonhomogeneous boundary
conditions can be obtained similarly as in 2.2.1 with the use of Green’s theorem.
We again introduce the concept of a weak solution:
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Definition 2.11 Let f € L2(Q), € H3(99Q) and let (2.2.18) hold. Supposing
that g is a function from Lemma 2.10, we call u a weak solution of the Stokes
problem (2.2.15) — (2.2.17), if

a) u € HY(Q), (2.2.20)
b)u—gevV,
c) v(u,v)) = (f,v) YveV.

Condition (2.2.20),c) represents a weak version of equation (2.2.16) and
(2.2.20), a-b) guarantee that dive = 0 in Q and that (2.2.17) is fulfilled in
the sense of traces.

Theorem 2.12 Problem (2.2.20),a)-c) has a unique solution which does not
depend on the choice of the function g from Lemma 2.10.

Proof In view of (2.2.20),b), the weak solution can be sought in the form
u = g + z where z € V is a solution of the problem

a)z eV, (2.2.21)
b) v((z,v)) = (f,v) —v(g,v) VveV.

We easily find that the right-hand side of (2.2.21),b) defines a continuous linear
functional on the space V. The function a(z,v) = v((z,v)) is a continuous V-
elliptic bilinear form on V' x V. The Lax—Milgram lemma implies that problem
(2.2.21) has a unique solution z € V. It is obvious that w = g + z is a weak
solution of the Stokes problem. Now we show that w does not depend on the
choice of the function g. Let g; and g, be two functions associated with the
given ¢ by Lemma 2.10 and let u; and us be the corresponding weak solutions.
Then, of course,

v((u,v) = (f,v) YoeV,i=12

By subtracting,
(ug —uq,v)) =0 VveV.

Let us substitute v := u; — us (€ V). Then
0= ((u1 —uz,u1 — up)) = [[[ug — wel[|%,

which immediately implies that w; = us. 0

Exercise 2.1 Similarly as in 2.9, prove the existence of a pressure function p €
L3(£) to a weak solution of the Stokes problem with nonhomogeneos boundary
conditions.
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2.3 The stationary Navier—Stokes equations

Now let us consider the boundary value problem for the stationary nonlinear
Navier—Stokes equations with homogeneous boundary conditions: we seek u,p
such that

divu=0  inQ, (2.3.1)
Y ou

—vAu + ;uja—x] + gradp=f in Q, (2.3.2)

u|0Q2 = 0. (2.3.3)

The viscosity coefficient ¥ = const > 0 and the density f of volume force are
given; p denotes the kinematic pressure.

Definition 2.13 A couple (u,p) is called a classical solution of the Navier—
Stokes problem with homogeneous boundary conditions, if uw € C2(Q) and p €

CY(Q) satisfy (8.4.1) — (8.4.3).

We again pass to the weak formulation of problem (8.4.1) — (8.4.3). Let
(u, p) be its classical solution. Multiplying (8.4.2) by an arbitrary vector function

v = (v1,...,vn) €V, integrating over Q and using Green’s theorem, we get the
identity
v(u,v)) +b(u,u,v) = (f,v) Voel, (2.3.4)
where
N
v,
b(u,v,w) = / uj—vwl- dx (2.3.5)
i,j=1 /
for w = (u1,...,un),v = (v1,...,0N),
w = (wy,...,wy) “sufficiently smooth” in Q.

)

Lemma 2.14 The mapping “u, v, w — b(u,v,w)” is a continuous trilinear

form on H(Q) x HY(Q) x HY(Q).

Proof Letwu, v, w € HY(Q), u = (u1,...,un), v = (v1,...,0n), w = (wy,...
...,wy). Then w;, v;, w; € H'(Q). Hence, dv;/0z; € L*(2). In virtue of the
continuous imbedding of H'(Q) into L*(2) (take into account that N = 2 or
N = 3), we have u;, w; € L*(Q). This implies that w;w;0v;/0x; € L(Q). It
means that the integral in (2.3.5) exists and is finite. The form b is thus defined
on HY(Q) x HY(Q) x H(Q). Its linearity with respect to the arguments u, v, w
is obvious.
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Let us prove the continuity of b. Due to the continuous imbedding of H'()
into L*(Q), there exists a constant ¢4 such that

Hu||L4(Q) S C4HU||H1(Q) Yu S Hl(Q) (236)

Let u, v, w € HY(Q). The Cauchy inequality and (2.3.6) yield

L 1
w; 2%, da / uj 81} dx < /(u»w»)stc ’ / ov.\* da( 234)
j(? ! - ja [e) 7 0 8x] T
: : NI

< (/ u? dI) (/ wi dm) / <8U1> dr | < (2.3.8)

Q Q o \0z;
< lugll o llwill Layllvill 2 ) < (2.3.9)
< CiHujHHl(Q)HwiHHl(Q)”viHHl(Q)~ (2.3.10)

Summing these inequalities for i, j = 1,..., N, we obtain

b(u, v, w)| < &l|ullm @)lv]m @ lwm@ Yu.v,weH(Q), (23.11)
which we wanted to prove. O

Corollary 2.15 The function b is a continuous trilinear form on' V. xV x V.
There exists a constant ¢* > 0 such that

[b(w, v, w)| < c[[ull[ [[[of][ [[[w]l] Vu, v, weV. (2.3.12)
Lemma 2.16 Let u € HY(Q), diva =0 and v, w € H}(Q). Then
(i) blu,v,v)=0 (i) b(u,v,w) = —b(u, w,v)

Proof Since b is a continuous trilinear form and C3°(£2) is dense in H{(Q), it
is sufficient to prove assertion (i) for v, w € C§°(2). By Green’s theorem

b(u,v,v) = Z /uja -v; dx = Z /uJQ&E dx = (2.3.13)
J

1,7=1
au] 2 1 2 1.
= _zyzl / 83&] dx ;2/91)1- div udz =0.(2.3.14)

Assertion (ii) is obtained from (i) by substituting v + w for v:

=blu, v+ w,v+w) = (2.3.15)
= b(u,v,v) + b(u,v,w) + blu, w,v) + b(u, w, w) = (2.3.16)
= b(u,v,w) + b(u, w,v). (2.3.17)

U
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The above considerations lead us to the following definition:

Definition 2.17 Let v > 0 and f € L2(Q) be given. We say that u is a weak
solution of the Navier—Stokes problem with homogeneous boundary conditions, if

ucV and v(u,v) +b(u,u,v) =(f,v) YveV. (2.3.18)

It is obvious that any classical solution is a weak one. Similarly as in 2.9
we can prove that to the weak solution w there exists the pressure p € L3(€)
satisfying the identity

v((w,v)) + b(u, u,v) — (p, divv) = (f,v) Vv e H Q). (2.3.19)
Then the couple (u,p) satisfies equation (2.3.2) in the sense of distributions.

The following result will be helpful in the proof of the existence of a weak

solution of the Navier—Stokes problem.

Lemma 2.18 Letu®, v eV, a=1,2,..., and u® — wu in L2(Q) as a — +oc.
Then b(u®, u*,v) — b(u,u,v) for each v € Y.

Proof By assertion (ii) of Lemma 2.16,

N
0
b(u®, u”,v) = =b(u*,v,u”) = — / uSu? —-d
1;1 o 0z

The assumption that u® — u in L?(Q) implies that
/Q |uf“ujo‘ — uiuj| dr — 0 (2.3.20)
for all ¢, j =1,...,N. Since v € V, there exists ¢ > 0 such that

(%i
\ Ta)

From this and (2.3.20) for ¢, j = 1,..., N we have
/ o 0481)1 avi d
us'us —— — uu; T
Q L ij j(?a:j

. v,
/ uf‘ujo‘ﬂ dox — uiuj—v dz. (2.3.22)
Q j Q Ox;

<& VxeQ, Vi, j=1,...,N. (2.3.21)

< &/ |u§'u]°‘ fu,-uj| de — 0
Q

Summing (2.3.22), we obtain

b(u®, u®,v) = — i/uquqavidme— i/u»u»avida}:(2323)
’ ’ Qljal‘j Qljaxj e

i,j=1 1,5=1

= b(u,u,v), (2.3.24)
which concludes the proof. 0
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Theorem 2.19 . Theorem on the existence of a solution. There exists at least
one weak solution of the Navier—Stokes problem with homogeneous boundary con-
ditions.

Proof We shall use the Galerkin method. Since V is a separable Hilbert space,
there exists a sequence {v'}3°; dense in V. By the definition of V, for each i
there exists a sequence {w"*}2° ; C V such that w*® — v’ as a — oco. If we
order all elements w"®, i, « = 1,2,..., into a sequence (and omit, if they occur,
the elements which can be written as linear combinations of the preceding ones),

we obtain a sequence {w?}$2, C V of linearly independent elements such that

= H ()
V=_J Xk , (2.3.25)
k=1
where
Xy, = [wh, ..., w] (2.3.26)
is the linear space spanned over the set {w!,... w”*}. X, is a finite-dimensional

k
Hilbert space equipped with the scalar product ((-,-)).
For any k = 1,2, ..., let u* € X, satisfy

v((u®, wh) + b(uf, u* w') = (f,w') Vi=1,...,k. (2.3.27)
Since
k .
uh =Y "l FeR, (2.3.28)
j=1

conditions (2.3.27) represent a system of k nonlinear algebraic equations with
respect to k& unknowns £F, ... ,f’lj.

Let us prove the existence of the solution w*. By 2.15, the mapping “v €
X — v((u,v)) + b(u,u,v) — (f,v)” is a continuous linear functional on X, for
any u € Xy. In virtue of the Riesz theorem, there exists Py(u) € Xj such that

(Pu(u),v)) = vl(u,v)) + b(u,u,v) - (f,0) Vo € X

Hence, P, : X; — Xj. Since the spaces X and RF are isomorphic and the
quadratic functions “(&, ..., &) € RF — v((u, w?)) +b(u, w, w') — (f,w’) where
u = 25:1 &wl” are obviously continuous for all i = 1,...,k, the mapping P
is also continuous.

By (2.1.17) and 2.16,

(Puw),w) = wllfulll? + bluu, w) — (F,u) = (2.3.20)
— vfllulll? - (f.u) 2 (2.3.30)
> vl — el £]llul (2.3.31)

for any u € Xj,. (¢ > 0is the constant from (2.1.17).) If u € X, and |||ul|| = K >
0 with K sufficiently large, then v|||ul||| — ¢||f|| > 0 and, thus, (Py(w),u)) > 0.
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This implies that for each k = 1,2,... there exists at least one solution u”* of
the equation Py (u*) = 0, equivalent to system (2.3.27).
Further, we show that the sequence {uk},;“;l is bounded in the space V. By
(2.3.27),
v((uf,v) + b(uF uf v) = (f,v) VveX;.

Substituting v := u*, we have
vl[[ut]]]? = vll[u®[I* + b(u®, u®, ut) = (F, ") < | FIl (< el £ 1]l

which immediately implies that

|||u’“|\|gM Vk=1,2,.... (2.3.32)
14

From the bounded sequence {u”*}2° , a weakly convergent subsequence {u*=}3° ;

can be subtracted:

ko

u" —u  weakly in V as a — oo. (2.3.33)

In virtue of the inclusion V' C H}(2) and the compact imbedding H}(Q) C

L*(Q),
ko

u¥e — u strongly in L*(Q).

From (2.3.33) we obtain
(u w') = (u,w') asa—oo Vi=1,2,....

Further, by Lemma 2.18, we have

b(ube ube w') — b(u,u,w’) asa—oo Vi=12,....
In view of (2.3.27),

v((uhe, w) + b(ute ube w') = (f,w') Vi=1,... ks, Va=1,2,....
Passing to the limit as o — oo, we find from the above relations that
v((w, w") +b(u,u,w') = (f,w") Vi=1,2,...
Hence, by (2.3.25), we have
v(u,v)) +b(u,u,v) = (f,v) VvoeV,

which means that u is a weak solution of the Navier—Stokes problem. O

In the following we shall investigate the uniqueness of a weak solution of the
Navier—Stokes problem.
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Theorem 2.20 Let the condition
v? > cre||f] (2.3.34)

be fulfilled with the constants ¢* and ¢ from (2.3.12) and (2.1.17), respectively.
Then there exists exactly one weak solution of the Navier—Stokes problem with
homogeneous boundary conditions.

Proof Let u!, u? be two solutions of (2.3.18). It means that for i = 1,2,
u; €V, v((u',v) +b(u',u',v) = (f,v) YveV. (2.3.35)
Substituting here v := u!, we easily find that

vllw'([[* = (F, ) < IFI 'l < el A1 ]

and, hence,
iy < U1 (2:3.30)

Let us set u = u' — u?. Subtracting equations (2.3.35), i = 1,2, and using the
properties of the form b, we obtain

0 = v((u',v)) +b(u',ul,v) — v(u?v) — b(u? u? v) = (2.3.37)
= v((u,v)) + b(u', u,v) + b(u, u? v) (2.3.38)

for each v € V. If we choose v = u, then, in view of Lemma 2.16,
((,w) = —b(u, u?, ),
from which, due to inequalities (2.3.12) and (2.3.36), we derive the estimate
vilull[* < e[|l [[lw?|]] < cc v [ £I] ]Tul]]*.

Thus,
lullf? (v = cc*v ™| £]]) < 0.
2

This and (2.3.34) immediately imply that |||u||| = 0, which means that u! = u?.
UJ

2.3.1  The Navier—Stokes problem with nonhomogeneous boundary conditions.

We seek u and p satisfying
a)diveu =0 in Q, (2.3.39)

- Jdu )
b) —VAu—i—jZluja—xj—i— grad p=f in Q,
c) ul0Q) = .

The constant v > 0 and the functions f and ¢ are given.
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Similarly as above we introduce the concept of a weak solution of problem
1
(2.3.39),a)—c): We assume that f € L*(Q), ¢ € H2(99Q) satisfies condition
(2.2.18) and that g is a function from Lemma 2.10 with the properties

a) geHY(Q), b) divg=0in Q, c) glot= . (2.3.40)
Then wu is called a weak solution of problem (2.3.39),a)—c), if

a) uc H(Q), (2.3.41)
b)u—geV,
¢) v(u,v)) +b(u,u,v) = (f,v) YVoeV.

It is obvious that the behaviour of the function g in  is not important in
formulation (2.3.41),a)—c). It is essential that g satisfies conditions (2.3.40), a)-

c).

Let us assume that
/ p-ndS=0 (2.3.42)
.

for each component I" of 0f).

Theorem 2.21 Let f € L2(Q) and g satisfy (2.5.40), (2.3.42). Then problem
(2.83.41), a)-c) has at least one solution.

Proof The solution will be sought in the form u = ti+g where i € V and g is a
suitable function with properties (2.3.40), a)-c). Substituting this representation
into (2.3.41), we see that the unknown @ is a solution of the problem

eV, (2.3.43)
v((@,v)) + (&, &, v) + b(d,g,v) + b(g,0,v) = (f,0) YveV.

f is a continuous linear functional on V' defined by the relation
{,v) = (f,v) —v(g,v) —b(g,g,v), veV. (2.3.44)

The existence of the solution @ of problem (2.3.43) will be proved in the same
way as in the case of the problem with homogeneous boundary conditions:
1. Consider such a sequence {w*}22, C V that

= H; ()
V=X ,
k=1

where X, = [w?, ..., w"].

