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FREE CONVECTION WITH RADIATIVE THERMAL TRANSFER
OF GREY BODIES. ANALYSIS AND APPROXIMATION
BY FINITE ELEMENT METHODS

J. MONNIER

Laboratoire de Modélisation et Caleul (LMC-IMAG)
BP 53, F-38041 Grenoble Cedex 9, France.

We study a steady-state free (or mixed) convection model in 2 or 3 dimensions of space,
taking into account radiative thermal transfer of grey bodies separated by a non partici-
pating media. The existence of a weak solution is proved and the uniqueness is obtained
when the viscosity and the thermal conductivity of the fluid are large enough. Then,
we discretize the model using classical finite element schemes and we prove in detail the
existence, uniqueness and the convergence of the discrete solution (when the viscosity
and the thermal conductivity are large enough and the step size is small enough).
Keywords: Elliptic partial differential equations, non local boundary condition, finite
element method, free convection, radiative heat transfer, grey bodies.

1. Introduction

We study a steady-state free (or mixed) convection model in a bounded domain
of R™ (n = 2 or 3). The equations are the Navier-Stokes equations coupled with
the equations of heat transfer (the fluid is incompressible). The temperature ap-
pears in the right-hand side of the Navier-Stokes equations through the Boussinesq
term, whereas the fluid velocity appears in the heat equation through the convec-
tion term. The thermal model takes into account the three different heat exchanges:
convection, diffusion and radiation. The model of radiation takes into account the
emission, the reflection and the absorption of the radiant energy. The emitted and
reflected radiation are diffusely distributed. The surfaces are assumed to be opaque
and to behave like grey bodies (the radiative exchanges do not depend on the wave
length). Furthermore, they are separated by a non participating media. The radia-
tive heat transfer is described by the radiosity (the radiosity is the radiant energy
which flows away from a surface); and it is solution of the radiosity equation which
is an integral equation on the boundary of the domain. The right-hand side of this
integral equation depends on 7'. Therefore, the unknowns of the full model are the
fluid velocity #, its pressure p, its temperature 7" and the radiosity w. The quadru-
plet (&, p, T, w) is solution of the (classical) steady-state free convection model: the
Navier-Stokes equations fully coupled with the advection-diffusion equation. But,
the thermal boundary conditions are non linear, non monotone, they are of non
local type and fully coupled with the integral equation.

Many papers treats of the free (or mixed) convection model without the radiative

thermal transfer of grey bodies (see e.g. *, 17 for a mathematical analysis and an
approximation by finite element methods). In others respects, the present thermal

model with the fluid velocity @ given has already been studied: see 6,4 21 22 and

14 for a mathematical analysis and !* for a numerical analysis. To our knowledge,
the free (or mixed) convection model with radiative thermal transfer of grey bodies
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has not been studied yet.

An outline of the paper is as follows. We write in Section 2 the physical model
in a dimensionless form.
In Section 3, we prove the existence of a weak solution and we prove the uniqueness
of the solution which satisfies the maximum principle, when the viscosity and the
thermal conductivity of the fluid are large enough (Corollary 1). To this end, we
proceed as follows. First, we use a result of '® which gives an explicit expression
of the radiosity w as a function of the temperature T' (Proposition 1). Then, the
model is reduced to three partial differential equations with #, p and T as the

only unknowns (equations (3.16)-(3.21)). The thermal boundary condition is of

non local type, non linear and non monotone. Following ', '* we use a technique

of truncation which consists to truncate the temperature on the boundary and in
the right-hand side of the Navier-Stokes equations to “natural” values (i.e. to the
inf-sup values of the temperature given on the boundary). Then, we can study
the truncated problem in the standard Sobolev spaces. We write the variational
formulations using the Sobolev spaces with divergence free velocity field and the
unknown is reduced to (#, 7). Thanks to this technique of truncation, we obtain
estimates a priori of 7" and @ (Lemma 4 and Lemma 5). Using the Leray-Schauder
fixed point theorem, we obtain the existence of a weak solution (Theorem 1). We
state a proof of uniqueness of the solution of the truncated problem, when the vis-
cosity and the thermal conductivity of the fluid are large enough, using estimates in
H(Q) (Theorem 2). Finally, using the weak maximum principle (3.38), we obtain
the existence and uniqueness (under the same conditions) of the solution to the ini-
tial model which satisfies the maximum principle, i.e. the existence and uniqueness
of the physical solution (Corollary 1).

Let us point out that we use this technique of truncation because it presents the
following advantages: a. it permits to obtain estimates a-priori; b. it permits to
write the mathematical analysis in the standard Sobolev spaces; c. it permits to
write the numerical analysis (see below), and finally we obtain the mathematical
analysis and the numerical analysis in the same framework.

In Section 4, we consider a new truncated model (for a technical reason the trunca-
tion is smoother than previously), we discretize it using finite element methods and
we present the analysis of the numerical schemes. We do not solve numerically the
integral equation like we do in the continuous case and we do not consider discrete
velocity field of divergence free. Hence, the unknowns are y, ps, Tp and wy, and
the velocity and pressure finite element spaces satisfy the Babuska-Brezzi inf-sup
condition.

The main result of the section is the proof of the existence and uniqueness of the
discrete solution (i, pp, Th, wn) and its convergence towards the unique physical
solution of the model, when the viscosity and the thermal conductivity of the fluid
are large enough and when the step size h is small enough (Theorem 4). This result
is obtained by proving that the equations fit into the framework of 3. This previ-
ous paper deals with finite dimensional approximation of nonlinear problems of the
form F(A;2) =0 where F': A x X = X, A is an interval of IR and X is a Banach
space. We consider non singular solutions (the linearized problem has to be well
posed) and we apply the discrete implicit function theorem stated in 3. The error
estimates are established in detail (and the solution belongs a-priori to fractional

order Sobolev spaces). Let us remark that the framework of 3 does not require the
discrete maximum principle.

Finally, we detail four different finite element schemes in the bidimensional case.
Two of them lead to first order methods and the two others lead to second order
methods.



Free Convection with Radiative Thermal Transfer of Grey Bodies 3

2. Physical Model

We denote by € a lipschitz bounded open set in IR” (n=2 or 3), by 9 its bound-
ary and we consider free (or mixed) convection in the “cavity” €. The particularity
of the present model is to assume that the boundaries of the cavity emit, absorb
and reflect radiative energy. The emitted and reflected radiation are diffusely dis-
tributed. The radiant surfaces behave like opaque and grey bodies (the radiative
exchanges do not depend on the wave length). The fluid inside the cavity € is
assumed to be a radiatively non participating media. Under these assumptions, the
radiant heat transfer appear on the boundary and are described by the radiosity
(the radiosity is the radiative energy which flows away from a surface), see e.g. °.
The fluid velocity is denoted by ), its pressure by p, its temperature by 7" and the
radiosity by w. We denote by Ra and Pr the Rayleigh and the Prandtl numbers

| * 7 *3
defined by: Ra = W%, Pr = 5, where § is the gravitational vector force,

is the thermal expansion coefficient, v i1s the kinematic viscosity, A 1s the thermal

conductivity, 7™ is a characteristic temperature of the flow and L* is a character-
*3

istic length. We denote by Gr the Grashoff number, Gr = ﬁ = W% The

equations of the model (in a dimensionless form) are the following (see e.g. !!):

—Ad + VGr (@-V)i + Vp=VGr§T inQ (2.1)
div() =0 in Q (2.2)

AT + VGra-VT=0 inQ

where ( Z u; 0.

The boundary condltlons are of the following types:
i) Velocity: no slip condition (& = 0) on J4.

ii) Temperature: 7' given on I'y; convective and radiative heat transfer on I';
(meas(T'q) > 0 and T;UT; = 09). (Of course, thermal data on the boundary
are assumed to be such that a free convection flow is induced.)

Let us denote by A the thermal transfer coefficient. For a sake of simplicity, it
is supposed to be independent of @, it is a constant. It follows from the Fourier law
that:

“AVTR = (T -Ty) + Yrad

where Tp is a temperature of boundary given, ¢,q4 is the radiative flux and 7 is the

external normal to 0. The radiative flux ¢,.4 can be expressed as follows, see e.g.
19.

Praa(x) = e(x)oT*(x) — e(x) @) wly) ds(y)

where the function ¢(z) is the surface emittance. It satisfies:
0<eg<e(r) <ep <1 ondQd (2.4)

(The case ¢ = 1 corresponds to a black body). The coefficient ¢ is the Stephan-
Boltzmann’s constant and the kernel ¢ € L'(9Q x 9Q) is the angle factor, it is
positive, symmetric and satisfies:

aﬂqb(x,y) ds(z) =1 (2.5)



4 Free Convection with Radiative Thermal Transfer of Grey Bodies

In others respects, the radiosity w is solution of the following integral equation:
w(z) = Aw(x) + e(x)oT*(x) on 0%2 (2.6)

where

Aw(r) = (1-e(x)) mfb(l‘,y) w(y) ds(y), (2.7)

We refer for example to 12 for a more detailed derivation of this radiative model.
Let us write the boundary conditions above in a dimensionless form. To this end,

we denote by Bi the Biot number, Bi = %, by 61 and 4, the two following

. . L*o(T*)? LI . ..
dimensionless numbers: §; = %, by = L)\Tw*; where w* is a characteristic

radiative energy. If we denote again by 7" and w the dimensionless variables, the
boundary conditions are:

i = 0 on 0R2 (2.8)
T = Td on Fd (29)
or
o = O(T,w) on Ty (2.10)
(I-Aw = 5§—1T4 on 99 (2.11)
2

where [ denotes the mapping identity,

(L)) = Bi (T=T)(z) + o(x) 5T (2) = 82 | o(a.0) wly) ds(u)] (212)

and the temperatures T; and Tj are given.
In the remainder of the paper, &, p, T and w denote the dimensionless variables,

solution of (2.1)-(2.3)(2.8)-(2.11).

