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Abstract

Residual based a posteriori error estimates for conforming finite element solutions of the incompressible Navier—
Stokes equations which are computed with four recently proposed two-level methods are derived. The a posteriori
error estimates contain additional terms in comparison to the estimates for the solution obtained by the standard
one-level method. The importance of these additional terms in the error estimates is investigated by studying
their asymptotic behaviour. For optimally scaled meshes, these bounds are not of higher order than the order of
convergence of the discrete solutian2001 IMACS. Published by Elsevier Science B.V. All rights reserved.
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1. Introduction

Modeling of processes in physics and engineering leads often to nonlinear partial differential
equations. An example are the incompressible Navier—Stokes equations which model incompressible
fluid flows. For standard conforming finite element discretizations of these equations, which fulfill the
BabuSka—Brezzi stability condition, optimal a priori error estimates can be proven, provided there is a
sufficiently smooth nonsingular solution.

In practice, the numerical solution of the nonlinear system of equations arising in the discretization of
the Navier—Stokes equations may be very time consuming. Two-level methods aim to compute a discrete
approximation of the solution of the nonlinear partial differential equation with less computational work
and to preserve the optimal order of convergence. The basis of two-level methods are a coarse grid anc
a fine grid. First, the given problem is solved on the coarse grid, which is in general inexpensive. The
second step is to spend some numerical work in doing very few (e.g., one) steps of an iterative method
for solving the problem on the fine mesh. It turns out that the crucial point for asymptotically optimal
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a priori error estimates is an appropriate scaling between the coarse and fine mesh. Recently investigate
two-level methods contain as a third step a defect correction on the coarse mesh.

Two-level methods have gained some attraction in the last couple of years. They have been investigatec
for semilinear elliptic equations and scalar nonlinear partial differential equations by Xu [23,24].
Layton [14], Layton and Lenferink [15], and Layton and Tobiska [17] have studied four different
two-level methods for the incompressible Navier—Stokes equations. The methods differ in the (linear)
equation which is solved on the fine mesh and whether or not a correction step on the coarse mesh i
applied. Asymptotically optimal a priori error estimates in two norms have been proven. The numerical
efficiency of two-level methods has been demonstrated by Wu and Allen [21] for nonlinear reaction—
diffusion equations.

In this paper, residual based a posteriori error estimates for the four two-level methods given in [14,
15,17] (Algorithms 2-5) are proved. In contrast to a priori estimates, the error is estimated by known and
computed quantities, like the right hand side and the discrete solution. This enables an error control during
the computation. For each two-level method, a posteriori error estimates in two norms are proved. The
basic ideas to obtain these estimates go back to Verflrth [19] and Eriksson et al. [8]. They are sketched
here in the proofs of Propositions 1 and 2. It turns out that the estimates for the two-level methods contain
additional terms in comparison to a posteriori error estimates for standard solution techniques. This is
due to the fact that the discrete solutions obtained by the two-level methods fulfill only an approximate or
violated (as called by Angermann [1]) Galerkin orthogonality. We analyze the asymptotic behaviour of
these additional terms. In this way, we get useful information on the effect of solving different equations
on the fine mesh, on the gain of applying a final coarse mesh correction step, and on the necessity of
computing the additional terms for obtaining an asymptotically optimal a posteriori error estimate. We
show that for optimally scaled meshes, the bounds of the asymptotic behaviour of the additional terms are
in general not of higher order than the standard terms in the residual based a posteriori error estimators
Thus, the computation of these terms is unavoidable in practice.

2. Notations and mathematical preliminaries

We consider a finite element approximation of the stationary Navier—Stokes equations in primitive
variables

—VvAu+ @ -VYu+Vp=f ing2,
V.-u=0 in $2, @
u=20 onods.

Here, 2 is a polyhedral domain iR?, d = 2,3, with boundaryd$2, u:2 — R? is the flow field,

p:£2 — R is the pressure which is normalized fy pdx = 0, f:2 — R¢ a body force, and the
parameten > 0 is the viscosity. Throughout this paper, we consider laminar fluid flows and assume that
there is a nonsingular solutidix, p) of (1). Hence, the viscosity has to be sufficiently large. A weak
formulation of (1) reads as: Fin@, p) € V x Q satisfying

a(u7v)+b(u7uvv)+(qvv‘u)_(pvv'v):(f7v) V(V’Q)GVXQ (2)
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with
V= (HNR)) = {v e (H(2))": v]o =0},
Q=Lﬁ9r:&eL%9x/qm=0}
2

a(u,v) = (wVu, Vv), b(u,v,w)= ((u-V)v, w)

and(., -) the inner product ir.2(£2) and in its vector valued versions. The normIr?(£2))¢ is denoted

by | - Ilo, the seminorm in the standard Sobolev spadé(£2))? by | - |¢, and the norm inH*(£2))?

by || - llx. The spacée/ is equipped with the norm- |; which is possible as a consequence of Poincaré’s
inequality. Bilinear forms, trilinear forms, and norms in subdomairs §2 are marked by an additional
index, €.9.p,(:, -, ) or || - lo.,. The product spac¥ x Q is equipped with the norm

1/2
)

@, Il = (lul+ I pll3 for (u, p) e V x Q.