2. Prove the existence of a solution @* € X}, of the problem

V((ﬁk7wj)) + b(ﬁk, ﬁk7wj) + b(ﬁk,g7wj) + b(g, ﬁk7wj) = (2.3.45)
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3. On the basis of Lemma 2.16 derive from (2.3.45) the estimate
a5l < élflly~ VE=1,2,.... (2.3.46)

4. From {{*}, subtract a subsequence {{1*7 } converging weakly in V and strongly
in L?(Q) to some @ € V. Use the obvious limit passages

a) b(a", g,v) — b(li,g,v) YveV, (2.3.47)
b) b(g, @, v) — b(g,f,v) YveV
and Lemma 2.18 to find that @ is a solution of (2.3.41), a)—c).

In the above process the most difficult is the realization of the second and
third steps.

To prove that system (2.3.45) has a solution, it is sufficient to verify the
existence of a constant § > 0 such that

v((v,v)) + b(v,v,v) + b(v,g,v) + b(g,v,v) > B||[v|||? YVveV, (2.3.48)
or, in virtue of Lemma 2.16,
vl[[of[[* +b(v, g, v) = Bl[[0]|]* VveV.

This estimate will be true, if we succeed to find g (satisfying (2.3.40)) such that
b(v,g,v)| < g\|\v|||2 VoeV. (2.3.49)

Provided (2.3.49) holds, condition (2.3.48) is satisfied with 8 = v/2. Then the
existence of a solution of problem (2.3.45) (for k¥ = 1,2,...) can be proved
analogously as in the proof of Theorem 2.19. Further, by (2.3.45), (2.3.49) and
2.16, we have

Vs ~k o~ ~ ~

YR < (@, )~ bt g, 6)] < (2.3.50)
< p((@*,a") + b(a", g, 0") = (2.3.51)
= (£, 0%) < [|f]lo- 110", (2.3.52)

which proves (2.3.46).
The validity of (2.3.49) is a consequence of the following result:

Lemma 2.22 Let (2.3.42) be satisfied. Then for any v > 0 there exists g satis-
fying the conditions

a) g<cHY(Q), b) divg =0 in £, c) gloQ=¢p (2.3.53)

and
|b(v, g,v)| <A[|[v]||* VYveV. (2.3.54)
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Remark 2.23 In the case that the condition (2.3.42) is not satisfied (only the
weaker condition (2.2.18) holds), the existence of a weak solution can be estab-
lished only for "small data”, i.e. for small || f[], [¢|lg:/2(90) and large v.

2.4 The Oseen problem

The solution of the Navier—Stokes problem is sometimes approximated by a
sequence of linear Stokes problems (see, e.g., [Glowinski (1984)]). Another often
more adequate linearization of the Navier—Stokes equations is the Oseen problem
(cf., e.g., [Crouzeix (1974)]), which is formulated in the following way:

Definition 2.24 Let w € CY(Q), divw = 0in Q, f: Q — RN and let
p: 00— RN fulfils (2.2.18). Then a classical solution of the Oseen problem is

defined as a couple (u,p) € C2(Q) x CH(Q) satisfying

divu=0 inQ, (2.4.1)
o Ou
—vAu + J; wja—mj +grad p=f in Q, (2.4.2)
and
|02 = . (2.4.3)

Quite analogously as in preceding paragraphs, the Oseen problem can be refor-
mulated in a weak sense.

Definition 2.25 Let w € H(Q), divw = 0, f € L2(Q) and let g be a function
with properties (2.3.40), a)—c). We call w a weak solution of the Oseen problem

(2.4.1) — (2.4.3), if
a) u € HY(Q), b) u—-gev, (2.4.4)
¢) v((u,v)) + b(w,u,v) = (f,v) VveV.

Remark 2.26 On the basis of the properties of the form b and Lemma 2.1 it is
possible to prove the existence of a pressure function p € L3(£2) associated with
a weak solution u of the Oseen problem, so that

v((u,v)) + b(w, u,v) — (p, divv) = (f,v) Vo€ H}Q). (2.4.5)

(Cf. Theorem 2.9 and (2.3.19).)

The solvability of the Oseen problem can be easily established on the basis
of the Lax—Milgram lemma:

Theorem 2.27 Problem (2.4.4), a)-c) has a unique solution.
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Proof Put
aw (4, v) = v((4,v)) + b(w, 4, v) (2.4.6)
defined for all &, v € V. The properties of b imply that aq is a continuous

bilinear form defined on V' x V. Using Lemma 2.16, we can find that aqy is
V-elliptic:

aw (@, @) = v((@, 1) + b(w, &, 1) = (2.4.7)
=v((f,0) = v||[al|]]? VaeV. (2.4.8)

Let us seek a solution of problem (2.4.4),a)—c) in the form w = @ + g where
G € V is unknown. Then (2.4.4),c) is equivalent to the problem

weV, aw@,w)={{v) VveV, (2.4.9)
where £ € V* is given by
@,v):(f,v)fl/((g,v))—b(w,g,v), veV.

From the Lax—Milgram lemma we immediately obtain the unique solvability
of problem (2.4.9) with respect to @ € V and, thus, the unique solvability of

(2.4.4),a)c). n

The Oseen problem offers the following iterative process for the approximate
solution of the Navier—Stokes equations:

a) u’ € H'(Q),divu’ = 0, (2.4.10)
b) w1t e HY(Q), u*t —g eV,
v((ur T v) + b(uf uF T ) = (F,v) Yo eV, k>0.

2.5 Functions with values in Banach spaces

In the investigation of nonstationary problems we shall work with functions
which depend on time and have values in Banach spaces. If u(z,t) is a function
of the space variable x and time ¢, then it is sometimes suitable to separate
these variables and consider u as a function w(t) = u(-,t) which for each t in
consideration attains a value u(t) that is a function of z and belongs to a suitable
space of functions depending on z. It means that u(t) represents the mapping
‘o — [u(t)] (x) = u(z, t)”.

Let a, b € R', a < b, and let X be a Banach space with a norm ||-||. By a
function defined on the interval [a,b] with its values in the space X we understand
any mapping u : [a,b] — X.

By the symbol C([a, b]; X) we shall denote the space of all functions contin-
uous on the interval [a,b] (i.e., continuous at each t € [a,b]) with values in X.
The space C([a,b]; X) equipped with the norm

Wbl x) = t 2.5.11
o = mas u(t)] (25.11)

is a Banach space.
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2.5.1  Lebesgue Spaces of Functions with Values in a Banach Space.

Let X be a Banach space. For p € [1,00] we denote by L?(a,b; X) the space of
(equivalent classes of) strongly measurable functions w: (a,b) — X such that

b 1/P
lull Lo (a,6:x) = [/ lu(t)|% dt] < oo, ifl1<p< oo, (2.5.12)
a
and
[l oo (a,b:x) = ess sup |lu(t)|x = (2.5.13)
t€(a,b)
inf sup lu(®)|lx < +oo, if p = o0.

meas(N)=0¢c(q,b)—N
It can be proved that L?(a,b; X) is a Banach space.

2.6 The nonstationary Navier—Stokes equations

In what follows we shall be concerned with the investigation of an initial-boundary
value problem describing nonstationary viscous incompressible flow. This prob-
lem consists in finding the velocity w(x,t) and pressure p(z,t) defined on the set
Q x [0, 7] (T > 0) and satisfying the system of continuity equation and Navier—
Stokes equations to which we add boundary and initial conditions. For simplicity
we shall confine our consideration to the case of homogeneous Dirichlet boundary
conditions. We thus have the following problem:
Find u(z,t) : Qx [0,7] — RY and p(z,t) : Q x [0,7] — R! such that

dive =0 inQ=Qx (0,7), (2.6.1)
ou - ou )

T vAu + ;uja—% + grad p=f in Q, (2.6.2)
u=0 onddx][0,T], (2.6.3)
u(z,0) = up(x), inze (2.6.4)

We assume that the constants v, T > 0 and the functions ug : © — RY and
f: Q — RY are prescribed.

Definition 2.28 We define a classical solution of the nonstationary Navier-
Stokes problem with homogeneous boundary conditions as functions u € C%(Q)
and p € CH(Q) satisfying (2.6.1) — (2.6.4).

In the study of problem (2.6.1) — (2.6.4) we shall need some fundamental
results concerning the imbedding of the spaces LP(a, b; X). Let us consider three
Banach spaces Xy, X and X; such that

a) XoC X C Xy, (265)
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b) Xp and X; are reflexive,
¢) the imbeddings of X into X; and of Xj into X are continuous,
d) the imbedding of X into X is compact.

Further, let 1 < ag, oy < +00, a, b € R!, a < b. By v/ we denote the generalized
derivative of a function v € L!(a,b; X). We put

W =W(a,b;ao, a1; Xo, X1) = (2.6.6)
= {v e L*(a,b; Xo); v € L* (a,b; X1)}
and define the norm in the space W by
[ollw = llollLeo @pixa) + 10" e (@,bix0) -
The space W equipped with this norm is a Banach space.

Theorem 2.29 (Lions) Under the assumptions (2.6.5,a)-d) and 1 < ap, a1 <
+00, a, b € R, a < b, the imbedding of the space W into LY (a, b; X) is compact.

Now we come to the weak formulation of the nonstationary Navier—Stokes
problem. Let u, p form a classical solution of problem (2.6.1) - (2.6.4) in the sense
of Definition 2.28. Multiplying (2.6.2) by an arbitrary v € V), integrating over
) and using Green’s theorem, we find similarly as in the preceding paragraphs
that the identity

(%?(-,t), v) + v((u(-,t),v) + (2.6.7)

—l—b(u(-,t),u(-,t),'u) = <f(,t),'l)> (:: (f(',t),'U)), Vv e E (268)
is satisfied for each t € (0,T). It is obvious that w € L?*(0,7;V) and

a—uv —i(uv)
ot’") dt>

(For simplicity we omit the argument ¢.) This leads us to the definition of a weak
solution.

Definition 2.30 Let v, T > 0,

ferL?*0,1;v* (2.6.9)
and

uo € H (2.6.10)

be given. We say that a function u is a weak solution of problem (2.6.1) — (2.6.4),
if

we L*0,T,V)NL>(0,T; H), (2.6.11)
%(u,v) +v((u,v) + blu,u,v) = (f,v) VveV (2.6.12)

and

u(0) = uy. (2.6.13)
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Let us remind that we use the notation H = L?(Q2). Equation (2.6.12) is
meant in the sense of scalar distributions on the interval (0,7); i.e., (2.6.12) is
equivalent to the condition

T T
- [ @+ [ (pt,0) + o) w0 o) d = (2614)

T
:/0 (), 0)p(t) dt Vo € C(0,T).

The assumption uw € L*°(0,7;H) could seem unnatural, but under the mere
assumption w € L?(0,7T; V) condition (2.6.13) we would have difficulties.

The classical solution is obviously a weak one. On the other hand, by Lemma
2.1, a function p : @ — R! can be associated with a weak solution u, so that
(u,p) form a solution in the sense of distributions.

Let us define the mappings A: V - V*, B: V — V* by

(Au,v) = (u,v)), uw,veV, (2.6.15)
(Bu,v) = b(u,u,v), u,veV. (2.6.16)

It is clear that A is a linear operator.

Lemma 2.31 Let u € L?(0,T; V). Then the functions Au and Bu are defined
fora.e.t€(0,T),Au € L*(0,T;V*) and Bu € L'(0,T; V™).

Proof 1. For each z € V the mapping
veV — ((z,v)) (2.6.17)

defines a continuous linear functional Az € V™ as follows from the inequality
[z, )] < [llz[I[|[lv]]|. Hence, we write

(Az,v) = (2,v), veV.
If w € L?(0,T; V), then for a.e. t € (0,T)
(Au(t), v) = (u(t),v), u,veV,

and, hence,
[Au®)]ly- < [[w@)]]]-

This implies that

T T
/0 lAw(t)3- dt s/o (8)]|[2 dt < +oo,

which means that Aw € L?(0,T;V*).
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2. In virtue of 2.15, the relation

(Bz,v) =b(z, z,v), z,veEV, (2.6.18)

defines the mapping B: V — V*. We have
(Bz, v)| < c[ll=2lIP[l]]]],
so that
|1Bz|lv+ < c*|||z]|]?, z€V. (2.6.19)
Now, if w € L2(0,7T; V), then
1Bu(®) v+ < c*lllw(®]]* for a.e. t € (0,T),

which yields

T T
| 1But®llv- e < [ llu? de < +oc.
0 0

Hence, Bu € L'(0,T; V*). H

Lemma 2.32 If u € L?(0,T;V) satisfies (2.6.12), then w has the derivative
u/'(t) at a. e. t € (0,T) and v’ € L*(0,T; V™).

Proof Let us put

g=f—-vAu—Bu. (2.6.20)
We see that g € LY(0,T; V*). Further, we have
d
£<u7v> ={g,v) VvevV. (2.6.21)
This implies that w € L2(0,T; V) has the derivative v’ = g € L'(0,T; V™).

Ll
Corollary 2.33 If u € L?*(0,T;V) satisfies (2.6.12), then uw € C([0,T]; V™).
Hence, condition (2.6.13) makes sense.

The above results can still be strengthened, if we take into account the as-
sumption that w € L2(0,7;V) N L>(0,T; H).
Lemma 2.34 Let N = 2. Then
1 1 1

lollzs) < 2% 0l Zqy 0l o) Vv € Ho(9). (2.6.22)

Lemma 2.35 If N = 2, then there exists ¢c1 > 0 such that the inequality
1 1 1 1
b(w, v, w)| < crf|ull [[Jull]> [[[o]|] [w]]*|[lwl]|Z (2.6.23)

holds for any w, v, w € H}(Q). If w € L?(0,T;V) N L>(0,T;H), then Bu €
L2(0,T;V*) and

”BUHL2(07T;V*) <a ||u||L°°(0,T;H) HUHLQ(O,T;V)' (2'6'24)
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Theorem 2.36 Let N = 2. If uw is a solution of problem (2.6.11) — (2.6.13)
with f satisfying (2.6.9), then the derivative u'(t) exists for a.e. t € (0,T) and
u' € L?(0,T; V™).

Proof is an immediate consequence of relations (2.6.20), (2.6.21) which imply
that v’ = f — vAu — Bu and of Lemmas 2.35 and 2.31. 0

Similar results hold also in the case N = 3 :

Lemma 2.37 If N = 3, then
1,3 1 2
lollzse) < 2235 [l| 2 0l 1y Vv € Ho(Q). (2.6.25)
Lemma 2.38 Let N = 3. Then there exists ¢1 > 0 such that
1 3 1 3
[b(w, v, w)| < e [||o][] [[w] T [[|ul]|7 lw]T[[|w]||T Vu,v,weH Q). (2.6.26)

Forw e L*(0,T; V)N L>®(0,T; H) we have Bu € L*/3(0,T; V?*).

