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Abstract: We consider the stability and convergence analysis of pressure stabi-
lized finite element approximations of the transient Stokes’ equation. The anal-
ysis is valid for a class of symmetric pressure stabilization operators, but also
for standard, inf-sup stable, velocity /pressure spaces without stabilization. Pro-
vided the initial data is chosen as a specific (method dependent) Ritz-projection,
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Méthodes de Galerkin avec stabilisation
symétrique de la pression pour I’équation de
Stokes transitoire: analyse de stabilité et de

convergence

Résumé : On considere I'analyse de stabilité et convergence de méthodes
d’éléments finis stabilisées pour I’équation de Stokes transitoire. L’analyse est
valable pour des stabilisations symétriques et faiblements consistantes de la
pression. Si I’approximation de la vitesse initiale est donnée par un pro jection
de Ritz spécifique, dépendante de la stabilisation, on montre stabilité incondi-
tionnelle et convergence optimale pour la vitesse et la pression, dans des normes
naturelles. Par contre, pour des approximations arbitraires de la vitesse initiale,
la stabilité de la pression est soumise a une condition entre les param‘etres de
discrétisation en espace et en temps.

Mots-clés : Equation de Stokes transitoire, méthode d’éléments finis, stabil-
isation symétrique de la pression, discrétisation en temps, projection de Ritz
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1 Introduction

In this paper we consider stabilized finite element methods for the transient
Stokes’ problem. For standard pressure stabilizations of Petrov-Galerkin (PSPG)
or least squares (GaLS) type, the analysis of time-discretization schemes is a
difficult issue, unless a space-time approach is applied with a discontinuous
Galerkin discretization in time. Indeed, for standard finite difference type time
discretizations, the finite difference term must be included in the stabilization
operator to assure consistency (see e.g. [I1}[23]). It has been shown, in [3], that
even for first order backward difference schemes (where the consistency does not
improve convergence) this perturbs the stability of the numerical scheme when
the time step is small, unless a condition between the space mesh size and the
time step is verified,

5t > Ch?, (1)

where 6t denotes the time-step and h the space discretization parameter. For
higher order schemes, such as Crank-Nicholson or second order backward dif-
ferencing, the strongly consistent scheme appears to be unstable (see e.g [I]).
Similar initial time-step instabilities were observed, in [19], for the algebraic
(static) sub-scale stabilization scheme applied to the Navier-Stokes’ equations,
and they were cured by including time dependent sub-scales.

Our aim in this work is to consider a fairly large class of pressure stabilization
methods and show that convergence of velocities and pressures, for the transient
Stokes’ problem, can be obtained without conditions on the space and time
discretization parameters (like (1)), provided the initial data is chosen as a
specific (method dependent) Ritz-projection (see e.g. [33, 34]) onto a space of
discretely divergence free functions. Discretely divergence free should here be
interpreted in the sense of the stabilized method. If, on the other hand, the
initial data is chosen as some interpolant that does not conserve the discrete
divergence free character, the following condition

5t > Ch2*, (2)

with &k the polynomial degree of the velocity approximation space, has to be
respected in order to avoid pressure oscillations in the transient solution for
small times.

Although the stability conditions and are similar, their nature is
different. As mentioned above, if fails to be satisfied pressure instabilities
appear when dealing with non-discrete divergence free initial velocity approxi-
mation, but they are not related to the structure of the pressure stabilization.
For residual based stabilization methods (PSPG, GaLS, etc.), on the other hand,
the finite difference/pressure coupling of the stabilization perturbs the coerciv-
ity of the discrete pressure operator (see [3]) unless condition is satisfied
(irrespectively of the divergence free character of the initial velocity approxima-
tion).

The analysis carried out in this paper is valid for pressure stabilization opera-
tors that are symmetric and weakly consistent, as well as for standard methods
using inf-sup stable velocity/pressure pairs, but it does not apply to residual
based pressure stabilizations (PSPG, GaLsS, etc.). In particular, space and time
discretization commute (i.e. lead to the same fully discrete scheme) for the
methods we analyze.

RR n° 6321



4 M.A. Ferndndez & E. Burman

We prove unconditional stability of velocities and pressures and optimal
convergence (in natural norms) when the initial data is chosen as a certain
Ritz-type projection. In case a standard interpolation of the initial data is
applied, an inverse parabolic CFL-type condition must be respected in order
to maintain pressure stability for small time-steps. We give the full analysis
only for the backward difference formula of order one, and we indicate how the
analysis changes in the case of second order approximations in time. Indeed any
A-stable implicit scheme is expected to yield optimal performance.

The remainder of the paper is organized as follows. In the next section we
introduce the problem under consideration and some useful notation. The space
and time discretized formulations are introduced in section In paragraph
the space discretization is formulated using a general framework, we also
discuss how some known pressure stabilized finite element methods enter this
setting. The time discretization is performed in paragraph using the BDF1,
Crank-Nicholson or BDF2 schemes. Section §4]is devoted to the stability analy-
sis of the resulting fully discrete formulations. The convergence analysis for the
BDF1 scheme is carried out in section We illustrate the theoretical results
with some numerical experiments in section §6] using interior penalty stabi-
lization of the gradient jumps. Finally, some conclusions are given in section

{1

2 Problem setting

Let Q be a domain in R? (d = 2 or 3) with a polyhedral boundary ). For
T > 0 we consider the problem of solving, for u : Q x (0,7) — R? and
p:Qx(0,T) — R, the following time-dependent Stokes problem:

u—vAu+Vp=f, in Qx(0,7),
V.ou=0, in Qx(0,7),
u=0, on 90 x(0,7),
u(-,0) =wug, in Q.

3)

Here, f : Q x (0,T) — R stands for the source term, ug : 2 — R? for the
initial velocity and v > 0 for a given constant viscosity. In order to introduce
a variational setting for we consider the following standard velocity and
pressure spaces

def

vE @, B @ Q¥ i),

normed with

def

def 1 def
lvllz = (v,0)%,  |vllv = =

1 _1
lv2Volla,  llale = llv"2qa,

where (-,-) denotes the standard L?-inner product in .
Problem can be formulated in weak form as follows: For all ¢ > 0, find
u(t) € V and p(t) € @ such that

(Oru,v) + a(u,v) + b(p,v) = (f,v), ae in (0,7),
b(g,u) =0, ae. in (0,7), (4)
u(-,0) = ug, a.e. in

)

INRIA



Stabilized FEM for the transient Stokes’ equations 5

forall v € V, ¢ € Q and with
a(u,v) ¥ (VVu, Vo), b(p,v) ¥ —(p,V -v).

From these definitions, the following classical coercivity and continuity estimates
hold:

a(v,v) > o]y, a(u,v) < Jlullv|vlv, b(v.q) <lwllviade.  (5)

for all u,v € V and g € Q. It is known (see e.g. [22]) that if £ € C°([0,T]; H)
and that ug € V N Hy(div; ) problem admits a unique solution (u,p) in
L2(0,T;V) x L*(0,T; Q) with du € L*(0,T;V").

Thorough this paper, C' stands for a generic positive constant independent
of the physical and discretization parameters.

3 Space and time discretization

In this section we discretize problem with respect to the space and time
variables. Symmetric pressure stabilized finite elements are used for the space
discretization (paragraph §3.1), and some known A-stable schemes for the time
discretization (paragraph

3.1 Space semi-discretization: symmetric pressure stabi-
lized formulations

Let {7n}o<n<1 denote a shape-regular family of triangulations of the domain
Q. For each triangulation 7, the subscript h € (0,1] refers to the level of
refinement of the triangulation, which is defined by

def
h = Ir(neaj}_’cl hi,

with hg the diameter of K. In order to simplify the analysis we assume that
the family of triangulations {7} }o<n<1 is quasi-uniform. For more precise in-
formation on the constraint on the mesh we refer to the analysis of the various
finite element methods in the steady case, see paragraph

In this paper, we let X }’j and M, }L denote, respectively, the standard spaces
of continuous and (possibly) discontinuous piecewise polynomial functions of
degree k> 1and I >0 (k—1<I1<k),

XF o, € CO) : v € PR(K), VK €Ty},
M {an € L*(Q) : qui € Pi(K), VK €Tp}.