Let 7, denote a decomposition & into d-simplices. We denote by the diameter of a simpleX,
by hg the diameter of a fac&, and we seti = maxy.7,{hr}. Each family of triangulation§7,}, is
assumed to be admissible and shape regular in the usual sense, e.g., see [5].

Given the decompositioff,, we can construct conforming velocity—pressure finite element spaces
Vi, x O, wWith vV, C V andQ, C Q. These spaces are assumed to satisfy the inf-sup condition, i.e., there
exists a constam® > 0 independent of the triangulation such that

(Vv qp)
sup ————— = Bllgnllo  Yqn € Ox. (3)
DhEVh Ivh|1

Examples of space¥,, O, satisfying (3) can be found, e.g., in [2,10]. The standard finite element
approximation to (1) is to findu,, p;) € V, x Q,, satisfying for all(v,, g,) € V;, x Oy,
a(up, vy) + by, up, vy) + (qn, V-up) — (pr, V-vp) = (f, vp). (4)

We assume that the solution of (2) and the finite element spaces satisfy

ue(H (2) nv, peHNQ2)NQ, k>1,

V,, contains piecewise polynomials of degfee )

Q) contains piecewise polynomials of degree 1.
Furthermore, the a priori error estimates

(@ — wn, p = p)lll < ch*([uliya+plk),
le —upllo < ch*(lulera + 1ple),

are assumed to hold, wheredenotes throughout this paper a generic constant independ@&jpt the
properties (5) are important to prove (6) for a wide variety of velocity—pressure finite element spaces
satisfying (3), see, e.g., [10].

Let (u, p) be the solution of (2). We consider a dual linearized Navier—Stokes problem of finding
(z,5) € V x Q satisfying for all(w,r) € V x Q

(6)

a(w,2)+b(u,w,z) +b(w,uy,z2) — @& V-2)+(,V-w) =(u—u,,w). (7)
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We assume that (7) i#? x H*-regular, namelyz, s) exists uniquely and satisfies
lzll2 + lslls < Cs(u, up, v)lu — upllo. (8)

As indicated by Johnson [12], the worst case behaviour of the stability const@gtisO(exp(v1)).
If this behaviour reflects the actual stability property of a flow, every error estimate invaligmgpuld
be worthless in practice even for relatively large viscosity parameters. However, the behaviour of
for laminar flows is substantially better in many situations. For some model problems, Johnson and
Rannacher [13] could prov€s ~ O(v~1) and numerical results by Johnson [12] sh6éw< 1.6 for the
driven cavity flow in three dimensions and> 7—})0.

In the following, we need some estimates of the trilinear term, see [7,17,18]:

1_
|bu, v, w)| <c@)ulgluljlvhwl  VYu,v,weV,

e€0,ifd=2 e=3ifd=3, (9)
b, v, w)| < cllufolvl w2 Vu,veV, we (HA(2)), (10)
b, v, w)| < cllufolvlnollwllo Vu,weV,ve (W2 (2))". (11)

Let Ry, and Ry, denote interpolation operators of Clément [6] iffp and Q, respectively. These
operators are based on lodai-projections and satisfy for € I < m < 1 and an interpolation constant
Ci

[v— Ry, (v)’l,T < Cihrzr"l_l+1|v|m+1,$(T) YveVn (HmH('Q))d'
o= Ry, o p < CHE™10lia 5 Yo €V N (H" 1), (12)
g — Ro, (@ lo.r < Cirlgly g Vg € QNHY(R).

Here, w(T) denotes the union of mesh cells which contaihsnd all mesh cells whose closure has
a point with 7 in common. Similarly,w(E) denotes the union of all mesh cells whose closure has a
common point with the closure of the faée The interpolation operator of Clément satisfies, see also [5,
formulae (17.10) and (17.11)],

{ lg = Ro, @]y <clgllo ¥q € L), 13)
|v — Ry, (v)|; <clvly YveV.
From (13) and Poincaré’s inequality, we get
{HRQ,,(q)H0<cIIqI|o Vg € LA(£2), (14)
|[Rv,()||; <clRy,1<clvlr<clv]1 YveV.

Analytical as well as numerical results indicate that the congfarih (12) are of moderate size, see
Carstensen and Funken [3,4].