3. Existence and Uniqueness of the Solution

In this section, we prove the existence of a weak solution and we prove the
uniqueness of the solution which satisfies the maximum principle, when the viscos-
ity and the thermal conductivity of the fluid are large enough (Corollary 1). To this
end, we recall an expression of the radiosity w as a function of T' (Proposition 1).
Then, we obtain partial differential equations with u, p and T as only unknowns
(equations (3.16)-(3.21)). The thermal boundary condition is of non local type, non
linear and non monotone. We study in Lemma 1 the integral operator B of this
boundary condition. Then, following 1, 1* we truncate the temperature on the
boundary and in the right-hand side of the Navier-Stokes equations to “natural”
values, i.e. to the inf-sup values of the temperature given on the boundary (Problem

(P)). We write the variational formulations in the standard Sobolev spaces with
divergence free velocity field and the unknown is reduced to (#,T). Thanks to the
truncation properties, we state some estimates a priori of 7" and ¢ (Lemma 4 and
Lemma 5) and we obtain the existence of a weak solution using the Leray-Schauder
fixed point theorem (Theorem 1). Then, we write estimates in H () and we obtain
the uniqueness of the solution of the truncated problem when the viscosity and the
thermal conductivity of the fluid are large enough (Theorem 2). Finally, it follows
straightforwardly from the maximum principle (3.38) that under these conditions,
there exists an unique solution to the initial model which satisfies the maximum
principle i.e. an unique physical solution (Corollary 1).
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3.1. Resolution of the integral equation

Let us consider the integral equation (2.11) with a right-hand side given. More
precisely, we consider the following problem:

{ Given e € L1(99Q), 1 < ¢ < oo, find w € LI(IQ) such that: (3.13)
( :

I — Aw = ¢
We have the
Proposition 1 (Perret and Witomski, 1°) The operator A is a contracting operator

in L1(0Q) for all ¢ € [1,00] and Problem (3.13) has a unique solution w € LI(0%).
Furthermore w has the following expression:

w(z) = AQI((JL‘,@/) e(y) ds(y) + e(x) (3.14)

where the kernel K (z,y) is positive, belongs to L*(0Q x 0Q) and satisfies:
[ K ) dst) = 1-e(0) (5.19
a0

We refer to 19 for the expression of K(z,y) and for the proof of this proposition
(see also 2! for the existence and uniqueness of w). a

It follows from (2.10), (2.11) and (3.14) that we can formulate the model with
i, pand T as only unknowns:

AT + VGr(@-V)a + Vp=VGrgT inQ (3.16)
div() =0 in Q (3.17)
“=0 on 90 (3.18)
—AT + VGra-VT=0 inQ (3.19)
T = Td on Fd (320)
oT

= Q(T) onTy (3.21)

where
Q(T)(z) = Bi (T —To)(z) + e(x) (1 — B)(T4)(x) x € 08 (3.22)

with

B(g)(x) = / oo | / K{2) 2(2) 9(2) ds) + <) a(w) ] ds(w) (329

The triplet

(i, p,T) is solution of (3.16)-(3.21) if and only if (&, p, T, w), with w
defined by (3.14), 1

solutlonof( 1)-(2.3)(2. )(2 1).

3.2. The nonlocal boundary condition

We study the integral operator B defined by (3.23).
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Lemma 1 The operator B is linear from L1(09) into L1(IQ) for all ¢ € [1,00].
Furthermore, it satisfies:

i) the estimate

& 1
1Bllrapay < <§>q 1<qg<oo (3.24)

i) if g is a function constant on 92 then B(g) = g.

Proof. i) Let us prove the result for ¢ = co. B is a linear operator and:

Vg € L(09),

[B(g) ()]

IN

[ oo K =) o) dst) dsto)
[ ) ) latw)] dsto

ol [ [ (e [ Ki2) o(2) ds(z) dst)
+ /mfb(x,y) £(y) ds(y) ]

Using (3.15), we obtain:

IN

[B(g)(@)] < llgllz=(on) a-e.

Hence: ||B||psaa) < 1

Let us prove the result for ¢ = 1. For all g in L'(99),

/a 1B(@)(e)] ds(z)

IN

/m /m m‘/’(l"y) K(y,2) e(2) lg(2)] ds(z) ds(y) ds(z)
+ /m /mfﬁ(l‘,y) £(v) lo()| ds(y) ds(x)
/m /m Ky, z) e(2) lg(2)| /mfb(x,y) ds(x) ds(z) ds(y)
s [ el [ st dste) ast)

IN

Using (2.5), we obtain:

/a 1Blg)(e)] ds(x) < / () la(o) / K{2) ds(y) + 1] ds(:)

Using (3.15), we have:

1 _
/ K(z,y) ds(x) < co
o0 €0
It follows that: ‘)
IB@)lLroa) < - gl (a0)

€1
Hence: ||B||p1(s0) < —.
€0
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It follows from the Riesz-Thorin theorem (see e.g. ?), that:
B LP(0Q) — LP(0Q), 1 < p < oo. Furthermore, using an inequality of interpola-
tion (see e.g. %), we have:

o — 1
1Bllirony < 1BIS: oy 1B omy = =0, 0<a <1

and (3.24) holds.

ii) Let g be a function constant on 9Q: Vo € 9Q, g(x) = ¢, ¢ € IR. We have:

B(g)(x) =g mfﬁ(l‘,y) [ /me(y’ z) e(z) ds(z) + e(y) ] ds(y)
Using (2.5) and (3.15), we obtain the result. |

Remark 1 It follows from Lemma [ i) that B is an operator contractant in L™ (0%2)
and it is not in L1(0R), 1 < q < 0o. Nevertheless, if ¢ = €1 (i.e. if € is constant),
then it is contractant in LI(0Q), 1 < ¢ < co.

3.3. The truncated problem

It follows from the Sobolev embedding theorem and Lemma 1 1) that in the three
dimensional case, if T'€ H'(Q) then T* € L'(9Q) and Q(H'(Q)) C L'(89). Then,
the natural space to study the thermal model (3.19)-(3.21) is the Banach space:
HY(Q) N L3(0%2). A mathematical analysis of this thermal model (with u given) is
written in H1(Q)NL3(9Q) in ?2. In the present paper, we do not work in this space.
As a matter of fact, following '% and '*, we use a technique of truncation which
consists to truncate the temperature on the boundary I'y and in the right-hand side
of the Navier-Stokes equations to the inf-sup values of the temperature given on
the boundary. Then, we can study the truncated problem in the standard Sobolev
spaces. Thanks to this technique of truncation, we obtain estimates a priori of T’
and u (Lemma 4 and Lemma 5). Using the Leray-Schauder fixed point theorem, we
obtain the existence of a weak solution (Theorem 1). We state a proof of unique-
ness of the solution of the truncated problem, when the viscosity and the thermal
conductivity of the fluid are large enough (Theorem 2). Finally, 1t follows from the
weak maximum principle (3.38) that the unique solution of the truncated problem is
also solution of the initial problem. We obtain the existence and uniqueness (under
the same conditions), of the physical solution to the initial model (Corollary 1).

Let us define the operator of truncation. The temperatures Ty and Ty are given,

positive and belong respectively to H%(Fd) and H%(Ff) N L>(Iy). Following '°,
we define:

Ting = Min(inf Ty, infTy); Teup = Maz(sup Ty, supTp) (3.25)
Tq Ty Ty Iy

And the operator of truncation ¢ is defined as follows:

<
p(M)(x) =q T(x) if Tiny < T(x) < Toup (3.26)
Typ if  T(x) > Toup
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We have (L' (02)) C L*(99) and (H'(Q)) C (H(Q)NL>®(R2)). Then, we define

the truncated operator @) as follows:

QT) = Qoyp(T)

hence
Q(T)(x) = Bi(p(T) =To)(z) + e(z) & (I = B)(p(T)*)(2), =€ dQ (3.27)

And, we define the truncated problem:

Find (d,p,T) satlsfymg
—Ad + \/_(u V) + _’p = \/@jgp(T) in
div(d) = 0 in
(p) . ﬁ = 0 on 8(2
—AT + VGra-NT = 0 in Q
T = Td on Fd
—g—: = Q(T) on I'y

It follows from Lemma 1 that: VT' € H'(Q), Q(T) € L*°(dR), and the boundary
condition o7

_3_n:Q(T) on I'y

has an integral representation with test function in H(Q). Then, we can write a
weak formulation of Problem (P) in the standard Sobolev spaces.

Let us present some extra properties of this truncated operator.
Lemma 2 The operator () satisfies the following properties:

i) For all ™V, ¢ € L2(0Q),

1Q(™M) = Qt™)[lo,00 < Cq [E) = P[00 (3.28)
with
Co = [Bi + 4e1 8 T2, (14]Blo,00)] (3.29)
ii) The range of L*(9Q) by Q is bounded into L>°(9S). More precisely,

vt € L*(09Q), 1Q®)(z)| < Bi(Toup—Ting) + 20117,

sup

a.e. on 92 (3.30)

iii) Ift(x) > Toup ae. (resp. t(x) < Ting ae.) then Qt)(x) > 0 a.e. (resp.
Qt)(x) <0 ae.)