For the approximated velocities we will use the space [V}¥]4 o [(XF N HE Q)4

and for the pressure we will use either Q! < M! N L2(Q) or Q) < M! N

L3(2) N C°(Q2). In order to stabilize the pressure we introduce a bi-linear form
7 :Qn x Qn — R satisfying the following properties:

e Symmetry:
J(nsan) = 3(an,n),  Ypn,an € Q, (6)

RR n° 6321



6 M.A. Ferndndez & E. Burman

e Continuity:

1
2

. . 1,
i (o an)| < 3(pn, o) 25 (an, an)? < Cliprllollanlle,  Ypn,an € Qh,  (7)

e Weak consistency:

he
”qusp,ﬂa Vq S HS(Q)’ (8)

j(hg, Ihg) % < C
14

with s, def min{s, L1+ 1}, [ > 1 denoting the order of weak consistency of
the stabilization operator, and th Q — th a given projection operator
such that

C
lg — Whalle < EthH(JHHLQ, 9)
for all ¢ € H*1(Q).

Finally, we assume that there exists a projection operator I,’f V. — V,f
satisfying the following approximation properties:
_1
lv = Ziwlm + hv™ % v — Tyolly < Czh™ v, 0, (10)

blan,v = Zho)| < Cilan, an)* (vHI0" (0 = Tho)l + o~ Thollv) . (1)

for all v € [H"(Q)]%, 7o = min{r, k + 1} and (qn,vs) € Q% x [V;F]4.
Our space semi-discretized scheme reads: For allt € (0,7, find (up(t), pr(t)) €
[ViF]4 x QL such that

(Opun,vp) + alun, vn) + b(pr, vr) — blgn, un) + j(Pn, an) = (f,vn),

up(0) = u(})u 12

for all (vn,qs) € [VF]? x Q! and with u) a suitable approximation of g in
Vi),
The following modified inf-sup condition states the stability of the discrete

pressures in .

Lemma 3.1 There exists two constants C, 3 > 0, independent of h and v, such
that b
v
. on)

+Cjlan,an)? > Bllanllo, (13)
wnelvpya  lvnllv
for all g, € Q.

Proof. Let g, € Q}, from [25, Corollary 2.4] and there exists v, € H{ ()
such that V - v, = v~1g), and

IZ5vqllv < Cllvgllv < Cllanlq- (14)
On the other hand, using , we have

lgnlle = blan,vq)
= b(gn, vg — Iyvg) + b(qn, I5vg)
< Cilgna)? (W = ZEo)ll + v — Ziuly ) +ban. Ziw,)

. 1
< Cj(an qn)? lanllq + blan, Ixv,). INRIA



Stabilized FEM for the transient Stokes’ equations 7

We conclude the proof by dividing this last inequality by [|ZFv,|v and using
(@). o

The above Lemma assures the well-posedness of problem . This is stated
in the following Theorem.

Theorem 3.2 The discrete problem with u) € V,Si,;’ o {v, € ij :

b(qn,vr) =0, Vg, € QuNKer j} has a unique solution (uy, pp) € C* ((O, TJ; [V}f]d) X
CO((0,7); QF).-

To facilitate the analysis we introduce the following (mesh-dependent) semi-
norm, which is a norm for the velocity and a semi-norm for the pressure,

2 def .
I(vn, an)ll, = lonlly + 5(an. an)- (15)

Remark 3.3 If the velocity/pressure finite-element pair th/QZ s inf-sup sta-

ble, we can take j(-,-) 2 () in , as usual. Obviously, this choice is compatible

with hypothesis @— so that the results of this paper still apply. In particular,
the relation becomes the standard inf-sup condition between th and QlfL

3.1.1 Examples

In this section we will review some of the most well-known pressure projection
stabilization methods and discuss how they enter the abstract framework of the
previous paragraph. For detailed results on analysis for the respective methods
we refer the reader to the references considering the stationary case.

Recently, several different weakly consistent symmetric pressure stabilized
finite element methods have been proposed. These methods take their origin
in the work of Silvester [32] and the work by Codina and Blasco [I7]. Further
developments include the work by Becker and Braack [2] on local projection
schemes, the extension of the interior penalty method, using penalization of
gradient jumps, to the case of pressure stabilization by Burman and Hansbo
[14] and the interpretation of these methods as minimal stabilization proce-
dures by Brezzi and Fortin [9]. Similar approaches have been advocated in
Bochev and Dohrmann in [21I] and a review of the analysis (with special focus
on discontinuous pressure spaces and the Darcy problem) is given in [12].

The main idea underpinning all these methods is that, when using a velocity-
pressure space pair Vj, X @, the inf-sup stability constraint on the spaces may
be relaxed by the addition of an operator penalizing the difference between the
discrete pressure variable and its projection onto a subspace Qn C Qp, such
that V), x Qy, is inf-sup stable. The penalization may either act directly on the
pressure, as in |21, [12], or on the gradient of the pressure, as in [2], [I8] [I4]. Gen-
erally speaking, the pressure approximation properties of the numerical scheme
will be given by Qh, expressed in the weak consistency satisfied by the penalty
operator. In some cases [13| [6l [16], these stabilized methods may be extended
to include high Reynolds number effects in the case of the Oseen’s problem.
The advantages and disadvantages of symmetric weakly consistent pressure sta-
bilization methods compared to GaLS or PSPG approaches is discussed in a
recent review paper [7].

RR n° 6321



8 M.A. Ferndndez & E. Burman

The methods of Brezzi-Pitkaranta, Silvester and Bochev-Dohrmann

The original pressure stabilized finite element method was proposed by Brezzi
and Pitkdranta in [10]. Here, the velocity and pressure discrete spaces are chosen
as the standard finite element space of piecewise affine continuous functions,
V4 x Q. The operator j(-,-) is given by

. h2
J(pnsyan) = (Vmeth) : (16)

A variant of this method was recently proposed by Dohrmann and Bochev, in
[21], using an equivalent stabilization operator, namely,

o an) = (10 = ol (7= 7o) ) (17)

where my @ Q — Q(,)l denotes the (element-wise) projection onto piecewise
constants. Property is verified after an integration by parts, with I}L simply
the Scott-Zhang interpolant onto [V;}]? (see e.g. [31, 22])

b(gn,v — Iiv) = (Van,v — Tjv)
< jlan @)t (B Ao = Zivlln + v - Tivlly )

One readily verifies that and hold. Moreover, in both cases, and
(L7, the weak consistency property holds (with [ = 1)

. e
J(Mp, Mpp)2 < EthHl’Q’

with II} being, for instance, the L?-projection onto @} (we could use instead
the Clément [I5] or Scott-Zhang interpolants). Indeed, for we apply the
H'-stability of the L?-projection (see e.g. [22,20,[8,5]), whereas for we add
and subtract suitable terms (p and myp) and use the approximation properties
of mo and I} (see e.g. [22]). As a result, our analysis for the time discretization
is valid.

Another low order scheme, covered by the analysis, is the method which con-
sists in using piecewise affine continuous velocities and element wise constants
pressures, [V;1]¢ x QY see e.g. [27]. Stability is obtained by the addition of the
jump over element faces of the discontinuous pressure, namely,

iona) = Y [ o " il

KeTy,

Here, [gr]] denotes the jump of g over the inter-element boundary, defined by,
lan](z) def lg% (gn(x + en) — qp(x —en)), Va € F,

with n standing for a fixed, but arbitrary, normal to the internal face F'. In this
case, is obtained after an integration by parts in the term b(gn, v — Z,v)
and an element-wise trace inequality,

b(gn,v — ITyv) = — ; /BK\aQ[[qh}](v —Ijv)n

. 1 — 1
< jlanan)? (W7 o = Thollu + llo — Thollv)

INRIA



Stabilized FEM for the transient Stokes’ equations 9

In addition, by taking, for instance, I19 as the L2-projection onto @Y, using an
element-wise trace inequality and the approximation properties of IIY (see e.g.
[22]), one also easily shows that the weak consistency property holds,

. 1 . 1 C
J(Myp, Myp)? = j((I —1I})p, (I —107)p) * < V—%hllplh,m

hence [ = 1.

