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Verified numerical computation of solutions
for the stationary Navier-Stokes equation
in nonconvex polygonal domains
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Abstract. We propose a method to enclose solutions for the stationary Navier-Stokes
equation in nonconvex polygonal domains. Our method is based on an infinite dimen-
sional Newton-type formulation by using the finite element method with constructive
error estimates and fixed point theorems. Numerical examples related to the step flow
problems in L-shape domain are presented.
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1. Introduction

In the present paper, we consider a numerical method to verify the
existence and the local uniqueness of solutions for the following stationary
Navier-Stokes equations:

—vAu+ (u-V)u+Vp=0 in Q,
divu=0 1in Q, (1.1)
u=g on 0,

where u and p are the velocity vector and the pressure, respectively. Assume
that € is a nonconvex polygonal domain in R?. In addition, ¢ is a given
boundary vector function and v > 0 is a viscosity coefficient.

1.1. Motivation

The problem (1.1) is considered in [1]. For L-shaped domains, the
equation (1.1) is known as a mathematical model for the step flow prob-
lems. From the theoretical point of view on the reliability of numerical
computations, it is important to give a mathematically rigorous a posteri-
ori error analysis for the approximate solutions of the flow. However, the
equation (1.1) is also known as the difficult problem because of the singu-
larity which is influenced by the reentrant corner. Thus, our purpose in this
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paper is to find an exact solution of (1.1) and clarify its behavior using a
computer-asisted proof and some mathematical techniques.

In [11], there already exists a similar work for the convex domain in
which the error estimates are more easily given. They use a method, so-
called Nakao’s method (see, e.g., [3], [4], [10] for more details), that consists
of two kinds of iterative process; one is a finite dimensional Newton-like
iterations, the other is the successive computations of the error caused by
the gap between the finite and infinite dimension in each iterative procedure
(see, e.g., [3], [4], [10] for more details). However, in the original Nakao’s
method, it has been recently observed ([6]), that for the second order prob-
lem having a first order derivative Vu, the computational process of verifi-
cation is not necessary efficient but sometimes diverges due to the property
of interval computations. In order to overcome such a difficulty, in [6], some
improvements are considered by using a technique with estimation of the
norm for the inverse of a matrix corresponding to the linearlized operator,
instead of direct solving an interval system of equations. Moreover, in [5],
some further extended techniques are considered to develop a verification
method by using an infinite dimensional Newton-like method for the second
order elliptic problems.

In this paper, according to the analogous arguments to that in [5],
which is a modified version of one of the authors’ method (cf. [3] [4] etc.),
we present a guaranteed estimates of the inverse of linearized operator for
the Navier-Stokes equation (1.1) to get a verification condition based on
the infinite dimensional Newton-like procedure. On the other hand, Plum’s
method which is also well known to verify the solutions for nonlinear elliptic
boundary value problems [8] [9], would also be applicable, if it is possible
to bound the eigenvalues for linearlized operator corresponding to (1.1).
However, this eigenvalue bounding process for the present case seems to be
quite complicated.

In order to apply the method in [5], in general to use Nakao’s method,
it is necessary to obtain the constructive a priori error estimate between
a function and its appropriate projections. Namely, for example, when we
denote the H&—projection as Py, it is necessary to determine the constant
C numerically in the a priori error estimate of the form:

[0 = Prollgy < Cl|Av]| L2,

where C' depends on the mesh size h of the finite element space such that
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C — 0 as h — 0. This constant is naturally dependent on the regularity of
solutions for the Poisson equation with homogeneous boundary conditions.
For example, it implies that C' = O(h), if  is a convex domain. However,
the order of magnitude decreases for nonconvex polygonal domains, that is,
C =~ O(hQ/ 3), if Q is the L-shaped domain. When we apply our method,
it is essential and important to determine the above constant as small as
possible. However, for nonconvex polygons, this task is usually not so easy
but very hard by only theoretical considerations. As one of the computa-
tional approaches by some guaranteed numerical computations, Yamamoto
and one of authors presented a computational method to get the explicit
constant [12], which will be used in Section 4 in this paper.

In the following section, we define the Stokes projection and describe
its constructive error estimates. The invertibility conditions of linearized
operator and the norm estimation procedure for its inverse are considered
in Section 3, which play an essential role in the verification by the infinite
dimensional Newton-like method. In Section 4, we mention about the actual
verification procedure for solutions of the nonlinear Navier-Stokes problem
(1.1). Some verification examples of the step flow problem are presented in
the last section.

