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Introduction

Partial differential equations (PDEs) arise from a variety of problems in physics, engineer-
ing, ecology, economics and all other areas in which mathematical methods are necessary.
These PDEs describe certain aspects of phenomena in a mathematical way. These as-
pects vary from typical processes such as heat diffusion and populations balances, to crash
tests, fluid dynamics and weather forecast. The resulting PDEs are models for these phe-
nomena of interest. They take the characteristics into account and simplify the behavior
into an abstract model, such that the problem can be investigated on a theoretical- and
application-oriented basis. This approach leads to numerical simulations as well, since it
is possible to find discrete approximations to these PDEs and calculate an approximated
solution via high performance computers.

The theoretical handling of PDEs can be very challenging, since slight modifications of
the equations can cause huge mathematical issues.

In this thesis we consider the theoretical machinery behind the Navier-Stokes equations
(NSE) which describe the motion of a homogeneous incompressible Newtonian fluid. In
Chapter 1 we will derive the Navier-Stokes equation using an approach from continuum
mechanics. A brief introduction in turbulent flows and Kolmogorv’s theory is also given
here. Chapter 2 will cover the theoretical basics and notation to prove three important
theorems. We will discuss the difficulties we encounter during that process. Chapter 3
is a slightly application oriented chapter, where we discuss the challenge of solving the
NSE with direct numerical methods and their limitation. We will motivate turbulence
modeling and the Navier-Stokes-a (NS-«v) approach will be introduced. Furthermore, we
will show that a solution of NS-a will converge in some sense to a solution of NSE, which
is a desired property to have. A convergence statement in the context of finite-elements
will be shown in Chapter 4. The last chapter will discuss explicit results using numerical
computations.



1 THE NAVIER-STOKES EQUATION

1 The Navier-Stokes Equation

The fundamental equations of fluid dynamics are the so called Navier-Stokes equations.
These equations describe the behavior of a fluid from a mathematical point of view under
certain assumptions. In the following section, we will derive the NSE using an approach
from continuum mechanics.

1.1 Derivation

The equations essentially come from the conservation of mass and momentum (Newton’s
second law). Let’s recall the Gauss’ divergence theorem and the transport theorem first.

Theorem 1.1 (Gauss’ divergence theorem). Let Q@ C R? be a compact set with piece
wise smooth boundary and @i be the outer unit field on 0. If f : G — R3 is a
continuously differentiable function on G with Q0 C G, then we have:

/dm(f(x))dx:/f(s).ﬁds.

Proof. The proof can be found in any analysis book. O
Let wy C € be a bounded subdomain and let

w(t) = (- D) (wo) = {¥(a, t)]z € wo)

be the image of wy under W. The mapping ¥(z,t) is called a trajectory of a fluid particle
T € wy in the velocity field v. Furthermore we observe that

Theorem 1.2 (Transport theorem). If f € CY(Q) then it holds:

%/f(oc,t)da:: /ft(:c,t)+V~(f(x,t)v(a:,t))dx-

w(t) w(t)

Proof. Using the Wronskian determinant, the substitution rule and some straightforward
calculations lead to the above statement. O



1 THE NAVIER-STOKES EQUATION 1.1  Derivation

1.1.1 Mass conservation and continuity equation

The continuity equation emerges from the mass conservation. Consider herefore a control
volume wy C €2 of a fluid with density p, then it holds for all t:

m(t) = /p(t,x) dx. (1.1)
w(t)
The law of mass conservation states that the mass in a closed system stays constant,

which means it has a vanishing derivative.

dm
—(t) = 0.
dt() 0

Using the transport theorem we reach the following conclusion:

dm d
=5 [ etad
w(t)
_ [ or
= at—i—V-(pv)dm.

w(t)

Through the arbitrary choice of wy and a localization argument, we conclude the continuity
equation:

O+ V- (pv) =0. (1.2)

1.1.2 Momentum conservation and Newton’s second law

Now we will reformulate Newton’s second law in the context of fluid dynamics. It states:

force = mass x acceleration = change of momentum.

Considering the right-hand side first, we state:

momentum(t) = mass X velocity = / pvdz.
w(t)

We now apply the transport theorem to the time derivative of each component of the
term above:

%/pvdx :%/pvjda:: /8t(pvj)+v-(pvjv)da:.
w(t) j w(t) w(t)
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We put all the components back together and get the following identity:

d

o | P dx = / i (pv) + V - (pv @ v') dz,

w(t) w(t)

where v is the transpose of v and (a ® b); ; = a;b; is a tensor. Inserting this identity into
Newton’s second law results in:

force = / Oi(pv) + V - (pv @ v") du.

w(t)

Let us consider the left-hand side now, namely the force term acting on a control volume,
w(t). We distinguish between external and internal forces. Interneral forces are forces the
fluid exerts on itself like pressure and viscous drag. External forces are forces acting on
the fluid from outside, such as gravity. We get the following expression for the force term:

Ftotal:/F(t,x)dzp+ / U-ﬁds:/F(t,x)d:p+/V-adx,

w(t) Ouw(t) ) w(t)

J/
T '

external forces internal forces

where o is the Cauchy stress tensor. Inserting this identity into Newton’s second law
results in:

/F—i—V-ada:: /3t(pv)+v-(pv®vt)dx.

w(t) w(t)
Through the arbitrary choice of wy and a localisation argument, we conclude the following
representation of Newton’s second law:

F+V-0=0(pw)+V-(pwx").

We now have a representation of conservation of mass and momentum, but further model-
ing is necessary. The Cauchy stress tensor needs to be expressed in terms that are known
or can be calculated.

1.1.3 The Cauchy stress tensor

One fundamental property of a stationary fluid is that the tension acts in the opposite
direction than the outer normal. This means that for a stationary fluid the Cauchy stress
tensor ¢ only depends on the thermodynamic pressure p and it holds:

o= —pld.

If the fluid is being moved, we can decompose the stress tensor into its components,
namely the pressure p and the viscosity:

o=—-pld+r,
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where 7 is the viscous stress tensor. However, we still need to find a suitable representation
for 7.
Assuming we have an isotropic, Newtonian fluid, we can express the viscous stress tensor
7 linearly by the gradient of the velocity field:

7= ANV - v)ld+ p(Vo + (Vo)h).

The resulting representation is a fundamental assumption for modeling the NSE. The vari-
ables A and p are only dependent on thermodynamical variables (pressure, temperature)
but not on the velocity v, they are called Lamé constants.

1.1.4 The homogeneous, incompressible NSE for isotropic, Newtonian fluids

If we assume we have an isotropic, Newtonian fluid and use the approximation of the
Chauchy stress tensor 7 from our previous section, we can state Newton’s second law in
the following way:

F+V-0=0(p)+ V- (pvo'),
F+V- ( —pld + AV -v)Id + (Vo + (W)T)) = 0,(pv) + V- (pvot). (1.3)

Before we continue, let us simplify first. Consider the deformation tensor D(v) = %(VU +
(Vo)T). Assuming enough regularity of v we can state:

V- (Vo+ (Vo)) =Av+ V- (Vo))"

Oy -+ Opuy g
=Av+V- : :

010, -+ OpUn

Oy -+ Oy
=Av+ V. :

Opv1 +++ Opvp

81811)1 +-- 1+ analvn

=Av+ : : (1.4)
010y v+ 4 0p0yv,
010y +---+ 010,v,
=Av+ | :
0p01v1 4+ 0,000,
01 (V- vq)
= Av+ :
On(V - vy,)
=Av+ V(V.0).

On the right-hand side of equation (1.3) we can extract the continuity equation (1.2).
Before we do that we consider:



1.1  Derivation 1 THE NAVIER-STOKES EQUATION

(V- (poo"), = V- (puv) = 3 dh(pvyus)
= Z (v;0i(pv;) + pviO;v;)
= (0 - (pv) + plv - V)0);.
Using this identity, we can consider the right-hand side of (1.3) now:

Oi(pv) + V- (pv o) = dypv + pdyv + p(V - v)v + vV - (pv)

=v (0 + V- (pv)) +pdw + (V - v)pv (1.5)

Vv
=0

= powv + p(V - v)v.

We insert (1.4) and (1.5) into (1.3) and get the following representation of the NSE:

Op+ V- (pv) =0, (Continuity Equation)
F—=Vp+ V- (V-v)+ pAv+ uV(V-v) = pow + p(V -v)v. (Newton’s second law)
(1.6)

Given we have a homogeneous, incompressible fluid, the density is constant everywhere,
p = const. This reduces the continuity equation to just a constraint on the velcoity field
v:

V-v=0. (1.7)

Inserting (1.7) into (1.6) results in the following formulation of the NSE:

V.v=0
F —Vp+ plAv = pow + p(v- V).

We divide by p and reorder the terms.

dv—vAv+ (v-V)v+ VP =F,

1.8
V.-v=0, (18)

where v = 1 is the viscosity constant, P = % is the scaled pressure and £ = %F are

scaled inner forces.

So far we considered physical quantities with units, but to continue describing and solving
the problem from a mathematical point of view we must rescale the equations to eliminate
the units. To do so, we need the following units:

e L[m] : characteristic length,

e U[™] : characteristic velocity scale,
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e T*[s] : characteristic time,

and the corresponding variable transformations of the previous variables (t', z')[s, m]:

x/

[ ] l‘:f,
v

[ ] ’U,:—,
U

t/
t=—.
[ T*

Reformulating and simplifying (1.8) with the new variables (¢, x) we get:

L v P L
o0 T At e Vet Vi = gt
V.u=0.

For simplification we normalize the characteristic time to 1s:

L
7—1>|< = U = 18,
and obtain:
1
6tu—§Au+(u-V)u+Vp:f
V-u=0,
where:
UL P FL
R€:77 p:ﬁ, f:ﬁ.

We now have a dimensionless representation of the Navier-Stokes equations:

NSE Ou—vAu+ (u-V)u+Vp=f .in (0, 7] x Q,
V-u=0 in (0,7] x Q.

1.1.5 Initial and boundary condition

The NSE are partial differential equations of first order in time and second order in
space. Consequently we have to add an initial condition (IC) at time ¢ = 0 and boundary
conditions (BC) at the boundary I" = 0f2 to the system of equations. The chosen initial
and boundary conditions should naturally satisfy a compatibility condition for ¢ — 0,¢ >
0

A suitable IC would be a divergence free velocity field ug such that:
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u(0,x) = up(x) in Q2
V- Ug = 0.
When choosing a BC we have many alternatives. We can split the boundary I' into smaller

disjoint segments and prescribe different boundary conditions on each of them. Naturally
they should be compatible with each other. The following are typical types of BCs:

e Dirichlet BC: fixed inflow and outflow

u(t,x) = g(t,l’) in (OaT] X Fdirichlet-

e No-slip BC: no penetration and no slip

u(t,z) =0 in (0,7 X Tpostip-

e Free-slip BC: no friction

u(t,z) -n =gt x) in (0,7] x Igp.

Remark 1. When we prescribe Dirichlet BC' on Ugiricniee = I' an additional issue
arises. Because there is no constraint on the pressure at the boundary, it is only
determined up to a constant. Adding a condition to the pressure for example, an
integral mean

/p(t,a:)dz:O t e (0,7,
0

1s sufficient to resolve this issue.

2. Since the continuity equation degenerates to a simple divergence free constraint on
u, we need an additional condition on the BC:

O:/V-u(t,a:)d:c:/(u-n)(t,x)da:.

Q r

This identity has to be satisfied at all times.

1.2 Laminar and turbulent flows

Osbourne Reynolds discovered through coloring experiments of a pipe flow that the occur-
rence of vortices and chaotic movements are highly dependent on the Reynolds number.
In general, we can make the following observations: for small Reynolds numbers, the flow
reaches a steady state. It circulates around obstacles and adapts to it. It’s time inde-
pendent and forms a laminar flow. Enlarging the Reynolds number results in the flow
becoming time dependent and the vortices and eddies start to form. The size of these
vortices and eddies depends positively on the Reynolds number. If the Reynolds number
gets very large, the flow becomes chaotic and irregular, a so-called turbulent flow.
Turbulent flow differs from laminar flow basically in the following points:

10
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A turbulent flow is irregular, chaotic and unpredictable.
e Small perturbations are amplified greatly by the non-linear character of the NSE.

e Eddies occur. Their size range from that of the domain to very small scales. The
largest eddies hold the most energy. In terms of the mean, these large eddies trans-
fer their energy to smaller eddies until the smallest dissipates the energy as heat.
Therefore, the system consumes energy to maintain its turbulent behavior. A con-
stant inflow of energy is needed to maintain the turbulent flow, for example in the
form of a fixed inflow with a high velocity.

e The rate of diffusion, i.e., the velocity in which mass, heat and momentum propa-
gate, is significantly higher than in the laminar case.

1.3 Kolmogorov’s theory and Energy cascade

As briefly discussed in the previous section, energy is transferred in a mean sense from
large eddies to the smallest ones; this decay of energy is called energy cascade. From an
application-oriented point of view, it is important to know how large these smallest eddies
are, because if our standard discretization is too coarse we lose information. Naturally,
the discretization should be fine enough to resolve the smallest eddies. Kolmogorov’s
theory describes the magnitude of the smallest eddies in comparison to the largest ones.

Kolmogorov’s hypothesis
Let us consider a turbulent flow with a high Reynolds number,

Re = —.
v
We can interpret turbulence as an interaction between eddies of different sizes. A large
domain with a large eddy can consist of many smaller eddies. Consider the size of an
eddy [ and its characteristic velocity u(l). The size of the largest eddies are of magnitude
of the characteristic length L and have characteristic velocity u(L) = U. We define a size
dependent Reynolds number Re(l)

In terms of the mean, the largest eddies are unstable, collapse and transfer their energy
to smaller eddies; this process goes on for as long as the eddies are unstable. At the
smallest scale the eddies become stable and dissipates their energy as heat. The energy
lost through heat dissipation only occurs in the last step, namely at the smallest eddies.
The cascade proceeds to smaller and smaller scales until the Reynolds number Re(l) is
small enough (Re(l) ~ O(1)) for dissipation to be effective. The rate of transfer of energy
e from the largest to the smallest eddies can be estimated. Therefore, we state that the
energy at the largest scales is %U 2 with its corresponding timescale 7 = % For ¢ it holds

v U?
En — = ——

T L

11
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This is not enough to conclude any information about the smallest eddies. We need Kol-
mogorov’s hypothesis of local isotropy and his first similarity hypotheses.

The first hypothesis refers to the statistically isotropic behavior for the smallest eddies.
In general, the flow is anisotropic and depends on the boundary of the domain, but for the
smallest eddies, directional information is lost during the energy cascade. Kolmogorov
argued that all information about the geometry of the large eddies is also lost. As a
consequence, the statistics of the small scale motion are even, which is a different way of
saying the smallest eddies are locally isotropic. This relation only holds for large Reynolds
numbers.

Let lgr be the threshold of the eddy sizes where energy transfer dominates (I > lgr)
and where heat dissipation dominates (I < lgr). Kolmogorov’s first similarity hypothesis
states that the statistics of the small scale motion considering a sufficiently high Reynolds
number is uniquely determined by the kinematic viscosity v and the rate of transfer of
energy €. Let us assume v and ¢ are given. We want to define a unique (up to a multi-
plicative constant) length, velocity and time scales that ensure the Reynolds number to
be 1. These new scales will be denoted with a subscript 7.

We can calculate the following:

v
u P p—
Ly uy ! by
1 = Re, = - >
1% L = —
T w
U
. l .
and using 7, = -* results in
Un
w2l ,
e=—=— — u, = (el,)3.
Tn Iy

Using these identities we can determine the desired scales:

1
3\ 1
v v v
l,=—= - — l, = (—) length scale,
1 =
Un g3 €
v v 1 .
U, = — = - —_ u, = (ev)* velocity scale,
(%)
€
1
3 4
[ ?) v\ 2 .
T, =L = - — Ty = (—) time scale.
Uy (gy)Z €

These scales are called Kolmogorov scales. Let us recall the main issue of this section.
We want to find the size of the smallest eddies. We can do so by inserting ¢ ~ UTJ in the
length scale, resulting in:

1 1
U3 \7# Ut 1 1 1
Uy ~ (T l/) = (ﬁ V) =URe 1 — % ~ Re™ 1
For a more in depth treating of the Kolmogorov scales and a more precise description of

the value gy, see [Pop00]

12
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2 Theoretical approach to the Navier-Stokes-Equation

The NSE are nonlinear partial differential equations. This nonlinearity in particular is
difficult and challenging to handle on a mathematical level. In this section we will briefly
state a few fundamental statements from functional analysis that are needed to show
existence and uniqueness of a solution.