For details on the cases of stabilization of the pressure jumps only in macro
elements, or the generalization to higher order finite element spaces of the
Taylor-Hood family with discontinuous pressures, we refer to [12].

Orthogonal sub-scale stabilization

The orthogonal sub-scale stabilization was proposed by Codina and Blasco in
[I7]. Equal order (k =1 > 1) continuous approximation spaces are used for the
velocities and the pressures.

Here the main idea is to penalize the difference between the pressure gradient
and its projection onto the finite element space. This imposes the introduction
of an auxiliary variable for the projection since it may not be localized and is
given only implicitly. Hence, the stabilization operator is given by

2

J(Pnsan) = ( (Vpn — Wﬁvph),v%> ,

v
where 7 : [L2(Q)]¢ — [V}F]? stands for the L%-projection onto [V;¥]?, which is
given as the solution of the (global) problem

(TEVpn, €,) = (Vpn, &),  VE, € V4

One may readily show that and hold. Disregarding for simplicity the
boundary conditions, the projection operator I,’f = 77,’2 of is here chosen also
as the L%-projection onto [V;¥]¢. This can be justified if boundary conditions
are imposed weakly, for instance using Nitsche’s method (see [29, 24]), and V¥
includes the degrees of freedom on the boundary. Indeed, then we have

b(gp, v — I,’f'v) = (Vg — mlquh,'v - I,’fv)

) Ll (18)
< jlansan)? (073 o = Zholla + v - Zhollv )

Finally, by taking Hﬁ Q — Qﬁ as the L2-projection onto Qﬁ, adding and sub-
tracting suitable terms (Vp and w’,j Vp) and using the approximation properties
of mf and II¥ (see e.g. [22]), one readily verifies the weak consistency

| .k c .
J(Ifp, Ifp) 2 = EH(I* ) VP, o < 1 Ipls, 0.

for all p € H*(Q) and with s, = min{k + 1,s}. In particular, [ = | = k.
The above analysis is hence valid also in this case (with some modifications of
technical nature due to the weakly imposed boundary conditions).

RR n° 6321



10 M.A. Ferndndez & E. Burman

Local projection stabilization

In the local projection stabilization, proposed in [2], stability is obtained by
penalizing the projection of the gradient onto piecewise discontinuous functions
defined on patches consisting of several elements, obtained by using hierarchic
meshes, or by penalizing the gradient of the difference of the pressure and its
projection on polynomials of lower polynomial order. The construction relies
on the inf-sup stability of a velocity/pressure pair typically of mini-element
character or of the Taylor-Hood family. Similar ideas were advocated in [21].
The stabilization operator is written as

h2
j = —krV v
J(Pnsan) Z( L WV Phy K qn)

where x is the so called fluctuation operator defined as k def 7, where
7y, denotes a local projection operator onto either a polynomial of order k on a
macro-patch consisting of three triangles (or four quadrilaterals) or a polynomial
of order £k — 1 on the element. One may show that , @ and hold (for
details on the construction of Z} see [2, [6] and for general conditions on the
finite element spaces and stabilization operators [28]). In case we consider the
projection 7, onto polynomials of order k£ — 1 the stabilization operator may be

written as )

J(Pnyan) = Z <hy
K

or, equivalently, following [21],

. 1
i an) = (Vﬁph;KQh) :
K

In these latter cases, the condition is obtained by choosing Z}’f as the Fortin
interpolation operator associated to [V}¥]? x Q) where @), is the space of con-
tinuous piecewise polynomial functions of order k£ — 1. Clearly we then have

b(gn,v — I}ffv) = b(kqn, v —I,’f'v)
. 1/, 4 1
S]<Qhth)2 (h 1V2HU_I§U||H+||U_If]jv||v) )

w@mvmm), (19)

since b(qn, v — IFv) = 0 for all g, € Qpn. The form is treated in a similar
fashion after an integration by parts. On the other hand, by taking Hﬁl 1 Q —
Qﬁl as the L?-projection operator onto th and using approximation properties
of th and 7y, we have

1 . 1
G p, T p) s < (1= T)p, (1 —T1,)p) * + j(p, p)®

< St lplle 0, W € HO(©),

where s, = min{l~7 s,0+ 1} and [ — 1 denotes the polynomial order of the space
on which the local projection is taken. Clearly if we project on polynomials of
order k£ — 1 the stabilization operator looses one order in the weak consistency,
however the estimates remain optimal since we expect the velocities to be one
order more regular than the pressure.

INRIA



Stabilized FEM for the transient Stokes’ equations 11

Continuous interior penalty stabilization

The continuous interior penalty stabilization for the stationary Stokes’ problem
was proposed in [14] and generalized to the Oseen’s problem in [I3]. It uses equal
order continuous approximation spaces for velocities and pressures (k =1 > 1)
and relies on the fact that the component of the pressure gradient orthogonal
to the finite element space may be controlled by the gradient jumps using an
interpolation estimate between discrete spaces. Indeed it was shown on [I3] that
the following inequality holds

(Vo — iVl < S / 1 [Vpn - n], (20)
KeTy,

for a certain Clément-type quasi-interpolation operator 7. This motivates the
use of the pressure stabilization operator

i) =3 [ EivpaliVa )

KeT, Y 0K\oQ v

Clearly @) and are verified in this case. Moreover, may be shown to
hold if Z}! is chosen to be the L2-projection onto [V;¥]¢ and boundary conditions
are imposed weakly [I3]. To show the inequality we combine with (20).
Finally, by taking ITf as the L%-projection onto QF, since [CFVp] = 0 (with
CF the Clément interpolant onto [XF]?), using an element-wise trace inequality,
adding and subracting Vp, and using the approximation properties of C’g and
1%, one readily verifies (see [L3, Lemma 4.7]) the weak consistency

G, 1Ep) % < " IIVH p—CiVploa

< —hlplls, 0, VP € H*(Q),

T‘Q Q

Nl=

with s, = min{k + 1,5}, so that [ = = k.
We refer to [13] for the details on the technical issue related to the weak
imposition of the boundary conditions using Nitsche’s method.

3.1.2 The Ritz projection operator

For the purpose of the stability and convergence analysis below we introduce
the Ritz projection operator

SELTHY )] x L2 Q) — VF x QL.

For each (u, p) € [H'(2)]4x L(£2), the projection S} (u, p) o (P (u,p), Rl (u,p)) €
[ViF]? x @' is defined as the unique solution of

{ a(Pff(mp), vh) + b(Rﬁl(qu), vh) :a('u’ﬂ vh) + b(p, vh)v (21)

—b(qn, P (w,p)) + j(R},(u,p), qn) =0,

for all (vp,, qn) € [VF]? x QL.

RR n° 6321



12 M.A. Ferndndez & E. Burman

Problem is well-posed thanks to the inf-sup condition , in particular,
we have the following a priori stability estimate:

I (P (. ), B () By < C (Il + [Ip13) (22)

with C > 0 a constant independent of A and v.
Finally, we have the following approximation result.

Lemma 3.4 Let (u,p) € C1([0,T],[H"(Q) N H}(Q))]? N Hy(div; Q) x H*(Q))

with v > 2 and s > 1. The following error estimate for the projection S,’f’l holds
with « =0, 1:

1. _1
(0 (w = P, 2)), 05 B} (w, ), < C (VAR OF wllr + v 50 07Dl 0)
Ip = B, (w,p)llg < C (VER™ a0+ v 0% pll0)

for allt € [0, T] and with 1, def min{r, k+ 1}, s, def min{s, 1, + 1} and C >0
independent of v and h. Moreover, provided the domain Q is sufficiently smooth

and ifl~2 1, there also holds
105 (w — Py (w, p)) | < CRI(0F (w — Pf (u,p)), 07 Ri,p),- (23)

Proof. For simplicity we here use the notation uy, def P,’f(u,p) and pp, def

R (u,p). From , the V-coercivity of a(-,-) , and the orthogonality pro-
vided by we have

2
I — T o — W) =a — T — Thw) + 6(p — Ty, — T
+ b(p, — Hﬁlp, u— I;fu) + j(Hilp,ph — Hﬁlp).

Finally, using and , we have that

2
Il (wn — 5w, pn — p) I, < (lu — Ziully + [lp — Wypll) lun — Zyullyv
1 _ . 1 . 1
4 (VA0 = T+ = Tl + 50, 1)) 1Ty 11

We obtain the estimation for the velocity (o = 0) using the approximation
properties of I,]f and th ( and @), and the weak consistency of the
stabilizing term j(-,-). The convergence for the time derivative (o = 1) is
obtained in a similar fashion after time derivation of (21).