The jump[|v,|]¢ of a functionv, across a fac& is defined by
lim {v,(x +tng) —vy(x —tng)}, x€E Z N2,

t—>+0

tl_lmo{—vh(x—tnE)}, x€ECaL2,

vnlle(x) == {

whereng is a normal unit vector otE. If E C 982, ng denotes the outer normal, otherwisg has an
arbitrary but fixed orientation. With that, every fagewhich separates two neighboring mesh cé&lls
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andT; is associated with a uniquely oriented normal (for definiteness ffpto 75). If v € V, then we
know from the trace theorem ; € (HY/?(E))? and thereford|v[]z = O for almost every € E.

3. Ontheanalysisof residual based a posteriori error estimators

Let||-|| be a prescribed norm ivi x Q, n7 the error estimate on the mesh clandn = (3", 7. n3)*?
the global error estimate.

The local error estimatger < crlle,|ly(r) serves to control an adaptive grid refinement. Hefes
(wu — uy, p — pp) is the error,U(T) is a neighbourhood of’ andcy is a constant which should be
approximately the same for all mesh cells. Proofs of local lower estimates for residual based a posteriori
error estimators use suitable cut-off functions as given in Verfirth [19,20] or in [11]. It turns out that
they can be proven for the errée — v,, p — ¢,) with an arbitrary pair of discrete function(®,, g;,),
in particular, for the solution obtained by each two-level method which will be described in this paper.
Thus, an adaptive grid refinement for these methods can be controlled by the local estimators (16) or (19)
given below. However, it is not clear how to combine two-level methods with adaptive grid refinement
and to our knowledge there is no literature on this subject available.

Information on the global error are obtained from an upper estimate

llenll < cn.

This estimate serves as a stopping criterion for the solution process. Given a required atauracy
the discrete solution is sufficiently accuratecif < tol. Therefore, the constant must be known at
least approximately. An important property for proving global upper estimates is the so-called Galerkin
orthogonality of the discretization. That means, the error of the discrete solution is in some sense
orthogonal to the finite element space, see (17) for the standard finite element discretization of the
Navier—Stokes equations. The Galerkin orthogonality allows to introduce an interpolant of a suitable
function into the error estimate such that the asymptotic correctness of the a posteriori error estimates
can be proved by applying interpolation estimates of type (12). However, there are many situations where
a Galerkin orthogonality might not hold, e.qg., if

e only an approximation of the discrete solution is computed, e.g., by an iterative solver or a two-level

method,

e quadrature errors occur,

o the discrete problem differs from the standard finite element discretization,

e nonconforming finite element discretizations are used.

In these cases, only an approximate Galerkin orthogonality holds and a global a posteriori error
estimate of the form

lenll < cn+ E(un, pr) (15)

with the additional ternE (u,,, p,) can be obtained. Only if (u;, p,) is of higher order tham, this term
can be neglected in computations.

The aim of this paper is to derive estimates of the form (15) for discrete solutions of the Navier—Stokes
equations in the case of several two-level methods. The asymptotic behaviour of the extra terms will be
bounded and it turns out that these bounds are in general not of higher order for optimally scaled meshes
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4, Thestandard one-level method

We start by recalling the a posteriori error estimates in|the/||-norm and thel.>-norm for the one-
level conforming finite element method (4).

Algorithm 1. Standard one-level algorithm
Step 1. Compute(u,, py) € Vi, x Qy, such thaw (vy,, gn) € Vi, x Qp,

a(up, vy) +b(up, up, vy) +(qn, V-up) — (pp, V-vp) = (f, vp).

Proposition 1. If 4 is sufficiently small, then fofu,, p,) computed with Algorithni, the a posteriori
error estimate

1/2
160 = p = Il < enalG pu) = (S 1)
T

with
02 = B2\ vAuy — @ - Vg — Vpulle  + 1V - usl3
+ > hg|[lvVay ng — panelle|l , (16)
ECOT,EZ3R

holds true, where depends oru, p) and C;.

Proof. A proof of the ||| - |||-norm a posteriori error estimate can be found in Verfurth [19]. For
completeness and to show the réle of the Galerkin orthogonality, we will sketch the proof here.
If & is sufficiently small, then Proposition 7.1 in [19] gives
1@ —un, p— p)Ill <2[DF @, )| v wor.vxonIF @ns P llv <oy
whereF (uy, py) .V x Q — R is the residual
F(uy, pn) = auy, v) + b(up, up, v) — (pn, V-0) +(q, V-up) — (f,v),
DF(u, p) is the Fréchet derivative aof at (u, p), and (V x Q)* is the dual space oV x Q. Since
(u, p) is assumed to be a nonsingular solution of (DF (&, p) || c(vx0)y-.(vxo) < oo. Because of
F(u, p) =0, we have
HF(ul’H ph)H(VXQ)* = HF(u9 P) - F(uh’ph)H(VXQ)*

= sup  {l, @Il a(u — up, v) + b(u, u, v)
(0,0)#(v,q)eVxQ

— b, up,v) —(p—pp, V-0)+ (q, V- (uw—up)|}.
The second factor will be estimated. From (2) and (4), we get the Galerkin orthogonality of the
discretization¥ (vy,, gn) € Vi x Oy,
O=—a(u —uy,vy)+ (p— pp, V-0;) —b(u,u,vy) + by, up, vp) — (g, V- (w—uy)).  (17)