Proof. Following (!°, Proposition 5) and using Lemma 1, we obtain the result. O

3.4. Weak formulations

From now, we voluntarily omit the arrows above vectorial entities. We denote

in bold face characters the vector spaces: HY(Q) = (H1(Q2))", H§(Q) = (H ()",
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H-1(Q) = (H71(Q))" and LP(Q) = (L*(Q))", n being the space dimension. We

define the following spaces:

V(Q) = {v e H}(Q); div(v) =0 in Q}
Ly(Q) = {g € L*(Q), [qqdz=0} (3.31)
WO(Q):{tEH ( ), tIOOHFd}
and the affine sub-space:
Wi (Q) = {t € HY(Q); t = Ty on I'y} (3.32)
We define the trilinear mapping b : V(£2) x V(2) x V() — R by
b(u, v, w) VG Z / u; Ojv; w; dx (3.33)
i,7=1
the trilinear mapping a : V(Q) x Wy(2) x Wy(R2) — IR by
a(u;0,t) = VGr / uVeotde (3.34)
Q
and the mapping ¢ : V(£2) x Wp(Q2) x Wy(2) — IR by
c(u; 0,t) = (VO, V) + a(u;0,1) (3.35)
where (.,.) denotes the inner product of L?(€).

Let Ty be a function such that T} € H(Q), Ty = Ty on I'y. We denote by Rg the
constant (depending only on ), such that

1Tl 0 < RallTally r, (3.36)
We set 0 = T — Td and we consider the weak formulation of the truncated
problem:

Find (u,0) € V(Q) x Wy(2) such that:

Yw € V(Q),
) ;(Vui,Vwi) + blu,u,w) =VGr (g (0 +Ty),w) (3.37.a) (3.37)

Vi € WQ(Q),

c(u; 0,t) + / Q0+ Td) tds = — c(u;fd,t) (3.37.0)

Ty

Let us notice that the pressure p does not appear anymore in the weak formu-

lation (P). But one knows (see e.g. ?°) that using the De Rham theorem, if
(u,0) € V(Q) x Wp(Q) is solution of (P), then there exists a unique p € LZ($2) such

that (u,p, T =0+ Td) € H1(Q) x LZ(Q) x H*(Q) satisfies the problem (P).
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3.5. Estimates a-priori

Let us introduce the following constants

R SO [
N L+
e S Vel e IV

(Poincaré-Friedrich’s inequality)

v [
Sq = sup ||||L&; S, = sup M (Sobolev’s inequalities)
vert(q) |vllie e @) e
) 12l 2 00 . :
T3 = sup —2— (Continuity of the trace mapping)

e It
These constants depend only on 2.
Let us recall the following weak maximum principle:

Lemma 3 (**, Proposition 2) Let u be given in V(Q) and let 0 = (T—fd) € Wo(2)
be a solution of (3.37.b). Then,

Ting < T < Tyyp ae. inQ (3.38)
Od

We state an estimate a priori of # in norm H':

Lemma 4 Let u be given in V() and let 6§ = (T — fd) € Wo() be a solution of
(3.37.b). Then,

10l < Col \/ITH g [Bi(Toup — Ting) + 261617,

+ Ra |[Tallyr, [t + SavGr |lullpse] } (3.39)

Proof. We choose t = # as test function in (3.37.b). We obtain:

||V9||§yﬂ + a(u;0,0) + Q(G—i—fd)ﬁ ds = — c(u;fd,ﬁ) (3.40)
ry
We have:
|| QU+Tyods| = || Q(T)6 ds|
ry ry
< QD) o,r,l16llo,r,

A

< T T 1E QD) [ (r ) l6]]1.0

and using (3.30),

|| QO+Ta) 0ds| < T 10417 [Bi(Toup — Ting) + 20161T,] 1010 (3.41)
Ty
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In addition,

le(u; Te,0)1 < [IVTallo,al Volloa + VGr llullLael |V Tallo,all0]] e (2)
< RalTallsr,(IVOlloo + VGr [JullLo@llf]lze) )

With%+%+é:1,p>nandq§6ifn:3, g<ooifn=2 Weset p=¢g=14
and we obtain:

le(u; Ta,0)] < Ra || Tally r, (1 + SQVGr |lullae) )I6llLe (3.42)

In others respects, YVu € V (), V6 € Wy(£2),

a(u;0,0) = QGT/ uV(0%) dx
Q
= Gr/ div(0*u) dx
2 Ja
= YO g yinds = 0 (3.43)
2 Jaa

Using (3.40)-(3.43), we obtain:

IVO[l5a < [Ta 0512 (Bi(Toup — Ting) + 261617T5,,)

+ RallTallyr,(1 + SaVGr lullzs@) )] [16]l1,0

and using the Friedrichs-Poincaré inequality, the estimate (3.39) holds. a

We give an estimate a priori of w in norm H!:

Lemma 5 Let T be given in Wi (), T =10 + Ty and let u € V(£2) be a solution of
(3.37.a). Then,

lullio < Ca VGr gl VI Toup (3.44)

Proof. We take w = w in (3.37.a) and we obtain:
S IVuillsg + blu,u,u) = VGr (g 9(6 + T), u)
i=1
and (see e.g. 2°) Chap. 11, Lemma 1.3)
Yu € V(Q), Yv € HJ(Q), b(u,v,v) =0 (3.45)
Hence,

n
Yo IVauillia < VGr gl le(Dllo,q llullo.q
i=1

The Friedrichs-Poincaré inequality gives

lulla < Ca VG | [le(T)lo,0 (3.46)
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and (3.44) follows from the definition of the operator of truncation ¢(7') (see (3.26)).
O

It follows from (3.39) and (3.44), that there exists a strictly positive constant D
such that™:

0llo < P (3.47)

3.6. The thermal model with u given

A mathematical analysis of the present thermal model with u given, has been
written in previous papers: ', %22 and '*. Let us recall some results useful for the
remainder of the analysis.

Proposition 2 Let u be given in LP(Q), p > n, such that div(u) = 0 in Q and
u =0 on 9Q. The equation (3.37.b) has a solution § € Wy(Q). Furthermore, this

solution satisfies the weak marimum principle i.e. T = (6 + fd) € Wi (Q) satisfies
(3.38).

Proof. The proof is done in '* with an operator @ slightly different. Using Lemma
2, the result can be extended straightforwardly to the present model. a

1

Using an idea of 22, we prove that when the linearized model is well posed, then

the solution of (3.37.b) is unique. Hence, we study below the linearized thermal
model with u given, namely the equation (3.37.b) linearized. Let us point out that
this study is also useful for the numerical analysis of the full model (Section 4).

The linearized thermal model with « given Let u be given in V() and let

0 = (T—fd) € Wu(82) be a solution of (3.37.b). This solution satisfies (3.38), hence
Q(T) = Q(T). Then, we study the following linearized problem:
Find 6* = (T* — Td) € Wy (82) such that:

Vi e Wo(Q), e(w; 6" + Ty, t) + / DQ(T).(0" +Ty) t ds = 0
Ty

(Ps)

where

DQ(T).T* = BiT* + 4e6,(I — B)(T°T™)
and B is defined by (3.23).

Assumption 1 FEither the thermal transfer coefficient h is large enough or the
thermal conductivity A is large enough.
Namely, either

Bz h E1.3 T3
- > deg T3 )z P 3.48
(51 O'(T*)S e €0 inf [(60) TZE:lf ] ( )

*More precisely, we have:

D CE{ /T TEBil(Toup — Ting) + 2612172,

RalTally r,[1 + Ca Sa 8G Gr gl /18 Tsup] }

+
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or
B anm @ B
(51 €0 inf €0 jﬂlfilf
and (3.49)
5 vk 13 3 [>51 éTgup
V> G e T L 1] - ]

Lemma 6 Let u be given in LP(Q), p > n, such that div(u) = 0 in Q and v = 0
on 0%2. Under Assumption 1, the linearized thermal model (Pé) s well posed.

Proof. We prove that when Assumption 1 holds, the problem is coercitive in H(2),
and the result follows from the Lax-Milgram theorem.
We have: V@* € (),

c(u;8%,0%) = [[VO0loa + alu;6%,6%)
Using (3.43) and the Friedrich-Poincaré’s inequality, we have:

* % 1 *
c(w;07,67) > = [l6"[l1q (3.50)
Q

In others respects,

DQ(T).(07) 6% ds = / [Bi 0 + 42 8,(I — B)(T%0%)] 0% ds

Ff 1_‘f
= Bil|o*||2 50 + 451[/ e T°(6%)* ds — / eB(T360%) 6 ds](3.51)
7 Ty Ty
Using Lemma 1, we have:
[ enmey o ds < o (293 12, 1071 e (3.52)

Combining (3.50)-(3.52), we obtain: V6~ € Wy (),

c(u; 07,0%) + DQ(T).(67) 0" ds

Ty
1 %12 . 3 €1,2 Tgu *1(12
> @Hg Iio + [Bi + 4160 Ti7p (1 — (5)2 Ti?éj:)] 10" [15 o0
Therefore if (3.48) holds then the problem is coercitive in H'({2) and the result
follows. If (3.48) does not hold then the term I = [Bi + 48120 T3, (1 — (Z—l)%%)]
© inf

is negative. Then, we consider the norm of H%@Q) defined by:

= inf i
||6||%,6Q tEHl(Q)/lntrace(t):ﬁ || HLQ

and we have: ) ) )
Ve Wo(Q), [Itllo,on < 1ty 00 < [Illia
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Hence, the problem is coercitive in H' () if (3.49) holds and the result follows. O

Using an idea of 22, we obtain that when the linearized model is well posed, the
solution of (3.37.b) is unique (see ', Proposition 5 for the proof):
Proposition 3 Let u be given in LP(Q), p > n, such that div(u) = 0 in Q and
u =10 on 9Q. Under Assumption 1, the solution of (3.37.b) is unique. a

3.7. Exzistence of a solution to the truncated problem

We prove the existence of a solution to the truncated problem (75) using the
Leray-Schauder theorem. To this end, we consider the problem:

Let (v,7) be given in V() x Wy(),find (u, ) € V() x Wy(§2) such that:
Yw € V(Q),
Z(Vui,Vwi) = —bw,v,w) + VGr[g o), w)] (3.53.a)
e Wo(9),
c(v;0,1) + QUO+Ty)tds = — c(v;Ty,t) (3.53.0)
Ty

(3.53)

and we define the operator E as follows:

E:V(Q) x Wh(2) = V(Q) x Wu(Q) : (v,n) — (u,0)

where (u, ) is solution of (3.53). Any fixed point of F is solution of (P).