For the pressure estimate we use the generalized inf-sup condition and
the orthogonality provided by . We then have

b(HZP — Dh, Uh)

. 1
BIM,p —pullg < sup + Cj(Ihp — pr, p — p)2

veevie  llonllv
b(IFp — p,vy,) — alu — up, vy , 1
< sup (IT; ) ( ) + Cj(Typ — pp, Typ — pp)2.
vRE[VF]4 |vnllv

We conclude using the continuity of a(-, ) and b(-, -), approximability, the weak
consistency of j(-,-) and the previous error estimate. For a proof of the opti-
mality in the H-norm we refer e.g. to [I3| Theorem 4.14]. O

INRIA



Stabilized FEM for the transient Stokes’ equations 13

3.2 Fully discrete formulation: time discretization

In this paragraph we discretize with respect to the time variable. To this
aim, we will use some known A-stable time discretization schemes for ODE’s.

Let N € N* be given, we consider a uniform partition {[t,,¢n+1]}o<n<n—1,
with ¢, def ndt, of the time interval of interest [0,7] with time-step size Jt def
T/N. The discrete pair (u},pj) stands for an approximation of (u(ty),p(tn))
in [V¥]? x Q.

Backward Euler scheme (BDF1)

By introducing the first order backward difference quotient
Dyntt &t 711;#1 ~ U
h 5t
our first fully discrete scheme reads as follows: For 0 < n < N — 1, find
(up ™t pitt) € [VF]? x Q! such that

(Dup™,vp) + a(up ™ on) +b(py ™ vn) — blan, up ™)
+j(PZ+1,Qh) = (f(tny1),vn), (24)
for all (vp,qn) € V¥ x Q} and with u) a suitable approximation of ug in [V;F]<.

Crank-Nicholson scheme

1
Let us consider now the scheme given by: For 0 < n < N—1, find (u}f“, pZJr? ) €

[ViF]? x @' such that

= n nt1 nt1 nti
(Duh+17vh) + CL(’LLh vih) + b(ph 2 7vh) - b(Qh7uh 2)
. ont3 ntl
+ilon ) = (£ 0n), (25)
n 1 € . .
for all (v, qn) € [ViF]? x Q}, where uh—s_2 o L(uptt + ) and uf is a suitable

approximation of ug in [V/]2.

Remark 3.5 Note that uniquely determines uZ‘H, since uY) is given. For
the pressure however neither pZ'H nor py are used in . Therefore, by work-

. . nt2 . . L .
ing with p, * as pressure variable, we do not need to provide an initial condition
n+1

for the pressure. On the other hand, we do not have an approzimation of p;
unless one is constructed by extrapolation.

Second order backward difference (BDF2)

Finally, by considering the second order backward difference quotient

- er 1 -
Durtt 2 oo (Bt — ) up ),

we obtain the BDF2 scheme: For 1 < n < N—1, find (u} ™, pp*") € [VF]9x Q,
such that

(Dup ™t vy) + a(up ™ vp) + b(p T va) — b(gn, up )

+j(pz+17%) = (fnJrl)'Uh)v (26)
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14 M.A. Ferndndez & E. Burman

for all (vp,qn) € [VF]? x Q% and (u},p}) € [ViF]? x Q! given by the first step
of backward Euler scheme ([24)).

4 Stability

In this section we analyze the stability properties of the fully discrete schemes
introduced in §3:2] For the sake of simplicity, full details will be only given for
the backward scheme . Nevertheless, in we will discuss how the results
extend to the second order time stepping schemes: Crank-Nicholson and BDF2.

4.1 First order A-stable scheme

The next result provides the unconditional stability of the velocity. It also pro-
vides a uniform estimate for the pressure, in terms of the discrete velocity time
derivative. Theorem points out the role of the initial velocity approxima-
tion on the stability of the velocity time derivative approximations. Finally,
Corollary states the (conditional or unconditional) stability of the pressure
depending on the choice of the initial velocity approximation.

Theorem 4.1 Let u) be a given H-stable approzimation Of ug in [VFe and

{(uh,ph)} 1 be the solution of the fully discrete problem (2 , The following
estimate holds for1<n < N:

2 n—1
2
|me+§jmumﬂmﬁﬂmscwm@+—ﬁzjmfmﬂnm
=
2 _ = 2 _
zj&wm“m 2§jﬁ0u”ﬁ%ﬁ*5m+wlﬂDwﬁwH+u1wwmﬂwz)

(27)
with Cp > 0 the Poincaré’s constant.

Proof. Taking vy, = uZ'H and g, = pZH in , using the coercivity of the
bi-linear form, the Cauchy-Schwarz’s inequality and the Poincaré’s inequality,
we have

N, 1 n n () 02

(Dup™ up™) + |||( Pl < 5, 1 (i)l (28)
Now, recalling that

(Dug ™) = Dl 3+ ™ — w3, (29)

we have
n+1 n+1 n+1 2 Cl% 2
Dl iz + My ™ pi D, < =F 1 )l
leading to, after summation over 0 < m <n —1,

gnl

i I3 + Z ot (ot O < llufllf + i Z Ot f (tmsn) -

INRIA



Stabilized FEM for the transient Stokes’ equations 15

For the pressure estimate, from , (with gp = 0) and the Poincaré’s
inequality, we have

Bl e < € (I p il + v 1 Du ™ i + v F (b))

which completes the proof. O
The next theorem states some a priori estimates of the approximations of
the velocity time derivative.

Theorem 4.2 Let {(uh,ph)} 1 be the solution of the fully discrete problem
e

e If ug € [HY(Q)]? and u) = PF(uo,0), the following estimate holds for
1<n<N:

n—1 n—1
. 2
> St Dup G + N (ui, pi)l; < C <||uo||?/ +> 5tf(tm+1)||?{> :
m=0 m=0
(30)

o If ug € [H"(Q) N HH Q)Y N Ho(div;Q), © > 2, and u) = TFuyg, the
following estimate holds for 1 <n < N:

m n o n\(2 Ty —
ZétnDu +1||H+||<uh,ph>||hso(||uo|2v+uh2< D3
n—1
Fluol?, o+ 3 6t||f<tm+1>||%1), (31)
m=0

with vy < min{k + 1,7}.
Proof. For 0 <n < N — 1, by taking v, = D’U,Z-H and g, = 0 in and
using the Cauchy-Schwarz inequality, we have
IIDU"HIIH+a(UZ“7DUZH)+b( W Duptt) = *IIf( wr)lF (32)
On the other hand, for 1 < n < N — 1, testing at the time levels n and
n + 1 with vy, =0 and ¢, = ph we have

by up ) = i (pp L pp ),

b(pZJrla n) j(p}prJrl)'

Therefore, by subtracting these equalities and using the bi-linearity of j(-,-), we
obtain

(33)

b(pptt, Duptt) *J(Dp”“,pﬁ“), (34)
for 1 <n < N — 1. It then follows, from (32 , that

1. = n n n n n 1
SIDu G + a(uy ™, Dup ™) + 5oy, Dpp ™) < Sl f (bl (35)
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16 M.A. Ferndndez & E. Burman

On the other hand, using the symmetry and bi-linearity of a(,-) and j(,-), we
have

1= ot
(,”h"rl D TL+1) 2D ( n+1 !Z"Fl) 2 (D“Z+1 D Tl+1),
77 1~ 77
](pZ—H D H‘l) 72D ( L+17p2+1) (Dph-‘rl D n+1)