2.1 Definitions

Definition (Lebesgue spaces). Let 2 C R" then we define

LP(2) = < f Lebesgue measurable : /|f(x)]p dr < o0 1 <p<oo,
Q
L>*(Q) = {f Lebesgue measurable : ess supf(x) < oo} p = 0.
z€eQ

Lebesgue spaces with exponent p.

Remark Lebesgue spaces are normed vector spaces with norm

1wy = /|f<x>|pdx . l<p<oc
Q

Remark The Lebesgue space LP for p = 2 is a Hilbert space with scalar product

(f,9)r2) = /fgdx, (f, Nz = 11720
0

Definition (Space of testfunctions). Let 2 C R™ then we define

C(Q) = {p smooth : supp(p) C Q}.

Definition (Weak derivative). Let the following identity hold for u,v € LP(2)
/ugp’dx:—/vcpdx Vo e C(Q)
Q Q

then we say that v is the weak derivative of u. We write u’ or Du in the same way
as if we consider strong derivatives, although we mean the weak derivatives.

13
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Definition (Sobolev space). For k € Nand 1 < p < oo we define W*P(Q) as elements
of L?(Q2) such that the kth weak derivative exists. The kth weak derivative should be
an element of LP:

WHhP(Q) = {f € LP(Q) : Yo multiindex, |a| = k the ath derivative v® is in LP(2)} .

Remark It is LP(Q2) = WO,
Remark We denote only H*(Q) instead of W*?2(Q).

Remark Sobolev spaces are normed vector spaces with norm

k
IWMWQ=<2]WTMWJ
1=0

Remark Analogously to the Lebesque spaces it also holds that for p = 2 the Sobolev spaces
WHk2(Q) are Hilbert spaces with scalar product

P

k

(fs D ar) = Z(Diﬂ D'g)r2), (fs vy = 1l

1=0

Remark In addition we will use the spaces HY(Q). These are all the functions of H*(Q)
who vanish on the boundary of 2.

Definition (Time dependent Sobolev spaces). Similar to the time independant case
we define the time dependant Sobolev spaces by

T
L0, T; WHP(Q)) = S v(t) € WHP(Q) /||v(t)||;vkﬁp(m dt < o0 p,
0

where v(t) is only defined for almost every ¢ € [0, T].

Definition (Sobolev-Slobodedzki spaces). Let X be an arbitrary Sobolev space. For
1 <p<oound 0 <o <1 we define the Sobolev-Slobodedzki spaces

WoP0,T; X) = {v € LP(0,T; X) : [vlwororx) < 0},
where

1
P

T T
I //b—wmmm@—mm&ww
0

0

14
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Remark Similar to Sobolev spaces we denote Wo2(0,T; X) = H°(0,T; X).

Definition (Seperable spaces). A topological space is called seperable, if it contains
a countably, dense subset.

Remark Lebesque spaces LP(S2) for an open, bounded 2 and 1 < p < oo are seperable.
L>(Q) is not seperable.

Definition (Dual pair). Let X be a normed vector space and X’ the corresponding
dual space. We denote the acting of ' € X’ on x € X as the dual pairing

<37/7$>X/xx-

Definition (Reflexive space). A normed space (X, ||.||x) is called a reflexive space,
if the canonical embedding onto its bidual space is an isometrical isomorphism, that
means the mapping J : X — X" with

/ /
< JJJ,ZE Sxnyx'=< T ,T >X'xX

is surjective.

Remark Because of the Riesz representation theorem every Hilbert space is a reflexive
space.

Remark LP(Q) and W*P(Q) are for open domains Q and 1 < p < oo reflezive. The
spaces L' (Q) and L>=(Q) are not reflexive.

Definition (Continuously, compactly and densely embedded). Let X,Y be normed
vector spaces with norms || - ||x, || - ||v-

e X is continuously embedded in Y, (X — Y) if

l|z|ly < Cllx||x Vr e X.

e X is densely embedded in Y, (X 2 Y), if X is continuously embedded in Y
and X is dense in Y.

e X is compactly embedded in Y, (X < Y) if X is continuously embedded in
Y and the identity mapping is a compact operator, that is, for every sequence
in a bounded set of X there exists a converging subsequence in Y.

15
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Definition (Gelfand triple). Let V be a real, reflexive, seperable Banach space, that
is continuously and densly embedded in a Hilbert space H. Then the following relation
is called a Gelfand triple

VCH=H CV,

where H', V' are the respective dual spaces.

Remark In the context of the NSE we will have V = H}(Q), H = L*(Q),V' = H'(Q).

Definition (Weak and weak®* convergence). A sequence (xj)reny in X converges
weakly to z € X (zp — x in X), if

< l’/,l‘k Sxrxx——r< l’,,l’ >xXIxX va' e X',

. * . .
A sequence (z},)ren in X' converges weak™* to 2’ € X' (), — 2/ in X'), if

< T, T Sxix—< T >xixx Vo € X.

Remark The weak limit is unique.

Remark Let H be a Hilbert space. For a bounded sequence (vg)ren € H, there exists a
subsequence vy, converging weakly in H.

2.2 Inequalities

Theorem 2.1 (Hélder inequality). Let f € LP(Q2) and g € L1(S2) with Z_l? + % —1 and
p,q € [1,00), then it holds

/ ol dz < || Fllovey - 19l zmcey.
Q

Theorem 2.2 (General Holder inequality). Let f; € LPi(Q),i = 1,...,n with ) :z% =1,
i=1""
then it holds

I1
Q =1

dr < H HfiHLPi(Q).
=1

16
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Theorem 2.3 (Young inequality). For a,b> 0 and p,q > 1 with % + % =1 4t holds

ab b
ab < — + —.
b q

Remark We will use a scaled version of the Young inequality, namely

q

ab = ((pe)%a) ((pg)_%b) < ea’ + C.b, C. = (peg_p'

Theorem 2.4. Let Q be a domain with finite measure, then all uw € L™(2) and all
1 < s <r satisfy

ul|zs @) < ellullz- (),

this means that the LP(§2) spaces are nested

L>*(Q) C...C LYQ) Cc L}(Q) Cc L*(Q) c L'(Q).

Theorem 2.5 (Minkowski inequality, triangle inequality for LP spaces). For f,g €
LP(Q2), 1 < p < o0, it holds

1F + gller@) < 1 Flle@) + ll9llLe()-

Theorem 2.6 (Poincaré inequality). Let 1 < p < oo and Q) be a domain with finite
measure, then for all u € (HY(Q))? the inequality

lullri) < C(d, Q)| Vul|Lo(g)

is satisfied.

Theorem 2.7 (Interpolation inequality). Let Q be a domain, then for all u € H}(Q)
the inequality

3 1
[lulls < el[Vullza[lull .

17
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holds in three dimensions.

Remark For two dimensions it holds

1 1
[lullzs < clIVullz2[[ull 7.

Lemma 2.8 (Gronwall). Let T > 0 and ty € [0,T), a € Whi(ty, T) and g, \ €
L(ty, T). Starting from

a'(t) < g(t) + A(t)a(t) almost everywhere in (to, T')

the inequality

t
a(t) < raf(ty) + /eA(t)_)‘(s)g(s) ds

to

t
holds, where A(t) := [ A(s)ds.
to

Theorem 2.9 (Lions-Aubin). Let V, H,W be Banach spaces with V S H < W oand
1 < p < oo, then it holds Vo € (0,1)

LP(0,T; V)N W90, T; W) < LP(0,T; H).

This means that for every bounded sequence in LP(0,T;V)NW?4(0,T; W) there exists
a subsequence converging strongly in LP(0,T; H).

Remark Instead of seeking a fractional derivative we can demand a full time derivative
in L0, T; W) and the same holds as well. Defining X to be:

X ={ue L0, T;V):u € LU0, T; W)}
we can state another version of the Lions-Aubin theorem:
X < LP(0,T; H).

2.3 Preliminaries

This section will consider the Navier-Stokes equations in the context of functional analysis.
The needed functionals will be defined and their properties will be described. Let us recall
the NSE:
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2 THEORETICAL APPROACH TO THE NSE 2.3 Preliminaries

Ou—vAu+ (u-Vu+Vp=f in (0,7] x Q,
V.ou=0 in (0,7] x Q,
u=0 in0Q x (0,7,

u(0,-) =up in Q2 x0.

We will consider additional functional spaces
V={ve Q)" V. -v=0},
where the divergence has to be understood in a weak sense and
H={veL*Q)*:V -v=0and v|spq-n = 0},
where the divergence has to be understood in a distributional sense.

The spaces V and H are closed subspaces of H}(2)¢ and L?(2)¢, they form a Gelfand
triple V.C H=Z H Cc V'

Remark It holds that V is densely embedded in H and H' is densely embedded in V.

Remark We will abbreviate the norms in V' with only || - || and the norm in H with only

| - |. Since v € V wanishes on the boundary the norm of V' can be considered only to be
the seminorm in H*(Q), || - || = 1|V - |.

Before we go ahead and note the weak formulation of our problem, we consider the product
of the pressure gradient with v € V first.

(va U)V = (p, V- U)V =0.

This holds because v is divergence free, therefore the pressure term drops out of the weak
formulation.

We define

d
0 VXV R a(u) = (o) = [ Vasveds— [ 37 S8

Ox; Ox;’
hj=1 "0 T

Q

0
b:VXxVxV =R, b(u,v,w):/(u~V)v-wdx.
Q

Remark Properties of a and b:
e a(-,-) is well-defined, bilinear and bounded, thus contuniuous.

e b(-,-,-) is well-defined, trilinear and bounded, thus continuous.

19



2.4 Existence and uniqueness 2 THEORETICAL APPROACH TO THE NSE

e b(-,-,-) is antisymmetric in the second and third argument that means

b(u,v,w) = —b(u, w,v) Yu,v,w € V.

Weak formulation

For f € L*(0,T;V’) and uy € H the formulation is the following, find v € L*(0,T;V)
such that:

for all v € V and ¢ € C°((0,7)).

Up till now we have stated everything necessary to proceed proving existence and unique-
ness of a solution for NSE.

2.4 Existence and uniqueness

In this section we will prove three theorems concerning existence and uniqueness. We
will start with a uniqueness theorem. If nothing else is stated we always consider three
dimensions.

2.4.1 Global existence of a weak solution

Theorem 2.10 (Global existence of a weak solution). For uy € H and f €
L*(0,T; V") there emists a solution v € L*(0,T;V) N L>(0,T; H) for the weak for-
mulation (2.1) with u' € L3(0,T;V").

Proof. We will present the proof in 4 steps:
1. existence of a local solution,
2. a-priori estimates,
3. identify a limit of the local solution,

4. check the initial condition.
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2 THEORETICAL APPROACH TO THE NSE 2.4 Existence and uniqueness

Part 1: Existence of a local solution

For the existence of a local solution we will use a Galerkin procedure. Let V,, C V be a
finite dimensional subspace of V' with dimension m and let {¢;};=1, . be a corresponding
Galerkin basis. For all u,, € V,, we denote:

um(t) = Z Uy () w,(8) = Y ()05

The Galerkin problem can be described as:
Find w,,(t) € V,,, such that

<ul (), v > A1 (U (t), vm)) 4+ bt (t), U (£), ) =< f(t), 0 > Yo, € Vi,
um(0) = Puo,
(2.2)

where P, is an orthogonal projection onto V,,,. Recall that the pressure term drops out,
because we are testing with divergence free functions. We test with the basis function ¢;
of V,,,. For each j we get

m

Zu;ﬂ-(t)(soi, ;) + v Z Ui (1) (05, 07)) + b (£), um(t), 05) =< f(), 05 >

& MU, + vAU,, + B(Uy,,) = F,,,
where M;; = (pi,;), Aji = ((¢i,p;)) and U, is the coefficient vector corresponding to
Up,. The matrix M is invertible and therefore we can multiply with the inverse
U +vM AU, + M 'B(U,) = M 'FE,,.

The resulting equation is an ordinary differential equation. Because all matrices are
continuous operaters, we can apply Carathéodory’s theorem to obtain an absolutely con-
tinuous solution U,,, € V,,. We found a local solution.

Part 2: A-priori estimates

To obtain the a-priori estimates we test the Galerkin Problem (2.2) with our previously
obtained solution. Before we do that, we recall the folowing identity first

S U@ =<, (8), um(t) > .
We multiply with w,, and utilize the antisymmetry of b

<ty (8, i (8) > A1 (i (8), 4 (£))) + bt (£), i (8), U (£)) =< f (£), um (£) >

& 52 ()] + V(i (t), (1)) =< f(E), tm(t) > .
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2.4 Existence and uniqueness 2 THEORETICAL APPROACH TO THE NSE

We consider the right-hand side first and apply an inequality for the dual pairing and
Young’s inequality

< Ft),tnlt) > < @)l )]
< S F @I + Sllm @

Now we put all the previous calculations together and get

%%Ww + (i (), (1)) =< F(E), i (£) >
. b+ Al < SISO+ 2l ()]
- P + 0P < £
- s OF + o OIF < |70

We integrate over (0, 1)
t t
2 2 1 2 Lo
wn@OF +v [ Nun(s)"ds < = [ (sl ds + [un(O)] < [ fl[z20,r7) + [uol.
0 0

It is important to note, that the right-hand side is independent of m. Because of that
we can conclude u,, € L*(0,T;V) N L>(0,T; H). Therefore there exists a subsequence
Uy, € L*(0,T;V)NL®(0,T; H) and uw € L*(0,T;V) N L>(0,T; H) such that

Souin L0, T H),
— 4 in L*(0,T;V).

Um,

Um,

Let us recall that the dual space of L'(0,T; H) is L°°(0,T; H) and the dual space of
L*(0,T;V) is L*(0,T;V’). Choosing our test space to be a subspace of the overlap of
LY0,T; H) and L*(0,T;V"), for example L*(0,T; H) we conclude that v = @ almost
everywhere.

Teil 3: Identify a limit of the local solution

Since we will only consider the converging subsequence we will denote wu,,, by u,,. We
managed to show weak convergence so far, but this is not enough to show that the found
limit is actually the solution we are looking for. We are looking for a limit such that all
terms of (2.2) converge. It is not sufficient to control the non-linear term with only weak
convergence, strong convergence is needed. Showing strong convergence is our next step.
We initially consider v,v,w € V'
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bvvw)—b(vvw)‘

|
=

v,v,w) — b(v,v,w) + b(v,v,w) — b(v,v,w)

v —0,v ‘—i—)b@@—vw)‘

=b

UV —

(
(
=|b(v — v,v,w) — b(v,v — v, w)
(
(

We apply the general Holder inequality p; = ps = 4, po = 2 and the interpolation inequal-
ity
<cl[v = 0|[ra|[Vwl| 2| |v]|zs + [[0][ s ][ V][ z2]|0 — v]| 24
<cllwllmllo = ollz [0/l + 1ol )
3 1 3 1 3,1
<cllwllmllo = oll#o — ol (llol ol + o)1 o)),

Restating the above inequality in operators results in

_ _3 1 3 1 3,1
1B(v) = B(0)[[yr < CHU—UH“!U—0\4(!!1)!!4!@\4 + HUH‘*\UI“)- (2.3)

We choose v,v € V' and therefore we can control all V-norms, we merely need to control
the H-norm and make sure that |v — 17|% doesn’t become too large.

To motivate the next step we consider the following calculations first, consider v,v €
L>0,T; H)NL*0,T;V) and 1 < r < 3

1B() - <mwmm—/W3 Ol dt.

We insert (2.3):

T

g/(dW—mﬁw—@ﬁomﬁwﬁ+uwﬂm%)<w

0
We use the fact that (a + b)" < ¢(a™ 4 b™) holds for a,b > 0,n > 1:

T

2 1 3, % - T ’
< cllv—v[[3v — o[ <HUH4 ’U’Loo(o,T;H) + ”v”4’U‘L°°(O,T;H)) dt

0
T

3 1 3 3 i 1 "
f;/(dW—wmqv—vv(mm4+Hmv)(wmwmﬂgy+wmw@ﬂHJ) dt

0

IN

r _r 3¢ T 3r (8¢
el + 0lE ) [ 1o = ollFlo = off (1ol + o1 )
0
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2.4 Existence and uniqueness 2 THEORETICAL APPROACH TO THE NSE

Using the Minkowski inequality for |[v — 7]|% simplifies out expression.