1.2. Notations

We denote the usual k-th order Sobolev space on Q by H¥(2) and define
(-, - )o as the L? inner product. We also define the following Sobolev spaces
as usual:

HI(Q)={ve H(Q);v=0 on N},

L§() = {g € L*(Q); (g, o = 0},
and set X = (H&(Q))Z, Y = L3(Q), X(A) ={veX;Ave (L2(Q))2}.
Moreover, we denote that

Vo={v € X; divv = 0},

Vi={vy € X; (VvyL, Vv)y =0, Yv € Vp}.
Here, we used the same notation (-, -)g as the natural extension to L?

inner product on vector functions. Then, we have X = Vj @ V|, where the
orthogonality means in H& sense.
1/2

For v € (HE(9))?, we also define the Hi-norm by HUHH(} = (Vu, Vu),
Then, the norm on X will be straightforward. And, (-, -) denotes the
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duality pairing between X and X’ which is the dual space of X. Moreover,
X; € X and Yy, C Y denote finite element subspaces which depend on the
mesh size h.

2. The constructive a priori and a posteriori error estimations

In this section, we show the constructive a priori and a posteriori error
estimations for the Stokes equation. These estimates are essentially pre-
sented in [7]. But, for our current purpose, we need some modification for
the basic error estimates of the H&—projection due to the nonconvexity of
the domain, as well as it is necessary to get addtional estimates, e.g., in
H~! sense.

For each v € X, we define the Hg—projection Prv e X, by

(V(v— Ppv), Vor)o =0, VYop € X, (2.1)
Further, we assume the following a priori error estimates.

Assumption 1 For an arbitrary v € X(A), there exists a constant C(h)
depending on h such that

v = Prollgg < C(h)[|[Av] 2.
Here, C(h) has to be numerically determined.
Notice that Assumption 1 is equivalent to the following inequality:
o= Proll2 < C(h)|jv — Prol g
We first refer the following well known result.

Lemma 2 (Babuska-Aziz [2]) For all ¢ € Y, there exists a unique v) €
V| such that

divoy =¢, |locllm < Bllallze,
where B > 0 is a constant depending on ).

Now, we define the following functionals.

v(Vu, Vv)g — (p, divo)g

X(u, p) = sup ,
veX [0/l 2 (2.2)
(Q7 le U)O ’
Y(u) = sup ~———

gey  llallr2
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Then, we have the following result.
Theorem 3  For an arbitrary (u, p) € X x Y, it implies that

1/2

ol < = [ 9))+ (8 @),
Iplle < BX(u,p) +v52Y(u).

Proof. First, for an arbitrary u € X, we decompose it as u = ug D u, €
Vo @ V. Then, we have

v(Vu, Vv)g — (p, divo)g

X (u, p) = sup
e Tolm
v(Vug, Vo)
=sup —————— = V|[uol| -
S Tolle

Also by Lemma 2, we have

V(u) > %HMHHg-

Thus the first part of the theorem is obtained.

Next, for (u, p) € X x Y, from Lemma 2, there exists v; € V| sat-
isfying dive; = —p. Setting ¢ € Y as ¢ = K - divu,, where K =
v(Vuy, Vol )o/| divu||3,, it implies that

Ipll32 =v(Vur, Vui)o+ |Ipll32 — (g, divui)o
V(V’LLJ_, VUJ_)O - (p, div UJ_)
oLl g

< villga & (u, p) + llall 12V (w).

Moreover, we have

(Q7 div UJ_)O

a2
lall 2

= [[oL [l

V(VUJ_, V’UJ_)(]

HQ||L2 || IVULHL2 HdiVULHLQ

Vifur |l gglloslleg

| divuy |72
<vB|pl 2.

From |jv || m <P ||div v ||72, we obtain the second result. Therefore, this
proof is completed. O



782 M.T. Nakao, K. Hashimoto and K. Kobayashi

Now, let define the map B: X xY — X’ x Y by
B(u, p) = (S(u, p), —divu), (2.3)

where S(u, p) = —vAu+ Vp for (u, p) € X x Y. Then, for an arbitrary
(u, p) € X xY, we define the Qp-projection Qp(u, p) = (up, pr) € Xp x Yy
by

v(V(u—up), Vor)o — (p = pp, divop)o =0, Vo, € X, (2.4)
—(div(u —un), qn)o=0, Vg € Yh. '

Then, we have the following main result of this section.