PK
Hence,

1Dwy 17 + D(aluy ™ ™) + 5 (05 o) < 1F ()

for 1 <n < N—1. After multiplication by §t and summation over 1 < m < n—1,
it follows that

n—1
S ot Duy 3 + g, )l < lCuh o) + Z St f (tms)ll7r- (36)
m=1 m=1

In order to highlight the impact of the initial velocity approximation on the
stability of the time derivative, we consider now the first time level (n = 0) of
[24). By testing with vj, = Duj, g5, = 0, after multiplication by 26t and using
the symmetry and bi-linearity of a(-,-), we get

3tl| Dy, |7 + aluy, uy) — aup, up) + 20tb(p,, Duy,) < 6t|[ f(t)|7. (37)

If the initial velocity approximation is given in terms of the Ritz-projection,

u) = PF(ug,0) with ug € [H*(Q)]%, by setting p? def R! (up,0) it follows that
also holds for n = 0. Therefore,

b(py, Duy,) = j(Dpj, pi), (38)

Thus, from the symmetry and bi-linearity of j(-,) and , we have

= 2 2
0t]| D 137 + 1w, i), < et ), + St F () - (39)

Estimate (30 is obtained by adding this last inequality to and using the
stability of the Ritz-projection (22), |(ud, p))|I; < Clluol|? -

If the initial velocity approximation is given in terms of a general interpolant,
u) = TFug with ug € [H"(2) N HE(Q)]4 N Ho(div; Q), equality does not
hold in general. Instead, we can use an approximation argument to obtain

bk, Dub) = 5 (0hoph) = (b1, ¥+ (Thuo — o))
(40)

1 Cr e
> =j(phoph) = 5 (v IphlIG + ol o)
with 7, & min{k + 1,7}. As a result, from (37), it follows that

= 2 Py —
ot Dub i3 + I (ks i)l < aul,uf) + Cr (VA<D p113 + lluoll?, o)
+ 0| f (t2) |17

We conclude the proof by adding this equality to and using the stability of
the Ritz-projection. O
The next Corollary closes the problem of the stability of the pressures by

combining the results of Theorems [{.1] and 1.2}
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Stabilized FEM for the transient Stokes’ equations 17

Corollary 4.3 Let {(uh,ph)} | be the solution of the fully discrete problem
(24). Then:

o If ug € [HY(Q)]? and u = PF(uo,0), the following estimate holds for
1<n<N:

C
Z Sttty < %HUOH%/

Z ot (N oy Ol + v I )l ) - (41)

o Ifug € [H"(Q) N HQ)? N Ho(div; Q), 7 > 2, u) = TFug and

& - h2rem <t (42)

the following estimate holds for 1 <n < N:

Z&II R G < (||U0Hv+||u0H,u, )

m m 2 —
Zat(m L 4 v )l )  (43)

with 14 % min{k + 1,7}.

Proof. Estimate is a direct consequence of Theorem and estimate
. On the other hand, from Theorem and estimate , we have

n—1

(820t = Coh2r=D ) Iphli3 + 52 3 atllpy+ I

m=1

2 _
(Iesol3 + 12, +026t(||| (@ Ol + v ) 1)

T Q

<

which combined with the stability condition leads to . 0

A few observations are now in order. Corollary states the unconditional
stability of the pressure provided the initial velocity approximation u) is given
in terms of the Ritz-projection operator (21)). In the general case, i.e. when-
ever u!) does not satisfy a discrete dlvergence free condition (as u;, does), only
conditional stability can be guaranteed. As a matter of fact, from the stability
condition , pressure instabilities are expected for very Small time steps. This
issue will be illustrated by numerical experiments in section

Finally, let us mention that residual based stabilization methods, such as
PSPG and GaLS, combined with finite differences time discretization schemes,
are known to give rise to pressure instabilities in the small time step limit,
see [3, [19]. Indeed, it has been shown in [3] that the finite difference/pressure
coupling of the stabilization perturbs the coercivity of the discrete pressure
operator unless a condition of the type

Ch? < ét, (44)
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18 M.A. Ferndndez & E. Burman

is satisfied. It is worth emphasizing that, although the stability conditions (|44))
and are somehow similar, their nature is different. Actually, the instabilities
anticipated by Corollary [£.3] are related to the discrete divergence free character
of the initial velocity approximation, but not to the structure of the pressure
stabilization j(-,-).

4.2 Second order A-stable schemes

In this paragraph we discuss how the results of Theorems and [£.2] and
Corollary [f.3]extend to the second order time stepping schemes Crank-Nicholson
and BDF2.

Crank-Nicholson

The following theorem summarizes the resulting stability estimates.

Theorem 4.4 Let u) be a given H-stable approzimation of ug in [Vi¥]? and

{(uZ,pZ)}TILI be the solution of the discrete scheme (2. Then the following
estimate holds for 1 <n < N:

n—1

2 2 &
+3 +
||uhHH+Z<5tHI RN 2)||\h§0||uo||%+iz St f (1) |7
m=

m=0

Moreover, if ug € [H(Q)]? and u) = PF(uo,0), the following estimate holds
for1<n<N:

n—1

m—‘—2 Tn+2 m—‘—2 2 _
Zétll p G < i Huo||v+6225t (III A P2 F GOl

On the other hand, if ug € [H" () N HE(Q)]4 N Ho(div; ), r > 2, 6 = TFuy
and the stability condition is satisfied, the following estimate holds for
1<n<N:

" + C
Z&‘H L F(HUOH%/‘F”UOH?u,Q)

C i, m+3 m+2 2 _
ot (e 1|f(tm+;)||%>~
m=0

Proof. 1The first estimate, correspondlng to Theorem [4.1] holds by taking

v, = uh+5 and q, —ph+2 in (25).
The pressure estimate requires an a priori bound of the discrete velocity
time derivative. As in Theorem [£.2] such an estimate can be obtained by taking
= DuZ'H and g, = 0 in , for 0 < n < N — 1. The main difference,
with respect to the proof of Theorem arises in the treatment of the coupling

n+1)

term b(ph 3 ,Du Indeed, in the Crank-Nicholson scheme incompressibility

+l .
is enforced on u,;, ' instead of u”+1 We first note that, since
n+ n—1+4+1 —
wptt =y =2 () g = 2u
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Stabilized FEM for the transient Stokes’ equations 19

we have
n
1 e
wptt g =20y Y (DT (1) 2,
=1

for 0 <n < N — 1. Therefore, from and using the bi-linearity of j(-,-), we
get

1 1 n el L 1
b(py 2 up Tt —up) =j <2p2+2 +4) (-1)'py, l+2,p2+2> .
=1

n n+3
—2(=1)"b(p,, %, up).
On the other hand, for 0 < n < N — 1, we introduce the following change of
variables (or extrapolation)

1 def n+l
5 h k) =y

with p(,)l € th to be specified later on. By inserting this expression in we
obtain

+l 3 Jrl
b(p, 2, uptt —up) =j (pZ“ — iy 2)
. +1 +1
+2(-1)" [.7 (p?”pZ 2) —b(py, Q,uﬁ)} :

If u) = PF(up,0) and we choose pf) e R} (ug,0), from (21)); it follows that
the last term in cancels. Thus, we have

i _ _ 1
b(p, 2, Dult) = j (DPZ“,pZ“)
1-.
= 5Dj (pp,ppt),

which corresponds to the Crank-Nicholson’s counterpart of (34).
Finally, when the initial velocity approximation is given in terms of a general
interpolant, uf) = TFuy with ug € [H"(Q) N H(Q)]? N Ho(div;Q), we take

(46)

p?L def . Therefore, from and using an approximation argument (as in
(40)), we get
T T N P S | 2 ny(,mt3 0
b(ph ,D’u,h )—ED] (ph » Pp, )_ E(_l) b(ph auh)
1~ - n n
>5Dj (it pp ) (47)
20t

_ +3
W(uh““ Ylpy 2||é+||u0|\3u,n)v

which leads to the stability condition . The rest of the proof follows with
minor modifications. O

Remark 4.5 By comparing the proofs of Corollary [{.3 and the previous The-
orem we can notice that, if the initial velocity approximation is not discretely
divergence free, the stability condition has to be satisfied at each time level
when using the Crank-Nicholson scheme (due to ), whereas for the Back-

ward Euler scheme that condition is only needed at the first time step (thanks

to and (0] ).
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20 M.A. Ferndndez & E. Burman

Second order backward difference

The following theorem summarizes the resulting stability estimates.