T

T .z 3r _8r _r 3r _13r
<({olfmoan * olimran) [ (1l + 1ol ) o = ofF (Jol1 +110)¥) a
0

T

[ o=l (1oly -+ 110 ¥ ) at
0

<c <|U|IZ,°°(O,T;H) + |77|zoo(o,T;H))

J/

-~

~

T T
:cy/\v—mszHirdt+0’y/]v—'z7\£H17H32T dt.
0 0

Because u € L*(0,T;V) we can restrain all ||.||-norms. Using Holder’s inequality we can
enforce the exponent of the V-norms to be 2. Choosing p = % results in 37’" -p=2. For q
we get ¢ = 4f3r.

4—3r
4

4—3r
4

T
(/mww
0

T %TT T
/Hv||2dt + ey /|v—@|24“3rdt
0 0

4

T
<cy /|v - @‘iﬁ dt
0

4—3r

T 4

T T T
<cy /]v—'z_}\‘lr?wdt /|]U||2dt + /H17H2dt
0 0

T T

[e=]

r _r 3r . 8r T
<e( om0z + PlEmoran) (1011 2oy + 1l o 10 = 311y

If we can manage to achieve strong convergence in L*(0,7; H) for s = ;7% and r € [1, %),

then we get strong convergence of the non-linear term in L"(0,7;V"). We will use Lion-
Aubin’s lemma to show it. We note that it is enough to show that

U € L*(0,T; V)N H?(0,T; H)

for o € (0,1) to ensure compactness in L*(0,T; H). We will show compactness for s = 2,
thus r = 2.
7

Let us us consider |u,,|%., (o.7.zr) how and estimate it from above independent of m.
k) ,

T T
s = [ 16172 (6) = o (5) P s
0 0

St~ T

It — 5|72 (U () = U (5), U (1) — U (5)) ds dt

[t — 5|72 (u (1) — U (), um(t)) ds dt

J
/

—//|t_3|_(1+20)(um(t)_Um(s),um(s))dsdt
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2 THEORETICAL APPROACH TO THE NSE 2.4 Existence and uniqueness

We apply Fubini’s theorem and rename the variables

- / / = 87052 (1) = 1 (), (1) s

- / / = 702 ((5) = (), (1)) s
- / / = 87072 () = (), (1) s

" / / = 87052 (g (8) = (), () s

= _ g|7At20) 1y, — . (8). u sdt.
= / / 16— 17429 (w0 (6) =t (5), (1)) s

We used Carathéodory’s theorem to optain a solution of the Galerkin problem. Since the
solution u,, is absolutely continuous, it justifies our next step.

9 / / / it — s (0 (7). (1)) dr ds dt

/// [t = |70 (f(7) = vAug(7) = Bugn (7), (1)) dr ds dt

:2///|t—s|_(1+2")(f(7)),um(t))drdsdt

/ It — |2 (U A, (), U (t)) dr ds di

/ 1t — s[~029) (B, (7). un () dr ds dt

=(f — term) 4+ (A — term) + (B — term).

Considering the triple integral, we can use the substitution rule to reformulate it into a
more suitable expression:

T T t T t t T T t
///desdt:///desdt+///desdt
0 0 s 0 0 s 0 t s
T t 1 T T T
:///dsdet—///dsdet.
0 7=0s=0 0 r=ts=r



2.4 Existence and uniqueness 2 THEORETICAL APPROACH TO THE NSE

We use the reformulation above in all terms and estimate them from above, starting with
the B — term.

T T t

B—Term:2///|t—s|_(1+2")(Bum(7'),um(t))desdt
0 0 s

T t T
g///usMMW&unmemwmw

0 7=0s=0
T T
+‘/// =042 | Bug (1) v [ (8) || ds di dt

T=t =T

T t
=2 [ [ IBun(llvlluno)] /u—ﬂ“Mw drdi
0 7=0
—m//ﬁmm|wmmu /w 042 g |
_a//m&% M ltntol (55 (6 = 7172 = 2) ) ar

7=0

T T
1 —20 —20
v2 [ [ 1B @l ol (= (-0 - - 07) ) dra
0 7=t
1 T t T t
o 1 -
=2 [ [ 1Bl Al @l =) drdt =% [ [ 1Bun@llvllun @)l dra
0 7=0 0 7=0
T T

|
SHE

o\

T
[ IBun @l ol = o7 drds

T=t

\’ﬂ

oy 1
[| Bt ()| [t (D) [(T = £) 72 deH;/
0

T=t

(A—B—C+D).

[
Q| ~

We will only consider A because the other terms can be treated analogously.

=//M&%mmm%@Mrwr%mw
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2 THEORETICAL APPROACH TO THE NSE 2.4 Existence and uniqueness

Using Fubini’s theorem and the Hélder inequality results in

//M&m vl ()6 = 7 dedr

0 t=T1
T
-/ /w%tmww>%ﬁrwwmwwm
0 =T
1 1
T T 2 T 2
gc/ /||um(t)||2dt /(t—r)‘4"dt 1 Bupn (7| [y dr
0 T L \T P
<l 20,74y <00 <oooo<l
SC/HBUm(T)HV/dT
T
—C/ sup B um( ),um(T),U)‘dT:C/ sup —B(um(T),U,um<T))‘dT
veV||v||=1 veV,||v||=1
0 0
T
SC/Hum(T)Hm V][22 | [th (7)[] 4 dT
0 <1

T
sc/mmm@msc/ un@)E (1] dr
0 0

———

1
<Hum|\foo(H)§const

3
SOHU’””;%(V) < C||UmHL2 < const.

Analogously a similar result can be shown for B, C' and D and also for the f —Term and
the A — Term. Thereby we showed

[ Fre 0,010 < comst,

holds for o < i. From Lions-Aubin’s theorem we can conclude that

L*(0,T; V)N H°(0,T; H) < L*(0,T; H),

which means that in our case it holds that

Bu,, — Bu in L?(0,T, H).
So far we have showed everything we need to show to proove that the limit we found in

part 2 solves the weak NSE.
Let us recall our Galerkin problem: find u,, € V,, such that
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/ <ty (1), 0 > p(t) + v((um (t), 0)) (1) + (b(um(t), um(t), v)p(t) dt = / < f{t),v > (1) dt

holds for all v € V,,, and ¢ € C°((0,7)). Let us consider each term seperately.

Because u,, — u holds in L>(0,T; H) we conclude
T T
/ <u (t),v > @(t)dt = —/ < U (), v > ¢ (t) dt
0 0

_ﬁ_/<u@m>¢@m:/<w@w>wwﬁ

Because u,, — u holds in L?*(0,T;V) we conclude

v((m(£), 0) o () dt — / v((ult),v)p(t) dt.

St~

Because of Lions-Aubin’s theorem we get

/(b(um(t),um(t),v)ap(t) dt —» /b(u(t),u(t),v)g)(t) dt.

We now know that:
T

/<w@w>mwﬁ+/mmmmm@ﬁ+/aMmmmmﬂwﬁ:/mmﬂw@

0

for all v € V,,,m € Nyp(t) € C((0,T)). We get the statement we want by stating the
completeness of the Galerkin approximation:

Uv.=V

meN

As a consequence every term converges, therefore the whole equation converges. If the
limit of u coincides with wug for ¢t — 0, then we showed existence of a solution. Before we
check the initial condition we consider the time derivative first.

For the limit w € L?(0,T; V)N L>(0,T; H) it holds using the interpolation inequality that
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3 1
b, w,w)| = [bu, w,w)| < [Jul[Fa] [Vl < dl|Vull |l 2]Vl < Cllull? ][V

Equivalently it also holds that

I3 dt :/m ()| dt < oo.

Therefore we can conclude that u/ € L3(0,T; V') because

=
b«:wm
cm;
O
’ﬂ
S
o\ﬂ
E

W =f—Au— Bu€ L3(0,T;V') (2.4)

Part 4: check initial condition

As the last step, we need to show that the initial condition is satisfied by our candidate
u. We have to show that u(0) = ug holds. Therefore we consider an arbitrary v € V,,, and
do the following calculation.

0

Considering lim results in the first and second term canceling each other out and the
m—0o0

remaining terms yield:
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lim | (u,(t),v)

m— 00 T

:WILLI%O—(um(O),U) = —(uo,v).

We showed that the initial values coincide for v € V,,, m € N, and again with the com-
pleteness of the Galerkin approximation the above statement holds for v € V. We hereby
showed that our limit u satisfies the initial condition and therefore is a weak solution of
(2.2). ]

Remark So far we showed that there exists a weak solution u € L*(0,T;V)NL>(0,T; H)
however we only get u' € L%(O,T; V). Furthermore we have no uniqueness.

2.4.2 TUniqueness of a solution

Theorem 2.11 (Uniqueness). There is no more then one solution v € L*(0,T; H) N
L*(0,T;V) such that

u € L30,T; LX(Q)).

Proof. Let w € L>(0,T;H) N L*(0,T;V) N L80,T; L*()). First of all we state the
following;:

T
1Bul oo ran = / [ But)|[2 dt
0

T T
_ / sup | (bu(t), u(t),v) | dt = / sup | — (bult), v, ult)) | dt
veV,||v||=1 veV||v||=1
0 0
T T
< ¢ / sup  [[u(t)| By 1ol dt = / (t) |2
veV,||v||=1
0 0
1 4
4 T 3

IA

T
3
¢ / (t) [ / 1hdt | = ellull2s g < oo
0

0

This means that Bu € L?(0,T;V"). Let us consider our equation again and reorder it:
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u' = f—Au— Bue L*(0,T;V') = u € L*(0,T;V").
Now we can start with the proof, let us consider two solutions u, u of

< (t),v > +v((u,v)) + b(u,u,v) =< f,v > Yo eV,
u(0) = wuo.

We subtract both solutions from each other and utilize the linearity of ((-,-)).
</ (t) =@ (1), 0> +v((ut) — a(t),v)) + b(u(t), u(t), v) - b<a(t),ﬁ(t),fu> —0

Because u(t),u(t) € V, we can use v = u(t) — u(t) as a testfunction. For the first term
we get

<'(t) — (), u(t) —u(t) >= %%Iu(t) —a(t)?

and for the second we get

((u(t) — a(t), u(t) — (1)) = |V (u(t) — a(®))||z.

For the whole equation we get

——|Ju(t) — u(t)|]* + V||V (u(t) — u(t))||7- =b<ﬂ(t), u(t), u(t) — ﬂ(ﬂ)
- b(u(t), wl(t), u(t) — a(t))

Let us now consider the right-hand side of the equation and by adding a fitting zero we
can simplify it:

(2.5)

b(a(t), a(t), u(t) — a(t)) - b(u(t), a(t), u(t) — a(t)) + b(u(t), at), u(t) — ﬂ(t))
- b(u(t), ult), u(t) — ﬂ(t))
:b<a(t) (), at), ult) —alt)) — ?(u(t), ul(t) — a(t), u(t) — a(t))J

v D'
a b
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Using the scaled Young inequality with p = %, g = 8 und £ = ¥ reaches a more suitable

form ’
SC%HU@) —a(t)|[* + cCylu(t) — at)||a(t)|[7.

Inserting what we calculated so far for the right-hand side into (2.5) almost finishes the
proof.

1d i _ v _
S () = P + V() — a@)lB < 2 llu) - a)]
+cCylu(t) — a(t)’||a(t)||z.
1d B v _ _ _
=5 lu(t) —a@)F + Fllu() —a @) < cCylult) — a(t) P|la(t)||zs.
>0
We apply Gronwalls inequality.
d ~ _ P
=—[u(t) — a(t)’ < |u(t) — a(t)]* eC, [[a(t)| |2
@ A
= [u(t) — a(t)]? < [u(0) — a(0)] M,
=0
As a consequence of the last inequality we have shown uniqueness. O

2.4.3 Existence and uniqueness for small initial data

Before we can state the theorem and prove it, we need to review a Sobolev’s embedding
theorem and another interpolation inequality.

Theorem 2.12 (Soboloev theorem). Let ki, ko € N ko < ko, 1 < p1, po < 00 satisfying

d d
ki ——2>ky——
b1 D2

where d is the dimension. Then it holds that:

Wk17p1 SN Wk2 D2

which means that Yv € WkvPr 4t holds

V[ whame < cf|0] ko -

Remark Later we will apply the theorem above on the spaces L%(Q) and L3(Q) to get the
following embeddings for three dimensions

LS < H') and L3 — H2,
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Theorem 2.13 (Sobolev embedding). Let Q2 be a domain with Lipschitz boundary,
m>1,1<p<oo,k>00<a<1 satisfying

d
k——-=k+a,
p

where d is the dimension. Then it holds that

Wk?(Q) — CF(Q).

Remark This theorem will later be the main argument for the uniqueness.

Theorem 2.14 (Interpolation in Sobolev spaces). Let 0 < s1 < sy and 6 € (0,1),
then it holds Yy € H** satisfying s = 0sy + (1 — 0)sy

1-0
Hs2-

e < ||l l% ||l

1

Theorem 2.15 (Existence and uniqueness for small initial data). Let 2 be an open
and bounded domain with a C? boundary, ug € V, f € L>(0,T; H), then there exists
a T* = T*(ug, f,v) such that there exists a unique solution for (2.1) satisfying

w € L0, T V)N L*0,T* H*(Q)),
u' € L*(0,T* H).

Proof. The idea of this proof is based on using eigenfunctions of the Stokes operator as
testfunctions. We define

AV =V A(w) = a(v,-) = (Av,-) = ((v,)).

Now we consider the Friedrichs’ extension to the operator A

AF : D(A) — H,
where
DA)={veV:Ave H} = (H*(Q)*NV.

Ap can be considered as an operator acting on H, Ar : H — H and is a linear, bounded
and symmetric operator. Consequently Ag is selfadjoint. Using Lax-Milgram and the

fact that V <> H we conclude that A is compact. For a more detailed analysis and the
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proved statement of the Friedrichs’ extension, refer to [Tri97], chapter 4.1.9. The Hilbert-
Schmidt theorem, see [RR04]|, Theorem 8.94, provides us with a set of eigenfunctions
{¢r} € D(A) and their corresponding eigenvalues {\;} such that the eigenfunctions form
a complete set in H. Since the eigenfunctions are a Galerkin basis in V', we can define
Vin = span{e1, P2, - pm}. Our Galerkin problem can be formulated in the following
way: find u,,(t) € V;, such that

<ul, (), v > AV (U (t), vm)) + 0(tm (), U (1), vm) =< f(t), 0 > Yo, € Vi,
um(0) = Ppug

holds.
As our first step we will test the equation with v,, = Au,,. Before we go into detail we
will do some auxiliary calculations first.

(i (), At (1)) = (At (t), At (t)) = [| A ()] 12 = [Avin (8)

and

1d
<t (1), Aun (£) > = S (D],

These results are fundamental for the proof.

We use v, = Au,,(t) as a testfunction and get

%%Hum(t)HQ + V| At ()7 + bt (), wn (1), A (8)) =< f(2), Aum(t) > .

Existence of a local solution and a-priori estimates

Local existence is again a result of Carethéodory’s theorem. For the a-priori estimates we
consider

S 2 ()] + V] Aun ()] < < f(E), A () >] + [t (8), 1 (), Au (8)) -
< (Il At ()] + ¢l [um ()] 2o | [V tom (8)]] 3 || A (£) | 22

Using Sobolev’s theorem we can estimate the L® norms by the H' Norms. The L3 norm
1
can be estimated by the H?2 norm and using the interpolation inequality with S; = 0, s9 =
1
1 we can estimate the Hz norm by the product of the L? and H' norms.

< (11l [ At (0)] + el ()] 1Vt ()l Vet ()] o | At (1) 2
< |1l A (0] 4 el (O] et (011 [ (0)] ol At (8)] ] 22
= |1 f1lv| At ()] + €lltan (8)] 12 et (8)] | At ()] 2.