Let us make an assumption on the domain £ in order to obtain below some
extra regularity on the solution. This extra regularity is useful to obtain some
compactness.

Assumption 2 The domain Q is polyhedric (polygonal if n = 2) and there is no
re-entrant dihedral (angles if n = 2) with the mized boundary conditions (Dirichlet-
Neumann).

Theorem 1 Under the assumptions I and 2, the truncated problem (P) has at least
one solution.

Proof. The proof is done in four steps and use the Leray-Schauder fixed point
theorem.

Ist step: For all real o, 0 < o < 1, the operator oF is well defined from V() x
Wo () into V() x Wy ().

Let (u,6) = o F(v,n). The function u satisfies u € V() and:

n

Z(Vui,Vwi) = —blov,ov,w) + \/E(g plon),w) Yw € V()

i=1

We have v € V(Q), hence (v.V)v € LQ) for all ¢ < oo if n = 2 and (v.V)v €
L%(Q) if n = 3. Therefore the mapping b(v, v, w) is well defined from V() x
V(£2) x V(£2) into IR and it is linear continuous with respect to w. It follows from
the classical results of the Stokes equations (see e.g. 2°) that for all o € [0, 1], u
exists and is unique.

It is proved in 7 that under Assumption 2 and with a right-hand side in H_%(Q),
one has u € V(Q)NH**(Q) with o < 1. Hence this result holds with a right hand
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side in L3 (€2) since L%(Q) is continuously embedded into H_%(Q).
In others respects, we have # € Wy(Q2) and:

clov; 0,t) + Q0+ Td) tds = — c(av;fd,t) (3.54)
Ty

It follows from Proposition 2 and 3 that for all ¢ € [0,1], there exists a unique

0 € Wy(Q2) which satisfies (3.54), and this solution is such that (3.38) holds. Fur-

thermore, we have some extra regularity on this solution ¢ (or T' = 6 + Td). As a
matter of fact, let us write the classical formulation of (3.53.b).

AT + VGruvVT = 0 m
T = Ty on I'y
o ) (3.55)
~ o = Q) onTly

The velocity field u is given and belongs to V(Q)NH**(Q), o = %—6, for all e > 0;
and there exists a unique solution 7" in H' () to the problem (3.55). Then, let us
consider the non principal part of the operator of (3.55) (the term VGr uVT) and
Q(T) as data of the problem. It follows from Lemma 2 ii) that Q(7') = g € L™ (T'y)
and using the Sobolev embedding theorem, we have f = —/Gr uVT € H~2(1Q).

Therefore, the solution T' satisfies:

AT = f inQ
T = Td on Fd
a7 : (3.56)
- = on
on g !

Since Assumption 2 holds, it follows from the results of regularity stated in '© that

there exists areal 3, 0 < 8 < %, such that 7' € H*F(Q).

2nd step: The operator E is compact from V() x Wy(Q) into itself.
This property of compactness follows straightforwardly from the regularity of (u, #)

and the compactness of the injection from H'*7(Q), v > 0, into H().
3rd step: Estimate a-priori.

Let o € [0,1] given and (u, @) be a fixed point of ¢E: (u,0) = ¢ E(u, ). Following
the proof of Lemma 5, we have:

S IVuillse + o*blwww) = VGr (g p(oT),u)
i=1
Using (3.45) and the Friedrichs-Poncaré’s inequality,
lullia < Ca VG lo| VIO Toup (3.57)
In other respects, using Lemma 4, we have:
10lle < Co{\/ITH| TS [Bi(Tewp — Ting) + 2016173,,)]
+ RallTullyr,(1 + o SVGr lullLs@)) } (3.58)
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Combining (3.57) and (3.58), we obtain that:
W0llho < D (3.59)
where D is the constant introduced in (3.47).

4th step: Application of the Leray-Schauder fized point theorem.
We define: X = V(Q) x Wy(£2), and the operator F is compact from X into itself.
Using (3.57) and (3.59), we have: for all o € [0, 1], for all = (u,6) € X such that

r=ocFEz, ||z|x = ||ulli o+ |0l o < C where C is a constant independent of o, u
and 0. Then, it follows from the Leray-Schauder fixed point theorem (see e.g. &
Chapter 11, Theorem 11.3) that E has at least one fixed point (u, @) and the result

follows O

3.8. Uniqueness of the solution to the truncated problem

We prove the uniqueness of the solution by stating estimates in the standard
Sobolev spaces. We obtain the result under the condition that the thermal conduc-
tivity A and the viscosity v are large enough.

Assumption 3 The thermal conductivity X and the viscosity v are large enough. 1
Theorem 2 Under the assumptions 1, 2 and 3, the truncated problem (P) has one
and only one solution.

Proof. Let (u(?), 951)) and (u(®,0?)) be two solutions of (P). We set u = ult) —
u®, 7O =00 4 Ty i=1,2,and 0 = 011 — 92 =T

First, we consider the thermal equation. We have: V¢ € Wy (),

c(u(i);ﬁ(i),t) + Q(T(i)) tds = — c(u(i);fd,t) 1=1,2
Ty

tMore precisely, if we define:
L0 = [Bi+ 42 6 T2, (1+ Z—l)]c;.; T
0
and
Lo = Gr Ty C3 83 [l /10
then, the following three inequalities hold:
i)
i)

iii)

£1 <1 (3.60)
Ly <1 (3.61)
- L]t = £2]

1
- 4 Gr Tsup |.g|c;2cﬂ S;z Sﬂ { C;z 7}?'1—\”2 [Bi(Tsup - znf) + 25151T§up]

+729||Td||%7rd[cg‘Z +C& Ca 85 Sa Gr gl /19| Tsup+1]}F > 0 (3.62)
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a(u;ﬁ(l),t) + (V6,Vit) + a(u(z);ﬁ,t) + / (Q(T(l))—Q(T(Z))) tds = —a(u;Ty,t)
Ty

We take t = @ = T and it follows from (3.43):

IVOlZg = —[a(u; TV 6) + / QT - Q™) 0ds)  (3.63)

It follows from Lemma 2 i) that

ya QW) = Q(T')) 0 ds| < Cq T3* |19
ki

the constant Cg being defined by (3.29). Hence, the Friedrichs-Poincaré inequality
and the continuity of the bilinear form af(.,.) give:

10l < Co [VGr 84 llullesy IVTWlloa + Co 757 19ll10 ] (3.64)
and
(1 = Co € T3%) llolla < VGr € S llullney VTV o (3.65)
In other respects, (3.39) and (3.36) give
IVTMloa < 110Wle + Ra I Tdllsr,
Col 75 10415 [BiToup — Ting) + 2012175,
FRa ITally 11+ SAVETIu) ayl} + Rey Tl o(3-66)

IN

and (3.44) gives

P |zay < Sa Ca VGr |g] VI Toup (3.67)
Combining (3.65)-(3.67), we obtain:
Cl10he < €5 llullia (3.68)
with
¢ = (1 - CoChTsY (3.69)
and
¢ = VGrCh S Sa { T IT|F [Bi(Towp — Ting) + 2616175,]

+ RallTdlr,[Co + Co Ca Sg Sa Gr gl VIR Towp + 1]} (3.70)

Now, let us consider the fluid equation. We have: Yw € V(Q),

SVl V) + b wlw) = VG (g p(T),w0) =12
j=1
hence,

> (Vuy, V) + b w) = b, u) w) = VGr (g [p(T) = (1)), w)

j=1
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We take w = u and we obtain:

Z'lvu]Hg,ﬂ + b(u(l)au(l)au) - b(u(Z)’u(l)’u) + b(u(Z)’u(l)’u)
j=1

= 0(u?,u® w) = VGr (g [p(TV) = o(T®)], u)

Using (3.45) and the Friedrich-Poincaré inequality,

Jullf.o < Ca [1b(uw,ulV u)] + VGr gl [lo(T™W) = o(T)log lulla ]

Furthermore,
1 2
lp(TW) —p(T@)] < 473 |TW - T®] ace. on 9Q

We bound by above the term |b(w, u(™), u)| : Yu,v,w € H§(Q),

[b(u, v, w)| < Z VGr [lullaey (IVojlloa [holla)

hence,
Ib(u, uD, 0| < VG [ullzaigy D IVulog
j=1

Combining (3.71)-(3.73),

lullie < Ca VGr[8q llullia ZIIVU lloo + 475, lgl [16lloq ]

j=1

In other respects, (3.44) gives:

ST IVallon < Ca VGr gl VIQI Touy

j=1
therefore,
CY lullia < €5 11000
with
Ci =1 — Grcd Sq gl VIQ| Touy
and

Cg = 4VGr Ts3up CQ |g|

(3.71)

(3.72)

(3.73)

(3.74)

(3.75)

(3.76)
(3.77)

(3.78)

Let us assume that C? and C¥ are positive i.e the inequalities (3.60) and (3.61)

hold. Then, combining (3.68) and (3.76) we obtain:

(cf ¢t = ¢3¢5) (ol <0

(3.79)

Therefore if (C{ C — €4 C%) > 0 i.e. if (3.62) holds, then (') = 6(*) ae. in Q and

since (3.76), u™) = u(® ae. in Q.