We setr = f + vAu, — (u, - V)u, — Vp,. The Galerkin orthogonality (17) with, = Ry, (v), g, =
Ry, (g), integration by parts, (2)V - u = 0, the Cauchy—-Schwarz inequality, the interpolation esti-
mates (12), the shape regularity of the mesh, and the definition ¢ff tHg-norm imply
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|a(u —uy, v) +b(u, u,v) = b(uy, up, v) = (p—pr, V-0) + (¢, V- (u —uyp))|

1/2
< cKZh%urué,T + 3 b || (Ve - ng — pangl] g5+ SNV uhnaT) } @, I,
T E T

which concludes the proof. O

Proposition 2. With the assumptio(8) on the stability of the linearized dual problg®), the a posteriori
error estimate

1/2
lu —upllo < cn2((un, pr)) = C<Z U%,L2> : (18)
with '
022 = W3 f +vAuy — - Vyuy = Vpallo + 20V - upl
+ X B3V ne = punl] o e (19)
ECOT,E¢d82

is valid for (u;, p,) computed with Algorithmi, wherec depends oisC;.

Proof. The proof, which is the basis of proving a posteri@d-error estimates below, follows the
framework developed by Eriksson et al. [8].

1. Error representation using the dual linearized probleWith w = u — u;, t = p — p;,, we obtain
from (7)

lw — wpll§ = a(u —wy, 2) +b(u, u—up, z) + b(u — uy, u, 7)
+ (s, V- (u—uy)—(p—pn, V-2). (20)
2. Galerkin orthogonality of the discrete probleihi7).
3. Interpolation estimates for the solution of the dual linearized probMfa.setv, = Ry, (z) =: zj,
gn = Ry, (s) =: s, In (17), add (20), not& -u = 0 and set = f +vAu;, — (u,-V)u, —Vp,. Integration
by parts and the interpolation estimates (12) give

2 2
lu —uplly < G _[hlIrllorlzliazm + Az IV - wnlorlisly s

T
+C R wVuy - ng — punelle || g1zl 2ae)-
E

4. Strong stability of the dual problenwith assumption (8) and the shape regularity of the mesh, we
obtain (18) after dividing byju — uy|lo. O

It is well known that the a posteriori error estimates are asymptotically optimalyi@uw,, p,)) =
O(r*) andnz((uy, p)) = O(h*HH).

5. A two-level method with one Newton step on the fine mesh

We now consider a two-level method which works on a fine m@&stand on a coarse mesky
whereh < H is assumed throughout this paper. The coarse spégesnd Q are assumed to have
the properties of the finite element spaces stated above.



510 V. John / Applied Numerical Mathematics 37 (2001) 503-518

Algorithm 2. Two-level algorithm, coar se mesh solve followed by a fine mesh Newton step
Step 1. CompUtE(uH, pu) € Vg x Ogy such thaN(DH, qH) €Vy x 0y

a(wy,vy) +bp,ug,vy) +(qu.V-uy) — (pu,V-vy)=(f,vn).
Step 2. Compute(u,, py) € Vi, x Qy, such thav (vy,, gn) € Vi, x Qy,

a(uy, vy) +b(up, up, vy) +buy, ug, vy) + (g, V-up) — (pp, V- vp)
= (f7 vh) +b(uH7 Uug, vh)'

In Algorithm 2, only one step of a Newton iteration is performed on the fine rigshe., one has to
solve only one linear system on the fine mesh. It has been proposed by Layton [14] and further analyzed
by Layton and Lenferink [16]. Let the assumption (5) be fulfilled. Then, the a priori error estimate

1w = up, p— pll| < c(u, p) (¥ + HFT79) (21)

holds true withe defined in (9). Thus, for an asymptotically optimal error estimate in [thg||-norm,
the optimal scaling i& = O(H?+(~9/%), The L?-error of the velocity can be estimated in the form

lu —upllo < c(u, p) (BT + HZ), (22)

which leads to an optimal mesh scalingiof O(H 2 Y *+D),

An a posteriori error estimate for thg - |||-norm of the solution computed with Algorithm 2 has been
proven by Ervin et al. [9]. The proof uses the same basic ideas as the proof of Proposition 1. In addition,
results of numerical tests with Algorithm 2 are presented in [9].

Proposition 3. If H is sufficiently small, then faofu,, p,) computed with Algorithn2, the a posteriori
error estimate

12
1 =, p— p)ll] < cKZ n%m_m) g — g I3 g — uﬂﬁﬂ (23)
T
holds true withc depending onu, p) and C;.