As a consequence of the above results we obtain

Theorem 2.39 Let N = 3. If w is a solution of (2.6.11) — (2.6.13) with f
satisfying (2.6.9), then the derivative u'(t) exists for a.e. t € (0,T) and u’ €
LAY3(0,T; V™).

Remark 2.40 The above results, particularly Theorems 2.36 and 2.39, are of
fundamental importance in the investigation of the existence of a weak solution
of the nonstationary Navier—Stokes problem. Let us put a =0, b =T, Xy =
V,X=H, X; =V", a0:2.Further,weseta1:20ra1:§f0r1\7:20r
N = 3, respectively. We can see that assumptions (2.6.4),a)—d) are satisfied. In
virtue of Theorem 2.29, the imbedding of the space W = W(0,T; ag, a1; V, V),
defined by (2.6.6), into L?(0,T; H) is compact:

W —<— L*(0,T;H). (2.6.27)

If w is a weak solution of problem (2.6.1) — (2.6.4), then w € W, as follows from
Theorems 2.36 and 2.39.

2.7 Solvability of the nonstationary problem

In this paragraph we shall be concerned with the study of the existence, unique-
ness and regularity of a solution of the nonstationary Navier—Stokes problem.
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Our attention will be first paid to the existence of a weak solution defined in
2.30. It means we want to find

we L*0,T; V)N L>(0,T;H) (2.7.1)
satisfying the conditions
d
() + v, 0) + b, w,w) = (f0) YV EV, (2.7.2)
u(0) = o, (2.7.3)
with given
FeL*0,T;V"), (2.7.4)
up € H (2.7.5)

and v, T > 0. In Section 2.6 we showed that such a solution should be an element
of the space W = W(0,T; ap,a1; V,V*), where ag = 2 = a3 for N = 2 and
ag =2, a; = % for N = 3, and, thus, v’ € L**(0,T; V™). Condition (2.7.2) can
be written in the form

v +vAu+ Bu = f. (2.7.6)

We shall now prove the following fundamental existence theorem for the
nonstationary Navier—Stokes problem.

Theorem 2.41 Let v, T > 0 and let conditions (2.7.4) and (2.7.5) be satisfied.
Then there exists at least one solution of problem (2.7.1) — (2.7.5).

Proof will be carried out in several steps with the use of the semidiscretization
in time. This method (also known as the Rothe method) is extensively studied
in the monographs [Rektorys (1982)] and [Kacur (1985)], but the Navier—Stokes
problem is not treated there. The semidiscretization in time converts the non-
stationary equation into a sequence of stationary problems and allows us to
construct a sequence of approximate solutions from which we can extract a sub-
sequence weakly convergent to a weak solution of the original nonstationary
problem.

I) The construction of approximate solutions. For any integer n > 0
let us set 7 = 7, = T'/n and consider the partition of the interval [0,T] formed
by the points ¢, = k7, k = 0,...,n. Let us find u°,u!,...,u" satisfying the
following conditions:

u’ =y € H, (2.7.7)

a) ut €V, (2.7.8)
uk — uk1
) (0 vt o) bt o)

= (fFv) VveV,
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tr
c)f’le fHdteV*, k=1,....n.

te—

Writing (2.7.8),b) in the form

k

Lk v) + vt v) + bkt 0) 27.9)

= (f* o)+ l(u‘H,v) YveV,

we see that we have a modified stationary Navier—Stokes problem. Similarly as
in Section 2.3 we can prove that (2.7.9) has at least one solution u* € V.

Now, using ub, k= 0,...,n, we construct sequences of functions w, :
0, T = Vandw,: [0,T] = H (r=7,, n=1,2,...):

ur(0) =ul, u,(t) =uf fort € (tp_1,t], k=1,...,n, (2.7.10)
and

w, is continuous in [0, 7], linear on each interval [t;_1,tx], (2.7.11)

k=1,...,n, and w,(ty) = u* for k=0,...,n.
Notice that w, : [1,T] — V. As n — 400, we get the sequences {u,}, o4 and

{wT}T—>0+-
IT) A priori estimates.

Lemma 2.42 Let f¥ k=1,...,n, be defined by (2.7.8), ¢). Then

n T
P I < [ IFOIR dn
k=1 0

Lemma 2.43 The following discrete estimates are valid:

max ||uf|| < ey, (2.7.12)
k=0,...,n
n
Y b < e, (2.7.13)
k=1
n
>l =P < e, (2.7.14)
k=1
n k_ o k=11
S| < (2.7.15)
— T \ %
k=1
where c1,...,cq are constants independent of T.

This implies:
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Lemma 2.44 The sequences u, and w, (1 = 7, = T/n, n = 1,2,...) are
bounded in the space L>°(0,T;H),

the sequences w, and w, are bounded in L*(0,T;V),

the sequence dw, /dt is bounded in L*(0,T;V*) (ay = 2 for N = 2 and
a1 zgforN=3).

Further,

u, —w,; — 0 in L*(0,T;H) as 7 — 0 +. (2.7.16)
ITI) Passage to the limit as 7 — 0+ (i.e., n — 400).

It is possible to show that there exist sequences u,, w, (7 > 0) and a function
u such that

u, — u weakly in L?*(0,T;V), (2.7.17)

u, — u weak-* in L°°(0,T; H), (2.7.18)

w, — u weak-x in L>°(0,T; H), (2.7.19)

dw, d )
;‘; - d—": weakly in L (0, T; V'*), (2.7.20)
w, — u weakly in L?(e,T; V) for each ¢ > 0. (2.7.21)
Using Theorem 2.29 and (2.7.18), we can show that

w, — w strongly in L*(0,T; H). (2.7.22)

Taking into account (2.7.10) and (2.7.11), we can interptret equation (2.7.8),b)
as

(dg;T,v) +v(us,v) +b(ur,ur,v)=(f ,v) YoEV (2.7.23)
or
dw,
o +vAu, + Bu, = f, (2.7.24)
where
. (0,7T] — V7™, (2.7.25)

f7_|(tk_1,tk]=fk, k=1,...,n.
It is possible to show that f. — f in L?(0,T; V™). Using the compactness
of the imbedding (2.6.27), we get the strong convergence
ur, w, — win L2(0,T; H).

This and (2.7.17) — (2.7.21) allow us to pass now to the limit in (2.7.24). Using
the above results, we obtain the identity

% +vAu+ Bu = f. (2.7.26)

It means that u satisfies (2.7.1) and (2.7.2).
Finally one shows that «(0) = wg, which concludes the proof of Theorem
2.41.
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2.7.1 Uniqueness

Further, we shall briefly touch the problem of the uniqueness of the weak solution
of the nonstationary Navier—Stokes problem. First we shall deal with the case
N = 2. Then the weak solution w satisfies the conditions u € L?(0,T; V), u' €
L?(0,T; V™), which implies, as can be shown, that

w € C(0,T); H) (2.7.27)
and
%(u(t), w(t)) = 20 (£), u(t)) (2.7.28)

in the sense of distributions on (0,T"). (For the proof, see [Temam (1977), Chap.
ITI, Lemma 1.2] or [Girault—Raviart (1979)].)

Theorem 2.45 (Lions — Prodi (1959)). Let us assume that N = 2 and that con-
ditions (2.7.4), (2.7.5) are satisfied. Then problem (2.7.1) — (2.7.3) has exactly
one solution.

The situation is essentially more complicated in the case of three-dimensional
flow. If N = 3, then the solution u of problem (2.7.1) — (2.7.3) satisfies u' €
L*3(0,T;V*) (see Theorem 2.39). We find that

u € L5(0,T; L4(Q)). (2.7.29)
Actually, by Lemma 2.37,
1 3
lu()llLs@) < clu@)#[lw@)]*, te(0,T). (2.7.30)

In virtue of (2.7.1), the right-hand side is an element of the space L3 (0,T) so
that the same is true for the left-hand side, which proves (2.7.29).

In the three-dimensional case the attempts to prove the uniqueness of the
solution in the class of functions satisfying (2.7.1), in which the existence was
established, have not been successful. The uniqueness was obtained in a smaller
class:

Theorem 2.46 If N = 3 and (2.7.4) — (2.7.5) hold, then problem (2.7.1) -
(2.7.8) has at most one solution satisfying the condition

w e L3(0,T;L4(Q)). (2.7.31)

From the above results we conclude that in the case N = 3 there is a close
relation between the uniqueness and regularity of a weak solution. There are two
fundamental problems:

— the uniqueness of weak solutions (i. e., solutions of (2.7.1) — (2.7.3)) whose
existence is guaranteed by Theorem 2.41,

— the existence of the strong solutions of (2.7.1) — (2.7.3) satisfying condition
(2.7.31), for which the uniqueness holds.

UP TO NOW, THE ANSWER TO THESE QUESTIONS REMAINS OPEN.
There exists the Prize of the Clay Institute — 10° US $ for the solution
of this problem.
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FINITE ELEMENT SOLUTION OF INCOMPRESSIBLE
VISCOUS FLOW

3.1 Continuous problem
3.1.1 Stokes problem

Let ¢ € H1/2(6Q), / p-nds=0,g e HY(Q), divg = 01in Q, glag = ¢,
o0
f e L*(Q),u* € H'(Q), u*|sq = ¢ and consider the Stokes problem to find u

such that

u—gev,
v(u,v) =(f,v) VvoeV (3.1.2

—_
—_
~— ~—

This can be reformulated with the aid of the pressure: Find u, p such that

u—u*c HY(Q), pecli= {q € LQ(Q);/ gdz = 0}, (3.1.3)
Q

v((u,v) — (p,dive) = (f,v) Vv e H)Q), (3.1.4)
—(g,divu) =0 Vg€ L3(9).

Exercise 3.1 Let u € HI(Q), ulan = @, /
9
=
— (q,divu) =0 VqgeL*(Q) (+) <«
— (gdiva)=0 VYgeI3(®). ()

p-ndS = 0. Prove that divu =0
Q

Proof The implication = is obvious.
The implication <: Let () hold. Then we can write

1
qeLQ(Q)—@:q—@/queLg(Q): (3.1.6)
Q
1
= 0= (¢,divu) = (¢,divu) — @/ qdz(1,divu) (3.1.7)
Q
(1,divu):/divudx:/ u-ndS = p-ndS=0
Q o9 o9
(+) = divu =0 — clear. H

35



36 FINITE ELEMENT SOLUTION OF INCOMPRESSIBLE VISCOUS FLOW

3.1.2  Nawvier-Stokes problem
Find w such that

u—gev (3.1.8)
v((u,v)) + b(u,u,v) = (f,v) YveV.

The formulation with pressure reads

u—u* € HyQ), (3.1.10)
v((u,v)) + b(u,u,v) — (p,dive) = (f,v) Yve HHQ) (3.1.11)
—(q,divu) =0 Vqe L3(9). (3.1.12)

3.2 Discrete problem

For simplicity we assume that N = 2, Q is a polygonal domain, 7} is a tri-
angulation of Q with standard properties. This means that K € 7, are closed
triangles,

Q=UK € T, K (3.2.13)

and two elements K1, Ko € 7, K1 # K5 are either disjoint or K7 N K> is formed
by a vertex of K7 and K> or a side of K7 and K.
Over 7, we construct finite dimensional spaces and consider approximations

X, ~HYQ), Xno=~H}(Q), V=V, (3.2.14)
X, ~H'(Q), Xpo~HQ) (3.2.15)
My, =~ L*(Q), My~ L), (3.2.16)
X, Vi,... C L*(Q), M), € L*(Q), Myo C L3(Q), (3.2.17)
GG M=l gn~g up~w,  (3.218)
divy ~ div, by (-, -, ) = 0(-, -, ) (3.2.19)
We assume that ||| - [|[n = ((+,-)*/? is a norm in Xy, |||v|||n = |||v]|| for v €

Hl(Q)7 divy, 1 Xpo — Mpo is a linear continuous operator and by, is a trilinear
continuous form on X o such that by, (u, vw) = b(u, v, w) foru € H'(Q), dive =
0,v,w € H} (D).

3.2.1 Discrete Stokes problem

Let us set
Vi i={vn € Xpo; (gn,divpvp) =0 Van € Mpo} (3.2.20)
Then we define an approximate velocity u;, as a function satisfying
up, — g, €V (3.2.21)
v(up,vp)n = (f,vn) Yop €V (3.2.22)

The discrete problem with the pressure reads: Find wy, pp such that

up — U; S Xho, Ph € Mpo (3223)
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l/((uh,’l)h))h — (ph, dth 'l)h) = (f,’Uh) V'l)h S Xh() (3224)
—(qn,divpup) =0 Vqn € My (3.2.25)

Similarly we can introduce the discrete versions of the Navier-Stokes prob-
lems.

3.3 Choice of the finite element spaces

We define X}, M}, as spaces of piecewise polynomial functions. However, they
cannot be chosen in an arbitrary way.

Example 3.1 Let
X, = {vn € C(Q);vp|K € PHK) VK € Ty, }, ( )
Xno = {vn € Xp;vnloa = 0} ( )
X5 = Xn x Xp, (3.3.28)
Xho = Xno X Xno ( )
Vi ={vy € Xpo;div (vp|g) =0V K € T} ( )

This is in agreement with the above definition of V', provided

M), = {q € L*(Q);q is constant on each K € 7}, (3.3.31)

Mho{q€Mh,;/qd930}-
Q

In this case we have

G D=0 M- Ha =111 (3.3.32)
by =b, div, = div (3.3.33)

Let Q = (0, 1)2, up € V. Then
uplon =0, div(vp|g) =0 VK €T,

Let us consider a uniform triangulation of {} obtained in such a way that
is split in n? squares with sides of the length h = 1/n and then each square
is divided in two triangles by the diagonal going right up. Then any function
uy, € V7, is determined by 2(n — 1) degrees of freedom. On the other hand, the
number of conditions div (v4|x) = 0 VK € 7, is 2n%. It is possible to show
that in this case Vj, = {0}. Thus, the above choice of the finite element spaces
does not make sense.

3.4 Babuska—Brezzi condition

It appears that the spaces X9 and Mo have to satisfy the discrete inf-sup
condition, called the Babuska-Brezzi condition (BB condition): There exists a
constant 3 > 0 independent of h such that

N
inf sup  AwdiVaA) g (3.4.34)

0£qn € Mno o0, € Xno G0l [[[VR]]n
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3.4.1  Verification of the validity of the BB condition

Theorem 3.2 Let there exist an interpolation operator Iy, : Hé(Q) — X po with
the following properties:

a) I is a linear mapping,

b) Iy, is uniformly continuous: there exists a constant C > 0 independent of
h such that

I11nwllln < Clllvlll Vv € Ho(Q),

¢) (qn, divp(v — Iy v)) =0 VYqn € Myo, Vv € HH(Q).
Then there exists § > 0 independent of h such that the BB condition is satisfied.