Theorem 4.6 Let u)) be a given H -stable approzimation of ug in [V¥]9, (u}, p}h)
be the corresponding first time step of the Backward Fuler scheme and
{(uh,ph)} o be the solution of the discrete scheme (26]). Then, the following
estimate holds for2<n < N:

2 n—1
[ ||7+2 Z atfi( mH»PZnH”Hh < C (luollF + llupllzr) + Z St f ()1

Moreover, if ug € [H*(Q)]? and u) = PF(uo,0), the following estimate holds
for2<n < N:

Z ol 13 < (||U0Hv + (b, A1)

m m 2 _
Z ot (I pp )5 + v 1 () 1)

On the other hand, if ug € [H"(2) N HE(Q)]? N Ho(div; Q), r > 2, ul) = TFu,
and the stability condition is satisfied, the following estimate holds for
2<n<N:

m C 2
Z ot 1B < 5 (ol + lluoll2, o + Iwi P )

m m 2 —
Z ot (Mg oyl + v 1 )l ) -

Proof. The first estimate, corresponding to Theorem holds by taking

vy = uZH and ¢, = pzﬂ in and applying the standard identity

1
(3a —4b+ c)a = 3 [a®> —0* 4+ (2a—b)* — (2b—¢)* + (a —2b+¢)*] . (48)
providing the numerical dissipation of the BDF2 scheme.

_ Since the pressure estimate is based here on the control of the time derivative,
Duﬁ“, we take v, = Duﬁ"‘1 and ¢, = 0 in . In particular, for the coupling

term b (pZH, ﬁuﬁ“), using and , we have
b (v Du ™) = 5 (Dt o)

D iy ot + 5 @2optt = pi 20p T — o))

(49)

for 2 <n < N —1, which corresponds to the BDF2 counterpart of . On the
other hand for n = 1, from and , we obtain

b(piﬁ%) 25t (35 (v, p1) — 43 (ph- P7) + b(Ph, up)) - (50)
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Stabilized FEM for the transient Stokes’ equations 21

If the initial velocity approximation is given in terms of the Ritz-projection,
ul = PF(u,0), it follows that b(p?,u)) = j(p%,p?), with pf def R! (ug,0).
Thus, reduces to
b (pi,Dui) = j(Dp}, p});
so that holds true also for n = 1.
Finally, if the initial velocity approximation is given in terms of a general

interpolant, u) = ZFug, we apply an approximation argument (as in )

Hence, from

b (v Dut) > o [3i0R,R) — 410k, ph) — O (V2D + ol ) |

(51)
which is the BDF2 counterpart of and leads to the stability condition .
The rest of the proof follows with minor modifications. O

Remark 4.7 A bound for the Backward Euler initialization terms ||ut ||z and
Il (w}y, })Nl,,s appearing in the above estimates, is provided by Theorems and
with n = 1.

Remark 4.8 When the initial velocity approximation is not discretely diver-
gence free, the stability condition (42]) has to be satisfied twice when using BDF2:
At the first time step (according to (51))) and at the Backward Euler initialization

(see Theorem [{.9).

5 Convergence

In this paragraph we provide optimal convergence error estimates for the discrete
formulation (24), the Backward Euler scheme.

Theorem concerns the convergence for the velocity and gives an estimate
for the pressure in terms of the error in the velocity time derivative. Theorem
closes the question of optimal convergence of the pressure by providing an
optimal error estimate for the time derivative, provided the exact pressure is
smooth. Finally, Theorem provides an improved L>((0,T), H) estimate
that justifies the initialization of the BDF2 scheme with a Backward Euler step.

The following result expresses the modified Galerkin orthogonality in terms
of the consistency error in space and time.

Lemma 5.1 (Consistency error) Let (u,p) be the solution of (3) and {(w}, p})o<n<n
the solution of ([24). Assume that w € C°([0,T};V) NC*((0,T]; H) and p €
CO((O,T];Q). Then, for 0 <n < N — 1, there holds

(Du(tnﬂ) — Duﬁ“wh) + a(u(th) — UZ+1, vh) +b(p(tnt1) — pzﬂ, vp)
— b(gh, w(tnyr) —upt) = i an) + (Dultng1) — Opultngr), va),
for all (v, qn) € [ViF]4 x Q.

Theorem 5.2 Assume that uw € H'(0,T;[H"(Q)]?) N H2(0,T;[L*(Q)]?) and
p € C°(0,T); H*(Q)) with r > 2 and s > 1, and set u) € [Vi¥]? a given
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approzimation of ug. Then the following estimate holds for 1 <n < N:

n—1

2
ey — w(ta) 7 + Z St (up ™ = wtmsn), oy O, < IZ5wo — wp |

- one (Huucoqh,tn]m(Q)) + v 102204, v ) )

h2sp

5t? .
+C(7||attu||%2(0,tn;H)+7tnHp||2C°([t1,tn];H5P(Q))+Vh2( “ l)thuH%O([tl,tn];HM(Q)))

m h2s
Zétnp o m+1>||Q<c(1+ 52) .

Z 3t (M = wltan) o5 )+ 0 |l ) — D, ),

with C > 0 a positive constant independent of h, 0t and v.

Proof. The error estimate for the velocity follows standard energy arguments,
and for the pressure we use the modified inf-sup condition . We start by
decomposing the velocity and pressure error using, respectively, the projection
ZF and IT}. This yields,

u(tng1) — uZJrl =u(tpy1) — Ih u(tni1) +I}lfu(tn+1) - UZH GZrH_l + 024_17

n+1 n+1
0 0,

P(tns1) — Pt = pltng1) — Thp(tnsr) + Thp(tnir) — pptt =yt 4yt

y;L+1 yz-&-l
(52)
The first term 0”"r can bounded using approximation ((10). In order to estimate
0;"! we first note, using and the coercivity of the b1 linear form a(-,-) +

n n n T n n n 2
D||9 A [ “»yh“)l\lh < (Do 0 + 16y YL,
(D@"Jrl 07 ) +a(07 T, 00t + by Ot — by L Ot + Gyt Yt

n+1
Tl

(53)
In addition, using we have
Ty == (DO, 6%) — a0, 0 ) 4 (I, plta0), i) — bl 01
+b(yp 00 + (Dultars) — Dupt™ 057 + a(ultesr) — uft, 07
+b(p(tnt1) — PhH 9n+1) b(yﬁ“, (tnt1) — UZJF ) — J(PZHayZH)
By the modified Galerkin orthogonality (Lemman ) this expression reduces to
TP+ = — (DO, 07) + (Du(tns1) — drultngr), 04 1")
(07,05 h) + j(Mp(tar) y ™) — by ™, 07T + byt 677,
(54)
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Now, using the Cauchy-Schwarz and the Poincaré’s inequalities and , we
have

n B Y213 (7
7741 < (|Dultnss) = Orultar) | + |DOF ) =2

T’I’LJrl

1
(Gl

1
(182 v + 2 g + 2 1A 0 g + G (Tp(tasn), () ) (8, )l
(55)

The term T3"! can be treated, in a standard way (see e.g [30]), using a Taylor
expansion and the Cauchy-Schwarz inequality, which yields

1 tnt1
n+1 <
T3 < ot ‘/tn (0t||Onw(s)|| g + |00 (s)||m) ds -

1 _1
< 0t [ Ouw(S) L2 (bt g1 )y + 0L 2100 L2 (1 01 1)5 1) -

Thus, from , using Young’s inequality, it follows that

T4 < ORI+ B (310l + O 100 arm)
FIOTR + ™+ w857 I+ (It ). Tyt

By inserting this expression in , multiplying the resulting expression by 2dt
and after summation over 0 < m < n — 1 we obtain

n—1

16713+ ot @5y < 105 113+C |62 10wl 0,00y +0 100113 20,00

m=0

n—1

S 5t(|e’"+1|v+ym“|Q+u||h10:?“iﬁj(nzp(tmm,nzp(tmm)ﬂ.

m=0

Finally, the velocity error estimate is obtained using approximation and
the consistency of the pressure stabilization , which yields

n—1

1671+ D oth @yl < 16513

m=0
ot* h2rw
+ C|:V||attu||%2(0,tn;H) + THatuH%?(O,tn;Hru Q)

n—1

+oh DN bt u(tn) |7

m=0

T ,§2 SP,Q )

For the pressure error estimate we first note that, from , it suﬂices to
control ||y !||o.o. To this aim, we use the modified inf-sup condltlon

byt o)
Blyptillo < sup 2Wh vl

+ Oyt s, (57)
vy €[VF]d onllv
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From we get
b(yp ™ vn) = —b(yp ™ vn) + b(p(tns1) — pp T vn).
The first term can be bounded, using the continuity of b(- . this yields
b(yn ™t vn) < llyrlelvnllv.