Theorem 4 Let (u, p) € Vo x Y and let (up, pp) € Xp X Y}, be the Qp-
projection of (u, p). We assume that S(u, p) € (LQ(Q))2 and that there
exist constants n and o independent of (u, p) satisfying

IVonllL2 <nllS(u, p)llrz,
| divup|[r2 <o||S(u, p)| L2-
Then, we have the following a priori error estimations.
lu = unll g < v Eu(R)I|S(w, p)llz2,
lp—prllz< Ep(h)[1S(u, p)llL2,
where E,(h) := [(C(W)(1+n))* + (1B0)2]""* and Ey(h) := C(h)(1 +1)B3+
v[3%c. Here, the constant 3 is defined in Lemma 2.

Moreover, define as in [7], Vuy, € (X)? and Auy, = V - Vuy, where Vuy, is
determined by

(vuh, Vh)O = (Vuh, Vh)O, fOT all vy, € (Xh)Q.

Then, we have the following a posteriori error estimations.

o~ unllg < [(CONEL +vEs)® + (vK5)?) 2
Ip = pullrz < B(C(h) Ky + vKs) + vB°Ks,
and
lu—unl2 < E(h)|lu — unl| gy + ollp — pall L2, (2.5)

where E(h) := E,(h) + E,(h) and the constants K;, (1 < i < 3) are defined
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as
K, = HS(U, p)+yZuh—VthL27 Ko = Hvuh—VUhHHé,
K3 = || divup|| 2.

Proof. First, by the definition of X and the property of the Qj,-projection,

e, v(V(u—wup), Vup)o — (p — pn, divug)o = 0 for all v, € X}, it implies
that

X(u—up, p—pn)
v(V(u—up), V(v = Pyv))o — (p = pa, div(v — Prv))o

= sup

veX 0]l g2
(—vAu + Vp — Vpp, v — Ppo)g
= sup
veX ||'UHH3

where we have used the fact ||[v — Ppvl|r2 < C(h)|lv— th||H3 < C(h)HUHHg-
Next, we have

, divug)o
V(u — up) = sup (g, divup)o
ey lldllze

< || div ug | 2 (2.7)

Hence, using assumptions of this theorem, we have the following estima-
tions.
X(u—up,p—pn) <C(h)(1 +n)[|S(u, p)ll L2,
V(u—up) < ol|S(u,p)ll 2

Combining these inequalities with Theorem 3, we obtain the desired a priori
estimates.

Now, using the second equality of (2.6), from the fact that (Vuy, V(v—
Py))o = 0 and (Vuy, Vo) = (—Auy, ¢)o for ¢ € X, we have

X (u—up, p—pp)
(=vAu+Vp—Vpy, v—Pyv)o—v(Vuy, V(v—Pyv))o

=sup

' ol
—sup (S(u,p) +vAup, —Vpp,v—Ppv)o+v(Vup — Vg, V(v— Pyo))o
ja ol

<C(h)||S(u, p)+vAup—Vppl| 12 +1/Hvuh—VuhHHé. (2.8)
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Thus, we obtain the a posteriori error estimates for the QQp-projection by
(2.7) and (2.8).

We now finally present the L?-estimation of u — uy,.
For (u — up, 0) € X x L?(Q2), we consider the following Stokes equation.

Find (v, ¢) € X x Y such that B(v, ¢) = (u — up, 0) in Q.

From the property of the Qp-projection, setting (vp, qn) = Qn(v, q), we
have

=v(Vu, V(u—up))o — (¢, div(u — un))o
(V(v—=wn), V(u—un))o+ (p— pr, diveor)o
— (g — an, div(u —up))o
<vlv—wnllggllu —unllgg + llp = pall2ll divos | 2
+ [lg = anll 2| div(w —un)|| 2.
Therefore, using the a priori error estimation and the assumption of this

theorem, this proof is completed from the former part of the theorem and
the fact that || div(u — us)l|r2 < |lu — unll ;- O

If S(u, p) does not belong to L? space, then we have the following esti-
mates, which is readily seen by the similar arguments in the above theorem.

Corollary 5 Let (u,p) € Vo x Y and let (up, pr) € Xp X Yy be Qp-
projection of (u, p). We assume that S(u, p) € X' and there exist constants
N and & satisfying

vahHL2 < f]HS(’L@ p)HH717
| divup||g2 <6([S(u, p)llg-1-

Then, we have the following estimations.
Hu - uh”H& < VﬁleUHS(zh p)HH*h

lp = pnll> < epll S p)lla-1,

where e, = [(1+ C’(h)ﬁ)2 + (vB6)? Y2 and ep = (1+C(h)7)B + vp3%6.
Here, we define the H™'-norm by
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1S(u, p)||g— = sup M
sex N9l

Notice that by some simple calculations, in Corollary 5, it is always
taken as e, = 2, because of [ufg < v1|S(u, p)||g-1 and Junl[g1 <
v IS, p)llg-r i (u, p) € Vo x Y

3. Computable verification method for the inverse of the lin-
earized operator

In this section, we describe a numerical method to prove the invertibility
of the following linear operator and estimate the norm of the inverse.