O
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3.9. Euzistence and uniqueness to the initial problem

Corollary 1 Under the assumptions 1, 2 and 3, the problem (2.1)-(2.3)(2.8)-(2.11)
has one and only one weak solution (u,p, T, w) in HY () x L3(Q) x HY(Q) x L= ()
which satisfies:

Ting < T < Toup ace. inf (3.80)

In others words, under these assumptions, the problem has one and only one phys-
ical solution.
Proof. Let the assumptions 1, 2 and 3 be satisfied. There exists a unique (u, ) €

V(£2) x Wy (€2) solution to (P) (Theorem 1). And using the De Rham theorem, there
exists a unique p € LZ(Q) such that (u,p, T = 0 + fd) € HY(Q) x L3(Q) x H(Q)
is the unique (weak) solution to (P). In others respects, it follows from Lemma 3
that 7' satisfies (3.80). Therefore ¢(T) = T a.e. and the solution of (P) is also
solution to (3.16)-(3.21). Consequently, there exists a unique solution (u,p,T) in
HY(Q) x L2(Q2) x H(Q) to (3.16)-(3.21) which satisfies the weak maximum principle
(3.80). And the final result follows from Proposition 1. a

4. Approximation by finite element methods

In this section, we consider the formulation of the problem in the primitive vari-
ables, the unknowns are u, p, T and w. Indeed, we do not solve numerically the
integral equation like we did in the continuous case and we do not consider discrete
velocity field of divergence free: we consider the formulation (2.1)-(2.3)(2.8)-(2.11).
Nevertheless, as previously, we truncate the temperature in the right-hand sides of
the Navier-Stokes equations and the integral equation, also in the thermal boundary
condition of non local type. We discretize the equations using classical finite element
methods and we write the numerical analysis of the schemes. (Let us notice that for
a technical reason, the truncation is in this section, smoother than previously; it 1s
a C? truncation). The main result of this section is the proof of the existence and
uniqueness of the discrete solution (us, pp, Th, ws) and its convergence towards the
unique physical solution of the model, when the viscosity and the thermal conduc-
tivity of the fluid (and the thermal transfer coefficient) are large enough and when
the step size h is small enough (Theorem 4).

The numerical analysis below is based on the analysis written in 3. The re-
sult of 3 we use, is recalled in Theorem 3. This previous paper deals with finite
dimensional approximation of nonlinear problems of the form F(A;2) = 0 where
F:Ax X — X, Aisan interval of IR and X is a Banach space. Let us describe
the different steps of the present numerical analysis. First, we write the equations
of the (continuous) model in the form F(z) = 0 (Section 4.1, Lemma 7). To obtain
later on the convergence of the discrete solution, we assume some extra regularity
on the solution (Assumption 4). In Section 4.2, we linearize the equations and using
the Lax-Milgram theorem, we prove that the linearized problem is well posed when
the viscosity v and the thermal conductivity A of the fluid (and the thermal transfer
coefficient h) are large enough; by definition, we obtain a branch of non singular

solutions (Proposition 4). In Section 4.3 and following °, we consider general finite
element spaces and we discretize the equations. The discrete velocity field is not
divergence free and the finite element spaces considered satisfy the Babuska-Brezzi
inf-sup condition. We write the discrete problem in the form Fj(zp) = 0. Finally,
we prove in Section 4.4 that this general finite element scheme fits into the frame-
work of Theorem 3. We obtain the existence, uniqueness and convergence of the
discrete solution towards the unique physical solution, locally in A and when the
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viscosity, the thermal conductivity (and the thermal transfer coefficient) are large
enough (Theorem 4).

Let us notice that Theorem 4 deals with the analysis of the centered scheme, in
which no stabilization procedure is introduced (such as artificial diffusion). In oth-
ers respects; the error estimates are established in detail and the solution belongs
-a priori- to fractional order Sobolev spaces.

In Section 4.5, we consider the bidimensional case and we present four different
finite element schemes. Two of them lead to first order methods and the two others
lead to second order methods.

4.1. The continuous problem formulated as a fized point problem

Following !4, we consider the problem in primitive variables and we truncate
the temperature in the right-hand sides and in the boundary conditions. This new
truncated problem 1s:

Find (u,p, T, w) satisfying:

—Au + VGr (u-Viu + Vp = VGrge(T) inQ

div(u) = 0 in
u = 0 on 0f

(Py) —AT + VGru-VT = 0 in Q
T = Ty on I'y

T

_g_n = O,(T,w) on I'y
(I—Aw = Eg—;go(T)‘1 on Jf2

where

Oy (T, w)(x) = Bi (p(T)=To)(x) + e(x) [Drp(T)(x) = b2 [ d(x,y) w(y) ds(y)]

a0
(4.81)
the operator A is defined by (2.7) and from now, ¢ denotes the CZ-truncation
defined as follows. Let £ be a real strictly positive such that Tj,; — & > 0. We
define:

Ty if T(z) < T o
p(T)(z) = T(x)  if Ty < ( ) Toup (4.82)
PSUP(T)(x) Zf Tsup S T( ) S sup +€
TSUP Zf Tsup +€ S (l‘)

where Pjn¢(T) and Psyup(T) are polynomial such that ¢(7") defined from R into
itself is of class C'?. Namely, P, is such that:

Ping(Ting =€) = Ping(Ting) = Ting
Pz'/nf (Tmf - g) - 0 P/ (Tmf) =1 (483)

The condition (4.83) defines a unique polynomial P;, ¢ of degree 5. Similarly, there
exists a unique polynomial Py, of degree 5 which fulfills the conditions such that

o(T) is C? (see 1%).
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Let us make some remarks concerning the introduction of this new truncated
problem. First and as previously, we introduce a truncated problem because of the
lack of regularity of the boundary condition in the 3d case. As a matter of fact,
in order to write the numerical analysis, we formulate the problem as a fixed point
problem and this lack of regularity on I'; prevents us from doing it in the standard
Sobolev space H'(€2). In others respects, we do not consider the same truncated
problem as in the continuous analysis because the technique of the present numer-
ical analysis requires a C'? truncation. Second, let us point out that the truncated
problem (P,) has a unique solution and the temperature satisfies the weak maxi-
mum principle.

The equivalent fixed point problem We formulate Problem (P,) as a fixed
point problem, in the form: IF(x) = 0. To this end, we define the Stokes operator
IS f* = —(u*,p*) : H71(Q) —» HY(Q) x (L?(Q)/IR), where (u*,p*) is the unique

weak solution of the Stokes problem:

—Auv* + Vp* = f* mnQ
div(u™) = 0 m¢® (4.84)
u* = 0 on0f2

We define the operator IL corresponding to the thermal partial differential equation:
IL (5,95, Ty) — =T*
H™ Q) x H 3([;) x H3(Ty) — HY(Q)

where T is the unique weak solution of the problem:

—AT* = h* infQ
T* = Td on Fd
o7 o ; (4.85)
— = on
on !
We define the operator IE : e* — —w* : L?(9Q) — L?(9Q), where
(I —A)w" = e on (4.86)
The three operators IS, IL and IE are well defined. We write:
X = HY(Q) x (L*(Q)/R) x H'(Q) x L*(99Q) (4.87)
Y =H Q) x (H1(Q) x H~3(I;) x H*([4)) x L*(9) (4.88)
We define the operator IT': Y — X,
S 0 0
T = 0 IL 0 (4.89)
0o o0 IFE

and the operator IG : x = (v, ¢,t,7) = G(z) by
VGr [ ge(t) = (v.V)v ]
IG(x) = | (=VGr vV, D,(t,r), Ty (4.90)
e 2 o(t)?!
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Let us notice that if ¢ € H(Q) then ¢(t)* € H%@Q) N L (092). In others
respects, if () is regular enough (for example a lipschitz function) then the term
E(ar:)g—;go(t)‘1 belongs to Hz(8Q) N L*(8Q). From now, we assume that e(z) is
lipschitz function which satisfies (2.4).

Let © = (v,q,t,7) € X, it follows from the Sobolev embedding theorem that:

(v.V)v € L3(Q), vVt € L7(Q) and (¢ & o(t)*) € HZ(9Q) N L= (99). We define

Z=L%(Q) x (L7(Q) x L*(T;) x H3(Tg)) x (HZ(8Q) N L=(8Q))  (4.91)

Let us recall that Ty, the temperature given on I'y, belongs to H%(Fd) N L2 (Ty).
Therefore

the operator G maps X into Z

Furthermore, since 7 is compactly embedded into Y, the operator T is linear com-
pact from 7 into X.
Finally, we define the operator IF : X — X as follows:

IF(2) = & + ITIG(x) (4.92)

and we have
Lemma 7 The quadruplet (u,p,T,w) € HY(Q) x (L*(Q)/IR) x HY(Q) x L*(Q) 1s
solution of (P,) if and only if

IF(z) =0 (4.93)

with @ = (u,p, T,w) and IF defined by ({.92).
O

Regularity of the solution In order to prove the convergence of the discrete
solution, one need in the sequel some extra regularity on the solution of the problem
IF(z) = 0 ie. ¢ = —ITIG(xz) (see Theorem 3). Under Assumption 2, one can
assume some extra regularity on the solution of the integral equation, on the solution
of the Stokes problem, © and on the solution of the Laplace equation, '°. Then, one
obtain some extra regularity on «* = ITz*, Vz* € Z. A such result would imply
extra regularity on ¢ = —IT'IG(xz), IG(x) belonging to Z. Let us assume a such
result of regularity.