On the other hand, using the modified Galerkin orthogonality (Lemma with
n = 0) we have

b(p(tn+l) pZJrla ) - = a(u(tn+1) - UZJFI h) - (atu(tn+1) - DUZJrlvvh)
<Cll(ultnrs) —up ™, 0l llvnlly + [10ru(tnr1) — Duy ™ lal|valla

As a result, from the above estimations we have:

n n n n OP Ny, T
Bl e < C (lyxtlle + l(u(tns) — “,yh“)\llh)+g|I8tU(tn+1)—Duh“llH

Therefore,

m m m m 2
o Z oty I <C Z ot (Il 13 + Nultmsn) — Ly
v 100l e1) = Dup % )

and we conclude using approximation and the error estimate for the velocity. O
We close the problem of the pressure convergence by providing an error
estimate for the time derivative of the velocity.

Theorem 5.3 Under the assumptions of Theorem assuming that p € C°([0,T]; H*(%)),
ug € VN Ho(div; Q) and if uf def PF(ug,0), for 1 <n < N, we have

Z Ot || Duy = Dyt 1) || 3+ (P (wltn), p(t) — uft, R (w(tn), p(ta)) — 23,

m=0
2 2 2 2 h?sr
< C<5t 0uull720,7,m) + 1 Tu”atuHLQ(O,T;HTu(Q))) + Ciy Ip(0)]1% q-

Proof. In order to provide an optimal error estimate, we decompose the error
in terms of the Ritz-projection operator ([21)

u(tnt1) — UT = u(tps1) = PY(u(tni1),p(tns1)) + P (w(tnsr), p(tnt)) — UZ—H
0:+1 BZ-H

_ pgn+1 n+1
=60 +6,"",

Pltas1) = P = pltnsr) = Ry (utnr), pltar)) + By (ultnsr), ptns1)) = o™

n+1 1
Y yn "

+1 “+1
=yt oyt

(58)
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Using the triangle inequality we then have
n—1
> Stldultii) — Dup ™
m=0

n—1
<O Y 6t (10rultmss) — Dultns)s + 1 D07 % + DO %) . (59)

m=0

For the first term we proceed as in (56)) using a Taylor expansion, which yields

- 1
185 (t41) — Dultps1)|Fr < 682 [00w(8) || L2 (1 10 42):0)-
For the second term we have,

1

_ tn+1
16 s = 5 [ 1082 als < 641082 . (60)
tn

n

Finally, for the third term we use the modified Galerkin orthogonality (Lemma
with ¢ = 0) and the definition of the Ritz-projection to obtain

1D6; (|3 + a(63 7, DO + b(yp T, DO
= —(DOY, DO ) —a(02, DO ) —b(yi T, DO+ (Du(tngr)—Oru(tt1), DO
= (DO, DO + (Du(ty 1) — dsu(tyir), DOYTH).

Young’s inequality yields:

1, = _ _
SID6; I +a(6; ", DO + by, Do)
< C(IDOZ 3y + | Dultsn) — Dol )

In addition, for 0 < n < N, testing at the time level n with v, = 0 we
have

b(an, Pr (u(tn) p(tn))) = j(Rj,(u(tn), p(tn)), an)- (61)
On the other hand, for 1 < n < N, testing at the time level n with v, =0
and since, by definition, u) def PF(ug,0) we have
b(an, up) = j(ph. an), (62)
for all g, € @}, and 0 <n < N and where we have defined p def R (u0,0). As
a result, from —7 we have
b(qn, 0%) = j (i, an),
for all g, € QZ and 0 <n < N. We therefore have, for 0 <n < N —1
blypt!, DOLTY) = j(Dyptt ypth).
On the other hand, using the symmetry of a and j, we have
A 1~ ot = _
(O3, DO = S Da(0} 7, 65) + 2 a(DOLH, DO,
S(M N, 1 DTN n 6t 2T, N,
i Dyt = SDi Ly + i (Dyy Y Dy,
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So that
1, = n+12 1= n+1 n+1 0o n+1  ntl
§||D9h 7 + §D (a(@r ™, 0 ) + iy up ™)
< | DO 13 + || Dultns1) — Opultns)|F-

So that, after multiplication by 2§t and summation over 0 < n < N —1 we have

n—1
— n 2
> St DO 5 + (67wl < 16,y
m=0
n—1 B _
+C S 6t (IDOT % + 1 Dultmsr) — (s )% - (63)
m=0

For the initial terms we use the linearity of the Ritz-projection and its ap-
proximation properties (Lemma [3.4)) to obtain

165, 521 = 1(PE (0, p(0)), B} (0, p(0))]]

C) o
< Zhp(0) 2, o

Therefore, using and , we have

n—1 B 25,
> ot D6 I + 165 I < € (1O, 0+ 500l )
m=0
for1<n<N.O

Finally, for completeness, we here give a result of optimal convergence in the
L>((0,T), H)-norm. For this we assume that the domain € is such that the
optimal convergence in the H-norm holds for the Ritz-projection (see Lemma
3.4). This result is of importance since it shows that the initialization of the
BDF2 method using one BDF1 step is justified (i.e. we keep error optimality
in time).

Theorem 5.4 Assume that the domain S is sufficiently smooth so that the H -

estimate holds. Assume also thatu € H*(0,T;[H! (Q)]9)NH?(0,T; [L*(Q)]),

p € CO[0,T); Ho» () with 14 > 2, s, > 1, ug € V N Hy(div; Q) and u) <

PF(u,0). Then the following estimate holds for 1 <n < N:

n C T S
u(tn) —uplle < 3 (h “llwollr,.0 + B p(0)]]s, 0
+ Rl ||8tu||L1(0,tn;HW Q) + 6t||8ttu||L1(0,tn;H)) .

Proof. Since the proof is similar to that of Theorem and we will only
give the outline. Let 077" and y;'™* be defined as in (58). From and (54)),
it follows that

(DO, 0,71) < (DO, 05%) + (Dutns1) — drultnia), 057).

INRIA



Stabilized FEM for the transient Stokes’ equations 27

Applying now the Cauchy-Schwarz inequality, we have
165 e < 116511 + 6t (I DO7F |5 + [ Duatsr) — Beults)llr) -

and by summation over n, we get

n—1

1670z < 165l + Y 8¢ (1 D65 Izt + | Dw(tnsr) — Opultns)llr)

m=0

for 1 < n < N. The first term in the right hand side can be estimated using
Lemma, [3.4] since, by definition,

05, = Piy (u(0), p(0)) — uj) = Py (uo,p(0)) — Py (w0, 0) = P (0,p(0)).  (64)

Finally, for the finite difference consistency terms we use a standard argument
(see e.g. [34, Theorem 1.5, Page 14]). O

Remark 5.5 From , one could pretend to initialize the time-stepping pro-
cedure with u9 = PF(ug,p(0)) (as in [33], for instance). In practice, however,
the initial pressure is unknown, so that the choice u(,JL = P,f(uo, 0) is more con-
venient. Lemma shows that we can preserve optimality while keeping this
choice (see also [])).