Using Cattabriga’s theorem, stating that the Laplacian controls the H? norm, that means
llum (t)]| 2 < c|| At (t)]]12, we get the following:

= || Fllv At ()] + €] [ ()] |2 | A (£)] 2.
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2 THEORETICAL APPROACH TO THE NSE

Using Young’s inequality for the first summand with p = ¢ = 2,¢ = 7 und for the second
summand with p = %,q =4 e=7
1 v v 3.
< IR+ 1 Aun(®) + ] A (0) + cCellun ()]
1 v
NI+ Sl Awn (O + cCllum ()]

After absorbing |Au,,(t)|? by the left-hand side, our initial inequality becomes

d 2
T lum @] + v Aun(OF < [ ][t + Cllum(@)][".

Because |Au,,(t)|? is positive we can drop this term on the left-hand side and get

dt
To get the needed a-priori estimates we define an auxiliary function

d 2
[[umOI” < =17 + Cllum @)1

y(t) =1+ [fun ().
Obviously it holds that y(¢) > 1 and y(¢)*® > 1. Using y(t) and defining

3 =2-max {2||fllve,C}

we can rewrite (2.6)

y'(t) < AP (1)
y'(t)
= y3(t) =A
d [ —1
T <2y2<t>) =/

Integrating over [0, t] leads to:

= L — ! tA
2y%(0)  2y2(t) —
2y(0)

& y(t) < \/T)\yQ(O)

We need to garantee that 1—2t\y?(0) > 0 is always true. Choosingt € (0,T), T* <

N

1
22y°(0)

and applying the inequality ||u,,(0)|| < c||uo|| we get:

(1 + [[um (0)])?

| (D)2 < (14 ¢||uol[*)? .
T V=201 [[un (0)]2)2 T /1 = 200 (1 + ¢ [ug][?)?

=
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We managed to show that u,,(t) can be bounded in L?(0,7*; V) and in L*°(0,7*; V') and
Au,(t) can be bounded in L?(0,T*; H) and L>(0,T*; H). Furthermore we get v/ (t) €
L*(0,T*; H) by rearranging the equation.

We searched for a solution in H? NV and achieved additional regularity for our found
solution wu,,(t). Hence the following holds for our local solution.

U € HY(0, T H*(Q)N V)

Going to the limit and intial condition

As we did in the global existence theorem, we need to specify out limit function and show
that it satisfies the equation in some sense. In this case this part becomes very simple.
Using Sobolev’s embedding theorem we state

H*(Q) NV < C%2(Q)
und
HY([0,T%]) — C%2([0, T*]).

Thus we know that our local solution is continuous up to the boundary. The transition
to the limit is done without any additional effort. We recieve a continuous solution for
the NSE. [
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3 The Navier-Stokes-a Model

This section will discuss a turbulence model, namely the Navier-Stokes-a model. We will
briefly discuss why turbulence models are necessary by taking a look at direct numerical
simulations and observing their limits. After doing so, we will state the NS-a equations
and show existence and uniqueness of a solution. In the last part we will show that the
solution of the NS-a converges to a solution of NSE if « tends to zero, which is a very
important property of a model. This chapter is based on [FHT02], this paper also focuses
on estimating the dimension of the global attractor and link it with the degrees of freedom
in turbulent flows.

3.1 Direct numerical simulations

Direct numerical simulations (DNS) are a fundamental approach in solving PDEs. There
is no further modeling of turbulence necessary. A standard finite element discretization
satisfying the inf-sup-condition can be used. For rather small Reynolds numbers one gets
very good results. But once we increase the Reynolds number, we will run into problems.
Recall that we have to choose our grid width according to the Kolmogorov’s scales,

>
2

=

('0‘
N|

We will do an example calculation relating to real life values of the Reynolds number and
only consider the efforts on storing all the data that we produce instead of the accumulated
costs.

Example: Let us consider a flow around an airplane wing during flight, then the Reynolds
numbers can easily reach magnitudes of 10° and higher. Assume we have three dimensions,
a uniform grid and a rectangular domain (Q = 1m?).

Assuming we have Re = 106, the grid width has to be approximately 105CDm = 10~2m
or smaller. So in each time step we compute values on (10%)3 =10% grid points because
of the dimension. The velocity field contains three components, one for each direction
and the pressure contains only one component, that means that on each grid point we
need to compute 4 values, this results in evaluating 4 - 10% points. Each of these points
requires at least 8 Bytes to be stored on the hard disc. So the total needed storage space
is

102 -4-8=32-10% Bytes ~ 3.2 - 102 Terrabytes ~ 1Petabyte.

These immense storage costs are unbearable, because they occur every time step. We
ignored the computational time that is needed to evaluate all the data and still the
outcome is unsatisfactory.

As a conclusion, we can see that DNS can be used for relatively small Reynolds numbers
but as soon as it becomes higher DNS becomes impractical.

3.2 The NS-a equations

For the numerical application of the NSE it is not practical to use DNS to obtain solutions
with a fine resolution. A common approach of turbulence modeling is to model the
influence of the smaller scales on the larger scales. As a consequence we can compute a
solution on a coarser grid. In general additional errors occur and we have to find a balance
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between computational cost and precision. One ansatz out of many is the Navier-Stokes-
a approach, where the convection term (V X u) X u in the rotational form of NSE is
replaced by (V x u) x @. The variable @ is a filtered velocity field with filter (I —a?A)~1.
In addition to filtering the velocity, we want to ensure that the filtered solution is also
divergence free, since u was divergence free, so to enforce this condition we introduce a
Lagrange function A. The resulting system of equations is the following:

ou—vAu+ (Vxu)xu+VP=Ff
i —a?Au+VA=u
V-u=V-u=0

Initial and boundary condition.

(3.1)

In literature, the NS-a equations are often referred to as the viscous Camassa-Holm
equations. For a more detailed derivation of the equations see [CFH198 FHT02, CH93]

3.3 Different representations of the NS-a approach

In the literature one can find several different definitions of the Navier-Stokes-a approach,
but they can be transformed into each other. Sometimes the formulation changes slightly
depending on the boundary condition. Basically, the main difference is in the non-linear
part of the NSE. As we derived in the first chapter the NSE have the following form:

Ou —vAu+ (u- V)u+ Vp =f,
V-u=0.

Our first step will be to transform the standard NSE into the NSE in rotational form,
for which we use an identity connecting the cross product and the scalar product of a
velocity field u:

1
(u-V)u=(V xu)x u+§Vu2.
Inserting the identity above in the NSE results in the rotational form of the NSE.

Ou —vAu+ (u-Vyu+ Vp=f
& Ou —vAu+ (V xu) x u+ VP =f,

where P = p+ %uz is the modified pressure. It is important for the theoretical treatment
that we have the the term (V x u) x u. It is crucial because it has the following property:

((V xu) xv,u) =0.

As we saw in the previous section, the NS-« approach is basically replacing the convection
direction by a filtered version of u. The filter in this case is the inverse of the Helmholtz
operator (I —a?A) with an additional Lagrange function A to ensure the divergence free
constraint on the filtered solution.

In case of periodic BC the Lagrange function A vanishes. Intuitively this makes sense,
because the divergence free constraint comes from mass conservation. Since the right-
hand side u of our auxiliary problem is divergence free, it doesn’t have any sources or
sinks, which means that there is no mass loss inside the domain. Due to the periodic BC
there is no mass loss across the boundary either, which explains why A vanishes in that
case.
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3.4 Preliminaries

In this Chapter we will mainly follow [FHT02]. We consider the following problem on
Q= [0, L]® with a > 0:

Oi(u — a®Au) — vA(u — &*Au) + (V x (u — a?Au)) x u + VP = f,
V-u=V-(u—a?Au) =0, (3.2)
u(0,z) = up(x).
Since we have a periodic BC, the Lagrange function A vanishes. For simplicity reasons
we assume that the right-hand side is time-independent, f(¢,x) = f(z). Before we define
our spaces H and V', we will conclude useful properties of the velocity field u first. Let

us integrate equation (3.2) over the whole domain 2 and integrate by parts. We can see
that all terms besides the time derivative vanish:

d
pr (u — ®Au) dx = /f dx (3.3)
Q Q

Since we have periodic BC, the Laplacian becomes spatially periodic and therefore van-
ishes in the integral mean:

/ Audzr = 0.

Q

Inserting the previous equation into (3.3) results in:
d
— [ udxr = dz.
dt / /
Q Q

We will only consider forcing terms f that have a zero mean, [ fdz = 0. Therefore
Q
the mean of the solution w is invariant. In addition we assume that our initial condition

up has zero mean as well, this results in a vanishing mean of u. These calculations and
assumptions motivate the definition of the spaces H and V:

H= UG(L2(Q))3:V-v:O,/vda::O
Q

and
V= vE(H&(Q))S:V-v:O,/vaM:O :
Q
where the derivatives are meant in a weak or distributional sense respectively.

Remark It holds that V is densely embedded in H and H' is densely embedded in V'.
Hence they form a Gelfand triple

VCHXH CcV'.
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Remark We will abbreviate the norms in V with || - || and the norms in H with | - |.

Remark The space
V =< 1 is a trigonometric function defined on Q,V - 1) = 0,/¢ =0
Q

1s dense in the spaces H and V.

We define the orthogonal L? projection:

P, (L2(Q))° — H,

where

(L2(Q))? := { v e (L2(Q))* /vdx =0

In addition we define the Stokes operator A and its domain D(A):

A=—PA, D(A) = (H*(Q))*NV.

Remark In case of periodic BC' the restriction of A on D(A) is a selfadjoint operator
with compact inverse. We can apply the theorem of Hilbert-Schmidt and get a set of
eigenfunctions of the Stokes operator { vk }ren with its corresponding eigenvalues { g }ren.
The eigenfunctions form an orthonormal basis of H and the eigenvalues are positive and
are sorted, 0 < Ay < Ay < ... < A\ — 00.

Next we will show a connection between the Stokes operator and the HZ2-norm, more
precisely they are equivalent.

|Aw| < c||w||g2(q) holds for all w € D(A) because the H*($2) norm has more terms.
||w|| 20y £ ClAw]| holds for all w € D(A) because of the Poincaré inequality.

With a similar argument we can conclude the equivalence of the H'(€) norm and the
|A2 - | norm.

c’A%w‘ < Nw|gr < C ‘A%w) holds for all w € V.
In particular we can show that V = D(Az) and therefore || - || = |42 - |. For a more
detailed analysis refer to [Tem87, CF89]. So far we finished everything concerning the
spaces, we need to describe some notation and some very crucial estimates before we can
start to prove existence and uniqueness.
Let u,v € V, we denote B(u,v) = P,((u-V)v) and B(u,v) = P,((V x v) x u). We notice
that (B(u,v),v) = 0 and recall the identity
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(w-V)o+ > v;Vu; = (V xu) xv+ V(u-v) (3.4)

=1

and the fact that {Vp: p € H'(Q)} is orthogonal to H in L*(f2). As a consequence the
term V(u - v) will vanish if we test the equation with w € V. Let us focus on testing
3

> v;Vu; with w € V:
j=1
3
/ <ZUJVUJ> wdx :/ZZv Viujw; dz.
Q

7j=1 =1

We use Einstein notation to loose the sums and keep the overview.

/v]Viujwi dx = /ijiviuj dx
Q

Q
——/Vi(vjwi)uj dx
Q
/V VWU dx—/V w;  vuj do
~—
Q €EHY Q) eH

-~

=0

w; Vvjuj dx

(w-V)v)udz.

D\ D\

We use previous calculations and (3.4) to conclude:

(B(uav)’w) = (B(uav>7w> - (B<wvv)’u)

and
(B(u,v),w) = —(B(w,v),u).

As a consequence (B(u,v),u) = 0 holds.
Our next step is going to be the discussion of two lemmata that sum up all the necessary
relations and inequalities for our theorems.

Lemma 3.1. 1. The operator A can be extended continuously on V = D(A%) with
values in V' = D(A™2) such that:

(Au, v)yrgy = (A%u, A%U) for every u,v € V.
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2. The operator A% can be extended continuously on D(A) with values in D(A)
such that:

(AP, v)peayxpa) = (Au, Av) for every u,v € D(A).

Proof. The proof can be found in [Tem87]. O

Lemma 3.2. 1. The operator B can be extended continuously from V x V with
values in V' and in addition it satisfies the following inequalities for all u,v,w €

V:

~ 1 1
(B(u,v),w)yry| < clul? [ull? o]l ]

1 1
< dfful] [[o]} fw[> [[w]]>.

(B(u, V), W)yrxy

2. For allu e H,v € V,w € D(A) it holds:

(Bl v), w)payxoia| < clul [[vll[[w]l? |Auwl?,

~ 1 1
[(Blw,v), wyrr| < ellwll* [Awl? [[o]] ]

3. Forallu € V,v € Hw € D(A) it holds:

~ 1 1 1 1
(Blu,0), w)paysow| < e (Jult lull? ol JAw] + [of [Jull o]} 4wl )

~ 1 1 1 1
|(Blw, 0), wvrv| < (Inell* [ Awl [ fol lful] + | Auo] o] [l [[ul| ) .

Proof. All inequalities will be proven in a similar way. First we show all statements using
functions from ¥ and then using a density argument to get the above inequalities. The
second part of each estimates will be done analogously to the first part, so only the first
part will be discussed.

Let u,v,w € V.

1. We apply the general Holder inequality to (B(u,v),w)y xy

(B(uav)7w)V’><V = |(B(u,v),w) - (B(w,v),u)|

< clullrs() [Vl L2 [wl] o).
We apply the Sobolev embedding theorem and interpolate in Sobolev spaces.
1 1
< clul> [[ul[> [|o]] [Jw]].

Since V is dense in V' we conclude the proof.
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1 1
2. Let us recall Agmon’s inequality in R3: ||ul|pe < Cllull gy ]| fr2qy- 1t follows
that:

(B(u,v), w)payxow| < clul [[v]][[w]] 2=
< cfuf |Jol| | w]| =] Auw|=.
And again a densitiy argument concludes the proof.
3. We consider:

(B(U,U),w)lev = |<B(U7U>’w>| + |(B(w7v)vu)|

< cllulla@ [[VwllLs [v] + ol [[ul] [[w]] L

1 1 1 1
< c (Jul? [[ul o] |Aw] + fo] [Jul] o] [} Aw]? )

The density of V in V' concludes the proof.

[
Definition (Solution of (3.2)). Let f € H, up € V and 7" > 0. A function u €
C([0,T); V)N L*([0,T); D(A)) with «' € L*([0,T); H) is called solution of (3.2) if
for all w € D(A) and all ty <t € [0,T)
¢
(u(t) + o Au(t), w) — (u(to) + o Au(ty), w) + v /(u(s) + o Au(s), w) ds
to
¢ ¢
+/<J§(u(s),u(s) + a? Au(s), w) payxpa) ds = /(f(s),w) ds
to to

holds.

Remark A different way of writing down the above condition, is by using dual pairing:

d
<—(u + o Au), w> + v (A(u + o® Au), w>D(A)/><D(A)

dt D(A) xD(A)

+<B(u,u+a2Au),w> (f,w),

D(A) xD(A) B

for all w € D(A) and almost every t € [0,T]. We sometimes use the operator equation
that can be formulated as: The equation

%(u + a?Au) + vA(u + o?Au) + B(u,u + o’ Au) = f

holds in L*([0,T]; D(A)).
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3.5 Existence and uniqueness

Theorem 3.3 (Global existence and uniqueness). There exists a uniquely defined
solution u of (3.2). In addition the solution u also satisfies

u € Li2((0,T]; H*()).

loc

Proof. The proof can be divided essentially in these parts:

1. Existence of a local solution.
2. Estimates of the H'(Q)-, H*(Q)- and H?3(Q)-norms of u.
3. Passing to the limit.

4. Uniqueness.

Part 1: Existence of a local solution

Similar to the previous proofs we will use a Galerkin approximation to obtain a local
description of the problem. Let {¢k}ren be an orthonormal basis of H consisting of
eigenfunctions of the Stokes operator A with corresponding eigenvalues {A;}ren. Let
H,, = span(p1, pa, ..., om) and P, the orthogonal projection of H onto H,,. The resulting
Galerkin problem corresponding to (3.2) is:

i(um(t) + @ Aty (1)) 4+ VAU (1) + 02 Aty (1))

dt
+B(tn(t), wn(t) + 0 Aup(t)) = Puf,
um (0, z) = Ppup(x).
We notice that the non-linear part is only quadratic, so we conclude with Carethéodory’s
theorem the short time existence and uniqueness of a absolutely continuous solution u,,

on (—Tm,Tyn). To extend the solution to the whole time interval we need to show that
the our solution u,, can be bounded for larger T,,.