Assumption 4 (Regularity of x* = ITz*, z* € 7).

Let o = ITz* = (u*,p*, T",w*), 2z~ € Z. There exists two reals s and § strictly
greater than (% — 1) and a real y strictly positive such that:

(u",p") € H'*(Q) x H*(Q)

T € H'P(Q)

and

w* € HY(0Q) N L (9Q)

4.2. The linearized problem

Let the assumptions 1, 2 and 3 be satisfied and let » = (u,p, T, w) € H(Q) x

(L2(Q)/IR) x HY(Q) x L*(99Q) be the unique solution of (4.93). We establish an
extra sufficient condition on the physical data v, A and h (they have to be large
enough), such that x is a non singular solution of (4.93) i.e. such that D, IF(z) 1s
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an isomorphism of X.
The linear operator D,IF(z) is an isomorphism of X if and only if for all y =
(v,q,t,7) € X, there exists a unique z* = (u*, p*, T™, w*) € X such that

@+ IT(D,IG(z).x™) = y, (4.94)

the mapping y € X — z* € X being continuous.
Let us recall that since T satisfies the weak maximum principle (3.80) then (7)) =T
a.e.. Hence we have: D, IG(z).2™ =

VGr [ ¢T" — (u.V)u® — (u".V)u ]
(—=VGr [uVT* + w*VT]|, BiT* +¢e[40T3T* — &> Joq @(x,y) w*(y) ds(y)], 0)
4e 4 TST™
32
and (4.94) is equivalent to:

—Au" + VGEr [(u.V)u +(u* V)u]+ Vp* = —Av+Vg+VGrgT* inQ (4.95)

div(u™) = div(v) in Q (4.96)
u* = v on 99 (4.97)
—AT* + VGr [uVT* 4+ u*'VT] = — At in{Q (4.98)
™ =t only (4.99)
* t
_3 = - 3_ + Bi T + [ 46,T3T* — 6, dlz,y) w(y) ds(y)] onTy
371 371 19
(4.100)
(I—A) w* :(I—AM~+4eilﬁT* on 99 (4.101)

02

One knows (see for instance ® p299) that there exists a unique (u*, p*) € H () x
(L?(2)/IR) solution of (4.95)-(4.97) if and only if for f given in H=1(Q), there exists
a unique (u*,p*) € HY(Q) x (L%()/IR) solution of:

—Au* + VGr [(wV)ut 4 (v V)] + Vpr=VGrg T* + f (4.102)
div(u*) =0 (4.103)

u* =0 (4.104)

In others respects, using Proposition 1 and setting ¢ = » = 0, the equations (4.100)-
(4.101) become:
o™
on

= L(T7) on I'y (4.105)
where
L(T*) = DQ(T).T* = BiT" + 446, (I — B)(T?’T*) a.e. on 90 (4.106)

and B is defined by (3.23).
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Then, we consider the following linearized problem:

Given f e H™Y(Q), he H™Y(Q), k€ H>(T4), ¢ € H 3(T¢) and let
z € X be the unique physical solution of (4.93).
Find «* = (u*,p*, T",w*) € X such that:

— u*—i—\/_[(uV)u + (w*.V)u] + Vp* = VGrgT* + f inQ

(Pl) div(u*) = i
u* = 0 on 9%

—AT* + VGr [uVT* +w*'VT] = 0 in Q
T = Td on Fd
_3877; L(T™) on Iy

Assumption 5 The viscosity v, the thermal conductivity A and the thermal trans-
fer coefficient h are large enough. *

Proposition 4 Let # € X be the unique solution of (4.93) which satisfies (3.80).
Under Assumption 5, x is a non singular solution (i.e. Dy IF(x) is an isomorphism

of X ).
Proof. We prove that the problem (P') is well posed using the Lax-Milgram
theorem, then it follows that x is a non singular solution.

We define: E(Q) = V(Q) x Wy(Q). E(Q) equipped with the induced norm is a
Hilbert space. We define: 6% = (T* — Ty) € Wo(Q2), n* = (u*,0%) € E(Q), & =
(w,t) € F(Q2) and the bilinear form d(.,.) from E(2) x E(£2) into IR by

d(n*, &) = Z(Vu?,Vwi) + b(u,u”,w) + b(u* u,w) — \/E(g 0%, w)

i=1

+ e(u; 0°,t) 4+ a(u™;T,t) + / L(0™)t ds
Ty

The mapping d is continuous from E () x E() into IR. We define:
1&) = VGr (g Ty, w) + (f,w) — / L(Ty) t ds — e(u; Ty, t)
Ty

The mapping [ is linear continuous from E(2) into IR. With the notations above,
the weak formulation of (P') is:

{Fmdn = (u*, 9*)6 (€2) such that:
Ve € B(Q), dr.€) = I(©)

Let us prove that the bilinear form d is E-elliptic. For all n* € E(Q),

(4.107)

d(n*,n") = ZHVUZ‘Hgﬂ + b(u,u*,u”) + b(u u,u”) — VGr (g 0%, u")

i=1

#More precisely, the following inequality holds:

1 -
2 min{Cs,Ca} — —\/Gr [S84 Sa (D + [|[VTdllo,a) + lgl]
2 . 3 €1,3 T?u
—Gr 8 Ca |9l /19| Tsup + [Bi— 481207}, 4 (( 0)2 T3 -1)] >0

where D is the constant introduced in (3.47)
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HIVO g + awo”,0) + al 707) + [ L) ds
Ly

Using (3.43) and (3.45), we obtain:
b(u,u,u*) + a(u™;T,0%) — VGr (g 0%, u”)

+ / L) ds + SOIVulEg + (V6|20 (4.108)
Ty

i=1

din*,n") =

We bound above (or below) the terms of (4.108). The first term gives:

VGr Y |/ ul (0ju;) uf dal
Q

b, u,u*)| <
i,j=1
n

< VG wliagy D IVl

=1

n
< VGEr S lwifia Yo IVuilloe

=1

and using (3.44),

b, w,w)] < Gr 83 Ca lgl VI T l°[F (4.109)

The second term:
a(u'sT.0%)] < VG [la* sy (9T Mo 16° |z

and using (3.47),
a5 T,6%)] < VGr 84 Sa (D +1[VTulloq) [lu*lla 16710
1 * ~ * *
< GVGr Sy Sa (P4 (IVTdloq) (lwllia + [167[17a14.110)

The third term of (4.108) gives
(90", u)l < gl 1107 [lo,e [u"]o.0

1 * *
< Slal (I 1Fa + [lW]7q) (4.111)
It follows from (3.51)-(3.52) that the fourth term satisfies:
%\ gk . 3 €1,3 TEUP %12
L) ds > [Bi + 46 50 T30 — ()} 220 072 (4112)
Ty g’ Ty 7

Combining (4.108)(4.109)(4.110)(4.111)(4.112), we obtain:

doy'sn) = D IVuillza + VOl q

i=1
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— Gr 8 Calgl VIQ| Teup Ju™l7 g
1 * a * *
= VG 8y Sa P+ |IVTdlog) (M ll1a + (16717 0)

3
. €1.,3 Tsu *
+ [Bi — 44160 Tf;lf((gV 75— DIIEIG en
inf

1 * *
= SVGrlgd (lliia + 16°1F0) (4.113)

We consider the norm of H%@Q) defined by:

= inf i
||6||%,6Q tEHl(Q)/lntrace(t):ﬁ || HLQ

Hence,
Ve e Wo(Q), [[tea < 1700 < g (4.114)

In other respects,

vee B(Q), (lwllia + [1ia) =

€N (4.115)

N | —

Combining (4.113)-(4.115), we obtain:

d(n™,n")

v

1 . . "
5 mm(CQ,CQ) ||77 ||%Q
1 i} - .
_ Z\/GT[SQ Sa (P + ([VTullo) + gl 1lIn"lliq

— Gr &4 Calgl VIQl Ty ||u7[]} o

3
. e1,s 1,
— [Bi — 48 60 T2,((—5)2 =L — 1)](16"|I3
[ veo Tag () 73, ) L1500

Therefore, under Assumption 5, the bilinear form d(.,.) is E-elliptic. Using the
Lax-Milgram theorem, the problem (4.107) is well posed and the result is proved. O

4.3. The discrete equations

We discretize the problem (P,) using classical finite element methods. We
denote by (74) a regular and quasi-uniform family of triangulation, such that
Q == UTeThT.

The finite element spaces Following °, Section IV.4., we consider the finite-
dimensional spaces Ny, M}, L, and Rp such that:

Nn C HY(Q), My, C L*(Q), L, C HY(Q), R, C L*(09)
We assume that M} and R, contain the constant functions. We define:
Uy = N, NHA(Q) = {v;, € Ny, v, = 0 on 9Q}

P =My, N(L*(Q)/IR) = {q1n € My, gn(dofy) =0}
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where dofy is the first degree of freedom of the pressure.
WL =LyN WO(Q) = {th € Ly, tp =0o0n Fd}

Let us recall that for all s > 2 — 1, H'*(Q) C C°(Q) with continuous embed-
ding. We make the following assumptions.
Assumption 6 (Approrimation property of Un). There exists an operator II} €

L(HY(Q)NH(Q); Un)and an integer | such that:

v—1Fv|lia < ¢ h’|vl|liesa, VUEH1+SQ,ST€CE1,E—1<8§Z 4.116
h ) +s, 9

with the constant ¢ independent of h.
Assumption 7 (Approzimation property of My ). There exists an operator I, €

L(L*(Q); My) such that:

lg—TEqlloq < c b |lallea, Vg€ H'(Q), s real, g— l<s<l (4.117)

Assumption 8 (Uniform inf-sup condition). There exists a constant ¢ > 0 (c
independent of k) such that for each qp € Py, there exists a vy € Uy, such that:

(qn, divon) = |lgalls o (4.118)

lvnli,e < ¢ llgnllo (4.119)

where |.|1 o denotes the semi-norm of H' ().