Proof We start from the inf-sup condition: there exists v > 0 such that

sup (g,divw)

=" >1llq| Vqe L.
0£ve H(Q) [[[ll|

Let gn, € Mpo. Then g, € L3(£2). Thus, in view of assumption c), we can write

,divo
Mgl s sup Bodve) (3.4.35)
o£ve HL(Q) [[v]]]
di I
= sup (g, div s (Inv)) =: (%%) (3.4.36)
0£ve Hi(Q) [l

If Iv = 0, then the expression behind sup vanishes and need not be considered.
Hence,

(qn, div 5 (Ipv)) b)

(**) = sup < (3437)
0£Ve H{ ) \|\U|||
I, UV#£0
di T In( Hy(Q)C Xp,
< C sup w 0 < o (3.4.38)
0#ve HL(Q) [ 1n v|||n
di
<C sy (divivn) (3.4.39)
0£vne Xno  lvnllln
di
= sup (an, div i vp) > Bllgnll Van € Mno (3.4.40)
0£V,E Xho H‘vhlnh
with 8 =~/C (3.4.41)
= BB condition. (3.4.42)

U
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3.4.2 FExamples
3.4.2.1 Conforming finite elements: We set

Xn={pn € COQ);pnlx € PAK)VK € T} (C HY(Q))  (3.4.43)

M = {an € C@)anl € PNE) VE € T} (3.4.44)

We speak about the Taylor-Hood P?/P! elements. It is a special case of the
conforming P¥*+1/P¥ elements, where k > 1.

Another possibility is to use the so-called 4P'/P?, i.e. isoP? /P! elements. In
this case the pressure is approximated by continuous piecewise linear functions
over the mesh 7}, whereas the velocity is approximated by continuous piecewise
linear vector functions on the mesh 7} /5, obtained by dividing any element K €
7Th, in 4 equal triangles.

In the case of conforming finite elements we have

X, CHYQ), XpoCH)Q), M,cCL*Q), My cC L),
divy = div, (- )n = ), M-le =111 br = b,
uj = Iyu* = Lagrange interpolation, V', is defined by (3.2.20).

3.4.2.2  Nonconforming finite elements: We speak about nonconforming finite
elements, if X, is not a subspace of H!(Q). A typical example of nonconforming
finite elements for the solution of viscous incompressible flow are the Crouzeix-
Raviart elements:

X, = A{v, € L*(Q);vn|x € PHEK)VK € T,
vy, is continuous at all midpoints of sides of all K € 7},
My, = {qn € L*(Q); qn is constant on each K € Ty, }.

In this case we define

divpbuy € L2(Q) : (divhuh)|K = div(uh|K), K e 'Th, (3445)
8uhl
luallli = > Z / (830 ) 3 (3.4.46)
KeTy i,j=1 J
ow i
bn(wn, vp, wp) = Z Z / (uhj o uhja}fvhi) d£3.4.47)
KGThz] 1 €Lj

3.5 Existence of an approximate solution

Now we shall be concerned with the existence of a solution to the discrete Stokes
problem. For simplicity we consider the case with zero boundary condition.

Theorem 3.3 Let us assume that
1/2 . .
1. ((vh,vh))h/ = |||vsllln s a norm in Xpo,
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2. BB condition holds:
(qn,div , vp)
sup —— —=

vieXno onllln
Then the discrete Stokes problem has a unique solution wp,, pp,.

>Ylanll Yan € Mo

Proof We want to find uy € Xpo, pp € Mpo satisfying
(+)  v(un,vr)n — (pr,divivn) = (f,vn) Von € Xno
(*) —q(h, divp Uh) =0 Vaqn € M.
We define
Vi, ={vn € Xhno; (qn,divpvy) = 0Van € Mpo}

a) Obviously, (x) = uy, € Vi,
and
(+) = v((wn, vr))n = (f,vn) Vvr € V)
Using the Lax-Milgram lemma, we see that there exists a unique solution
uyp € V', of this problem.

b) Now we shall prove the existence of the pressure py. Let us set

F(’Uh) = —V(('U/}“'U}L))h + (fy’uh)7 v € XhO'
Thus, F € (Xno)*.

By the Riesz theorem, there exists exactly one F € X0 such that
((F,’Uh))h = F(’Uh) Yoy, € Xh0~

We see that F(vy) =0 Yv, €Vy & (F,op)h=0 VYo, € V.
Hence, F € V.
Let g5, € Mpo. Then the mapping

“vp € Xpo — (qn,div,vp) € R?
is a continuous linear functional on X and there exists th € X0 such that
(Ban,vi)n = (qn,div,vn) YVou € Xpo. (3.5.48)
By the BB condition,

(Ban, v1)

sup "> qllanll Yan € M.

oso x. Toallln

We see that

B: Mg — Xpo is a linear operator and
[Banllln = llanll ¥ an € Mpo.

This implies that B is a one-to-one mapping of Mjg onto the range of B, R(B) C
X 10 It is possible to show that R(B) = V-, which follows from (3.5.48). Hence,
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for F there exists a unique p, € Mo such that Bp, = F. This is equivalent to
the relation

((Bphavh))h = (F,vn)n Yon € Xho,

which means that

(pn,divp vy) = —F(vy) = +v((un, vp))n — (f,vn) Yon € Xpo,
and, thus,

v((wn, vn))n — (pn, divyon) = (f,vn) Vou € Xpo,

which we wanted to prove. N

3.6 Error estimates
3.6.1 Abstract error estimate for the velocity

Let us again consider zero boundary conditions. We shall be first concerned with
the estimate of the error |||u — wp|||n.
We have

v((un,vp)n = (f,vn) Yo, €Vy (3.6.49)
v((w,vp)n = (f,vn) +Ln(vn) Von € Vi, (3.6.50)
The second identity was obtained by substituting the exact solution w in the

discrete problem. The functional ¢; represents here the fact that V', is not in
general a subspace of V' from the continuous problem. Then we get

v(u —up,vp)p = lh(vy) VYo, € V.
For any o5, € V', we have

[ —wnllln < |llw = enllln + [llwn = enllln,

v((w —un,un — on)n = Ch(un — ¢n),

v[|lun — ol = v((wn — on, un — en)n

=v((u—on,un —on)n + v(un — u, un — Pa)n
=—Ln(Un—pn)

<v|llu —@nllln llun = enllln + 1l Hlun — onllln.

This implies that

1 *
llun = @nllln < [llw = @nllln + l[all",

where \5 ( )|
h\ Vh

[ln]l* = sup ———

one Xno |l vnllln

and, hence,
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1 *
[[lw —un|lln < 2[[|u = @nll|n + ;||€h|| Von € Vi,

which is the abstract error estimate of the velocity. The first term represents the
error of the approximation of functions from the space V' by functions from V7.
The expression ||¢5||* represents the error caused by the fact that V7, is not a
subspace of V.

3.6.2 Abstract error estimate for the pressure

Theorem 3.4 Let the functions u € H(l)(Q), p € L2(Q), up, € Xpo and py, €
My satisfy the identities

u((uh,vh))h — (ph,diV h(vh)) = (f71)h), Vo, € Xno (3651)
u((u,'vh))h — (p, div h(vh)) = (f,’l)h) + 62(’0}1), V’Uh € Xho, (3652)

and let the BB condition be satisfied. Then

one Xno |l vnllln
(3.6.53)

. o wp
mpﬂhm»éc(Mummm+ inf [p— i+ sup “*”).
qn€Mhpo

Proof Subtracting equations (3.6.51) and (3.6.52), we get
v((w — wp, vp))n — (p — pn, div p(vn)) = € (vn).
Adding and subtracting a function ¢, € My in the second term yields
(qn — pn,div p(vp)) = v((w — wp,vp)n — (p — qn, div p(vr)) — €5 (vy). (3.6.54)
By the (BB) condition,

qn — ph, div (g
Bllan — pullr2) < sup ( (wn))
vre Xhno ||| 'Uh|||h

Using (3.6.54) and the Cauchyho inequality, we get
05 ((wp
Bllan — oy < vlllw = wallln+ llp - anllzsey + sup o)
vne X Il onllln
The triangle inequality implies that

||p—ph”L2(Q)
<|p = anlz2) + llan — prllz2(o)

v c 1 45 (o)
shkmum+0+)p—mmg+ sup blon)
ﬂ ﬂ ( ) 5 (IS Xh() |||’Uh|||h

This inequality holds for all q;, € Mjpg. Passing to infimum, we obtain estimate
(3.6.53), which we wanted to prove. N
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3.7 Numerical realization of the discrete problem

Let us consider the discrete Stokes problem for the velocity and pressure. Since
X o and My are finite dimensional spaces, we can choose bases in these spaces.
In the space X we proceed in such a way that we construct a simple basis

wg, k=1,...,m, in Xpo
and then use the system (wy,0), (0,wg), k=1,...,m, as a basis in Xo. We
denote these basis functions by w}, i=1,...,{=2m.

In the space My we shall consider a basis formed by functions g}, j =
1,...,n.
Then we can express the approximate solution in the form

14
w, =uj, +»_ Ujw}, (3.7.55)
j=1
ph=Y_Piq], (3.7.56)
j=1

where uj € X, is a function satisfying (approximately) Dirichlet boundary
conditions. Substituting this representation to the discrete Stokes problem

v((un, pr)n — (pn, divpvp) = (f,on) Yo, € Xpo (3.7.57)
—(qn,divpup) =0 Van € My, (3.7.58)
and using test functions vy = w;, i=1,...,¢, qn:=4¢q, i=1,...,n, we
get
£ m

aij —b;j F;

—ZUj (¢, divpw)) = (¢ divpuy) i=1,...,n.
j=1

—bj; Gi
These equations can be rewritten in the matrix form. We set

U= Uy,...,.U)", P=(P,...,P,)7,
A = (aij)z B = (b”)lek ,

1,j=1"

F=(F,.. . F)', G=(Gy,...,Gn)7,

and have the system
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(55.0)(») = ()

Here A is a symmetric positive definite matrix and

A, B
A=(.0)

is a symmetric, nonsingular matrix. The above system is a saddle-point system.

3.7.1 Solution of the saddle point system

There are various possibilities how to solve the algebraic system equivalent to
the discrete Stokes problem:

1. Direct method: multifrontal elimination - possible to use the package UMF-
PACK)

2. Tterative solvers:
a) CG with preconditioning.
b) Uzawa algorithm:
Choose P; then compute

AU =G —-BP* (3.7.60)
P = pF o p(F =BT U, k>0, with 0 < p < 2v.

3.8 Discrete Navier-Stokes problem

We want to find wp, pp, such that

wp =up, + 2n,  zn € Xno, pr € Mo, (3.8.61)

v((wp, vp))n + bn(upn, wp,vr) — (ph, divyvn) = (f,vn) (3.8.62)
Vo, € Xh,,

—(gn,divpup) =0 Vagn € Mo (3.8.63)

3.8.1 [Iterative processes
3.8.1.1 Stokes iterations
(i) Choose uY, p9.
(ii) Find uﬁ“ =uj + szH, ZZH € Xno, prH € Mpo:

v((uy T op)n 4 b (ul, ul vg) — (pFT divig vs) = (F,0,)3.8.64)
Vo, € Xho

—(gn, divp,uf ™) =0 Vg, € My, (3.8.65)
k=0,1,... .
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3.8.1.2 Oseen iterations We use the iterative process given by the formula

v((uf T o)+ by (uf, ub T vy) — (pF T div, o) = (F,vn) (3.8.66)
Yo, € Xh07
—(qh7 dthuZ+1) =0 th € Mpyo.

This process requires the solution of a nonsymmetric system in each iteration:

A+ IN(uk), B\ [ U+ F(u})
BT, ) pE+L ) T el .
The matrix IN is nonsymmetric. This system can be solved by UMFPACK or

iteratively with the aid of Krylov subspace methods, e.g. GMRES, BiCGStab,
ORTODIR, ORTOMIN,...

3.8.1.3 The Newton method The nonlinear discrete Navier-Stokes problem can
be written in the form

()= FD0)-(0)

(For simplicity we consider zero boundary conditions for the velocity.) The New-

Uk+1 Uk
ton method allows us to compute the vector ( ph+1 > provided the vector ( ph >
is known:

Uk
D¢ <Pk> Uk+1 Uk Uk
Sy () =(5)) == ().
P
where

U
D
o(v) (A 2252 )
(AR,

= (4;;(U)) nonsymmetric matrix,

Bij(U) = bp(w}, up, w;) + by (un, w;, w;)

All these methods converge only provided v >> 1, i.e. the Reynolds number
Re = % is sufficiently small. (Here U and L denote the characteristic velocity
and the characteristic length, respectively.) This is caused by the fact that sta-
tionary solutions are unstable for large Reynolds numbers Re. In this case, it is
necessary to use the nonstationary Navier-Stokes problem.
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3.8.2 Discretization of the nonstationary Navier-Stokes problem

We proceed in such a way that we construct a partition of the time interval (0, T):
0=ty <ty <..., Tg = tiq1 — tg, and the exact solution wu(ty), p(tx) is approxi-
mated by the approximate solution u*,p*, obtained by the semidiscretization in
time:

divur+t =0, (3.8.67)
k+1 _ ,k
YT L W W) Wbt vt = pR (3.8.68)
Tk

& with a given initial condition u’ and prescribed boundary conditions.

This fully implicit nonlinear Navier-Stokes problem is linearized with the aid of
the Oseen method. In this way we get the modified Oseen problem on each time
level: Find u’,j“, pr‘H such that

divurtt =0, (3.8.69)
uk+z—7 uF n (uk V) LS S v A vpk+1 _ fk+1
k

& with a given initial condition u° and prescribed boundary conditions.

Finally, problem (3.8.69) is discretized by the finite element method and
converted to the solution of a linear algebraic system on each time level.