(3.5)

Part 2: Estimates of the H!(Q)-, the H*(Q2)- and the H?(Q2)-norms of u

H'(Q) norm:
We multiply equation (3.5) with w,,(t) and integrate over €2

(Op(um (t) + & Au (1)), um(t))

+ v (Aum(t) + o® A, (1)), um(t))j

(Ui (£), At (£))+02 (Aum (t),Aum (t))

+ <B(um(t), Um(t) + a2 A (1)), um(t)) = (f, um(?))

[

~
=0

o5 (i + 02l (D)%) + (e (DI + 02 A (OF) = (Puf, un(0). (36)
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We will estimate the right-hand side from above such that all terms containing w,, can be
absorbed by the left-hand side. All other resulting terms should be given. We multiply
an identity in form of (A A) and (A"2A2) to the right-hand side and obtain through
application of Holder’s and Young’s inequality the following estimations:

AL fP? 2
A7 f| | Au,, + 04 | A ()],
[(Pof, (1)) < {‘ w01 2”“22 (3.7)
2w 2 tm '
We define
K, = min <|A_1§|2, |A_2f|2>
vo v

and use K in the estimates (3.7):

1 v v
(Pof ()] < 5K+ 2 lum (O] + 202 A (8)

We insert the above inequality into (3.6), absorb the last two terms and multiply by 2:

i(lum( B + o f[um @) + v(llun@)]* + o[ Aun (£)]*) < K. (3.8)

We want to apply the Gronwall’s inequality to obtain an upper bound that is independent
of m. Let us consider some auxiliary calculations first:

(D) = / Vun(t) : Vi (t) = / o (£) Aty (1) dr — / (1) D e

¢ B (3.9)
>\ /um chnpl dr = Al/um t)dr = A\|unm(t )|2
Q =1 Q

We know that \; is the smallest eigenvalue. A similar calculation can be done for |Awu,y,|*:

[ At (0)]* = Al (2)] . (3.10)

Inserting both inequalities into (3.8) results in:

%(Ium(t)l2 +?[lun ()]1%) + vA1 (Jum (O + o |lun(®)]]*) < K

%(Ium(tﬂ2 + & |un (0)]]*) < Ky = vdi (lum ()] + o[ Jun (8] ) -

We apply Gronwall’s inequality with A(s) = —vA; and g = K.

=

S~

- Ky —vA1
[ (0)]* + 0| ()] < 25w (0)7 + 0| [ugn (0)][?) + —= (1 — ™)
> v\ T

K,
< [um(0)* + o[ |um (0)]]* + Y

K
< |uo|® + o®|Juo||* + y_/\ll
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Defining ky := |ug|?* + ?[|ug||* + A&, simplifies the inequality and we get:

[ ()" + o (B)]]* < . (3.11)
Integrating t over [0, 7] results in the boundedness of the H'(£2) norm.

H?(Q2)-Norm:

We consider equation (3.8) and integrate over [t,¢ + 7] to obtain a useful result first:

t+7 t+7

d 2 2 2 2 2 2
[ 5 + Pl + vl )+ 0% Aun(9)) ds < [ Krds

& (Jum(t+ 1) +32Hum(t + D) = (lum @) + o*[[um ()]

(. J/

>0
t+7

" / (1t ()] ? + 02| Ay (3)) ds < 7,

t
t+1

= / V(llum($)I]* + 0| At (5)[?) ds < 7Ky + (Jum ()] + 0] [um (£)]])

t+7

= [ vl ()P + 02 (9 ds < 7K+ b 312
t

The resulting inequality (3.12) will be useful throughout this thesis. Now we consider the
Galerkin equation (3.5) and test it with Auw,,:

<%(um(t) + a2 Aup (1)), Aum(t)>

+u (A (um(t) + a2Aum<t>) , Aum(t)>
+ (B(um(t), (1) + a2 Aup (1)), Aum(t)> — (Puf, Aum(t))

g el I
+ 02 At ()[2) + V(| At (8)]* + 02| A2y, (£)]2) (3.13)
+ (B(um(t), Um(t) + a2 A (1)), Aum(t)) — (P f, Aum(t).)

As we did before we will estimate the right-hand side such that we can absorb all non
given terms by the left-hand side. We will use a similar inequality by multiplying an
identity in form of (A_%A%) to the right-hand side and then apply Holder’s and Young’s
inequality:

1 3 M—l—zoﬂfl%u )2
(P f, A ()] < 4 1A AT O] ) a2 T T s
T A A (1) N A >
7+Z|Aum(t)| .
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We define

va? v

K5 = min (M w) )

Using K> and (3.14) in equation (3.13) we can absorb [A2u,,(t)]? and |Au,(t)|? by the
left-hand side:

1d

2 2 2 3 2 2142 2
5 77 Ulum O + o7 Aun () + v (|Aun ()" + a”|A2un(t)[)

+ (é(um(t), U (£) + 2 A (1)), Aum(t)> < K
S U OIP + 0 Aun (D) + v Aun (D + 0? A (1))
< Ky + ’ <B(um(t), U (1) + o Ay (1)), Aum(t)> ‘ :

We will now apply the estimates for B from Lemma 3.2 and also consider the following
calculations:

N

et ()] = (A2 A2 (), At ()7 < A (A2 (1), Aun ()2 = A HAZu (8)-
N——

AT 2um (t)
Putting these thoughts together results in:

1d 3 3
Sl (0] + 02| A () + S0 At (D) + 02| AR (1))

< Ky + ‘ (B’(um(t), (1) + a2 A (1)), Aum(t)) ]

———
AT A u (1) — A% up (t)]

< Ko+ [lum@I ] [Jun (D] +a2Aum(t)> [ Aum(8)]2 || Aun (1)]]2

3

< Ko+ |[um ()] + %) A2t (8)|2 | At (1) 2.

We use Young’s inequality in such ways that we can absorb \A%um(t)\% by the left-hand
side:

< Ko+ |[un ()| + 02) [ Auga (£)]2 [ A2y (1)] 2

1 ~ B va? s
< Ky + %(VOZQ) N (O)|F AT+ &) A (1) + T|A2um(t)|2-

The whole inequality has the following form now:
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Um0 Au () + 20 (A (1) + 0| Ad (1))

2dt
1 2\—3 4/y—1 2\4 2 va? 3 9
< Ko+ g (o) lum(OIFOT + o) | Aun ()] + — A2 um(t)]
li 2, 2 2 § 2 12 3 2
& 5o (lun(OP+a’ Aun (D) + v Aun(O) +v5a? Adun 1)

1 . .
< Ky + oo (va®) Pllun @1 O + o) Aun (0

We decrease the left-hand side even more and multiply by 2:

(1 + 02\ A () + v (| A (0 + 0?| AT (1))

dt (3.15)
< 2Ky 4 2¢(va®) 73| [um (O || AT + o2)*| A, () 2.

Before we continue to estimate any further, let us consider equation (3.11) and (3.12) first
and draw two conclusions.

From equation (3.11) we can conclude

and from equation (3.12) we get

t
/ | Aty (7) |2 dr < (t — 8) K + Ky

We will use these estimates in the next calculation. Let us integrate equation (3.15) over
[s,t]. For the left-hand side we get:

t

d 3
/@(llum(ﬂll2 + @[ Aug (r)]?) + v(|Aun (r)]? + 0| A2uy(r) ) dr
s >0

> un @1 + o[ A ()7 = ([[m(5)I* + 0 A (5)[7),

and for the right-hand side we get
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t
/2K2 + 26(V042)’3\\um(7")H4()\fl + 042)4|Aum(7“)]2 dr

s

t
2

<2t — s)Ky + /20(1/042)_3 <k—12) (AT + o) Ay, (r)|? dr

a

s

2ck? /
C _
§2(t — S)K2 + (W) ()\1 ! + @2>4 / ]Aum(r)]2 dr

2ck?
(va?)Pal

§2(t—s)Kg+< )()\1_1+a2)4((t—s)K1 + k).

Putting both calculations together results in the following inequality:

[l (][ + 0| Au, (8)*
<2(t—s)Ky + (%) AP o) ((t—8) Ky + ky) (3.16)
+ ([ ($)[1” + o[ A (5)[7)

We now integrate s over [0,t]:

(| (D)]* + | Aun (1))

< [at- 9k + (s ) O+ e (- 9K+ )

+ ([Jum (s)]1” + o[ Aug (s)[*)ds

t
2 QCk% 1 2\4 t? 2 2 2
= Kot® + W (AT + ) EKl—i—tkzl + [ ([lum(9)|]* + | Auy,(s)]7)ds
0

< Kot? + 2cki A+ )t t2K + tk +1(tK + k1)
— a — — .
This estimate holds for ¢ > 0 but is unbounded for large t, we need another estimate
to control larger times. If ¢ > VLM then we can integrate equation (3.16) over [t — VL/\I, t]
instead:

1

V—Al(llum(t)H2 + o[ Aun (1))

1)? 2ck? 1 1
< Ky | — Sl S N bt 2)4 K k
<1 (53, ) + (Gampan) 05"+ (gt + o)

1,1
—(—K .
+I/(l/)\1 1+ k1)
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We showed that ||, (t)||* + a?|Au,,(t)|* is finite for all ¢ > 0 which is equivalent to the
boundedness of the H*(2) norm. We can say that there exists a bounded function ko(t)
that satisfies

[t ()| ? + 02| Aty ()]? < kn(2). (3.17)
H3(Q2)-Norm:

To obtain a constraint on the H?3 norm of our velocity field u we will find an upper bound
for ||v,(t)|] that is independent of m by testing the Galerkin equation (3.5) with Av,,(t),
where v, (t) = U, (t) + @® Ay, (t):

(Orvm (t), Avy (8)) + v(Avp(t), Av(t)) + (B(um(t)v U (1)), Avm(t)) = (f, Avi (1))
10 .
Ang §a||vm(t)||2 + V|Avm<t)|2 + (B(um(t), vm(t)), Avn(t)) = (f, Avin(t))
10
20t
We use part 3 of Lemma 3.2 on the non-linear part and apply Holder’'s and Young’s
inequality to the forcing term:

= [om O + | Qv (8)7 < |(f, Avn ()] + (Bt (1), v (t)), Avin (1)

10 1 .

S o 0O + v Avn () < S1F+ S| AvmOF + 1(Blum(t), om (1)), Avin(2)]
10 3 1 1 1
S o l[0m (O + 2 Av (O < =1 + el (1121 Autn (8)] o ()] | Avin (1)

We know that the H' norm and the H? norm are bounded from above and therefore the
||um(t)]| norm and the |Au,,(t)| norm are bounded as well:

10 3v 1 11
e OIP + 22 A < A+ ek R o (0] | Avin (1)

10 3v 1 111 v
= §§’|Um(t)“2 + Z!Avm(t)’Q < ;!fﬁ// + Ckfk’i;va(t)HQ + Z'Avm(t)‘Q

0 2 111
= D P+ A0 < IR + CHE R oI
= O oI < 217120 + ChERE om0
ot m = v 172 1 m )

Applying the Gronwall lemma will result in an upper bound of ||v,,(¢)|| that only depends
on the initial condition and the forcing term but not on m.

So far we showed that the Galerkin equations have a unique solution. Before we continue
to show that they converge nicely let us gather what estimates we have. Considering
equations (3.11), (3.12) and (3.17) we can conclude the following upper bounds that are
independent of m:

k1
|t 2o 0,777 < o2 vl |20 o317 < By
TK, +k TK: + k
2 1 1 2 1 1
lumllz2oipey < — o Womllzaqorym < ——
ko
lumllz= ooy < =5 llomllz= oy < ko

o0



3 THE NAVIER-STOKES-a« MODEL 3.5 Existence and uniqueness

We only considered the solution wu,,(t) so far but we need to consider the first time
derivative as well. This is our next step and we will achieve that by estimating the

L2([0,T]; D(A)) norm of Av,, and B(ty,, Up,):

T T
2
| Avm 220, r:may) = / | Avm|[paydt = sup /<A(Um +a? Auy,), w)” dt
weD(A)
0 0
T
= sup /(um + a? Auy,, Aw )?dt
weD(4) \e;
T
< sup / <um + o Auyy, ,u>2 dt
neH
0
= HUmHL2([0,T};H') = HUmHm([O,T];H)
< TKy+ ko
v
Using the inequality of Lemma 3.2 we can estimate B(ty,, vn,) in a similar way:
T
|| B (tm, Um)“%?([O,T};D(A)’) = / HB(Umﬂfm)H%(A)'dt
0
1z 2
= sup / ‘<B(um,vm),w> dt
weD(A), ||w||=1 J D(A)' xD(A)

< sup
weD(A), [|wl|[=1

1 1 2
(ellumll® 1At 3l ]} .

Ot~

We estimate [w]| < (A1) 72 |[w]| = (A1) "2 and [[oy] |2 o 70 < K-

T
< k() / ] [ Ay
0

T
< ck2(0)! /(Juumu2 + a2 Auy, |2 dt

0
o JTE + k)

I/)\lOZ2

Now we can estimate the first time derivative by reordering the terms in the operator
equation.

d -
% = [ — Avy, — B, o).
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3.5 Existence and uniqueness

We take the L?([0, T); D(A)") norm of the whole equation and insert the previous estimates
for all the terms of the right-hand side. As a consequence there exists a constant k
depending only on v, Ay, f,« and T such that the time derivative can be estimated by it.

2
dv,,

E A
dt || 2o, r1:p(ay)
and in particular
‘ di,, 2 < k
dt — a2’
L2([0,T];H)

Part 3: Passing to the limit

We will use Lion-Aubin’s compactness theorem (Theorem 2.9) to obtain our candidate
for the limit. We conclude that there exists a subsequence w,,, of w,, satisfying

Uy, —u  weakly in L*([0,T]; D(A)),
Uy, — U strongly in L*([0,T]; V),
U, — U in C([0,T); H),

and equivalently
Vpyy — U weakly in L*([0,T]; H),
Uy, — U strongly in L*([0,T]; V'),
U, —> 0 in C([0,T]; D(A)").

From here on we will always consider the converging subsequence u,,, and label it with
Uy, and accordingly vy, with v,,. We insert the converging subsequence into the Galerkin
equation (3.5) and observe what happens when we pass to the limit. We want the whole
equation to converge to an equation of u instead of an equation of w,,, so we need to make

sure that all terms converge properly.
For tg,t € [0,T] and w € D(A) it holds

j(dUS;S)’w) ds*’//t(Avm(S),w) ds

to to

t

- /(z—?(um, Um), Prw) ds

to

t

= /(me,w) ds

to

t

(v (t), w) ds + V/(Avm(s),w) ds

to
t

+ /(B(um, Um )y Prw) ds = (Pof,w)(t —to) ds + (v(ty), w).

to
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3 THE NAVIER-STOKES-a« MODEL 3.5 Existence and uniqueness

We will consider each term by itself and show convergence.

Because v, converges weakly in L?([0,T]; H) we conclude
(Um(t), w) — (U(t)7 ’U))

Because v,,, converges in C([0,7]; D(A)") we conclude

t t t t

y/(Avm(s),w) ds = V/(vm(s),Aw) ds —» V/(U(S),Aw) ds = V/(Av(s),w) ds.

to to to to
It is obvious that the orthogonal projection P,, also converges without any troubles.
(me,’LU) — (fvw)

The only term left is the non-linear term. We subtract what we want from what we have
and try to show that the difference tends to zero with increasing m:

t t

to to

A
—
Wl
=
3
=
\.C
3
=
<0
E
|
T
wel]
=
3
=
“@
3
D
IS
~~———"
QL
[V

to to

=0 + I, + Is.