Proposition 4. Under the assumptions of Propositi@rihe a posteriori error estimate

1/2
llu — wpllo < c[(z n%,Lz) + hllwy —wp gy — w377+ llwn — wpglloluy — uH@ (24)
T
is valid for (u,, p,) computed with Algorithra.

Proof. To apply the techniques of proving Proposition 2, the crucial point is to find an approximate
Galerkin orthogonality similar to (17). Step 2 of Algorithm 2, Eq. (2) and the identity
b(upg,up, vy) + by, up,vy) —b(uy,uy, vy) =b(uy, up, vy) — by —ug, up —ug, v,)
give for all (v, s) € V, x Oy,
bup —up,up —upy,vy) = —a(w —uy, vy) +(p— pp, V-vy) —b(u,u, vy)
+b(uy, up, vy) — (85, V- (w0 —uy)),
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see [9]. Now, following the proof of Proposition 2, we have to estimate the additional |teuy —
uy,u, —uy,z;)|. Its estimation starts with the splitting

|b(up —upy,up —uy,zp)| = by —up, wy—upg, 2y, —2) +b(uy —up, uy —uy,z)|.

Using now (9), (10), the interpolation estimate (12), and the strong stability assumption (8), we obtain
the estimate (24). O

The asymptotic order of convergence of the fine grid solution p,) is at least as good as that of the
coarse grid solution, see (21), (22). Thus, the following asymptotic behaviour of the extra term in (23)
can be derived, using the a priori estimate (6)dor uy:

1+e 1+e

iy — w15 lwy —ug | < (lu—ugllo+ llu —uplle)™ (1w — wyly+ | — uyly)
< (H 4+ H*Ye@, p)) " (H* + Hc@, p))™™*
— O(H2k+17€).

In this bound, the asymptotic behaviour of the additional term does not depend on the fine mesh
sizeh. If the fine mesh size is chosen asymptotically coarser than given by the optimal mesh scaling,
H?%+1=¢ = o(h¥), we conclude from the a priori error estimate (21)

1w = up, p — pIl| < c(u, p)h*.

In this case, the asymptotic behaviour of the extra term is of higher ordeisithosen to be optimal

or asymptotically smaller, the asymptotic behaviour of the additional term and the discrete solution
coincide. Now, the computation of the additional term becomes important for an asymptotically optimal
a posteriori error estimation. The extra term measures the difference of the coarse and fine grid solution
and it becomes the more important the greater this difference becomes. Analogously, we find that the
additional terms in the a posteridi?-error estimate behave like(@?+1).

6. A two-level method with one Oseen step on the fine mesh

The two-level method analyzed in this section is a simplification of Algorithm 2. The Newton step of
Algorithm 2 is replaced by one step of a fixed point iteration.

Algorithm 3. Two-level algorithm, coar se mesh solve followed by a fine mesh Oseen step
Step 1. Same as Step 1 of Algorithm 2.
Step 2. Compute(u,, py) € V, x Qy, such that for alkvy,, g») € Vi x Qy,

a(up, vy) +b(ug,up, vy) + (qn, V-up) — (pr, V-v) = (f, vp).

Algorithm 3 is called modified Picard method and the equation in Step 2 is called Oseen equation.
It has been proposed by Layton and Lenferink [15]. If the assumption (5) is fulfilled, the a priori error
estimates

{mw—ump—mmn<dmmwk+HHm

25
lu — upllo < c(u, p) (B*+ + HF), )
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are valid, [15], which results in optimal mesh scaliigs: O(H /%) for the||| - |||-norm andh = O(H)
for the L2-norm of the velocity.

In Algorithm 3 as well as in Algorithm 2, only one linear system on the fine mesh has to be solved. But
the termb(u,,, uy, v,) on the left-hand side of Step 2 in Algorithm 2 may lead to certain computational
disadvantages, e.g., to bad matrix properties and large memory requirements. For this reason, the Newto
iteration is replaced often by a fixed point iteration, where the &y, u 4, v;,) is put on the right-hand
side andu,, is replaced by the current approximationgf. In this fixed point iteration, a number of
Oseen equations has to be solved. Algorithm 3 is obtained if only one step of this fixed point iteration is
performed with the initial approximatiom, ~ uy in b(u,, uy, v;).

Proposition 5. Let (u;, p,) be computed with Algorithr8. With the assumptions of Propositi@nthe
a posteriori error estimate

12
1 =, p— p)lll <c [(Z n%m.m) g — g |3 g — uH|i|uh|1} (26)
T
holds true. With the assumption of Propositigrthe a posteriori error estimate
12
= upllo < c[(z n%Lz) il — I ey — w5l + ey — uH||o|uh|1} (27)
T
is valid.