The linearized Navier-Stokes equation with homogeneous Dirichlet
boundary conditions can be written as

Find (u, p) € X x Y such that
L(u, p) = B(u, p) + ¥(u, p) = (f,0) inQ, (3.1)

where (f, 0) € X’ x L?(Q2) and the linear map ¥ is defined as

U(u, p) := (Pu, 0) for each (u,p) € X xY (3.2)
with ®u := (¢- V)u+ (u-V)e.

Here, c € (Wolo(Q))Q, the coefficient vector function.

3.1. The invertibility condition of the operator £
First, note that the invertibility of a linear operator £ defined in (3.1)
is equivalent to the unique solvability of the fixed point equation:

2= Az (3.3)
=B"1U2,

where z = (u, p) and A a compact operator on X x Y.

Now, according to the verification principle presented in [5], we formu-
late a sufficient invertibility condition in numerically. As the preliminary,
we define the several matrices as follows:

Namely, N x N matrices F = (F; ), A = (A;;), M x N matrix B = (B, ;)
and M x M matrix C = (C; ;) are defined by
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F;;=v(V¢j, Véi)o + (®¢j, ¢i)o for 1 <i, j <N,
Aij= (Voj, Vi) for 1 <i, j < N,
Bi; =—(div ¢;, ¥i)o for 1<i<M,1<j<N,
Cij= (¥ ¥i)o for 1 <i, j < M,

where {¢p 1Y, and {1} }1L, are basis of X}, and Y}, respectively.
Next, supposing that N > M, we define the N 4+ M square matrix G by:

G:[g BOT], (3.4)

Notice that if G is nonsingular then it implies that F and S := BF'B”
are also nonsingular and we can write an inverse matrix by

F B'|"' [F!'-F!B'S'BF! F'B’s!
B 0 S™!BF~! —s-!
_. | &1 Gs
LGy Gy |
Let L and M be lower triangular matrices satisfying the Cholesky de-
compositions:

A=LL" and C=MMT, (3.5)
respectively. And, we denote the matrix norm induced from the Euclidean
2-norm by | - |g. Also, we define the following constants:

K. := H|C‘EHL°°’ Kaiye = HdiVCHLoo7

1/4

Ky. = ”‘VC’EHLOW Koc := (Haic'ajCHi?)F )

where H|V0]EHLOO and matrix ||0;c - 0;c||f2 mean that H (>, |VC2'|125)1/2HL00
and ||0c/0x; - Oc/Oxj 12, respectively. Here, || - |z and (-)r denote the
L*-norm on 2 and the matrix Frobenius norm, respectively.

By some simple calculations, we have the following lemma.

Lemma 6 Foru, v, w € X, it implies that

(GO A T P T if ue X,

- V)0l 2 < full 2 [Vl ]| if ve X,
1/4 .

(- V)ollg2 < Cpallull g (1050 - O5012.) /" if v € X
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Moreover, we have
((u-V)v, w)o
< ([[lul gl oo llwll g + Il divullzee Jwllz2) [[vll 2+ if u € X,
((u- V)v,w)o
< (lull g llwll 2 + llull g2 llwll ) [[[0] 8] oo if v € X,
((u- V), w) < Callull gallv] ga lwll gz
where Cpa is a constant such that |||z < Cral|d|l gy for all ¢ € H(Q).
We now have the following main result of this paper.

Theorem 7 For the constants defined above, if G is nonsingular and

%Eu(h) (MuCng + Cg) <1

R =

holds then the operator L defined in (3.1) is invertible.
Here, M, = |[LTG1L||g and E,(h) is the a priori constant in Theorem 4.
And, the constants C1 and Co are given by

C1=3C2K., Cy=K.+ CriKp,,
where Cr2 is a Poincaré constant such that ||¢|| 12 < CLQH(;SHHOl for all ¢ €
H}(Q).