We will consider each term separately and show that it vanishes. For I} we will use
Lemma 3.2 and (3.10), namely the inequality A ||w||? < |Aw|?, YVw € D(A):

23



3.5 Existence and uniqueness 3 THE NAVIER-STOKES-o« MODEL

t
I < /Clum(S)Illvm(S)ll [P — wl[2 [A(Prw —w)[2 ds
—_———

t _1 1
0 < TA(Ppw—w)|2

t

/illum(S)l [[om ()] |A(Ppw — w)| ds
)\4

to 1

IN

t

= ilAme—w U (S)| ||vm ()] ds]| .
P =l [Ten lont)

to

Applying the Cauchy-Schwarz inequality and increasing the integration range results in:

N =
N[

t

< S - o) | [lunPds | | [ llo)Ps

Al /)
T 3 /T 3
< @) | [luPas)| | [ llo)Pds
/\f —0 N 0 0 ,
bou:;ied
— 0.

The Terms I and I3 can be done in a similar fashion. As a consequence of our calculations
we conclude that the non-linear term converges too. We found a regular solution of the
equations.

Uniqueness

The last part of the proof is showing uniqueness and we will do it by assuming there
are two solutions wuy, up, with initial values u1g, usg. We denote vy = (uy + a?Auy), vy =
(ug + a®Auy) and the differences Au = u; — uz, Av = v; — v5. The solutions uy, uy satisfy

d 3
il + vAv; + B(ug,v1) = f,

d 3
02 + vAvy + B(ug,ve) = f.

Subtracting one from the other yields:

d

0= aAU +vAAv + B(Ul,?)1> - B<u2702)7
7 ) . B .
& 0= aAU + vAAv + B(u17vl> - B<U2,1)1> + B(u2’v1) o B(UQ’UZ)’
d _ -
& 0= Av+vAAU -+ B(Au, ) + Blua, Av) (3.18)
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3 THE NAVIER-STOKES-a« MODEL 3.5 Existence and uniqueness

Our next step is to test above equation with Awu, but first we calculate:

<%Av(t), Au(t)> = <% (Au(t) + a® AAu(t)) ,Au(t)>

1d
2dt
v{(AAv(t), Au(t)) = v (||Au(7§)||2 + a2|AAu(t)|2) ,

(IAu(t)* + o] Au(t)|]?)

<B(Au(t),v1(t)),Au(t)>: 0.
After testing with Au and simplifying equation (3.18), we get:

1d 2 2 2

5 7 (|Bu(®) + o[ Au(t)] )

+ (|| Au(®)][* + a?| Adu(®))
+ <B(u2(t), Auv(t)), Au(t)>

([Au(t)* + || Au(t)]]*)

N
&lg‘
I
o

t
+u(||Au()|]? + a2 AAu(t)]?) < ‘<B(u2(t), Au(t)), Au(t)>‘ .

Our next step is to estimate the right-hand side from above such that we get the initial
condition and some terms that can be absorbed by the left-hand side. Therefore we use
part 3 of Lemma 3.2 for the non-linear term:

1d 2 2 2 2 2 2
5 77 UAu@)] + 7| Au®)|F) + v([|Au(t)]]” + o] AAu(t)[)

IN

e (1ua(®)14Aus(8) A0 () || Au(t) | + | Auat)] |80 (2)| D) | M)

— el A (Ilua(0)][5| 4w (8) 1 [|Au(e)]| + | Aua(0)] | Au()]3] [ Au(®)] )

|14
Y

We will use the scaled Young’s inequality to seperate the product with p =q¢ =2, ¢ = 6T
where 1 = (2% 4 3-):

< . (Ilua®)][ | Aus(t) |} | M) + | Aua(0)] [ Au(t)] 2| Au(t)][2) "+ 3 AV
(3.19)

Let us consider only the term o-|Av(t)|? first:

2

r 2_ Y 2
5| AvH) = 277‘M(t)+a AAu(t)

— (AU ol ABUOF + 20 (), D))

-

< llAu()|P =l

(LHAW + ' Adu(t) + 2042HA“<“”2)

A1
1
< 202 + — A 2 AN 2.
< Qn((a +A1)H u(®2 + | u(t)\)

95



3.6 Convergence of the NS-a to NSE 3 THE NAVIER-STOKES-o« MODEL

We can estimate ot < o? (2a?) < o? <2a2 + %) and simplify further:

< ([|Au(t)]] + | AAu(t)]?) .

v
2
Inserting this calculation into (3.19) will result in:

5 AU+ a1 Au®)) + (A + 02| ABu()))
< e ({0 FlAus(0) (o)l + [ Aus(0)] [ Au(0)] || Aue) )
+ 5 (1au@®)] +a?|Adu(t)?)

We will absorb £ (||Aul| + a*|AAul?) by the left-hand side. Since ¥ (||Aul| + o*|AAu/?)
is positive, we can decrease the left-hand side by dropping this term. Recall that all u;
are bounded in the H'(Q2)- and H?(Q2)-norms. We multiply by two and get:

d 2 2 2
T (Au@)]® + [ Au(®)[?) )
< 20 (Al a0 + [Auo)] B EAu0)?)

< 20 ((lua0)| [ Au)] [ Au@P + [Aw @ [du®)] [|Au)]]).

<const <const  <A~1||Au(t)||

We apply (3.9) and add |Au(t)|* to the right-hand side and since it is positive, the
inequality still holds.

< 20CAT'a?|ja? Au(t)|?

< 200 a7 (JAu() + ol Au(t)]]?)

The last step is to apply Gronwall’s lemma and estimate |Au(t)]? + o?||Au(t)||* by the
initial values and assuming the initial values for u; and wuy coincide, we get uniqueness.

O

3.6 Convergence of the NS-a solution to a solution of NSE

Up till now we showed that there always exists a unique solution for the NS-a equations.
Since we modeled turbulence to achieve an approximation of the true solution, we are
interested in how good this approximation is and of course if it is converging at all. In
this section we will study the limit of o going to zero and show that our sequence of NS-«
solutions converges to a solution of the NSE.

Theorem 3.4. Let f € H,ug € V and let u,, be the solution of the NS-a problem for
an arbitrary o > 0. We abbreviate vy, = uq + o>Au,. Then there exist subsequences
Uq,, Vo, and a function u such that the following statements hold for o — 07 :
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1. uq, — u, strongly in L7 ,.([0,00); H),
Uq, — u, weakly in L}, ([0,00); V),
Vo, = u, strongly in L7 ,.([0,00); H),

Va, — u, strongly in L7 ([0,00); V'),

S e e

For every T € (0,00) and every w € H : (uq,,w) — (u,w) uniformly on [0,T].

This means u is a weak solution of the NSE.

Proof. Let T'> 0 arbitrary but fixed. Since (3.11) and (3.12) are also true for u, and v,
we conclude that there are subsequences uq;, vo; and u, v such that:

Uq, —u  weakly in L*((0,T]; V),
Vo, —> weakly in L*((0,T]; H).
Our next step will be to show the boundedness of the time derivative. Before we go
further, let us do some auxiliary calculations first. We know that for an eigenpair (A, ¢)
of an operator A it holds:
Ao = A"t

In our case all eigenvalues \; of A are positive and therefore the eigenvalues of (I + aA)
are larger than one, which means that the eigenvalues of (I +aA)~! are smaller than one
and it holds for arbitrary w € H:

‘([ +aA)tw |

Z Citpi

Let us consider the NS-a equation now and find an upper bound for the time derivative:

= |w].

> all +ak)

%

dv,, ~
o 4 DAV, + Blug,va) = f
dt
du, =
< % +VAua + (I + a®A) ' Blua, va) = (I +a*A) ' f
du =
o A*1% + vty + AT + 0P A) T Bug, ve) = ATHI + o*A)THf
1dua -1 2 A\-1
= (AT — < [ A+ A7 ooy + ¥ a2 o1,
2((0,T],H")
+ ’A‘I(I 4 a?A) " Blug, va)
LQ((O,T],H’)
_dug _
= HA 1% (o.1) )S HA lfHLQ((O,T},H’) +V||uaHL2((0,TLH
L2((0,T,H’

+ "A_lé(ua,va)

L2((0,T],H")
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3.6 Convergence of the NS-a to NSE 3 THE NAVIER-STOKES-o« MODEL

Since the nonlinear part is the only term that is not bounded yet we will focus on it.
1

Applying Lemma 3.2 and the inequality |ua|2 = (Jug|?)7 < (%1||ua||2)i = <A1> ol |2:

A7 Blua0)vat)| = sup_ (47 Blua(0) va(®).w)]
- ;}}p\ | Bluat) valt), A7)

sup (fua (B3] ua (1) 1 e (1) |AA ]

WEH\U’\ 1 ——

=1
_ 1
+ lea®)] lua(®)l] [JA ][ )
—_———
<A~ w)d

< 2eA71va ()] [Jua(t) |

< 2eA75 | Jua(t)] [Jua (O] + 02| Aua(t)] ||ua(t)]]

>0

We square the whole inequality and use the inequality: (a + b)? < 2(a® + b?):

2

AT Bua(t), va(t))| < 477 (Jua ()] [Jua(8)]] + 02| Aua ()] [ua(t)]])*

< 43 (ua(0)P o (O] + 0| Aua (1) P g ()] )

We apply (3.11):

< 4N 2k (||ua(®)]? + ®|Aua(1)[?) .

We integrate over [0, 7] and use inequality (3.12):

f ‘A*lé(ua(t),va

T
? de < / 4N 5 ey (||ua(D|P + 02 Aug(8)]?) d
0

IN

402)\_51{?1—(TK1 + ]{?1)
v

Using previous calculations we conclude a bound for the time-derivative:
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T
o/
’ d

—/sup< uQ(t),A1w> dt
) el dt D(A) xD(A)
T
0/

Finally we found an upper bound for the time derivative in the L*((0,7], D(A)’) norm.

We have shown the following upper bounds so far:
e u, in L*((0,T],V),
e v, in L*((0,T), H),

. du, (1)

@ in L2((0,7), D(AY)

These bounds are sufficient to apply Aubin’s compactness theorem and obtain a subse-
quence that we will also denote by {uq,}; that converges to u strongly in L*((0,7T7], H).
Furthermore we have:

T

1474 ) = o, )

0

2

/ |47 1, (1) - 02 At (1) — i (1)t

T
0/
32' ||tal |L2((0,T},V)

< af(TKy + k).

2
dt

2
2
a]A u%

dt

This means that v,, converges to u,, strongly in L*((0, 77, V') and that v(t) = u(t) almost
everywhere in [0, 7.

We now managed to find a limit u of the subsequence u,;, we need to briefly argue that
the limit satisfies the NSE. Since we have strong convergence in L2((0, 7], V") all the terms
in NS-a equations converge nicely.

O
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4 NUMERICAL ANALYSIS

4 Numerical analysis

In the previous section, we showed the existence of a solution by verifying the convergence
of a sequence of solutions in a continuously growing space H,,. This result does not
contain any information about the convergence speed of these solutions, which is relevant
for numerical computations. In this section, we will deal with this question and deduce
an upper bound for the error in terms of the best approximation in the chosen FEM space
under the assumption of no-slip and periodic BC.

4.1 Preliminaries

The NS-a problem states:

(Ou _
E—VAu+(V><u)><u+VP:f,

ﬂ—aQAﬂ—I—V/\:u, (4.1)
V-u=V-u=0,

| Initial and boundary condition.

Let us define our spaces and the corresponding discrete spaces. Let € C R? be a bounded
domain then we define:

X=Hy(Q)={ve H(Q) :v|pn =0},

Q=L3N) = qELQ(Q):/qda::0 :
Q

V = veX:/qV-vdx:(), Vg € Q
Q

Remark Analogously to the previous chapter, we will abbreviate the L* norm by | - | and
the H' seminorm by || - ||, every other seminorm in H*(Q) will be denoted as | - |.

For the discrete spaces, we will assume conforming finite element spaces X, C X, V) C
V,Qn C Q, satisfying the discrete uniform Ladyschenskaja-Babuska-Brezzi condition, also
known as the discrete inf-sup condition. The condition reads: there exists § > 0 such
that for all mesh sizes h > 0

(q}u V- Uh)

inf sup |25>0

@ €Qn vyex, ||anl| || Vun

holds. Now we define the finite element discretisation of (4.1):
For f € L*(0,T; X'(Q)), find up,u, € X, and pp, A, € Qy, satisfying
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0
<%,vh> + v(Vup, Vop) + ((V X up) X ap,vn) + (Vpn,vn) = (f,on) Yo, € X,

(wn, vp) + o2 (Vg Vo) + (VA vn) = (up, vp) Yo, € X,

(Vun, qn) = (V -y, qn) =0 Van € Qn.
(4.2)

An equivalent problem is formulated over discretely divergence free functions Vj,:
For f € L*(0,T; X'(Q)) find uy,us, € Vj, satisfying

9,
<%avh> + v(Vup, Vop) + (V X up) X ap,vp) = (fyon) Vo, € Vi,

4.
(u_h, Uh) -+ on(Vu_h, Vvh) = (uh,vh) Y, € Vh, ( 3)

(V-un,qn) = (V -0y, q1) =0 Van € Qn.

Definition (Discrete differential filter). Let ¢ € L*(Q) and o > 0. Then, he filtered
version of ¢ is denoted by Eh € V}, and is the unique solution of

(,0n) = (", vn) + 0*(VE", Von) Yoy, € Vi (4.4)

Definition (Discrete Laplacian). Let ¥ € X then the discrete Laplacian Ay : X — Vj,
is defined by

Ap¥ = Ey,

where =, is the unique solution of

(Eh,vh) = —(V\I’, Vvh) Yo, € V. (45)

Using these definitions we can draw some useful conclusions. For v, € Vj, we use (4.4)
. —h
with v, =), to get:

(W, ) = [Bn |2 + |V . (4.6)

Additionally, we can reorder (4.4) and since Ah%h € V), we can test with v, = ¢, —
—h 9 A ——h
(U — ® Ayt ) to get:
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2

Py, — (%h - OCQAh%h) =0
and therefore
—h —h
U =vn — P Ay, (4.7)

holds almost everywhere. Since we assumed wh,%h € V4, we can apply the gradient to
¥y, which results in the following identity:

(VZDh, Vvh) = (V%h, Vvh) — Ozz(VAh%h, Vvh) Yo, € V.
Choosing v = %h and applying (4.5) results in:
—h —h —h 9 —h —h
= (VU Vi ) = (Vo , Vb, ) — o> (VAr, , Vi)
& (Vo Vir") = [V, 2 + a?| Ay . (4.8)

These are important identities that will be used throughout this chapter.

4.2 Stability and convergence

Theorem 4.1 (Stability). Let u, € V}, satisfy (4.3) and assume the FEM space X,
has no-slip or periodic BC. Then IM(Q) > 0, independent of «,g,v such that if
0<a<Mhviis true, uy, satisfies:

T
|uh(t)h|2+a2|vuh(t)h|2+y/|vuh(t)h|2+a2|Auh(t)h|2dt < K,
0

T
|uh(t)|2—|—1//|Vuh(t)|2dt < K
0

Proof. Since uy, is a solution of (4.3) we can use the test function v, = u,":

(a“h(t),uha)h) v gwh@),vvmhl

J/

A ——h ——h
7hv - h =[Vup(t) P+a?|Aup(t) |2
2 (lun®" P4+ Vur () 2)

+ (V% un(®) x un0) ua0) ) = (f.un®))
s Sa (m@'P + o1V
v (IVa® P+ eldn@P) = ().
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4 NUMERICAL ANALYSIS 4.2 Stability and convergence

Considering only the right-hand side we apply Hélder’s and Young’s inequality to manip-
ulate w," such that it can be absorbed by the left-hand side.

h —Fh

() < Il IVan@)'| < oo |1 + 2 V(D)

This results in:

0
ot

and after integration over [0,7] we get:

(Fan®" P+ o290 P) + v (1900 P+ 02|du®) ) < S ollflfe

(D) + o2 V(D) 2 + v / (V" + 02| A (0 )

1 —F——h —F——h
< o B e+ [0 4 o Va0

. 7
-~

constant

This proves the first part. For the second part we recall the inverse inequality for no-slip
or periodic BC:

Vol < Clinl en € X (49)

Assuming 0 < o < Mhvt = Ch < 0o we can apply the inverse inequality on (4.6) and
(4.8) to obtain:

c(Wn, On") < [nl> < C(Wn, On) (4.10)

and

(Vb Vo) < |Vu]? < C(Vion, Vo). (4.11)

This is sufficient to show the second part.