Remark 3.5 In the case of large Reynolds numbers, the Navier-Stokes problem
is singularly perturbed with dominating convection. Then the described numer-
ical methods produce approximate solutions with nonphysical spurious oscilla-
tions. In order to avoid this effect, called Gibbs phenomenon, it is necessary to
apply a suitable stabilization technique, as, e.g. streamline diffusion method also
called streamline upwind Petrov-Galerkin (SUPG) method. We refer the reader,
for example, to the works (Franca et al., 1986), (Lube and Weiss, 1995).
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COMPRESSIBLE FLOW

4.1 Results for the full system of compressible Navier—Stokes
equations

The full system of compressible Navier—Stokes equations for a heat-conductive
gas in a bounded domain ) with Dirichlet boundary conditions and initial data
reads

pr+div(pv) =0, z€QC RY, te(0,T) (N =1,2,3),
(00): + div (pv @ v) — div (190) — V(s + A)elivv) + Vp(p.0) = pf(z. 1)
cop(; +v - VO) — kAO + p(p, 0) dive — 2u(D(v) - D(v)) — A(dive)? = 0,

D(v) = (dig(v)), _,, dij(v) := ;( Oy + 0;v;), (4.1.1)

p(p,0) = 6q(p), ¢ =q(p) >0 (p>0,6 > 0),
(9, 0,0)(,0) = (5, 0°,0)(), = € 2, inf{p°,0°} >0,
v(x,t) =0, 0(z,t) = 0(x,t), € 0Q, t > 0.
We make the following assumptions.
(i) B\ 4+ 21 >0, > 0,k > 0 and A are constants;
(ii) e = ¢p0, where ¢, = const > 0 is the specific heat at constant volume;
(iii) ¢'(p) > 0 for p > 0.
Let us now formulate the following global existence result.
Theorem 4.1 Let Q C IR? be a bounded domain of class C** (a € (0,1]) and let
assumptions (z) (ii), (iii) hold. Let f = VF, F € H*(), (p°,v",0°) € H*(Q)®,
0090 = 0, 0%p0 = 0, v4(0)|sa = 0, 6;(0 )|aQ = 0, where 'vt(x,O) and Ot(x,())
are computed from the partial differential equations in (4.1.1), in which we put
pi= BO, 0 := 0° v := v°. In addition, we assume that there is a rest state (p,0,0)
with @ = const > 0. 3
Then there exist positive constants o, 3 and Co = Co(p, 0, ||| g()) (where
pi= \ﬁll Jo p° dx) such that if

||(p0 - ﬁa ,UO’ 00 - 9)“}[3(9)5 < €0, (412)

then the initial-boundary value problem (4.1.1) has a unique solution (p,v,0)
global in time satisfying

(p,v,0) € (CON L>®)([0,00); H*(Q))° N C* (0, 00; H*(2) x H'(Q)*),

47
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inf p(z,t) > 0,inf O(z,t) > 0,
x,t x,t

and

51618 |(p(z,t) — p(x),v(z,t),0(x,t) — )] < Coexp (—3t).

The proof of Theorem 4.1 can be found in (Matsumura and Padula, 1992).
The solution from Theorem 4.1 is a strong solution with smooth first order
partial derivatives because of the Sobolev imbedding H3(2) — C*(Q).
Note that the existence of a regular solution on some maximal time interval
(0, Timax) can be proven even without the assumption that eg in (4.1.2) is small
enough. However, we do not a priori know how large or small T},,x can be and
the lower estimate of Ti,.x in terms of the data is very pesimistic.

4.2 Results for equations of barotropic flow

Since no results on the global solvability of problem (4.1.1) with completely
large data have been obtained up to now, we restrict ourselves to equations of
barotropic flow.

(pv)e + div(pv @ v) — pAv — (A + p)Vdive + Vp(p) = pf,
pi +div(pw) =0, ze€Qc RN, tc(0,T) (T >0). (4.2.3)

We impose the initial conditions
_ 0 _ 0
pli=o =p",  (pv)|t=0 = m”, (4.2.4)
where
P’ >0ae inQ, p° e L®Q),
M T € 11Q) (we set [mO(@)[2/p (x) = 0, if p°(x) = 0),
and the Dirichlet boundary condition
v(z,t) =0, x€0Q, t>0. (4.2.5)
The unknown functions are v = v(z,t) = (vi(z,1t),...,vn(z,t))T (or m = pv)
and p = p(z,t).
For large data the existence of a global smooth solution is not known. Never-

theless, when we restrict ourselves to weak solutions, recent developments yield
important global existence results.
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Definition 4.2 By a weak solution of (4.2.3)~(4.2.5) we call a couple (v, p) such
that

Py p(p), plv*, [V] € Lig (2 x (0,00))
and, putting Qr = Q x (0,T), for any T > 0 and any ¢ € C*(0,T;C(Q))N,
€ CHO,T;C>(Q)) such that p(x,T) =0, (z,T) =0, the following integral
identities hold:

/ (pv-got+p((v-V)go-U) —uVv -V — (A + p)diveodive

T

+p(p)dive + pf - <p> (x,t) dx dt + /Q PP (x)v° (z)(x,0)dr =0, (4.2.6)

/ (ptor + p(v - V)Y) dz dt + / P’ ()Y (z,0) dr = 0.

T Q
Theorem 4.3 Let pn > 0, A > f%u be constants, @ C RN (N < 3) a bounded
domain with 0 € C%% (a > 0), p(p) = kp?, k >0, v > 3/2.
Then, for any
02

P e 1(9), 0 >0, ML

- €L, £ e L@ x (0,00)7,

there exists a weak solution to (4.2.3)—(4.2.5) such that
p € L(0,00; L7(Q)) N L3 1 x (0,T))
NC(0, T); Liyearc(2) N C([0, T); L7 (),
forany T >0 and B € [1,7),
v € L*(0,00; W ()N, plof* € L>(0,00; L} (),
pv € OO, T L),

weak

and, in the sense of distributions on (0,T), the energy inequality

d 1
il <2p|v2+7i1p7> ot | (M|VU|2+(>\+N)|diVU|2> dz <0

holds true. In addition, the so-called renormalized continuity equation

b(p)e + div (b(p)v) + (pb(p) — b(p))dive =0

holds in the sense of distributions, i.e. in D'(Qr), for any function b € C*(IR).
Here L2 ., (92) means the linear space L () endowed with the weak topology
of LO(8Y), induced by the usual L°-norm.

A strategy for the proof of Theorem 4.3, in a slightly weaker form, was first
given in (Lions, 1993). Complete proof was then published in the monograph
(Lions, 1998). The result of the present Theorem 4.3 is proven in (Feireisl et al.,
2001). A detailed proof elaborated for a wider readership is presented in the
recent monograph (Novotny and Straskraba, 2003).
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4.3 Basic properties of the Euler equations

Neglecting viscosity, heat conduction and outer volume force, we get a system
of the Euler equations. Let us consider adiabatic flow of an inviscid perfect gas
in a bounded domain Q C IRY and time interval (0,T) with 7' > 0. Here N = 2
or 3 for 2D or 3D flow, respectively. Then the Euler equations can be written in

the form
N

ow of s(w) )
EJFS; e =0 I Qr=0x(07). (4.3.1)
They are equipped with the initial condition
w(r,0) =w’(z), x€Q, (4.3.2)

with a given vector function w® and suitable boundary conditions.
The state vector w = (p, pv1,...,pon, E)T € R™, m = N +2 (i.e. m =4 or

5 for 2D or 3D flow, respectively), the fluxes f,, s = 1,..., N, are m-dimensional
mappings defined by
Fow) = (fa (W), fom(w))” (43.3)

= (pvs, pU1Vs + 615P; - - -, pNUs + Onsp, (E + p)vg) "

is the fluz of the quantity w in the direction xs. The domain of definition of the
vector-valued functions f, is the open set D C IR™ of vectors w = (wy, ..., wy,)T
such that the corresponding density and pressure are positive. Let us denote

As(w) = Df ,(w)/Dw = Jacobi matrix of f, s=1,ldots,N, w € D.

(4.3.4)
Then for each w € D and n = (ny,...,ny)T € RY with |n| = 1 the mapping
N
P(w,n) = Z nsfs(w) (4.3.5)
s=1
has the Jacobi matrix
N
P(w,n) = DP(w,n)/Dw =Y n.h(w), (4.3.6)
s=1
with eigenvalues A\; = A\;(w, n):
M=v-n—a, l=-=A\p_1=vn, \,=v-n+a, (4.3.7)

where v = (v1,...,vn)T is the velocity and a = \/yp/p is the local speed
of sound. The matrix P(w,n) is diagonalizable with the aid of the matrices
T=T(w,n) and T~! = T~ }(w,n):

P(w,n)=TAT™ !, A =diag(A1,..., Am)- (4.3.8)

The mapping P(w,n) is called the flux of the quantity w in the direction n.
The above results imply that the Euler equations form a diagonally hyperbolic
system.
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In the sequel, for simplicity we shall consider two-dimensional flow (i.e. N =
2, m=4).

A further interesting property is the rotational invariance of the Euler equa-
tions, represented by the relations

2

P(w,n)=>_ f(whn,=Q ' (n)f(Q(n)w), (4.3.9)
s=1
P(w,n) =Y A (w)n, = Q' (n)A (Q(n)w)Q(n),
s=1

n = (n1,n2) € R? |n|=1,w € D,

where
1 0 00
_ 0 ny N9 0
Q(n) = 0 —ny 1y 0 (4.3.10)
00 01

This allows us to transform the Euler equations to rotated coordinate system

*%17'%2 by
(2) =Q,(n) (2) +4, (4.3.11)

Qo(n) = ( " n2). (4.3.12)

where & € IR? and

—n2 Ny

Then the transformation of the state vector w yields the state vector

q=Q(n)w. (4.3.13)

We consider the transformed state vector g as a function of & = (Z;,Z2) and
time ¢:

= q(1,t) = Q(n)w(Qq " (n)(Z — 5),1). (4.3.14)

Then the function ¢ = ¢(Z,t) satisfies the transformed system of the Euler

equations
N

dq ofs(a) _
B + Z 0%, =0. (4.3.15)

Finally, let us note that fluxes f, and P homogeneous mappings of order one:
e.g.,
fslaw) =af (w), a>0. (4.3.16)
This implies that
fs(w) =As;(w)w. (4.3.17)
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Fi1G. 4.1. Neighbouring finite volumes in 2D, I';; = Ui:l by

4.4 The finite volume method for the Euler equations

Now let us deal with the finite volume (FV) discretization of system (4.3.1).
The finite volume method is very popular in computational fluid dynamics. For
a survey of various techniques and results from the FV method, we refer the
reader to the excellent monograph (Eymard et al., 2000).

4.4.1 Finite volume mesh

Let Q C IR? be a domain occupied by the fluid. By 2 we denote a polygonal
approximation of 2. This means that the boundary 90, of €, consists of a finite
number of closed simple piecewise linear curves. The system Dy = {D;}ic,
where J C ZT = {0,1,...} is an index set and h > 0, will be called a finite
volume mesh in Qy,, if D;, ¢ € J, are closed polygons with mutually disjoint
interiors such that

Q=D (4.4.18)

ieJ

The elements D; € Dy, are called finite volumes. Two finite volumes D;, D; € Dy,
are either disjoint or their intersection is formed by a common part of their
boundaries 0D; and 0D;. If 0D; and 0D, contains a nonempty straight segment,
we call D; and D; neighbours and set

Fij = Fji =0D; N (’)Dj (4419)
Obviously, we can write
Bij
I =JTIy, (4.4.20)
a=1

where I'{; are straight segments. See Fig. 4.1. We will call I'y; faces of D;.
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Further, we introduce the following notation:

|D;| = area of D; (4.4.21)
IT'5;| = length of I'¢;

ng = ()1, (n%)N)T = unit outer normal to dD; on I'Y;,

h; = diam(D;),

h = sup;¢ s hi,

|0D;| = (N — 1)length of 0D;,

s(i) ={j € J;j # i, D; is a neighbour of D;}.
Clearly, nf; = —nf;.

The straight segments that form the intersections of 92, with finite volumes

D; adjacent to 092, will be denoted by S; and numbered by negative indexes
j forming an index set Jg € Z~ = {-1,-2,...}. Hence, J N Jp =  and
oYy, = UjeJB S;. For a finite volume D; adjacent to the boundary 9, i.e. if
S; C 00, N OD; for some j € Jp, we set

v(i) = {j € Jp;S; C OD; N O}, (4.4.22)
Fij = F%j = Sj, 6@' =1 fOI‘j S ’y(l)

If D; is not adjacent to 0S2,, then we put (i) = 0. By nf; we again denote the
unit outer normal to dD; on I'f;. Then, putting

S(i) = s(2) U (d), (4.4.23)
we have
Bij
on;= J Jry, (4.4.24)
jes(i) a=1
Bij
op;no, = |J Ty,
jey(i) a=1
ﬁij
0Di[ = Y > Tl
jES() a=1

4.4.1.1  Ezamples of finite volumes in 2D In practical computations one uses
several types of finite volume meshes:

a) Triangular mesh In this case Dy, is a triangulation of the domain €,
with the usual properties from the finite element method Then, under the above
notation, I';; consists of only one straight segment and, thus, we have 3;; =1
and simply write 0D; = Ujes(i) Ly;.

b) Quadrilateral mesh Now Dy, consists of closed convex quadrilaterals D;.
¢) Dual finite volume mesh over a triangular grid

d) Barycentric finite volumes over a triangular grid
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a) Triangular mesh

%
E

b) Quadrilateral mesh

c¢) Dual mesh over a triangular grid

d) Barycentric mesh over a triangular grid

F1G. 4.2. Finite volume meshes in 2D

4.4.2 Derivation of a general finite volume scheme

In order to derive a finite volume scheme, we can proceed in the following way.
Let us assume that w : Qx [0, 7] — IR™ is a classical (i.e. C1-) solution of system
(4.3.1), D, = {D,}ics is a finite volume mesh in a polygonal approximation £,
of . Let us construct a partition 0 = ¢y < t; < ... of the time interval [0, T
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and denote by 7, = tx41 — ti the time step between ¢ and tyy;. Integrating
equation (4.3.1) over the set D; X (t,tr+1) and using Green’s theorem on D,

we get the identity
tres tet1
/ w(z,t)dz / / Zf )nsdS | dt = 0.
D; t= 0D; 41

Moreover, taking into account (4.4.24), we can write

/D (w(r ) — w(a, 14)) da (4.4.25)

Bij

+/:“ ZZ/ Zf JnadS | dt = 0.

je€S() a=1 I s=1

Now we shall approximate the integral averages [, w(z,t;)dz/|D;| of the quan-
tity w over the finite volume D; at time instant t; by wf :

2l

k

TR — w(z, ty) de, (4.4.26)
|Di| Jp,

called the value of the approrimate solution on D; at time t;. Further, we ap—

proximate the flux Ziv 1 fs(w)(ng;)s of the quantity w through the face I'f; i

the direction nf; with the aid of a numerical flur H (wh, wh ng %)- In this way

j )
we obtain the following explicit formula

Bij
k+1

w;T =w

oyre (4.4.27)
jGS i) a=1
D; € Dy, ty € [O,T)

for the computation of wk+1 from the known values w¥, i € J.
The FV method is equlpped with initial conditions w?, i € J, defined by

1
w) = / w’(z) dz, (4.4.28)
|Di| Jp,

under the assumption that the function w® from (4.3.2) is locally integrable:
’l.U € L]OC(Q)m'

4.4.3 Properties of the numerical fluz
In what follows, we shall assume that the numerical flux H has the following
properties:
1. H(u,v,n) is defined and continuous on D x D x 81, where D is the domain
of definition of the fluxes f, and S; is the unit sphere in RY: S; = {n €
RN |n| =1}.
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2. H is consistent:

N
H(u,u,n) =P(u,n) = Z fs(u)ns, weD, nes;. (4.4.29)
s=1
3. H is conservative:
H(u,v,n)=—-H(v,u,—n), uw,veD ncs. (4.4.30)

If H satisfies conditions (4.4.29) and (4.4.30), the method is called consistent and
conservative, respectively. (Note that the conservativity of the scheme means that
the flux from the finite volume D; into D; through I'; has the same magnitude,
but opposite sign, as the flux from D; into D;.)