Proof. For the first estimate, we follow the proof of Proposition 1. Step 2 of Algorithm 3 and (2) yield
the approximate Galerkin orthogonality for &, ¢) € V), x Qy,

—b(uy —up,up,vy) = —a(w —uy, v) +(p—pp, V-vy) —b(u,u,vy)
+ by, up, vy) — (gn, V- (w —uy)). (28)

In addition to the proof of Proposition 1, we have to estimate the extra fie@m; — uy, u,, v,)|. To
obtain (26), we use (9), (14), and the definition of the|||-norm.

The L2-error estimate of the velocity can be proved analogously to Proposition 4 using the approximate
Galerkin orthogonality (28). O

With (5) and (6), we can establish & B*+1~¢) asymptotic behaviour of the extra term in (26) and a
O(H**Y) asymptotic behaviour of the additional terms in (27).

7. Themadified Picard method with a correction step

The next algorithm extends the modified Picard method, Algorithm 3, by the solution of a defect
correction equation on the coarse mesh.

Algorithm 4. Two-level algorithm, coarse mesh solve followed by a fine mesh Oseen step and a
coar se mesh correction

Step 1. Same as Step 1 of Algorithms 2 and 3.

Step 2. Same as Step 2 of Algorithm 3, the solution is denotediyy p..).

Step 3. Compute(ey, €y) € Vy x Oy such that forallvy, gy) € Vg X On



V. John / Applied Numerical Mathematics 37 (2001) 503-518 513

a(ey,vy) +b(upy, ey, vy) +bleg,uy,vy) — (€q,V-vy) +(qu, V- eq)
=b(uy —uy, uy,vy)
and setu, =u.+ey, p,=p.+epn.
A two-level method with an additional coarse mesh correction was studied first by Xu [23] for

semilinear elliptic equations. Algorithm 4 has been proposed and a priori error estimates have been given
by Layton and Tobiska [17]:

{ @ = up, p— plll < c(u, p)(B* + HZH7e),
|l —upllo < c(u, p)(thrl +hYH2 4 p M 4 Hmln(k+3,2k+1))’

with ¢ defined in (9). Thus, scalings which ensure optimal order of convergence (6) are

|- ]]-norm:  fork=1: h=0(H®**), fork>2: h=0(H%%),
|- llo-norm:  fork=1: h=0(H¥?), fork>2: h=O0O(H*),

(29)

The Galerkin projectiorfRy, Ry):V x Q — Vy x Qpy with respect to the dual linearized problem of
Step 3 in Algorithm 4 is defined in the following way: for &b, 1) € V,, x O, (v,q¢) €V x Q

0=a(w,v—Ry(v,q)) +b(uy, w,v—Ry(v,q9)) +b(w,uy,v— Ry(v,q))
— (&, V-(v=Ry(v,9)))+ (¢ — Ro(v,9), V- w).

In [17], the approximate Galerkin orthogonality for &, g,) € Vi, x Q,,

b(u—uy,u—uy,vy) —b(uy —u,, uy, v, — Ry (v, qp))
=—a(uw—up,vy)+(p—pr,V-v) —buy,u—up, vy)

—bu—up,upy,vy) — (qp, V- (u—uy)), (30)
and the estimates
Il(v = Ry(v,q),q — Ro(w, @)l <cll|(w,lll, V(v,q)eV xQ, (31)
lvi — Ry Wi, gi)lle < cH O [ (vn, )11, Vv, qn) € Vi x O, 0 €[0,1], (32)
lv— Ry(v,@)llo+ Hlv — Ry(v, )|1 < cH*([vll2+ ligll1)
V(v,q) € (V x Q)N (H3(2)! x HY(£2)) (33)

have been proved.

Proposition 6. Let(u,, p,) be computed with Algorith#h Then, with the assumptions of Propositign
the a posteriori error estimate

11—y, p— pu)lll )

1/2
< CKZ ’7%|||.|||> e —uplly lun — uply™ + llu, — wyllg™ |w, —uplflugl (34)
T
and with the assumption of Propositidnthe a posteriori error estimate

1/2
2 1— 1
= uyllo < c[<2nu2) il — w3l — w5+ g — ol — ugly
T

1,
_ +Hlu, —uglly *lus —uplilugly (35)
are valid.
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Proof. The proof of the first estimate starts like that of Proposition 1. Using the approximate Galerkin
orthogonality (30) and reordering some terms, we obtain fawallg,) € V,, x Q,,
la(u —wy, v) +b(u, u,v) — by, up,v) —(p— pp, V-0)+ (¢, V- (u—uyp))|
=|(f.v—vp) — [a(un, v —v;) + bup, up, v—v,)+(q—qn, V-up)— (pn, V- (0 —vp))]
—b(uy —up,up—ug,vy) +b(uy —us, uy, v, — Ry (v, qp))|.

The first terms are estimated in the same way as in Proposition 1. For estimating the last two terms, we
use estimate (9) for the trilinear form, estimate (32) for the Galerkin projection, (14), and the definition
of thel|| - |||-norm.