Assumption 9 (Approzimation property of Wy, ). There exists an operator HZ S
LH7P(Q) N Wy (Q); W) and an integer m such that:

=T Uhq < ¢ h? [[tllispn, V€ HTP(Q), 8 red, g— 1< 8 <m (4.120)

Assumption 10 (Approzimation property of Ry ). There exists an operator II} €
L(L*(0); Ry) such that:

|z =10} 2|00 < ¢ AT ||2|ly00, VYz€ H'(0RQ), v real, 0 <y <m  (4.121)

We denote by [Py the space of polynomials functions of degree lower or equal to k.
Using the interpolation operator of Lagrange [Py, & > 1, and the L2-local orthogonal
projection operator, the discrete spaces of the classical finite element methods used
to approximate a second order elliptic problem satisfy the assumptions 9 and 10.
And the classical finite element methods used to approximate the Stokes problem
satisfy the assumptions 6, 7 and 8. We detail such finite element methods in the
bidimensional case in Section 4.5.

The discrete equations For the sake of simplicity, we suppose that the data T}
on I'y 1s the trace of a function of L.
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The discrete formulation we consider is the following:

Find (up,pn, Th,wy) € Un X Py X Ly x Ry, such that:
Yy, € Uh,

Z(vuhi, Vuni) + b(un, un, v) — (pn, div(vy)) = VGr(ge(Th), va)

i=1
V(]h S Ph, (div(uh), qh =0 (4122)
Vi, € Wh, c(uh;Th,th / Th,wh tpds = 0
Vzp € Ry, / (I — A)wpzp ds — / € gp(Th)4 zp ds
a0 52 a0
with the boundary condition
Th = Td on Fd (4123)

The equivalent fixed point problem Following Section 4.1, we formulate the
discrete problem (4.122)(4.123) as a fixed point problem.

i) We define IS), : f* — —(u},p;) : H"1(Q) — Uy x Pj, where (u},p}) is the
solution of the equations:

2
Yup € Up, Z(VUL,VW) — (ph, div(vn)) = (f7, vn) (4.124)

i=1
Yan € Py, (div(u}),qn) = 0

Under the assumptions 6, 7 and 8, the solution (u},p}) exists and is unique. In
addition, we have:

- - < £ et — inf |p* —
lu* —uplia + [Ip" = pilloa C{UlgU |u* —vpli0 + ththHP nllon}

with ¢ 1s a constant strictly positive and independent of h. Therefore,
[u* —whlia 4+ lIP" = Phlloa — 0 (4.125)

when h tends to 0 (see ?, Chap I1.1.3). Furthermore, under the assumptions 4, 6, 7
and 8§,

[ —wila + [Ip" = pillog < ¢ 2 ([uflieso + P75 0) (4.126)
ii) We define the operator:
hoo (B, @, Ty) w =T - H-Y(Q) x H™3(Ty) x HZ(Tg) — Ly

where T} is solution of the following equations:

Vi, € Wy, (VT;,Vitn) = (A7 4,) — / ®* ), ds (4.127)
ry

Ty = TyonTy (4.128)
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The existence and uniqueness of 77 in L is classical, and the Céa’s lemma gives:

™ —1T7 < inf [T —
IT" = Tile < ¢ inf 17" = willia

where ¢ 1s a constant strictly positive and independent of h.Therefore,

T = T} |ia — O (4.129)

when h tends to 0 (see for e.g. ®  Section 18). In addition, under the assumptions
4 and 9,
I7* = Tilla < ¢ i’ | T7ivp0 (4.130)
iii) We define the operator: IFE} : e* — —wj : L*(9§2) — Rj, where w} is solution
of the equation:

Vzn € Ry, R(wp,zn) = / eq zp ds (4.131)
Ie)

The bilinear form R being defined from L?(9Q) x L*(d) into IR by:

R(w,z) = /m(I—A)w zds

Since A is a contracting operator from L (9€) into itself (see 1°), the mapping R
is L%-elliptic and the existence and uniqueness of w} follows straightforwardly from
the Lax-Milgram theorem. Furthermore, we have:

lw™ = willooa — 0 (4.132)
when A tends to 0. In addition, under the assumptions 4 and 10,

w* —w} 0,50 c w* ||y a0 .
|lw™ — wil| < e b7 [|wr] (4.133)

Let us define
Xh = Uh X Ph X Lh X Rh (4134)

We have X;, C X. We define the operator [T : Y — Xj by

sy, 0 0
I, = 0 IL, O
0 0 IE

and we define the operator IF} : X — Xj by:
IFh(l‘h) = xp + ]ThIG(l‘h) (4135)

and we have the
Lemma 8 The quadruplet xp, = (un,pn, Th,wp) € Un X Py X Ly X Ry is solution

of (4.122)(4.123) if and only if
() = 0 (4.136)
O

4.4. FExistence, uniqueness and convergence

In order to prove the existence and uniqueness of x4, solution of (4.136), and its
convergence towards # (z being the solution of (4.93)), we use a discrete implicit
function theorem (see F. Brezzi, J. Rappaz and P.A. Raviart 3, see also M. Crouzeix

and J. Rappaz ¢, J.C. Paumier 15 ..). Nevertheless, we do not formulate our problem
as a parameterlzed problem like in the previous references. Then, we recall below
this discrete implicit function theorem adapted to a such simplified framework.
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Theorem 3 (Brezzi, Rappaz and Raviart, 3). Let x € X be a non singular solution
of (4.93). With the notations introduced above, if the operator IG defined from
X into Y s of class C?, if D2IG is bounded in any bounded sub-space of X, if
there exists 7 a Banach space included into Y with continuous injection, such that:

D, IG(\, x) € L(X,Z) Vo€ X, if

lim (T = M)(w)llx = 0 ¥yev, (4.137)
and .
hHlHHj—HWhHL;(Z’)() = 0, (4138)
h—0

then there exists a real hg > 0 such that for all h < hg, there exists a non singular
solution xp, to ({.136). Furthermore, there exists a constant ¢ independent of h such
that:

lz —@allx < c||(IT = ITh)(IG(x))|x (4.139)

O

Using Theorem 3, we obtain the main result of this section:
Theorem 4 If the assumptions 2, 4, 6, 7, 8, 9 and 10 hold, if the viscosity v,
the thermal conductiity A and the thermal transfer coefficient h are large enough,
(assumptions 1, 3 and 5), then there exists a real hg > 0 such that for all h < hg,
there exists a unique solution (up, pp, Th,wp) € Un x Py x Ly x Ry, to the discrete
problem (4.122)(4.123). Furthermore,

lu—unllia+ 1P —pallog+ [IT = Thllia + llw —wallo,pe < ¢ h®  (4.140)

where ¢ is a constant tndependent of h,
o = min(s, 3,7)

and (u,p, T, w) = x € HY(Q) x (L?(Q)/IR) x H(Q) x L>(9Q) is the unique solution
of (3.16)-(2.11) which satisfies (3.80).
Proof. Let the assumptions 1-10 be satisfied. We prove that the conditions of
Theorem 3 are satisfied.
The equation (4.93) has one and only one solution z = (u,p,T,w) € X and it
follows from Proposition 4 that this solution is a non singular solution.
The operator IG¢ defined by (4.90) maps X onto Z, it is of class C? and D2 IG(x) is
a bounded operator in any bounded sub-space of X.
The estimate (4.137) follows straightforwardly from the numerical analysis pre-
sented previously. As a matter of fact, let y* € Y, we define «* = (u*, p*, T*, w*) =
—IITy* and =} = (up,p}, Ty, wy) = —IThy*. We have (see (4.125), (4.129) and
(4.132)):

lu*—uilia + llp" —pilloea — 0

17" = Tille — 0
[|w* = willo,pa — 0

when h tends to 0. Furthermore, since the inclusion Z C Y is compact, the estimate
(4.138) holds.

Therefore, we can apply Theorem 3. Let xy, = (up, pr, Th, wh) € Xp be the unique
solution of the discrete problem, the estimate (4.139) gives:

lu — unlli,0 +llp = palloa + 1T = Thll,a + [|lw = whlo,00
< el =upllia + P = phlloo+ 1T = Tilla + |lw* —whlloaa  (4.141)
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where (u*,p*, T*,w*) = ¢* = =z and (u),p;, Ty, w}) = a3 = —Hpz, z =
IG(z) € Z. Finally, the estimate (4.140) is a direct consequence of (4.141), (4.126),
(4.130) and (1.133).

O

4.5. Application to some finite element methods

In this section, we consider the bidimensional case (2 C IR?) and we present
some finite element methods which fulfill the assumptions 6-10. Let s, § and ~
be the regularity coefficients defined in Assumption 4 and let a = min(s, 3,7).
Let us suppose that the couple of finite element spaces (Uy, Mp) satisfies the inf-
sup condition (Assumption 8). Then, Theorem 4 suggests us to choose the finite
element spaces Uy, My, Wy, and Ry, in order to have the assumptions 6, 7, 9 and 10
satisfied for the integers [ and m such that: a </ <a+4+landa<m<a+4+1 We
propose four combinations of finite element methods which lead to two first order
methods and to two second order methods.

The “mini” finite element / [P, Lagrange - [Py piecewise. We approximate
the Navier-Stokes equations using the “mini” finite element, namely:

Un = {vn, o € (CU(Q)?, walr = on +p M Xz As, VT € T, i € (IP1)*,
p a constant of IR?, vy = 0 on 9N}

where the scalar functions A;, j = 1,2, 3, denote the barycentric coordinates.