4.4.4  Ezamples of numerical fluzes

Taking into account that the matrix P is diagonalizable, i.e.
Plw,n) =TAT!, A =diag(Ai,..., \m),
we define the matrices P* and |P| by
PE=TAST!, A* = diag(\{,...,AF), AT = max(},0), A~ = min(},0),

[Pl =TIAIT™!, A= diag(|Adl,- - [Aa)-

a) The Laz—Friedrichs numerical flur is defined by

1 1
Hip(u,v,n) = <'P(u,n) +P(v,n) — —(v —u)) , w,veD nes.

2 A
(4.4.31)
Here A > 0 is independent of u, v, but depends, in general, on I'f; in the scheme.

b) The Steger—Warming scheme has the numerical flux

Hsw(u,v,n) =P (u,n)u +P (v,n)v, uw,veD, ncS. (4.4.32)

c¢) The Vijayasundaram scheme:

Hy(u,v,n) =P* (“;“"’n> u+P- (“ ; ”,n) v. (4.4.33)

d) The Van Leer scheme:

Hyy(u,v,n) = % {’P(u,n) +P(v,n) — ‘IP’ (u;—vﬂl)

(v— u)} . (4.4.34)
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4.4.5 Boundary conditions

Let D; € Dy be a finite volume adjacent to the boundary 09, i.e. 0D; is
formed by faces I' = Tj; C 90 (j € 7(i)) and let n = m}; be a unit outer
normal to dD; on T'. (See Section 4.4.1.) In order to be able to compute the
numerical flux H (wk, 'w?, n), it is necessary to specify the value w?. The choice
of boundary conditions for nonlinear hyperbolic problems is a difficult question.
One possibility is to use approach described in the monograph by M. Feistauer,
J. Felecman and I. Straskraba - see Preface, based on the linearization and the
use of the method of characteristics. In this way we get the following result:

OnT'=T7 C oy, (ie. i€ J,j € (i), = 1) with normal n = nf;, we have
to prescribe np,. quantities characterizing the state vector w, where n,, is the
number of negative eigenvalues of the matrix ]P’(wi?, n), whereas we extrapolate
Ner quantities to the boundary, where n., is the number of nonnegative eigen-
values of P(w¥,n). The extrapolation of a quantity ¢ to the boundary means in
this case to set ¢} := gF. On the other hand, if we prescribe the boundary value
of q, we set q;? = q%j with a given value quj, determined by the user on the
basis of the physical character of the flow.

We present here one possibility, which is often used in practical computations.
It is suitable to distinguish several cases given in Table 4.1 (for 2D flow, N =
2, m=4).

4.4.6 Stability of the finite volume schemes

Let wF = {'wi-“}ie J be an approximate solution on the k-th time level obtained
with the aid of the finite volume method. By ||w”| we denote a norm of the
approximation w¥. We call the scheme stable, if there exists a constant ¢ > 0
independent of 7, h, k such that

[W* < e|w’ll, k=0,1,.... (4.4.35)

The stability conditions of schemes for the solution of the Euler equations
is usually obtained by a heuristic extension of the stability conditions for the
finite volume schemes applied to simple scalar equations. Let us consider Vijaya-
sundaram and Steger—Warming schemes applied to the following scalar linear
equation

ow N Ow
5 + _las oz, — 0, (4.4.36)

s=

where as € IR. Let us denote @ = (ay,...,ax)T. It is easy to see that the Vi-
jayasundaram and Steger—Warming schemes applied to equation (4.4.36) become
identical. The flux of the quantity w has the form

N
P(w,n) :wZasnS =w(a-n), n=(n,...,ny)" €81, we R,

s=1

and the corresponding numerical flux becomes
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Table 4.1 Boundary conditions for 2D flow

Type of Character The sign of Quantities | Quantities
boundary of the flow eigenvalues extrapolated | prescribed
Npr and Neg

A <0
supersonic flow | As = A3 <0
(—v-n>a) A <0 — Py U1, V2, P
INLET Npr =4, Negz =0
(v-n<0) A <0
subsonic flow | Ay = A3 <0
(—v-n<a) A >0 D Py V1, VU2
Npr = 3, Neg = 1
A1 >0
supersonic flow | Ay = A3 >0
(v-n>a) A >0 P, VU1, V2, D —
OUTLET Npr =0, Neg = 4
(v-n>0) A1 <0
subsonic flow |[Aa =A3 >0
(v-n<a) A >0 P, U1, Vg P
Npr =1, Nex =3
SOLID A1 <0
IMPER- /\2 = /\3 =0 P
MEABLE v-n=0 Ag >0 (p,vt) v-n=0
BOUNDARY Npr = 1, Neg =3
H(u,v,n)=(a-n)tu+(a-n) v, uw,velR, mnecS. (4.4.37)

It is possible to show that the mentioned methods are L°°-stable under the
stability condition
Tla||0D;|/|1D;| <1, i€ (4.4.38)

4.4.7 Extension of the stability conditions to the Euler equations

In the above example, the vector a represents the characteristic speed of propaga-
tion of disturbances in the quantity w. For the Euler equations, we can consider 4
characteristic directions (in the 2D case) given by the eigenvectors of the matrix
P(w,n) and the characteristic speeds are given by the corresponding eigenval-
ues A\s(w,n), s =1,...,4. We generalize the stability condition (4.4.38) to the
Euler equations in such a way that the speed |a| is replaced by the magnitudes

of the eigenvalues \;(w,n),s = 1,...,4. In this heuristic way we arrive at the
CFL-stability condition of the form
Tk mMax  max |Ar(wy, n)||0D;|/|D;| < CFL, i€ J, (4.4.39)

where CFL is a positive constant. Usually we choose CFL < 1, e.g. CFL=0.85.
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FINITE ELEMENT METHODS FOR COMPRESSIBLE FLOW

5.1 Combined finite volume—finite element method for viscous
compressible flow

The finite volume method (FVM) represents an efficient and robust method for
the solution of inviscid compressible flow. On the other hand, the finite element
method (FEM) is suitable for the approximation of elliptic or parabolic prob-
lems. The use of advantages of both FE and FV techniques leads us to the
combined FV - FE method. It is applied in such a way that the FVM is used
for the discretization of inviscid Euler fluxes, whereas the FEM is applied to the
approximation of viscous terms.

For simplicity we assume that volume force and heat sources are equal to
zero. Then the complete system describing viscous compressible flow in a domain
Q C RN with Lipschitz-continuous boundary I' = 9Q and in a time interval
(0,T) can be written in the form

ow of ;(w) al OR;(w,Vw) .

AP Iy e D ra (G-L1)
where Qr = Q2 x (0,T) and

w = (p, pv1,...,pun, E)F € R™, (5.1.2)

m=N+2 w=w(zt), €, te(0,T),
filw) = (fi,..-, fm)T
= (pvi, pv1v; + 61D, . . ., puNV; + Inip, (B + p)u;
R;(w,Vw) = (Ri1,...,Rim)T
= (0,71, -, TiN,Ti1V1 + - -+ + TinUN + kOO /Ox;

. 1 B’Ui ov;
7ij = Adivody; + 2udij(v), dij(v) = 3 (81‘]‘ " 695]1) '

)T

)T

)

(5.1.3)

To system (5.1.1) we add the thermodynamical relations valid for a perfect gas:

E 1
p=O-DE-ploP/D, 0= (E-Jpk)je  19)
As usual, we use the following notation: v = (v1,...,vy)T — velocity vector,

p — density, p — pressure, 6 — absolute temperature, E — total energy, v — Poisson

59
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adiabatic constant, ¢, — specific heat at constant volume, pu, A — viscosity coeffi-
cients, k — heat conduction coefficient. We assume p, k > 0, 2+ 3\ > 0. Usually
we set A = —2u/3. By 7;; we denote here the of the viscous part of the stress
tensor.

The system is equipped with initial conditions written in the form

w(r,0) =w’(z), x€Q, (5.1.5)
where w’ () is a given vector-valued function defined in Q.

5.1.0.1 Boundary conditions We write 02 = I';UT'oUI'yy, where I'; represents
the inlet through which the gas enters the domain €2, T'p is the outlet through
which the gas should leave 2 and I'y, represents impermeable fixed walls.

On I'; one can prescribe the conditions

a) p|F1><(O,T) =pp, b) v|F1><(O,T) =vp = (vp1,---,vpn)T, (5.1.6)

C 9[)

) 9|F1><(0,T) =
with given functions pp,vp,fp. The inlet I'; is characterized, of course, by the
condition vp - < 0 on I'y, where n is the unit outer normal to 9.

On T'yy we use the no-slip boundary conditions. Moreover, we use here the
condition of adiabatic wall with zero heat flux. Hence,

a) 'u’rwx(O’T) =0, (5.1.7)
b) 06

%|wa(o,T) =0.

Finally on the outlet I'p we consider “natural boundary conditions”

N

d 7ni=0, j=1,...,N, (5.1.8)
i=1

o0

= =0

on

The Dirichlet boundary conditions can be expressed in terms of the conservative
variables in the form

w1 = pp, (wg,...,wm_l)T = ppVp,w, = Ep onT; x(0,T), (5.1.9)
UJQZ...:wm_l:O onFWx (O,T)

This is reflected in the definition of the space of test functions

V={pe=(o1,....om) 50 € H(Q), i=1,...,m, (5.1.10)
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01,02, om =0o0on 'y, @a,...,0m—1 =0 o0n FW}.

We shall express the Dirichlet boundary conditions with the aid of a func-
tion w* satisfying these condition. Then the fact that a solution w satisfies the
Dirichlet conditions can be expressed as the condition

w(t) —w*(t) eV, te(0,T).

Now, assuming that w is a classical solution of problem (CFP), we multiply
equation (5.1.1) by any ¢ € V, integrate over Q and apply Green’s theorem to
viscous terms. We obtain the identity

dw Y Of,(w)
/Qat-cpdx—&-/Q;(,m~godx (5.1.11)
+/ ﬁ:R»(w Vw) - Op dx
Qi o 0x;
/ Zm (w,Vw) - pdS = 0.
B

Qzl

From the representation of R; in (5.1.2), boundary conditions and the definition
of the space V' we find that

/ Zn i )-@dS = 0. (5.1.12)
4]

Qzl

Let us introduce the notation

(w,go):/w~<pdx, (5.1.13)

Obviously, the forms given in (5.1.13). are linear with respect to ¢ and make
sense for functions w with weaker regularity than that of the classical solution.
We shall not specify it here. From the point of view of the FE solution, it is
sufficient to write the weak formulation of problem (CFP) as the conditions

a) w(t) —w (t) eV, te(0,T), (5.1.14)
b) (P50 + atw(t).e) + (). ) =
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VoeV, te(0,T),
c) w(0) = w'.

A function w for which the individual terms in (5.1.14), b) make sense, satisfy-
ing conditions (5.1.14), a)-c) is called a weak solution of the compressible flow
problem (CFP).

5.1.1 Computational grids

By Q, we denote a polygonal approximation of the domain 2. In the combined
FV-FE method we work with two meshes constructed in the domain §2j: a finite
element mesh 7;, = {K;}icr and a finite volume mesh Dy, = {D;};cs. Here, I
and J C Z7 are suitable index sets.

The FE mesh 7}, satisfies the standard properties from the FEM. It is formed
by a finite number of closed triangles covering the closure of €2y,

b= J K (5.1.15)
KeT,

By o}, we denote the set of all vertices of all elements K € 7, and assume that
op N IR, C 0. Moreover, let the common points of sets I';, 'y and I'p belong
to the set op. The symbol Q) will denote the set of all midpoints of sides of
all elements K € 7. By |K| we denote the area of K € 7}, hi = diam(K) and
h = maxge7;, hK.
We shall also work with an F'V mesh Dy, in 0}, formed by a finite number of
closed polygons such that
Q= J D (5.1.16)

DeDy,

Various types of F'V meshes were introduced in Section 4.3.
We use the same notation as in Section 4.4.1. The boundary 0D; of each
finite volume D; € Dj, can be expressed as

ﬁij
op; = |J Ty, (5.1.17)
JES(i) a=1

where I'7; are straight segments, called faces of D;, I'y; = I'};, which either form
the common boundary of neighbouring finite volumes D; and D; or are part of
O,. We denote by |D;| the area of D;, [I'¢j|— the length of I'%;, ng; — the unit
outer normal to dD; on I'f;. Clearly, nf; = —nf;. S(i) is a suitable index set
written in the form

S() = s(i) U~(d), (5.1.18)

where s(¢) contains indexes of neighbours D; of D; and «(4) is formed by indexes
j of T'}; C O, (in this case we set 3;; = 1). For details see Section 4.4.1.
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5.1.2 FV and FFE spaces

The FE approximate solution will be sought in a finite dimensional space
X, =X, (5.1.19)
called a finite element space. We shall consider two cases of the definition of Xj,:
X, ={pn € C(W);onlx € P(K) VK € Tp,} (5.1.20)
(conforming piecewise linear elements) and

Xy, = {on € L*(Q); on|x € P'(K), @y are continuous (5.1.21)
at midpoints Q; € Q of all faces of all K € Th}

(nonconforming Crouzeix—Raviart piecewise linear elements — they were origi-
nally proposed for the approximation of the velocity of incompressible flow, see
the previous chapter.

The finite volume approximation is an element of the finite volume space

Zy,=2", 5.1.22
h

where
Zn = {on € L*(Q); on|p = const VD € Dy } . (5.1.23)

One of the most important concepts is a relation between the spaces X, and
Z,. We assume the existence of a mapping Ly : X}, — Zj, called a lumping
operator.

In practical computations we use several combinations of the FV and FE
spaces (see, for example, (Feistauer and Felcman, 1997), (Feistauer et al., 1995),
(Feistauer et al., 1996), (Dolejsi et al., 2002)).

Let us mention, for example conforming finite elements combined with dual
finite volumes In this case the FE space X}, is defined by (5.1.19) — (5.1.20).
The mesh Dy, is formed by dual FVs D; constructed over the mesh 7}, associated
with vertices P; € oy, = {P;};c, defined in Sections 4.4.1.1, ¢). In this case, the
lumping operator is defined as such a mapping L, : X, — Z) that for each
en € Xhn

L}L‘Ph € Zy, Lh90h|Di = (ph(ljl) Vi e J. (5124)

Obviously, Ly, is a one-to-one mapping of X onto Zj,.
Another possibility is the combination of nonconforming finite elements com-
bined with barycentric finite volumes.

5.1.3 Space semidiscretization of the problem

We use the following approximations: Q ~ Qj,, I'y = 'y, C 0Q, T'w = T'wp C
O, To = Top C O, w(t) = wp(t) € Xp, o=, €V, &=V, where

Vi = {Soh = (@n1,---0nm) € Xn;(F;) =0 (5.1.25)



64 FINITE ELEMENT METHODS FOR COMPRESSIBLE FLOW

atPZ-EFIh,gohn(Pi):Oforn:2,...,m—1atPieFWh}.