For the second estimate, we follow the proof of Proposition 2, now using the approximate Galerkin
orthogonality (30). In this way, we have to estimate the additional tébiias, — uy, u, — uy, z,)| and
|b(uy —u., upy, zn — Ry (zy, sn))|. The first one was estimated already in Proposition 4. Only the second
term needs to be estimated in a different way. Applying (9), we obtain

|b(uy —we,upy, 2y — Ry (2, s1))| < clluy — w g luy — w.lilug 1|z — Rv (. sn)) -
Further, we get with (31), (12) and (33)
|20 = Ry @, sw) |y < |Rv(z,8) = Ry (zn, su)|y + 12—zl + |z — Ry (z, 9|,
c(lz = zplr+ lls — sullo) + |z — Rv(z, 9)|4
cH (llzllz + llsllz)-
Applying (8) completes the proof.O

<
<

The dominating extra term in (34) |8, — uy |5 |u, — uy|i|luy|1. Since the asymptotic behaviour
of u — u, is not worse than oit — uy, see (25), the triangle inequality together with the a priori error
estimate (6) fow — uy and the assumption (5) give a @*+1~¢) behaviour of the extra terms. For the
L?-error estimate, the asymptotic convergence of the extra terms in (35) can be estimated with the a priori
error estimates (6) and (29) fer— uy andu — u,,, respectively. The result is a(@*+2-¢) asymptotic
behaviour of these terms.

The asymptotic behaviour of the extra terms in (34) and (35) differs from the asymptotic orders of
convergence derived from (29). This comes from an alternative estimation technique of the trilinear term
which has been used in [17]. However, this technique requires additional regulagiignaf leads to the
fact that the constants in (29) depend on other normstbfn, e.g., the constants in (21), (22), and (25).

We show in Remark 7 that this technique leads to essentially the same asymptotic behaviour of the extre
terms as given above after an appropriate modification of the constants.

Remark 7 (Alternative estimate of the trilinear term). If the additional assumplign1 - < ¢ with ¢
independent o holds true, the trilinear term in the proof of Proposition 6 can be estimated in a different
way. Using (11), (32), and (14), we obtain

|b(ug —u,, ugy, vy, — Ry (vy, qn))|
sup i <cHlluy — uylloltp1, 00 (36)

(0,0)#(v,q)eV (v, g)Il]

This techniques is used in [17] which results in the fact that the constants in the a priori error
estimates (29) depend dn|; ... Formally, the behaviour of the right hand side in (36) i6H3*+1).
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Using (36), one can prove an asymptotic behaviour of the extra terms in the a posteriori error estimates
which coincides with the asymptotic orders of convergence given in (29). But in order to have a fair
comparison, e.g., to (34)uy|1.- should be replaced in (36) by |1. From [22, formula (5.5)], we

know the discrete Sobolev inequality

lvelloe <cld, H)|vylt Yoy € Vy

with ¢(d, H) = c|InH|Y? if d =2 andc = cH Y2 if d = 3. Besides that, it hold$uy|1 . <
cH Y ug|lo.0, S€€ [5, formula (17.22)]. Applying these estimatefutg|1 o, in (36) gives

b(uyg —uy, uy, v, — Ry (vy, gp))]
sup . <cld,H)|lupg — uylloluyls.

04(v,q)eV (v, @I

This is of order @QH**+1/?) for d = 3 and therefore no improvement. kbe= 2, the extra term is now of
order QH*1|In H|*?) which is a slight improvement compared t¢&*1-¢) for H — 0.

8. Algorithm 2 with a correction step

In the previous section, we have seen that the correction step improves the a posteriori error estimate
in the L2-norm of Algorithm 4 in comparison to Algorithm 3. In this section, we will study if there holds
a similar result for Algorithm 2 with an appropriate correction step. The following algorithm has been
proposed by Layton and Tobiska [17].

Algorithm 5. Two-level algorithm, coarse mesh solve followed by a fine mesh Newton step and a
coar se mesh correction

Step 1. Same as Step 1 of Algorithms 2.

Step 2. Same as Step 2 of Algorithm 2, the solution is denotediqyy p..).

Step 3. Compute(eH, €g) € Vy x Opn such that for alKDH, qu) € Vg x Qg

aleg,vy) +b(uy, ey, vy) +bley, uy,vy) +(qu,V-ey) — (€g, V- vpy)
=b(uy —uy,uy —ug,vy)

and sew, =u, +ey, p,= p.+e€n.

The a priori error estimates

{ 1@ =, p— plll < c(u, p) (h* + HE12),

37
= wyllo < c(u, p) (W1 + HZH8/2 1 fsiph), (37)

with ¢ defined in (9), have been proven in [17]. Thus, the optimal mesh scaling-i©®(H>"1~4)/) for

the||| - |||-norm andh = O(H?Y/+2) for the L2-norm of the velocity. The scaling with respect to the

[I| - [|]-norm is not better than for Algorithm 2, compare (21). For Algorithm 5, the approximate Galerkin
orthogonality for all(v,, g,) € V,, x Qy
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—b(u—uy,u—u,,v,)+b(u—ug,u—u,,v,)+b(u—u,u—ug,vy)
—b(u, —up, uy —ug, Ry vy, qs) — vy)
=—a(—up,vy)+(p—pn,V-vy) —buy, u—uy vy)
—b(u—up,uy,vy) — (qn, V- (u—uyp)) (38)
holds.