Theorem 4.2 (Existence of a solution). Consider (4.3) then the mapping

up 2 [0,T] =V,
exists. In particular every solution uy satisfies:

up, € L°(0,T; L*(Q)) N L*(0,T; H(Q)).
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Proof. This proof is straight-forward and analog to the existence of the local solution
proofs from the last sections. We select a basis of V}, expand (4.3) in terms of these basis
functions, consequently this results in a system of ordinary differential equations and its
solvability is shown by using Carathéodory’s theorem and the stability estimates. [

Theorem 4.3 (FEM approximations). The following FEM estimates hold for k = 0,1:

u—u" < c(ah®+ ") (@),

IV(u—1u)| < c|Vul,
and as a consequence:

V(u—") < C(|Vu| + W)

Proof. These estimates can be proven by using standard FEM approximation inequalities.
For a more detailed analysis see [LMNROS] Chapter two.
The third inequality results from the triangle inequality and the inverse inequality:

V(u—u")| < |V(u—-a)|+|V(a-u")
—_———
<jlu—u"|
Ci— _—n
< ¢|Vu| + E|u—u \
C
< Vul+ (ah® + A1) (2]
~——
=Chk+1 because a=Ch

< O (|Vul + B [ulgss) -

Remark If we assume o < Mhvi then:

((u—a")| < |u—7a| +[a—a"|
< o?|AT| + [@ —a"|
< o’|Au] + ¢ (ah® + W) [ais
< o?|AT| + ¢ (My%h’f“ + th) e
< Q2| AT| + (1 4 v )R ]

So we get the following estimate that we are going to use during the proof:

lu— "] < e(1 + v3)(a?|AT] + B a]e). (4.12)
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4 NUMERICAL ANALYSIS 4.2 Stability and convergence

Definition (Strong solution of NSE). A solution u of NSE is called a strong solution
if for ug € V and

u € C([0,T); V)N L*[0,7); H*(Q)) and %u(t, e L*([0,T); H)

is satisfied.

Theorem 4.4 (Convergence). Let X, C X be a conforming FEM space satisfying
the inverse inequality and therefore is equipped with no-slip or periodic BC. Assume
u(t,-) € V is a strong solution of NSE, satisfying

V xu € L*(0,T; L™()), Vu € LY0,T; L*(Q)) (4.13)
and the filtered solution uw satisfies:
e L0, T; H(Q)) N L*(0,T; H*()) (4.14)

independent of . Let 0 < o < 1, then there exists a constant M > 0 such that if for
some fized M > 0

0<Mh<a<Mhvi (4.15)

the solution uy, € Vj, of (4.3) satisfies:

sup |u(t) — un(t)|* + / lu(s) — un(s)|* ds

< sup inf Ju(t) —a(®)|* + [u(0) — @(0)]* + inf / lu(s)) — a(s)]* ds

0<t<T W(t)EVh at)evs,
0

T

inf / 4|Au
u(t ey,

0

R ()[R, ) ds

oo (uls)) —als))| ds

C inf
* (l)nevh/ 0

=

EVh

mf /|V a(s))[*ds inf /]P—qh] ds

u(t)EVh

Proof. To derive the error bound, we will divide the proof into different parts to help us
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keep the overview. It will have the following structure:

1. Obtain the error equation,
2. Split the error term into u — up =N + ¢y,
3. Estimating the trilinear term,
3.1 Estimating ((V x n) x u,@h),
3.2 Estimating ((V X ¢p) X u,%h),
3.3 Estimating ((V x up) x (us" — Uh),@h%
4. Continue to estimate the inequality from part 2, using results from part 3,

5. Putting everything together.

We will sometimes drop the explicit time dependency for the sake of notation. In general
u, up, and all their filtered versions are time dependent but all test functions v, € V}, are
not.

Part 1: Obtain the error equation
We subtract (4.3) from the weak formulation of (4.1) and add a zero in form of (—gp, V-vy),
for arbitrary ¢, € Q. Then for all v, € V}, it holds:

(%(u —up), vh) +v(V(u—up), Vup) = (P = qn, V- vp) + (V X up) x 5", vp)
— ((V x u) X u,vp)

The above equation is called error equation.

Part 2: Split the error
For arbitrary u € V}, we can split the error:

u(t) —up(t) = u(t) — i+ — up(t) = n(t) + on(t).
=n(t) =¢n(t)

We insert it in the error equation and rearrange the terms such that only terms containing
¢n, are on the left-hand side:

<%¢h, ’Uh) -+ I/(V¢h, V’Uh) :(P — qh, V- ’Uh) + ((V X uh) X u_hh, ’Uh)

— ((V xu) X u,vp) — (%n,vh) —v(Vn,vp).
(4.16)

We will test (4.16) with v, = &, and apply (4.6) and (4.8).
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Q>|Q;

= (16" 4+ a2V 12) +v (19" + 0% 2 ?)
:( _Qhav'¢h ) ((vxuh) Xu_hhaﬁh)_((vxu) Xua%h)
(atn7¢h ) - V<V77a Vah)

DN | —

<IP-al|v- o]+ |5 “vam\wh\

+((V><Uh)><u_h,¢h )—((VXU)X%% )-

Part 3: Estimating the trilinear term
We will only consider the trilinear part of the estimate and show upper bounds in terms
of  and expressions we can absorb by the left-hand side. Firstly we will add a zero:

Vxu=Vxu,—V x (u, —u)
and insert it into the second part of the trilinear term:
—h —h
(V> up) x@", ¢n) — ((V x u) X u, )
__p ——h —h —h
= ((V xup) x@" o ) = (V xwp) xu,dp ) + (VX (up = u)) X u, ¢n ).

We simplify and split up, — u = —(u — up) = —n — ¢p.

— ((V % un) X (@ =), dn) + (VX (wy — ) X u, &)
= ((V xup) x (@" —u), ) — (Vxn) xu,dn) — (V% ) X u, )

Before we start showing an upper bound for all three terms let us consider some auxiliary
calculations regarding the constant C. in Young’s inequality, since we are going to use
Young’s inequality multiple times in one calculation. The following statement hold for

C.:

(pe)
P

C. = — Cen.

Part 3.1: Estimating ((V X 1) X u,@h)
We will apply the general Holder inequality and Young’s inequality twice, once with
p=4q9=3 2 and once with p = 2,q—3

—h —h, 1 —h, 1
(Vxn)xud) < CIVnl|Val[6n' > |V, |
_1 4 4 —h 2 14 —h
< CrTH IVl [Vl (60 B + V6 P
2 - —h vV, _—~h
< 2(Cv VP 4 LIVl [ P+ VT
< cmwm\w%ﬂ%iwm% (4.17)
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Part 3.2: Estimating ((V X ¢p) X u,ﬁh)
We will use identity (4.7) and Hélder’s inequality:

((V X ¢p) X U7%h> = ((V X (B — Dndn )) X u,ﬁh)
= (quﬁh xuﬁ)—a ((VxAhﬁh)xu,ﬁh>
< C(IVo[IVulon'* V" |2
+a?[VAndn"| [Vul 64" * V")
< C(IVan" 1} 16015 19ul + IV ALG IVul (60"} [V6n" )
Since we can absorb |Vﬁh|2 terms with the left-hand side, we will use Young’s inequality

to get the right exponent, we also force the constant to be gz. For the first term we will
use p = 3 and for the second term p = 4.

%WWP +Cv 3 12 [Vt
+ %\VW\Q +aS U3V ARG | [Vaul? [on]3

IN

14 —nh _a,—h
IV + Co @ Tul
F S UV ARG |3 (V|5 8|5

We use Young’s inequality with p = 3,q = % and force the constant to be ¢t where p is
a variable, that will be chosen later.

1% —h _q,—h
QW% >+ Cv=2|oy |? |Vul*

+ = a4Cu2,u 2]VAh¢h |2+C 51 Vu | [én |2

IN

v _ _ P—
LIVG" R+ C (% 4 ) B [Vl
1 1 1 —_—
+ ZQ4CV§M7§’VAh¢hh|2

Every term on the right-hand side besides \VAhahP can be either absorbed or controlled.
We use the inverse inequality (4.9) and the existence of the given constant M to obtain

an upper bound for \VAh@hP that can be absorbed by the left-hand side:

— é —_ ~ 1 PR
VMG P < 0|8k [P < CMP0E 20, P

Let us insert this in the above inequality and choose p = (CCM?)2:

(V X ¢n) X u, oy ) %\ngh P+ C (v + pr?) |ah|2 |Vul* + %aQ\Ah@hP. (4.18)
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Part 3.3: Estimating ((V X up) X (up™ — u),ah)
For the last term of the trilinear part, we split « — ;" and use the linearity of the discrete
filtering operation:

)+ @ —m")
J+(w—a) +(@—un)
— (=) + 7"+ G

u—1up" = (u

—a
= (u—u"

Inserting this identity into ((V x up,) x (ug" — uh),%h) results in:
(V%) x (" =), 6n") = ((V x ) x (@ —w),3") = (V x un) x 7" n")

—g(V X up) X @h,ﬁhz.

~
=0

We rewrite u, = u — (u — uyp) in the first term and use u — up = 1 + @p.

= (V xw) x (@ =), dn) — (V% (u—up)) x (@ —u),é,")
— (V% un) X7, 8n')
= (V) x (@ —u),dn") — (V% 1) x (@ —u), 8"
— (V% ) % (@ — ), ) — (V% un) X 77", 65 )
=1—-I1I—-1I]—-1V.

We have to bound all the terms on the right-hand side. For term I we will use (4.12), (4.13)
and Theorem 4.3.

_ —h
= ((V xu) x (@ —u),8,") < ClIV x ul|z=~ |u—uh||¢h |
< OV X ul 2y |Bn |2+§|u—ah|2
< OV X ][y |Bn |2+ C(1+ v7)? (| ATl? + W22 [uf?, )

The index k£ can be 0 or 1.
For term II we use Young’s inequality with p = 4 and a second time with p = % in
addition to T'heorem 4.3:

= ((Vxn) x (@ —u),d) < C|Vn| V@ )| |82 |V |?

v 4 —h, 3
< Va2 + v (IValf V(@ — )l 8

v 2 2 4
< oIV 2+ CvE (| + V@ — )l (6"

v _ —h
< V[ 4+ Co3 (19 + IVl + Bl 60" 1)
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Because (4.14) holds, we can choose k = 1.
v oy
< LIV + Con (190 + (Vult + 1VEY) )

In order to bound term III, we rewrite ¢; = %h — aQAh@ and use Young’s inequality.

III = ((V><¢h) (u —u), gbh)
= (VX)) x @ —u),dn") = (V x a®Andp") x @ —u), dn")
—h, 1 —h, 1 —h _ —h, 1 —h, 1
< CIVE | IV@ —u)|[6n |2 [V |2 + @*CIV G, | V(@ —w)| |64 2 [Vén |2
—h,1 —h, 1
— CIVE 2 V@ —w)|[fn |2+ a2CIV A, | [V (@ —u)| [@n |2 V0 |2
< VG P+ V@ - w8+ < |V
48 —_——— 48
<(|Vul*+ht|Val4)
+aSCVTE VAL 3 V@ —w)|F |6 |3

Analogously to part 3.2 we insert a new variable u to loose all the constants in front of
the descrete Laplacian.

V. . _—h _ N 1 11 —h
52/ Von [+ Co IVl + BVl Gn' [P + o' Cva 2 VA, [
7 _ —h
C— V@ —w)l* |on
~———
<(|Vul*+ht|Val4)
14 —h _ _ _ —h 14 —h
< ﬂw% 1>+ Cw™? + v 2)(|Vu|* + R Val*)|on |2+Za4|Ah¢h .

There is one more term to bound to finish bounding the trilinear term. To obtain an
upper bound for term IV, we will use the following identity:

(Vxa)xb=ax (Vxb)+a-Vb+b-Va—V(a-b) (4.19)

Furthermore we will use integration by parts and the fact that we have periodic or no-slip

BC:
@ Vun ") = —(@" - Vén" un) — (V-7 un - &) (4.20)
and
(V" un), ) = —(0" - un, V- &), (4.21)
We insert (4.19),(4.20) and (4.21) into IV:
IV= ((Vxu) <7
= (un x (VX80 ) + (un - V", ") + (0 Ve, dn) — (Vun 7))
= (un X (VX80 ) + (- VI 80") = @ Vo un) — (V-7 wn - &)
+ @ un, V- by ).

L+ o+
L

70
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All terms can be estimated in the same way.

IN

1 1 _ —h
Clun|2 [Vup|2 [V [Vén|
—_ _ 14 —h
< Ov lluhHVUhHV??thﬂLﬂ\V% %

Summary of triliniar term
Let us gather what we have shown so far for the non-linear term

(V x ) X T 8) — ((V x u) x u, &)

< Ov 3|Vl + [Vl 8" + |V Part 3.1
+ IV P+ C (7 ) 60|Vl + 2|8y Part 3.2
+ CIIV X ul gy n [P+ C(1+v4)? (o] AT + 2442 [af?, ) Part 3.31
N i’v@hp Loyt (sz = (IVul* + BV ‘@hp) Part 3.3 II
5 |VE P+ O™ + v ) (Val + 1V [P + T |20 Part 3.3 11
+ O unl [V [V 4 51V 6| Part 33 1V

S 24W¢h |2 + 0‘4\Ah¢h |+ Cmax( RN Vﬁl) (14 [un| [Vun]) [Vn?
1 _ —h
+ C'max (1,V L) (V1Y %l ) [0
+ O+ vi)? (of| AT + B2H22, )

We can shorten the expression slightly by stating:

(vh ) = max (v7h071)
max (v 2,0 3, v =max (v 3,v ),
max <1 v %, _3,1/_2> = max (1,1/_3) .
This concludes the final estimate for the trilinear part.
. —h —h
((quh) X Up, ,d)h )—((VXU) XU,¢h )

< 241v¢h "2+ Za?l A P + Cmax (v 07 ) (1 fun] [Vun)) Vil

+ C'max (LV N (Val' + IV % ullfwey) (007
+ C(1+v3)? (| AT + 22, ) .

(4.22)

Part 4: Continue to estimate the inequality from part 2
We consider the inequality of part 2 and apply (4.22), in addition we apply Young’s

71



4.2 Stability and convergence 4 NUMERICAL ANALYSIS

inequality to all the terms besides the trilinear part, to be able to partly absorb it by
left-hand side.

10 (—nh —h —h —h
57 (180" + a2V 12) + v (IV8n" [+ a?ldndn ?)
. 0 _ . _
< |P — g ‘V : ¢hh’ — &U‘ ‘cﬁhh’ —v|Vn| ‘Vﬁbhh’ + ((V x uy) x U_hh7¢hh)
— (V% u) X u, &)

2 o |2 )
<Cp! ]P—qh|2+2—ﬂv¢hh‘ +C’5n +C‘¢hh) + C| VP2

4v | _—n DV | _—h
t 31 ‘Vﬁbh ‘ + ﬂ|v¢h |
+ Cmax (175, 071) (1 [ [Vun )|V

_ —h

+Cmax (Lv7°) (|Vul* +|V x UH%OO(Q)) on |?

v —h 1 _ B
+ 507"+ C(1+ v (o' AT + n 2l )

_ 8 2 14 —h 14 —h

<CvtP—qf+C Eridns §|V¢h >+ §a4|Ah¢h ?

+ Cmax (v,v7") (1 + |up| [Vur]) |V |?
+ Cmax (1,v7°) (1 + [Vu[* + ||V x u||iw(g)) |@h|2
+C(1+v1) (o AT + B2 a?, )

We absorb % V@h 2+ a? Ahah 2) by the left-hand side and multiply through by 2:
2
O (\1h2 21w 2 —h2 208 T2
= (160" + a?Van"[2) + v (IV8n" 2 + % 2ndn' ?)

— 8 ’ l U u
<o 1|p—qh|2+c‘m +C(+wa) (AT + P2 af,) (g 03)

+ Cmax (v, v7") (1 + |ug| [Vup|)[Vn|?
+ Cmax (1,v7°) (14 |Vul* + ||V X ul|Foc o) |Eh]2_

Before we integrate above inequality we consider an auxiliary calculation for |Vn|?:

t t
/ fn] [Vean] [V ds < [funllieou / Vun| [V ds
0 0
¢ 3 3
S ||uh||L°°([0,t}) / |Vuh|2 ds
0

t
/ Vil ds
0

(. J/

~
<C because up€L>°(0,T;L2(Q))NL2(0,T;H1())
1

2

t
<C /IVn|4dS
0

72



4 NUMERICAL ANALYSIS 4.2 Stability and convergence

and for |[Vul*:
IVul* < Clul* < const,

because u € C(0,T;V). Now we integrate (4.23) over [0, t]:

(100812 +a2IV6r(®)"2) = (18 (0)"[* + a2 V6n(0) ?)