Here P; denote nodes, i.e. vertices P; € o or midpoints of faces P; € Qy, in the
case of conforming or nonconforming finite elements, respectively.
The form a(w, ¢) defined in (5.1.13) is approximated by

0
ah(wh,goh Z / ZR wh,th) aih dz, wp, @, € Xh. (5 1. 26)
KeTy,

In order to approximate the nonlinear convective terms containing inviscid
fluxes f o> we start from the analogy with the form b from (5.1.13) written as
Jo >oee1(0f s(w)/0zs) - dz, where we use the approximation ¢ = Ly;,. Then
Green’s theorem is applied and the flux Zivzl fs(w)ng is approximated with the
aid of a numerical flux H(w,w’,n) from the FVM treated in Section 4.3:

[ 2/ 3t

Di s=1
d
icJ /DLS 1 83;5
=> Lueylp, - / w)n, dS (5.1.27)
icJ D s=1
Bij
=Y Lueiln - Y z/ > f.wpneds
ieJ jes(i) a=1"1% s=1
Bij
~ D; Z ZH(Lhwh Di,Lhwh|Dj,n%)|F?j
ieJ jES(i) a=1
Hence, we set
ﬂ'ij
wh,cph Z ZH(Lh'wh Di,Lhwh|D].,n%)|F%. (5128)
i€J jE€S (i) a=1

If F?j C 09y, it is necessary to give an interpretation of Lpwy,| D, using inviscid
boundary conditions — see Section 5.1.5.

Definition 5.1 We define a finite volume—finite element approximate solution
of the viscous compressible flow as a vector-valued function wy, = wp(z,t) defined
for (a.a) x € Qp and all t € [0,T)] satisfying the following conditions:

a) wy, € CH([0,T); X1), (5.1.29)
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b) wi(t) — wj(t) € Vi,

C) (awa};(t) R ‘Ph) + by, (wh (t), ‘Ph)
+an(wh(t), ) =0
Ve, € Vi, Vt € (0,T),

d) wp(0) = w?.

5.1.4 Time discretization

Problem (5.1.29) is equivalent to a large system of ordinary differential equations
which is solved with the aid of a suitable time discretization. It is possible to use
Runge-Kutta methods.

The simpliest possibility is the Fuler forward scheme. Let 0 = tg <t <ta...
be a partition of the time interval and let 7, = ¢541 —t5. Then in (5.1.29), b), ¢)
we use the approximations w} ~ wy(t) and (dwy,/0t)(ty) = (wit! — wk) /7,
and obtain the scheme

a) witt —wi(tg1) € Vi, (5.1.30)

b) (wZHa‘Ph) = (wliia‘Ph) - Tkah(wi,cph)
_kak(wfw‘ph) v‘loh € Vha k:0517

5.1.5  Realization of boundary conditions in the convective form by

If g € 09y (ie. j € v(i), a = 1), then there is no finite volume adjacent to I';
from the opposite side to D; and it is necessary to interpret the value L,wp|p,
in the definition (5.1.28) of the form bj,. This means that we need to determine
a boundary state w; which will be substituted for Lpwp|p, in (5.1.28).

We apply the approach used in the FVM and explained in Section 4.4.5.

5.1.5.1 Stability of the combined FV-FE methods Since scheme (5.1.30) is
explicit, it is necessary to apply some stability condition. Unfortunately, there is
no rigorous theory for the stability of schemes applied to the complete compress-
ible Navier—Stokes system. We proceed heuristically. By virtue of the explicit
FV discretization of inviscid terms, we apply the modification of the stability
condition derived in Section 4.4.7 for the explicit FVM for the solution of the
Euler equations:

. ko < ~ 0. i 1
D max z:r{{?fm“aDZH/\l(w“n”” +u} <CFL=~0.85 ie€J, (5.1.31)

a=1,...,8;;
where \;(w¥, ng;) are the eigenvalues of the matrix P(w?, ng;) — see (4.3.6).

5.2 Discontinuous Galerkin finite element method

This section is concerned with the discontinuous Galerkin finite element method
(DGFEM) for the numerical solution of compressible inviscid as well as viscous
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flow. The DGFEM is based on the use of piecewise polynomial approximations
without any requirement on the continuity on interfaces between neighbouring
elements. It uses advantages of the FVM and FEM.

5.2.1 DGFEM for conservation laws

In this section we shall discuss the discontinuous Galerkin finite element dis-
cretization of multidimensional initial-boundary value problems for conservation
law equations and, in particular, for the Euler equations. Let @ C RN be a
bounded domain with a piecewise smooth Lipschitz-continuous boundary 02
and let T > 0. In the space-time cylinder Q7 = Q x (0,T) we consider a system
of m first order hyperbolic equations
ow
—+

ot poet Ox,

= 0. (5.2.1)

This system is equipped with the initial condition

w(zr,0) =w’(z), x€Q, (5.2.2)

0

where w" is a given function, and with boundary conditions

B(w) =0, (5.2.3)

where B is a boundary operator. The choice of the boundary conditions is carried
out similarly as in Section 4.4.5 in the framework of the discrete problem for the
Euler equations describing gas flow.

5.2.1.1 Discretization Let  be a polygonal or polyhedral domain, if N = 2
or N = 3, respectively. Let T;, (h > 0) denote a partition of the closure € of the
domain € into a finite number of closed convex polygons (if N = 2) or polyhedra
(if N = 3) K with mutually disjoint interiors. We call 7, a triangulation of 2, but
do not require the usual conforming properties from the FEM. In 2D problems
we usually choose K € 7, as triangles or quadrilaterals, in 3D, K € 7, can be,
for example, tetrahedra, pyramids or hexahedra, but we can allow even more
general convex elements K.

We set hg = diam(K), h = maxger, hix. By |K| we denote the N-dimen-
sional Lebesgue measure of K. All elements of 75, will be numbered so that
Tn = {Ki}icr, where I € ZT = {0,1,2,...} is a suitable index set. If two
elements K;, K; € 75 contain a nonempty open face which is a part of an
(N — 1)-dimensional hyperplane (i.e. straight line in 2D or plane in 3D), we call
them neighbouring elements or neighbours. In this case we set I';; = 0K; N 0K
and assume that the whole set I';; is a part of an (IV —1)-dimensional hyperplane.
For i € I we set s(i) = {j € I; K is a neighbour of K;}. The boundary 99 is
formed by a finite number of faces of elements K; adjacent to 9€2. We denote
all these boundary faces by S;, where j € I, C Z= = {-1,-2,...}, and set
(1) ={j € I1; S; is a face of K;},I';; = 5, for K; € Tp, such that S; C 0K;, j €
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F1G. 5.1. Neighbouring elements K;, Kj;

I. For K; not containing any boundary face S; we set v(i) = ). Obviously,
s(i) Nv(2) =0 for all ¢ € I. Now, if we write S(i) = s(i) U~(i), we have

0K; = U Fij, 0K, No = U Fij. (524)
JES(2) J€v(@)
Furthermore, we use the following notation: n;; = ((n4;);,..., (1)) is the

unit outer normal to 0K, on the face I';; (n;; is a constant vector on I';;),
d(T;;) = diam(T;;), and |I';;| is the (N — 1)-dimensional Lebesgue measure of
I';;. See Fig. 5.1.

Over the triangulation 7, we define the broken Sobolev space

H*(Q,7;) = {v;v|x € HY(K) VK € Tp,}. (5.2.5)
For v € HY(,7;,) we introduce the following notation:
v|p,, — the trace of v[x, on Ty, (5.2.6)

v|r;, — the trace of w|g; on TI'j; =T}y,

The approximate solution of problem (5.2.1)—(5.2.3) is sought in the space of
discontinuous piecewise polynomial vector-valued functions S}, defined by

Sh = [S]™, (5.2.7)
Sp=8""10T) = {v;v|g € PF(K)VK €T},
where r € ZT and P"(K) denotes the space of all polynomials on K of degree
<r.
Let us assume that w is a classical C'-solution of system (5.2.1). As usual,
by w(t) we denote a function w(t) : @ — IR™ such that w(t)(z) = w(z,t) for
x € Q. In order to derive the discrete problem, we multiply (5.2.1) by a function

@ € HY(Q,7T,)™ and integrate over an element K, i € I. With the use of Green’s
theorem, we obtain the integral identity

N
4 w(t) - pdr — /K Z fs(w(t))- g;i dz (5.2.8)

dt Jg, =
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+Z/ Zf ) pnsdS =0.

jes() T s=1
Summing (5.2.8) over all K; € 7, we obtain the identity

dtZ/ ) pdz — Z/ Z £.(w al (5.2.9)

i€l Ki =1

+ZZ/ Zfs ) - nydS =0.

i€l jes() i s=1

Under the notation

/ w - godx—/w pdz (5.2.10)

i€l

([L?]™-scalar product) and

Z/ Z £l 8& (5.2.11)

iel Y Ki s=1
+y Z/ Zf )y dS,
i€l jes(i) Vi s=1

(5.2.8) can be written in the form

d
a(w(t), @)+ b(w(t),) =0. (5.2.12)
This equality represents a weak form of system (5.2.1) in the sense of the broken
Sobolev space H'(Q2,73,).

5.2.1.2  Numerical solution Now we shall introduce the discrete problem ap-
proximating identity (5.2.12). For ¢ € [0,T], the exact solution w(t) will be
approximated by an element wy(t) € Sy. It is not possible to replace w for-
mally in the definition (5.2.11) of the form b, because wj, is discontinuous on I';;
in general. Similarly as in the FVM we use here the concept of the numerical
flur H = H(u,v,n) and write

/ Zf nsdeS%/F“H(wh

1151

r,, (1), whlr,, (t), ;) - plri; dS.

(5.2.13)
We assume that the numerical flux has the properties formulated in Section 4.4.3:
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1) H(u,v,n) is defined and continuous on D x D x Sy, where D is the domain
of definition of the fluxes f, and S; is the unit sphere in RY: S; = {n €
RYN;|n| =1}.

2) H is consistent:

N
H(u,u,n) =P(u,n) = Z fs(u)ns, weD nes. (5.2.14)
s=1
3) H is conservative:
H(u,v,n)=-H(v,u,—n), u,veED necs. (5.2.15)

The above considerations lead us to the definition of the approximation by
of the convective form b:

b (w, ) Z/ Zf a“’ " dr (5.2.16)

iel Ki g=1

S / H(wlr,,, wlr, ni) - lr,dS, w,p € HYQT)"

i€l jeS(i)

By w9 we denote an Sj-approximation of w?, e.g. the [L?]™-projection on
Sh.
Now we come to the formulation of the discrete problem.

Definition 5.2 We say that wy, is an approximate solution of (5.2.12), if it
satisfies the conditions

a) wh € C*([0,T7; Sh), (5.2.17)
b) *(wh( ),en) +bn(wn(t), @) =0 Ve, € Sp, ¥Vt € (0,7),
¢) wi(0) = w).

The discrete problem (5.2.17) is equivalent to an initial value problem for a
system of ordinary differential equations which can be solved by a suitable time
stepping numerical method.

Remark 5.3 If we set r = 0, then the DGFEM for reduces to the FV method.

5.2.1.3  Treatment of boundary conditions IfI';; C OS2y, then there is no neigh-
bour K; of K; adjacent to I';; and the values of ’U)|1"M must be determined on
the basis of boundary conditions. We use the same approach as in the FVM,
explained in Section 4.4.5.

5.2.2  Limiting of the order of accuracy

In the DGFEM with r > 1, similarly as in other higher-order methods, we
can observe the Gibbs phenomenon, manifested in approximate solutions by
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Fi1G. 5.2. Exact solution of the problem from Example 5.4 plotted at t = 0.45

nonphysical overshoots and undershoots near discontinuities. In order to avoid
this effect, it is necessary to apply a suitable limiting (or stabilization) in the
vicinity of discontinuities or steep gradients.

Example 5.4 In order to demonstrate the applicability of the described limiting
procedure, let us consider the scalar 2D Burgers equation
ou ou ou

E—’_uaiﬂjl—'_uaimzo IHQX(O7T), (5218)

where Q = (—1,1) x (—1,1), equipped with initial condition
u®(z1,21) = 0.25 4+ 0.5sin(m(z1 + 22)), (z1,22) € Q, (5.2.19)

and periodic boundary conditions. The exact entropy solution of this problem
becomes discontinuous for ¢ > 0.3 In Fig. 5.2, the graph of the exact solution at
time ¢ = 0.45 is plotted. If we apply scheme our method to this problem on the
mesh from Fig. 5.3, with time step 7 = 2.5- 10™%, we obtain the numerical solu-
tion shown in Fig. 5.4. It can be seen here that the numerical solution contains
spurious overshoots and undershoots near discontinuities. The application of the
described limiting procedure avoids them, as shown in Fig. 5.5.

5.2.3 Approzimation of the boundary

In the FVM applied to conservation laws or in the FEM using piecewise linear
approximations applied to elliptic or parabolic problems, it is sufficient to use a
polygonal or polyhedral approximation €2 of the 2D or 3D domain €2, respec-
tively. However, numerical experiments show that in some cases the DGFEM
does not give a good resolution in the neighbourhood of curved parts of the
boundary 0%, if the mentioned approximations of 2 are used. The quality of
approximate solutions near curved boundaries approximated in a piecewise lin-
ear way may lead to a bad quality of the numerical solution. This effect can be
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Fia. 5.3. Triangulation used for the numerical solution
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avoided by the use of the so-called isoparametric elements. For example, if we
use piecewise linear elements, then one must use a bilinear transformation of a
reference element on a curved boundary element, see Fig. 5.6 and Fig. 5.7.
Then triangles K;, i € I., are replaced by the curved triangles and integrals
are evaluated on the reference triangle with the aid of a substitution theorem.

5.2.4 DGFEM for convection—diffusion problems and viscous flow

5.2.4.1 Ezample of a scalar problem First let us consider a simple scalar non-
stationary nonlinear convection-diffusion problem to find v : Q7 = Q x (0,7T) —

IR such that

o N Ofs
a) 8—1; fi(u:VAqug in Qr,

— 0x

ou
b) u}FDx(O,T) =up, ¢ V%|FNX(05T) = 9N

d) u(x,0) =u’(z), =€

(5.2.20)

We assume that 0 C IRY is a bounded polygonal domain, if N = 2, or polyhedral
domain, if N = 3, with a Lipschitz boundary 0Q = Tp Uy, Tp N Ty = 0,
and T > 0. The diffusion coefficient v > 0 is a given constant, g : Qr — IR,

up - FD X (O,T) — R, gn :
functions, fs € C1(IR), s =1,..., N, are given inviscid fluxes.

I'y x (0,T) — IR and u° : Q — IR are given

We define a classical solution of problem (5.2.20) as a sufficiently regular

function in Qr satisfying (5.2.20), a)-d) pointwise.
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Fic. 5.4. Numerical solution of the problem from Example 5.4 computed by
DGFEM, plotted at t = 0.45

We leave to the reader the definition of a weak solution to problem (5.2.20)
as an exercise.