Proposition 8. Let (u;,, py) be computed with Algorith. With the assumptions of Propositi@nthe a
posteriori error estimate

1/2
2 1—
1t = s, p — pi)lIl < cKZ nT_) Tt — w15 ot — w5t — 0
T

17
+llwy —ully  lup — wyllu, —ugly
1- 1
+ ”u* - uH”O glu* - uH|1+(8 (39)

and with the assumptions of Propositidnthe a posteriori error estimate

1/2
lu —uyllo < ¢ [(Z n%,Lz) + hlluy — ugllg un — wyl§ln, — uyly
T
+ Nl — wyllolus — wply + hllwy, — w5 luy — wal|us — upls
+ Nl — wllolws — ugly + Hllw, — uglly *u, — upli* (40)
hold true.

Proof. The proof of the first estimate is similar to those of Proposition 1 and the first part of Proposition 6.
With the approximate Galerkin orthogonality (38), we obtain forajl, g,) € V,, x Q,,
|la(u —uy, v) + b, u, v) = b(up, up, v) — (p— pu, V-0) + (¢, V- (u—uy))|
=|(f,v—vp) — [a(up, v—v;) + by, wp, v —vy) + (g —gn, V-up) — (pp, V- (v —1vy))]
+b(up —ug,u, —up, vp) —b(uy —uy, upy — Uy, vp)
+b(u, —up,u, —uy, Ry(vy, qn) — vp)l.
The proof continues like in the propositions mentioned above.
The proof of the second estimate is similar to those of Propositions 2 and 4. With the approximate
Galerkin orthogonality (38) follows
e = unlly = [a@e—wn,z=21) = (p— pu, V- (2 = 2)) +b(u, u, 2 — z3)
—b(up,up,z—zp)+ (s — 55, V- (w—up))| +buy —uy, u, —uy, z5)
—b(up —u,uy —u,,2p) + bW —uy, w, —uy, Ry(zp, sp) — 2n).

Now, each term can be estimated as in Propositions 2 andi4.
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Za;clgttlariori error estimates and bounds for the asymptotic behaviour of the additional terms
Algorithm [l —up, p— pu)lll lu —unllo
1 n n2
2 1+ O(H2+1-¢) 12 + O(HZ+Y)
3 n1+ O(H*179) n2 + O(H Y
4 11+ O(H +1-¢) 112 + O(H*+2-%)
5 1+ O(H2+1-¢) 12 + O(H2+2-¢)

Assuming (5), all additional terms in the estimate (39) behaves asymptotically (iKeg*®~¢). To
prove this, use the a priori error estimates (6)#or uy and (21), (22), (37), to estimaie— u, and
u — u,. An analogous estimate of the first, third and fifth additional term in (40) shows that these terms
behave like @H%*2-¢). However, for the second and the fourth extra term, we obtain oly%1).
But with the assumptioth = O(H* -9/ we get also for these terms(8%*2~¢) with the help
of (21), (22), and (37). Thus, to obtain a@%**2-¢) behaviour of the extra terms in (40}, needs
to be sufficiently fine but not optimal.

9. Summary

We have derived residual based a posteriori error estimates for several two-level algorithms to compute
discrete approximations of the solution of the Navier—Stokes equations. Additional terms arise in the
estimates due to an approximate Galerkin orthogonality of these algorithms. The estimates and the
asymptotic behaviour of the additional terms are summarized in Table 1, wherey, ((u,,, p,)) and
n2 = n2((uy, pp)) are defined in (16) and (19), respectivelyin (9), andk in (5).

The asymptotic behaviour of the additional terms in the error estimates of Algorithms 2-5 has
been studied under the assumptiorc H (except theL?-error estimate in Algorithm 5, wherk =
O(H1=9/k) has been used). For optimally scaled meshes, the bounds of the asymptotic behaviour of
the extra terms are in general not of higher order than the order of convergence of the discrete solution.
Thus, the extra terms have to be computed in practice to guarantee an asymptotically correct a posterior
error estimate. Table 1 shows that the asymptotic behaviour of the additional terms in all a posteriori error
estimates decreases byowers ofH if the Newton step is replaced by the Oseen step. The additional
correction step improves the asymptotic order of convergence of the extra terms in the a posteriori error
estimates for the.2-norm of the velocity by the factoH'~¢ and it does not influence the asymptotic
behaviour of the extra terms in the a posteriori error estimates ifj|thél-norm.
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