Pn = {q, € CYQ), qulr € P1, YT € Th, qn(dofy) = 0}

where dofy is the first degree of freedom of the pressure.
For the thermal equations, we choose a /P, Lagrange - [Py piecewise scheme type:

Wy = {tn € C°Q), tylr € Py, YT € Ty, th = 0 on Iy} (4.142)
Ry = {zn, znlor € Py, YOT € 0Q, T € Tn} (4.143)

Let us notice that the pressure is continuous IP; piecewise in 2 and the radiosity
is discontinuous /P, piecewise on 9. The degrees of freedom of the unknowns are
indicated in Fig.1.

With the spaces Uy, and P, defined as above, Assumption 8 holds (see °, Chap. II,
Lemma 4.1) and the assumptions 6 and 7 hold for [ < 1. Concerning Assumption
7, the proof is done in 23, Theorem 4.1., and concerning Assumption 6, the proof is

done in ?, Chap. II, Lemma 2.4, when s € IV and it is done in Proposition 5 at the
end of the present paper when s € IR*t.

In others respects, using the interpolation operator of Lagrange IP; and the L?-local
orthogonal projection operator, the assumptions 9 and 10 are satisfied for m < 1

(see 23, Theorem 4.1, for Assumption 9 and °, Lemma A.5 for Assumption 10).
Then, it follows from Theorem 4 that this method 1s a first order method:

llw = unllio + I = palloq + 17 = Thllia + lw = wallo.on = O(A™ ")

The Crouzeix-Raviart element / P, Lagrange - IP; Lagrange. The finite
element we use for the Navier-Stokes equations is the Crouzeix-Raviart element:

Un = {vn, o € (CY(Q)?, walr = on+p A X2 Xs, VT € T, i € (IP2)°,
p a constant of IR?, vy = 0 on 9N}
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Velocity Pressure

— &

Temperature Radiosity

Figure 1: The “mini” finite element / P, Lagrange - [Py piecewise.

Py ={qn, qulr € IP1, YT' € Th, qn(dofy) = 0}
The pressure is discontinuous Py piecewise. The spaces Uy, and P, satisfy Assump-
tion 8 (see °; Chap. 1I, Lemma 2.6) and the assumptions 6 and 7 are satisfied for

[ <2 (see ?, Chap I Lemma A.5, Chap. II Lemma 2.4., and Proposition 5 of the
present paper).
We use for the thermal equations a scheme of P, Lagrange - [P, Lagrange type:

Wy = {tn € C%Q), tylr € P2, YT € Ty, th = 0 on I'y} (4.144)
Ry = {zx € C°(09), znlor € IP1, YOT € 99, T € Th} (4.145)

The radiosity is continuous IP; piecewise. As the previous case, using the interpo-
lation operator of Lagrange (of degree 2) and the L?-local orthogonal projection
operator, the assumption 9 and 10 are satisfied for m < 2.

The degrees of freedom of the unknowns are indicated in Fig.2. It follows from
Theorem 4 that this method is a second order method:

llu = unllLa+ llp = palloq + 1T = Tillua + llw = wallopn = O(R™"(*?)

The Hood-Taylor element / P, Lagrange - IP; Lagrange. We use the Hood-
Taylor element in order to approximate the Navier-Stokes equations:

U, = {vh S (CO(Q))Z, vh|T € (Pz)z, VT € Th, vhp =0 on 89}

Py ={qn € C°(Q), qulr € P, VT € Ti, qn(dofo) = 0}
For the thermal equations, the spaces Wj and Ry, are defined respectively by (4.144)
and (4.145). All the approximated quantities are continuous.
The spaces Up, and P, satisfy Assumption 8 (see °, Chap. 1I, Corollary 4.1) and
using the interpolation operator of Lagrange /P, and IP;, the assumptions 6, 7, 9
and 10 are satisfied for [ and m < 2 (see 23, Theorem 4.1). The degrees of freedom
of the unknowns are indicated in Fig.3 and Theorem 4 gives:

llw = unllio + [l = palloq + 17 = Thllia + lw = wallo.on = O(A™"*?)

This method 1s a second order method.
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Velocity Pressure

Temperature Radiosity

Figure 2: The Crouzeix-Raviart element / [P, Lagrange - IP; Lagrange.

Velocity Pressure

Temperature Radiosity

Figure 3: The Hood-Taylor element / IP» Lagrange - IP; Lagrange.

33
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The (P iso IP;)-IP, element / [P, Lagrange - Py piecewise. The last finite
element method we study is based on a classical variant of the Hood-Taylor element:
the (P iso IP2)-1P, element. The pressure is continuous P} piecewise, while the
velocity components are IP; piecewise over the four sub-triangles defined as indicated
in Fig.4. The spaces Uy, and P, are defined as follows:

Uy, = {vh S (CO(Q))z, vh|T~ S (Pl)z, VT S T%, vy, = 0 on 89}

where (T%) denotes the triangulation obtained from (73) by dividing each triangle
into four sub-triangles as in Fig.4.

Pn = {q, € CYQ), qulr € P1, YT € Th, qn(dofy) = 0}

The spaces Up, and Py, satisfy Assumption 8 (see ?; Chap. 11, Lemma 4.2) and using
the interpolation operator of Lagrange /P;, the assumptions 6 and 7 are satisfied
for [ < 1. The spaces W}, and Rj, are defined respectively by (4.142) and (4.143)
and the assumptions 9 and 10 are satisfied for m <1.
The degrees of freedom and the sub-triangulation are indicated in Fig.4. Theorem
4 gives:

llu = wnllig + P = palloa + 1T = Thlh + [ = willo,oe = O(R™(*)

and this method is a first order method.

Velocity Pressure

— &

Temperature Radiosity

Figure 4: The (IPy iso IPy)-1P; element / 1P, Lagrange - IP; Lagrange.

Appendix

In this appendix, we consider the bidimensional case (@ C IR?) and we prove an
estimate of a projection error in finite element spaces containing bubble functions.
We denote by k an integer, £ = 1 or 2, and we define:

UF = {on, va € C%Q), valr = pn+p At As As, VI' € Th, o € Py,
u a constant of IR, v, = 0 on 9}

Let us recall that U,’f is a subspace of H}(€) and equipped with the semi-norm of
H*(9), it is a Hilbert space. The degrees of freedom of a function belonging to UF
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are indicated in Fig.1 if £ = 1 and in Fig.2if k = 2.
We define P, the orthogonal projection operator from H¢(£2) into U,’f as follows:

/ V(v — Pyo)Vopde =0 Yo, € UF (4.146)
Q

We denote by T' any triangle of 7y, by (a; 7), i = 1,2, 3, its vertices, by (a; ), i =
4,5, 6, the midpoint of its sides and by ag 7 its center of gravity. We define rhok=1
or 2, the local interpolation operators as follows. For k = 1,

rh(v) € Py & span{ A A3}
rp(v(air)) =v(ar) i=1,2,3
rp(v(aor)) = v(aor)
The function v belongs to C°(T'). For k = 2,
r2(v) € Py @ span{iiAads}

ry(v(a;r)) =v(a;r) (=1,2,3
)

2
T
r4(v(a; 1)) = v(a;r) i=4,56

r7(v(ao,r)) = v(aor)

Then, we define the interpolation operator rﬁ by:
Yo € CUQ), rivlp = i YT €T,

We state an estimate of |v — Ppv|1 o for v € H*(Q), s > 0. The result is proved
in ?, Chap. II Lemma 2.4, when s € IN. Using an inequality of interpolation in

fractional order Sobolev spaces due to J.L. Lions and J. Peetre '?, we extend this
result to the case s € IR*T.

Proposition 5 Let k be an integer, k =1 or 2, and o a real, 0 < ¢ < 1, then the
orthogonal projection operator Py, defined by (4.146) satisfies:

lv—Puolia < ¢ 71 ullppon Yo € H 7 (Q) (4.147)
with ¢ is a constant independent of h and |.|1 o denotes the semi-norm of H'(Q2).

Proof. Let us recall the inequality of interpolation of 2. There exists a positive
constant ¢ such that for all t > 0, and for all v in H**7(Q), 0 < o < 1, there exists
vy € H*(Q) and vy € H*T1(Q) such that:

vo= v + v
lvillse < et |lvllston (4.148)
lvallirre < et lvlliton (4.149)

We apply the result above. Let v € H*t9(Q), there exists v; € H*(Q) and
vy € H*+1(Q) such that v = vy + v3. Hence,

lv — Ppolia < |vi — Pyor|ia + v — Proslia
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We bound above the two terms of the right part. By this end, we consider separately
the cases k =1 and k = 2.
Case k = 1. We have

|1 — Prvilia < |via

and .
|[vg — Prualio < |va —rpualin

Since vy € H?(2), we have (see ° Chap II, Lemma 2.4):
v = rhvalie < e hfluzlzg

Case k = 2. We have v; € H*(Q) and vs € H?(Q). It follows from ?, Chap II,
Lemma 2.4, that:

lvi — Phoilia < v —rivilio
< chlullze
and
lvs — Phoalia < |va—rivalio
< e h?luallza

Therefore, in both case we obtain:
lv—Pivlia < e (B Yuillka + h¥vallit10)
Using (4.148) and (4.149), we obtain:
o= Povlia < ¢ N lollson + 177 Alu]lkto,0)
We write t = h*, a € IR, and we obtain:
lv— Pyolia < ¢ K710 + A7) |vllkto0

The optimal coefficient « is 1, which gives the result. a
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