Remark 5.6 Note that the above convergence proofs only use stability, Galerkin
orthogonality and the truncation error of the finite difference time approxima-
tion scheme. Hence the extension to the second order Crank-Nicholson or BDF2
schemes is straightforward. In particular we recall that the estimate of Lemma
shows that the initialization using one BDF1 step does not make the con-
vergence deteriorate, provided the solution is sufficiently smooth under the first
timestep. Indeed, for smooth solutions we expect |0yl L1 (0,568) to be O(0t)
and hence the global convergence will be second order in spite of the intial low
order perturbation.

6 Numerical experiments

In this section we will consider some numerical examples using the continuous
interior penalty stabilization (CIP), described in We present computa-
tions demonstrating the optimal convergence using finite element spaces con-
sisting of quadratic functions, for the space discretization, and first and second
order backward difference formulas and the Crank-Nicholson scheme for the
time discretization. We also verify numerically that, for small time steps, the
pressure is unstable for initial data that are not discretely divergence free. All
computations have been performed using FreeFem-++ [20].

6.1 Convergence rate in time

We consider problem in two dimensions, Q@ = [0,1] x [0,1] and T = 1,
with non-homogeneous boundary conditions. The right hand side f and the
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boundary and initial data are chosen in order to ensure that the exact solution
is given by:

sin(mz — 0.7) sin(7wy + 0.2)
u(z,y,t) = g(t) (COS(WCE —0.7) cos(WZ + 0.2)) ’

p(z,y,t) = g(t)(sin(x) cos(y) + (cos(1) — 1) sin(l)),

with g(t) = 1+ ° 4+ e~ 10 +sin(t).

In order to illustrate the convergence rate in time of the discrete solution, we
have used quadratic approximations in space and a mesh parameter A = 0.01.
In this case, the stability condition is always satisfied for the range of
time steps considered. Thus, the choice of the Lagrange interpolant or of the
Ritz-projection as approximation of the initial velocity give similar results.

In figures a)—(c) we report the convergences of the errors for the veloci-
ties (|| - ||z (0,7;22())) and the pressures (|| - ||12(0,7;2(0))) for the first order
backward difference formula (BDF1), Crank-Nicholson and the second order
backward difference formulas (BDF2). In all the numerical examples both the
velocities and the pressures converge at the optimal rate (O(dt) for BDF1 and
O(8t?) for Crank-Nicholson and BDF2). The BDF2 scheme was initialized using
one step of BDF1.

6.2 Behavior in the small time step limit

In this paragraph we illustrate the impact of the initial velocity approximation
on the approximate pressures for small time steps. For non discrete divergence
free initial approximations, a pressure instability is predicted by Corollary [4-3]
unless condition is satisfied. In other words, pressure instabilities are ex-
pected for very small time steps.

We consider problem in two dimensions and with non-homogeneous
boundary conditions. We set = [0,1] x [0,1], and the right hand side f
and the boundary data are chosen in order to ensure that the exact (steady)
solution is given by:

_ (sin(mz — 0.7) sin(7y + 0.2)
u(l“, Y, t) - <COS(7T(E — 07) COS(’]Ty + 02) ’

p(z,y,t) =sinzcosy + (cos(1) — 1) sin(1).

This numerical experiment is, in some degree, motivated by the work re-
ported in [3] (see also [I9]), where pressure instabilities, of a different nature,
are illustrated for pressure stabilizations involving residuals of the partial differ-
ential equation (e.g PSPG and GaLS). Indeed, the time derivative involved in
the residual perturbs the coercivity of the space semi-discrete operator, which
leads to pressure instabilities for (sufficiently) small time steps (see [3]). Let us
emphasize that, according to section §4] such kind of instabilities do not appear
here, in particular since the CIP pressure stabilization (and the other examples
of paragraph is consistent without introducing the time derivative.

For different initial velocity approximations, we compare the behavior of the
error in the pressure after one time step of the Backward Euler scheme, i.e.,

1
5t2 |lp(ts) — pille-
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1 T T
slope 1 ——
LinfL2 velocity ------
L2L2 pressure -
01

0.001

error

0.0001 | o 4
1e-05 |- E|

1e-06 |- k!

1e-07 L L

(a) Backward Euler (BDF1) scheme

slope 2 ——
LinfL2 velocity ------
L2L2 pressure ---&

01 EE

0001 |- P o k|

error
)

0.0001 | o’ 4
1e-05 | 9

1e-06 |- 4

1e-07 L L

dt

(b) Crank-Nicholson

slope 2 ——
LinfL2 velocity ---e---
L2L2 pressure ---@

01f !

0.001 - - !

error
)

0.0001 |- o E
105 - 1

1e-06 - !

1e-07 L L

dt

(c) BDF2 scheme

Figure 1: Convergence history in time: Py/ Py CIP stabilized finite elements

RR n° 6321



30 M.A. Ferndndez & E. Burman
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(a) Lagrange interpolant u9 = I} g (b) Ritz-projection u9 = Pl (uo,0)

Figure 2: Convergence history: Py /P; finite elements
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(a) Lagrange interpolant u9 = I2ug (b) Ritz-projection u9 = P?(uo,0)

Figure 3: Convergence history: Py /Py finite elements

We choose the initial data either as the Lagrange interpolant, u$ = I }’fuo, or as
the Ritz-projection, u9 = PF(ug,0).

(a) 6t =101 (b) 6t =10"6

Figure 4: Pressure contour lines with Py /Py finite elements in a 40 x 40 mesh:
u) = Iy

In Figure [2| we have reported the convergence history (in space) of the pres-

sure error, at the first time step, using P /P; finite elements for different time
step sizes. The pressure instability for small time steps is illustrated in Figure
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(a) 6t =101 (b) 6t =10-6

Figure 5: Pressure contour lines with Py /Py finite elements in a 40 x 40 mesh:
0 _ p2
uy = P;(uo,0)

a), where the initial velocity approximation is given in terms of the Lagrange
interpolant. Indeed, we can observe that the pressure error has the right con-
vergence rate in space, but it grows when the time step is decreased. On the
other hand, as shown in Figure (b)7 the instability is eliminated when the
initial velocity approximation is provided by the Ritz-projection, as stated in
Corollary In this case the error remains bounded (dominated by the space
discretization) while reducing the time step size.

Similar results are found with Py /Py finite elements, as shown in Figure
In particular, we can notice, from Figures a) and a), that for quadratic
approximations the pressure instability shows up only for very small time steps.
As a matter of fact, condition is less restrictive for quadratic than for affine
velocity approximations of smooth initial data. Finally, some pressure contours
are reported in Figure {4 for the Lagrange interpolation, and in Figure [5| for
the Ritz-projection. The pressure degradation is clearly visible in Figure [4
whereas with the Ritz-projection initialization (Figure [5)) the pressure remains
unconditionally stable.

7 Conclusion

In this paper we have proved unconditional stability and optimal error estimates,
in natural norms, for pressure stabilized finite element approximations of the
transient Stokes’ problem. It should be noted that the extension of the present
results to mixed formulations of the Poisson problem is straightforward. We
have shown that for small initial time-steps the use of a pressure stabilization
dependent Ritz-projection, for the initial data, is essential to avoid pressure in-
stabilities, unless a condition between time and space discretization parameters
is satisfied. From the analysis, we also conclude that a second order scheme
(e.g. BDF2) can be initialized (without optimality loss) using a first step with
BDF1, provided that the Ritz-projection is used for the initial data.

It is interesting to note that for low order elements the weakly consistent
stabilization operators still yield optimal convergence in time when used with a
second order scheme. However, in case SUPG type stabilization is used for the
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convective term the convergence order in time will be lost unless full consistency
is guaranteed in the stabilization term. This is why SUPG type stabilizations
prompt space time finite element formulations with discontinuous approxima-
tion in time.

Somme the methods described in paragraph on the other hand, may
be extended to the case of the Oseen’s equations, handling all Reynolds numbers,
by applying the same type of stabilizing term for the convection (see [13} 6] 16}, [7],
for details).
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