5.2.4.2 Discretization The discretization of convective terms is carried out in
the same way as in Section 5.2.1.1. There are several approaches to the dis-
cretization of the diffusion term. We shall apply here the technique, used, for
example, in (Oden et al., 1998), (Babuska et al., 1999).

We use the notation from Section 5.2.1.1. Moreover, for i € I, by yp(i) and
~n (i) we denote the subsets of y(¢) formed by such indexes j that the faces I';;
approximate the parts I'p and 'y, respectively, of 9€2. Thus, we suppose that

v(#) = vp (@) Un (), p(i) Nyn(i) = 0. (5.2.21)
For v € HY(Q,T;,) we set

1
<U>Fij D) (’U Iy +U|Foj> ) (5.2.22)
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Fic. 5.5. Numerical solution of the problem from Example 5.4 computed by
DGFEM with limiting, plotted at ¢t = 0.45

|:i>0

F1c. 5.7. Bilinear mapping F; : K — K
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[V, = v

i Ty U‘Fﬁ’

denoting the average and jump of the traces of v on I';; = T'j; defined in (5.2.6).
The approximate solution as well as test functions are supposed to be elements
of the space S, = S»~ (€, 7;) introduced in (5.2.7). Obviously, (v)r,, = (v)r,,,
[U]Fij = _[U]Fji and [U]Fijnij = [U]Fjinji'

In order to derive the discrete problem, we assume that wu is a classical solution
of problem (5.2.20). The regularity of u implies that u(-,t) € H?(Q) C H?(Q,73)
and

<u('7t)>1—‘i3 = u('vt)|rij7 [u('vt)]r‘q‘,j =0, (5223)
<vu("t)>rij = VU('7t)|Fij = vu("t)|rji7
for each ¢t € (0,T).

We multiply equation (5.2.20), a) by any ¢ € H?(2,T},), integrate over K; € 7Ty,,
apply Green’s theorem and sum over all K; € 7;,. After some manipulation we
obtain the identity

/at‘pd””z Z/ Zfs (nij)s plr, A (5.2.24)

i€l jeS(t Tij s=1

—Z/ Zfs (pd;v—i-Z/ vVu-Vedz

icl Ki =1

—ZZ/ v(Vu) - n;jlpl dS

i€l jes(i)
J<i

—Z Z / vVu-ni pdS

i€l jevyp (i) Y i

/9<PdI+Z Z / vVu-ngeds.

i€l jeyn(i

To the left-hand side of (5.2.24) we now add the terms

£y Z/ (V) - ni;[u] dS = 0, (5.2.25)

el JE?( )

as follows from (5.2.23). Further, to the left-hand side and the right-hand side

we add the terms
:l:Z Z / vV -n;;udS

i€l jeyp (i)’ L

and
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iz Z / uV<p~nijuDdS,

i€l jevyp (i)

respectively, which are identical by the Dirichlet condition (5.2.20),b). We can
add these terms equipped with the + sign (the so-called nonsymmetric DG dis-
cretization of diffusion terms) or with the — sign (symmetric DG discretization
of diffusion terms). Both possibilities have their advantages and disadvantages.
Here we shall use the nonsymmetric discretization.

In view of the Neumann condition (5.2.20), ¢), we replace the second term on
the right-hand side of (5.2.24) by

SN / gn pdS. (5.2.26)
i€l jeyn (i)
Because of the stabilization of the scheme we introduce the interior penalty

> / (5.2.27)

i€l jes(i)
i<i

and the boundary penalty
Z Z / cupdS = Z Z / ouppdS (5.2.28)
i€l jevyp (i i€l jevyp (i

where o is a weight defined by

(o2 Iy = C‘{/{/l//d(l—‘l‘j)7 (5229)

where Cyy > 0 is a suitable constant. In the considered nonsymmetric formula-
tion we can set Cy = 1. (In the case of the symmetric formulation, the choice
of Cy follows from a detailed theoretical analysis.)

On the basis of the above considerations we introduce the following forms
defined for u, ¢ € H*(Q,T3,):

(u, ) Z/ vVu-Vedz (5.2.30)

i€l

>N / v(Vu) - n;lp] dS
i€l s

+Z Z/ (V) -ni;uldS
i€l jes(i)

j<i

—Z Z / Z/VU'ningdS

el jeyp (i)
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+Z Z / VV(,O'TLijUdS

i€l jeyp (i) ¥ i

(nonsymmetric variant of the diffusion form - it is obvious what form would have
the symmetric variant),

(w,0) = Z/ (5.2.31)

el 7€€( )

+Z Z / cupdS

i€l jeyp (i)’ lii

(interior and boundary penalty jump terms),

ta(@)(t) = / Hede+> > /gN )pdsS (5.2.32)

i€l jeyn(7)

—i—Z Z / vV -niup(t dS—i—Z Z / ocup(t)edS

i€l jeyp (i) i€l jeyp (i)

(right-hand side form).

Finally, the convective terms are approximated with the aid of a numerical
flux H = H(u,v,n) by the form by, (u, ) defined analogously as in Section 5.2.1.2:

Z/ Z fs(u (5.2.33)

el

+zz/

i€l jeS(i)

ijaulrj-nnij)go u, SDEHQ(Qa?;L)

We assume that the numerical flux H is (locally) Lipschitz-continuous, consistent
and conservative — see Section 5.2.1.2.

Now we can introduce the discrete problem.
Definition 5.5 We say that up, is a DGFE solution of the convection-diffusion
problem (5.2.20), if
a) up € CH[0,T7]; Sp), (5.2.34)

b) %(Uh(t)v ©n) 4 b (un(t), on) + an(un(t), on) + Jn(unt), on) = €n(en) (t)
YVopn € Sp, Yt € (0,7T),
¢) up(0) = u.

By u% we denote an Sy-approzimation of the initial condition u®.
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This discrete problem has been obtained with the aid of the method of lines,
i.e. the space semidiscretization. In practical computations suitable time dis-
cretization is applied (Euler forward or backward scheme, Runge-Kutta meth-
ods or discontinuous Galerkin time discretization) and integrals are evaluated
with the aid of numerical integration. Let us note that we do not require here
that the approximate solution satisfies the essential Dirichlet boundary condition
pointwise, e.g. at boundary nodes. In the DGFEM, this condition is represented
in the framework of the ‘integral identity’ (5.2.34), b).

The above DGFE discrete problem was investigated theoretically in (Dolejs{
et al., 2002) and (Dolejsi et al., 2005), where error estimates were analysed.

5.2.4.3 DGFE discretization of the Navier—Stokes equations Similarly as above,
one can proceed in the case of the compressible Navier-Stokes equations, but the
situation is much more complicated, because the diffusion, i.e. viscous terms, are
nonlinear. Therefore, we shall treat the discretization of the viscous terms in a
special way, as described in (Dolejsi, 2004) or (Feistauer et al., 2005). To this
end, we shall linearize partially the viscous terms R¢(w, Vw) in a suitable way.
From (5.1.2) we obtain

R;(w, Vw) (5.2.35)
0
2 9 Owy  wp Owy | _ [Ows _ w3 dw;
3 w1 aml w1 Bml 3$2 w1 azg
u Ows _ ws Odw; + Owy _ wgy Ow;
— | w; Oxq wy Oxq Oxo wy Oxo ,

ws ) 4 wa BO 4

Co w1 011 wy Oy
1 1,02 2\ @
T wy (w 8m2+w 611)+w7%(w2+w3) 61:11]
RQ(wa V'LU)
0
I {(awg _ ws 8w1> ( wa awl):|
1 Oxq wy Oz BzQ wy Oxo
ZL[Q(&US_M@ ) (awz_ﬂawl)}
— 3 w1 6(122 w1 8I2 8I1 wi 6(121 ,
() (3) k_|o Gl
w2 R 4w RY 4 k[ G — s g
1 d 1 d
— w0 (w wz + w3 6z2)+w—%(w§+w§) 61:21]
where R = R{"(w, Vw) denotes the r-th component of R, (s = 1,2, r =
2,3). Now for w = (wy,...,ws)T and ¢ = (¢1,...,¢04)T we define the vector-

valued functions

Dl(wa VU)7 ¥, VSO)

(5.2.36)
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0

2 pu |9 (Op2 2 Jwi ) _ (Ops 3 Ow
3 w 1 wy Oxq Oxo wy Oxo
93 _ 3 Jwi ) 4 (992 _ @2 Owy
oz wy Oy Oz wy Oxo

MDEQ)_FMD(?’)_’_ k [%_ﬂ%

+-1 (wapa + w33) 21;)1 }

a2
U}l 1

DQ(wa V'LU, $; VCP)

N Op3 _ 3 Owy + Opa _ w2 Ow;
w1 6@1 w1 3{1}1 31}2 w1 6902
2 po|g(Ops w2 Qwi ) _ (92 g2 Owy
3 wi 612 w1 BZDQ 8301 w1 6121

2 3 o]
22 DY + 2 DY + k- [2s _ 1 o

Cyo W1
_L [elz] O3
w1 (w2 812 + w2 8{1}2

+ Ly (w22 + w3p3) gf; }

-3
wy

where Dgr) denotes the r-th component of Dy (s = 1,2, r = 2,3). Obviously,

D, and Ds are linear with respect to ¢ and V¢ and

D (w,Vw,w,Vw) = R,(w,Vw), s=1,2.

(5.2.37)

Now we introduce the following forms defined for functions wy, ¢; € Sh:

wy, - @y, dz
Qp

(wh, ‘Ph)h =

(L?(Q4)-scalar product),

2
0
an(wh, @) = Z/K > Ry (wp, Vwy) - 8? da

el i g=1
2
“Y 2 [ S Rn V) (). i) a3
i€l gestn VT s=1

22

i€l jes()
j<u

(5.2.38)

(5.2.39)
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/ S D T, 1, Vi) (1) - w0145

Lij s=1

_Z Z / ZR (wr, Vwy) (ni;)s - 5, dS

i€l jevyp (i) Pij s=1

DY

iel jE’YD(z’)

/ S D (wn Vs 9. Vo) (1) - wn S

Pij s=1

(nonsymmetric version of the diffusion form). The use of the above special ap-
proach does not yield some additional terms in the discrete analogy to the con-
tinuity equation. This appears important for a good quality of the approximate
solution.

Further, we introduce the following forms:

n(wh, @) Z Z/ olwp] - [¢] dS (5.2.40)

i€l JeEs(i)
i<i

+Z Z / owp, - @, dS

i€l jeyp (i) "1

with

(interior and boundary penalty terms),

h(wh, ©p) Z Z / <0w3~<ph (5.2.42)

i€l jeyp (i)
2

+Z D (wp, Vwp, @5, Vo) (nij)s - wB) ds

s=1

(right-hand side form). The boundary state wp will be defined later. Finally, we
define the form approximating viscous terms:

Ap(wn, y,) (5.2.43)
= ap(wn, ) + Jn(wn, ;) — Bu(wn, @p)-

The convective terms are represented by the form b, defined by (5.2.16).
Now the discrete problem reads: Find a vector-valued function wj, such that

a) wy, € CH([0,T]; Sy), (5.2.44)
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d

b)&

(wn(t), ep)p + bn (wi(t), pp) + An (wi(t), @p)

=0 V¢, <8y te(0,T),

) wp(0) = wh,

where w is an Sp,-approximation of w’.
5.2.4.4 Boundary conditions If T';; C 09y, ie. j € (i), it is necessary to
specify boundary conditions.

The boundary state wp = (wpy, ..., wps)" is determined with the aid of the
prescribed Dirichlet conditions and extrapolation:

wp = (pi;,0,0,¢cypi;0;;) on I';; approximating I'yy, (5.2.45)

1
wp = (pph, PDRUDAK1, PDVDR2, CopDRIDR + 2pphlvml2>

on I';; approximating I'y,

where ppp, and vpy, = (Vpr1,vpre) are approximations of the given density and
velocity from the boundary conditions and p;;, 0;; are the values of the density
and absolute temperature extrapolated from K; onto I';;.

The boundary state w|r;, appearing in the form by is defined in the same
way as in Section 5.2.1.3 above.

5.2.5  Numerical examples

In the DGFE solution of problems presented here, the forward Euler time dis-
cretization was used.

5.2.5.1 Application of the DGFEM to the solution of inviscid compressible flow
The first numerical example deals with inviscid transonic flow through the GAMM
channel with inlet Mach number = 0.67. In order to obtain a steady-state solu-
tion, the time stabilization method for t — oo is applied.

We demonstrate the influence of the use of superparametric elements at the
curved part of 9€, explained in Section 5.2.3. The computations were performed
on a coarse grid shown in Fig. 5.8 having 784 triangles. Figures 5.9 and 5.10 show
the density distribution along the lower wall obtained by the DGFEM without
and with the use of a bilinear mapping, respectively. One can see a difference in
the quality of the approximate solutions.

Figure 5.11 shows the computational grid constructed with the aid of the
anisotropic mesh adaptation (AMA) technique ((Dolejsi, 1998), (Dolejsi, 2001)).
Figure 5.12 shows the density distribution along the lower wall obtained with
the aid of the bilinear mapping on a refined mesh. As we can see, a very sharp
shock wave and the so-called Zierep (small local maximum behind the shock
wave) singularity were obtained.

In the above examples, the forward Euler time stepping and limiting of the
order of accuracy from Section 5.2.2 were used. This method requires to satisfy
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Fia. 5.8. Coarse triangular mesh (784 triangles) in the GAMM channel

12 : : :
b 1

1 // \\ i
wl ]

0.8 - // 4
07 b / g

0.6 |- _ .

05 1 1 1

F1c. 5.9. Density distribution along the lower wall in the GAMM channel with-
out the use of a bilinear mapping at 0f2

the CFL stability condition representing a severe restriction of the time step.
In (Dolejsi and Feistauer, 2003), an efficient semi-implicit time stepping scheme
was developed for the numerical solution of the Euler equations, allowing to use
a long time step in the DGFEM.

5.2.5.2  Application of the DGFEM to the solution of viscous compressible flow
We present here results from (Dolejsi, 2004) on the numerical solution of the
viscous flow past the airfoil NACA 0012 by the DGFEM. The computation was
performed for the solution of viscous compressible supersonic flow past the profile
NACAO0012 with far field Mach number M., = 2 and Reynolds number Re =
1000. In Fig. 5.13 we see the mesh obtained by the with the aid of the anisotropic
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1.2 T T T

11t // \\ g

0.9 | E

0.8 | E

05 1 1 1

Fi1G. 5.10. Density distribution along the lower wall in the GAMM channel with
the use of a bilinear mapping at 0f2

F1c. 5.11. Adapted triangular mesh (2131 triangles) in the GAMM channel

mesh adaptation (AMA) technique. Fig. 5.14 shows the Mach number isolines.
Here we see a shock wave in front of the profile, wake and a shock wave leaving
the profile.
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F1c. 5.12. Density distribution along the lower wall in the GAMM channel with

the use of a bilinear mapping on an adapted mesh

Fic. 5.13. Viscous supersonic flow past the profile NACA 0012: triangulation
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1
-1

Fic. 5.14. Viscous supersonic flow past the profile NACA 0012: Mach number
isolines
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