1//(|V¢h—(5)hl2+a2mh¢h—(s)h|2) ds

t t
a 2
e [1p-afas+o | ]ams)
0 0

PO / (AU + (3, ) ds

[

+ C'max (v, v~ /]Vn|4ds

~-
<const

+ Cmax (1,07) / (15 Va4 19 % u(o) o)) [8005)" s
0

Our next step is to apply a version of Gronwall’s lemma, the Gronwall’s inequality in
integral form: If

w(6) < a(0) + / b(C)w(C)dC (4.24)
holds, then
’ (j) b(f)d€>
w(6) < a(f) + / a(ObQeN g (4.25)
is true.

Before we use Gronwall’s inequality, we have to extend the right-hand side, such that
——h
all terms on the left-hand side appear on the right-hand side. Since o?|Ven(s) |* +

v (|V¢h(r)h\2 - a2|Ah¢h(r)h|2> dr is positive we can add this term to the right-hand
0
side and the inequality is still valid:
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w(t)

A

e

(1600 + 0219500 1) + v / (1Yo P + 02 2n(3)'?) ds

)

F O+ / (AT + 420G, ds alt)

- Cmax (v, /|Vn|4ds + (1600 + ?Va" (0))

7
S

+cmax(1,y—3l/y on(5) |2+042|V¢h—(s)h|2+1//(|V¢h—(r)h|2+a2|Ahgbh(T)h|2> dr ds.

-

b 0 0

. J/

(. /

We notice that a(t) is an increasing function and b(t) = b. Let us also denote C' =
1 + max(v,v~ 1) as the largest constant used in the above equation. For the sake of
notation we will briefly adopt the notation used in (4.24) since we will use Gronwall’s
lemma right away:

< (1+tCe%) a(t) < Cal?).
N———
<(A+TCeCT)=C

Going back to our usual notation will give us:
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(@' + Vo ) +v [ (VoG + @8l ) ds

0
t t 9
, )
< C/’P_Qh’ d8+0/‘5n(8)
0 0

+C [ (AU + 1 ) ds

0

(4.26)

s | [1vatas| + (@00 P +eva" OF).

0 J

Part 5: Putting everything together
To receive the final bound, we start from the beginning and take a look at the error
|u — up| and apply (4.10) and (4.26):

|u(t) — un(t)” + /!u —up(s)*ds
< nOF + 160 + /m |2ds+/|¢h () ds

t

) + /\n rzds+|¢h<>|2+a2|v¢h<>\2+u/(\v¢h<>\2+a2|Ah¢h<>|)ds

< WP+ /m |2ds+0/|P—qh| dsw/]

+c / (o1 + 1R, )
0

IN

2

sl [ivaltas | + (G@"P+a2val 0)F)
0 \

J/

<I6n (0)12<1(0)[2+| B (0) | 2=[n(0) 2
——

=0

As a final step, we take the supremum over ¢ € [0, 7] and the infimum over @ € Vj,, ¢ € @y,
and insert the definition of n(t).
]

After proving convergence we ask ourselves what we can expect from actual computation,
therefore we consider Taylor-Hood FE basis functions, where we know that they converge
with optimal rate, i.e., quadratic in terms of the gridsize h, see [QV08]. This motivates
the next theorem as a final result for this chapter.
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Theorem 4.5 (Order of convergence with Taylor-Hood finite elements). Let (X, Qr)
be finite elements spaces corresponding to Taylor-Hoof elements o = h for each mesh.

Assuming u(t,-) is a solution for NSE then the corresponding NS-a approximations
converge at a rate of O(h?).

Proof. Every term on the right-hand side of Theorem 4.4 can be estimated by O(h?) from

above using the optimality estimate of Taylor-Hood elements. Therefore this estimate
holds:

sup |u(t) — un(t)* + / lu(s) — up(s)]*ds < O(h*)

t€[0,T]

= [lu — wnllcor) + |lu = unl|z207:m) < O(R?)
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5 NUMERICAL SIMULATIONS

5 Numerical simulations

In our simulations, we consider the flow though a channel using an anisotropic grid in
the direction perpendicular to the walls. The simulations were performed on two grids,
a coarse and a finer one. The filter width parameter o should be proportional to the
meshsize h, a = Ch, where C is the filter width constant that we can choose arbitrary.
In our numerical experiments we will vary the filter width constant on the same grid and
compare the results. Note that unlike in the numerical analysis, « is not constant on
the grid, as the grid is anisotropic. As there are different ways of measuring the width
of a mesh cell, we performed our experiments for three different measures, namely the
geometric mean, the diameter of the cell and the shortest edge of the cell.

5.1 Channel flow

We consider the flow through a rectangular duct €2. The bottom wall is at y = 0, the top
wall is at y = 2H and the center line is at y = H, 2 = 0. This makes Domain €2 to be:

Q = (=27, 27) x (0,2H) x (-%m §7r).

The mean flow is predominantly in the z-direction, the velocity varies mainly in the
y-direction. Assuming the height in z-direction is large compared to 2H, allows us to
assume that the flow is statistically independent of z, except of course at and near the
walls. We use homogeneous Dirichlet BC for the top and bottom walls (y = 0,y = 2H)
and periodic BC in x-direction. This choice of BCs makes the channel infinitely long
and infinitely wide, so we do not have to deal with walls and the hereby arising issues.
The z-, y- and z-direction are called stream wise, cross stream and span wise direction
respectively. As a consequence of an infinitely long duct, the statistics no longer vary in
the stream wise direction, making the flow statistics only dependent on the cross stream
direction, resulting in a statistically symmetric flow around the y = H. For more details
see [Pop00] and [JRO7].

5.2 The discretization

The NS-a model is discretized in time by a Crank-Nicolson method. It is well known to
be an accurate and efficient temporal discretization of the incompressible NSE.

The Crank-Nicolson scheme for (3.1) is the following:
1
Un+1 + §Atn( - VAun—H + (m ' v)un—f—l + vpn+1>

1 1

V'un+1:V'un+1:0,

_ DA
Upi1l = Upt1 — @ Alpig + VA )

This is transformed into variational form and discretized by a finite element method
using the Qy/Ps¢ finite elements. We also replace (Vu, Vv) by 2(D(u),D(v)), where
D(u) = 1(Vu+ VuT) is the deformation tensor or the symmetric gradient.
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\

(U, 0) + %Atn<2u(D(un+1), D(v)) + (TrrT - V)tns1, ) + (Posr, V - v))
= (Upn,v) + %Atn (2V(]D)(Un),D(U)) + (W - Vtuy,v) + (P, V - U))

1
+ §Atn(fn+1 + fn7 U):

(V *Up41, q) = (V *Up+1, Q) = 07
(tns1,v) = (Ung1 — Aty v) + (N, V- 0). )

We will solve (5.2) for every timestep by linearizing the equation to obtain an Oseen
(k+1)

system, that we can solve by a fixed point iteration. We hereby replace (11 **-V)u,

by (T ™ - V)u (k++1 , where k is the iterate in this timestep. As a result we get the ﬁnal
numerical scheme:

(W40 0) 4+ 5 At (D), D)) + (7 ® - D! o) + (P, V- 0)
— (un,0) + %Atn(%(D(u),D(v)) (T D)), 0) + (P ¥ -0))

1
+ EAtn(fn—&—l + fna U)?

(V-u* 0 q) = (V-5 Y, q) = 0,

(W v) = (@) — 2AT Y 0) + (A, V- v).

The Crank-Nicolson scheme was applied with an equidistant time step of At,, = 0.002.
In the x- and z-direction we used a uniform grid, but it is an isotropic because of the
y-direction, where the spacing between the nodes becomes finer and finer the closer we
approach the wall. The nodes y; are given by:

Y =1 — cos(ﬁ),

Y

i=1,--N,

where N, is the number of nodes in the y-direction.

5.3 Statistics of interests

We want to compare the results of our computational experiments for NS-a with the sta-
tistical results of direct numerical simulations for NSE. For that purpose we will introduce
some statistics and mean values we are interested in.

Let u(t,z,y,2) = (U(t,z,y, 2),V(t,2,y,2), W(t,x,y,2)) be the solution computed with
the scheme above and let N,, N,, N, denote the number of gridpoints in each x-, y-, z-
direction respectively. In the context of the NSE we always consider mean values, let (-)_
be the average in space, then we can define the spatial mean velocity at time t, in the
plane y = const as:

Z

u (tn, Tiy Y, 25).
1

(U (tn, 2,9, 2)), = Ni

=1 j=
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This will be done for all planes y = const. If we average these spatial means in time,
recall At,, = 0.002 for all times, we get the mean velocity profile.

Definition (Mean velocity profile).

-
h - h
U,mean(y) - Nt + 1 2 <U (tna x,Y, Z)>S .

We will present results for the first component of «”, namely U.

The simulated friction velocity u is defined as the average of the computed friction
velocities at both walls, where the friction velocity at each wall is approximated by a
one-sided difference:

uh = 1 (u%ean(yr—;in) o uf}nean(2 — yrtzzn))
T 2 y:@zn 2-— y:r_nn ’

where y".is the minimum height of a cell. This will be used later to normalize the
secondary statistics.

Second order statistics in turbulent channel flows are the off-diagonal Reynolds stresses
and the root mean square turbulence intensities. Since the definition of the Reynolds
stresses aren’t unique in the literature we will define them again, to specify what we are
referring to. The Reynolds stresses can be defined by:

Rij = ( (wi), ) = (i), ) (i), ) (53)

The discrete Reynolds stresses are defined analogously. We can interpret the Reynolds
Stress Tensor as the force that determines how the average (u;) develops. The diagonal
entries of the stress tensor are called normal stresses, the off-diagonal stresses are called
shear stresses. Obviously the normal and shear stresses depend on the choice of the coor-
dinate system, therefore distinguishing between isotropic and anisotropic stresses instead
is more useful. Since the trace of a tensor is invariant under coordinate transformation,
we define isotropic stress as the scaled trace, namely % Z?:1 R;;. Therefore the deviation
from isotropy can be expressed by R;; — %Z?Zl R;;. Finally we can define the second
order statistics we are interested in.

Since we want to compare our results to reference data coming from DNS, we will have to
compare the statistics of u”V° to the statistics of u. Let us define the discrete normalized
off-diagonal Reynolds stresses by:

hox Rﬁ[jsa
Ty

This leads to the following definition:
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Definition (Root mean square turbulence intensities). The root mean square turbu-
lence intensities are computed by:

1
| 1< ’
h - hx\2 NSa NS«
Uppms = Rm = Rl,l -5 E Ri,i :
U 3
T i
=1

5.4 Results

Recall that the filter width « is proportional to the cell width Ay, where K is a cell. The
cell size varies in wall normal direction so does the filter width. We will perform com-
putational tests with different values for the filter width constant, namely 0.2,0.3, ...,0.9,
1.0,1.2,1.5,2.0. Additionally we will test three different rules to compute hx, denote the
length of the edges of a cell K by h,, h, and h,. We used the following three rules:

e Geometric mean: geom(K) = ¢/hyhyh..

e Diameter : diam(K) = \/h3 + hZ + hZ.

e Shortest edge: edge(K) = min{hy, hy, h.}

In the first stage of our experiments we will present results for values of C in the range of
C = 0.025,0.05,0.075,0.1,0.125,0.15, 2, 3, ..., 1.0, 1.025, 1.05, 1.2, 1.5, 2.0. They were com-
puted for each type of measuring the gridsize. The Results are presented in figures 1,2
and 3. We classify the results by first comparing the mean profile and select acceptable
values of C. Out of these values we choose the one that has the best results in terms of
the secondary statistics.

For the geometric measure (Figure 1), the value C' = 0.025 was by far the best value. It was
the closest to the reference mean velocity profile from DNS calculation. The computed
root mean square intensities (rms,) have the correct form, but highly overpredict the
reference values. The overprediction is smallest for the value C' = 0.025. The results for
R,, aren’t good in particular, since they show the same overprediction as for the rms,,.
The form of the curve is similar to the reference values C' = 0.025 and C' = 0.05, but
the oscillations near the wall are quite pronounced. These are both effects that will be
lessened considerably on the finer grid. In conclusion C' = 0.025 seems to be the best
value here.

For the diameter measure (Figure 2) the acceptable values for the filter width constant
were larger then in the first case. Values C' = 0.05,C' = 0.1 and C' = 0.125 produce
acceptable results when considering the mean. The root mean square intensities are still
being overpredicted for all values, but C' = 0.1 and C' = 0.125 seem to work best for rms,,
and R,,. We observe that for values smaller then C' = 0.1 our results tend to move away
from the reference values.

For the shortest edge measure we can see that every value for C' is somehow decent.
Considering the rms, and R,, results we observe that the form of our tests coincide with
the reference, but for C' = 0.05 we can see a tendency to move further away from the
reference.
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Figure 1: h = geom(K)

81



5.4  Results 5 NUMERICAL SIMULATIONS

time 2.000000e+01

&S time 2.000000e+01
4
20¢ 1
ﬁr 2
P c
s |
c 15¢ 1 £ om& ’;/#M\‘cgl!
g 8 2
E o,
10+ &8
ko] —ref
-4 ~-0.05 |
—ref 0.1
5 005 | 0125
—e—g']zs ° : ' 05 |
G 0 50 100 150
\ , - +
% 50 100 150 y
+

y

Mean and difference mean

time 2.000000e+01 time 2.000000e+01

8 : 2 :

—ref —ref

—+-0.05 —--0.05
7 01 | 0.1

—--0.125 1+ —-—0.125}|
6F 05 05

oL
s \/
1
o
//
},/
2
/’/
0 ! 1 L 3 L i'%x\; L
0 50 100 150 ™o 50 100 150
+ +
y Yy

rms and R,

Figure 2: h = diam(K)

82



5 NUMERICAL SIMULATIONS 5.4 Results
time 2.000000e+01
25 ‘ ' time 2.000000e+01
4
20+
/ﬁg’ 2
= C
S & .
c E 0 \\ 7:—( = —
; 2 Nt
€ g 2
=
° —ref
-4 ~+-0.05 ||
—ref 01
~-0.05 7§ 6 --0.125||
0.1 05
~-0.125 : :
| | e 0 50 100 150
50 100 150 y
+
y
Mean and difference mean
time 2.000000e+01 time 2.000000e+01
8 T T T 2 T T T
—ref —ref
--0.05 ~-0.05
7t 01 | 0.1
—-0.125 1t —-0.125
6t 05 05

0 50 100 150 0 50 100
+ +

rms and R,

Figure 3: h = edge(K)
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In hindsight, our calculations show, that there is no best value for the filter width con-
stant and the measurement of h. No value for C satisfies all statics well enough to be
considered the best fitting value. In terms of the first order statistics, namely the mean
value comparison, C' = 0.025 for the geometric measure and C' = 0.1 and C' = 0.125
for the diameter and shortest edge measure gives good results. Considering second order
statistics these values don’t come close to the reference. All in all, the dependence on «
can be seen very clearly.
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6 Summary and Outlook

In [FHTO02] it is shown that the dimension of the global attractor is decreasing, this
theoretical statements suggests that the NS-a model of turbulence is easier to compute.
Our own numerical experiments did not provide us with a good value for the filter width
constant. More testing might have been necessary for that. It might be interesting to
consider the question of what would be a good result.

A comparison of NS-a and NS-w is done in [LMNRI10]. In Chapter 5 an interesting idea
emerges: NS-a and NS-w perform well in different flow regions. This would lead to a
combination of both models which is a very interesting perspective for further research.
It is also interesting to improve the numerical approximation schemes to improve numeri-
cal results. In [MNORI11] it was possible to drastically improve the results by introducing
a combination of a stabilization of grad-div type and an adapted approximate deconvo-
lution of the filtering operation.

It is needless to say that the potential of NS-a has not been exhausted yet.

Nevertheless, more numerical experiments using the NS-a model and studies that com-
pare the results of experiments using the NS-a model to the results obtained by other
turbulence models are needed.
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