Proof. First, as in [3], [4], [10] etc., we decompose the equation u = Au
into two parts as follows:

Qnz = QpAz
(I —Qp)z=(I—Qp)Az

where I implies the identity map on X x Y.
Next, according to the similar formulation to that in [5], we define two
operators by

Nz = Qpz —[I — Al Op(I — A)z
and
Tz=Npz+ (I —Qp)Az,

respectively, where [I — A];! means the inverse of Qp,(I — A)|x, xv;, : Xn X
Y, — Xy x Y.
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Now, for two dimensional positive vectors o = (v, ap) and v = (Yu, Yp),
we define the candidate set Z = Zy @& Z, C X x Y which possibly encloses
the solution of (3.3). Here, Zj, and Z, are taken as

Zp={zn € Xp x Y5 [||znll] <7},

Zy = {z* € (Xp x Yh)l; [llz«ll] < a},
where ( )L means the orthogonal complement in the sense of Qy-projection,
that is z. € Z, = Qpz« = 0. Also denote [||z]|] = (HuHHé, lp||z2) for z =
(u, p) € X x Y and the inequality stands for elementwise.

Then, by the fact that z = Az is equivalent to z = 7z. In order to

prove the unique existence of a solution to (3.3) in the set Z, it suffices to
show |||7]|| < 1 for any kind of norm ||| - ||| in X x Y. This fact follows by

Banach’s fixed point theorem from the linearity of the equation.
Further notice that a sufficient condition can be written as

[N Z]]] = igIZ)[HthII] <7 (3.6)

and
W = Qn)AZ|} = Sgg[ll(f — Qn)Aul] < o (3.7)
Therefore, by using constants defined above, we try to estimate norms

[INzz]]] and [||(I — Qn)Az||] in (3.6) and (3.7), respectively.
First, for an arbitrary z = z, + z« € Z;, + Z,, we have

Nz =2y — [I — Al OR(I — A) (2 + 24)
=[I — A} ' QpAz.. (3.8)
We now set (w}, wf) := Nz, which means
v(Vwy, Vup)o + (Pwy, vp)o — (w), divey)o = (—
—(le w%v Qh)O = 07

for all v, € Xy, qn € Y. Here, we choose w := A™1du, € X. Since the
right-hand side of (3.9) satisfies

(—Dus, vp)o = (Vw, Vop)o = (VPyw, Vop)o,
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we can obtain the following matrix linear equation:

B IR Rk

where wl! = (wi, w¥, ..., wY)T, w) = (W}, wh, ..., wh)T and w, =
(w1, wa, ..., wy)T are coefficient vectors of wy, wh and w, = Pyw, re-

spectively, which are set as

N M N
wi = wis, wh = wly, wp =Y wid,
i=1 i=1 i=1
Therefore, it implies that
[ okl } _ { ILT wf |5 ] [ LT GiL) (LT TR ]
lwh 2 IMTwhlle | | (M7 GoL) (LT @) | 5
[ LT GiL||p| LT @5 }
| IMT GeL|| gL @ 5

LT GAL s }
| M7 GoL o

IN

So, we can obtain the following estimations.
lwillgy < Mullwallgg, — lwgllze < Mpllwn]l g, (3.10)

where M,, = |LTG1L||g and M, = |[MT G:L| £.
From the property of the H}-projection, we have
ol g = 1 Powllgy < oy = 1A~ G|y
<A™ e Vg + 1A (us - Vel gy
Hence, we now estimate the Hi-norm of wy := A~7l(c: V)u, and wy =
A Y uy - V)e.

For the estimation of |jw|| mt> some simple calculations yields from
Lemma 6 that

leﬂfq& = (Vwi, Vwr)o = (—Awy, wi)o
= (—(c- V)uy, wi)o (3.11)

Furthermore, for the estimation of |jws|| Y by applying the similar argu-
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ment to the above and using Lemma 6, we have
lwell gz < 2C12 |lel B poo lluel g3 (3.12)

Thus, by (3.10)—(3.12), we obtain the following estimate for the finite di-
mensional part

M,
Izl < | 37 | e (313)
P
where C7 = 3C[2 K..
For z € Z, from Theorem 4 and Lemma 6, it implies that

v E,(h)

- onast< | P

} Co(yu + o),

where Cy = K. + CraKjp,.
Therefore, the invertibility condition follows:
M, Cray, < Yu,
MpCloeu <ps
v EL(R)Co (v + o) <
Ep(h)Ca(vu + aw) < .
Here, the second and fourth conditions of the above can always be valid
provided that 7, and oy, are suitable chosen. Therefore, we only consider
the condition:
M, Cray < yu,
v LEL (h)Ca(yy + ) < .

And, it is readily seen that this inequality is equivalent to

1
;Eu(h)C’g(MuCng +Cs) < 1.

Thus, the proof is completed. O

3.2. The norm estimation
In this subsection, we show the a priori estimates for the solution of the
linear equation (3.1).

Theorem 8 Under the same assumptions in Theorem 7, provided that
k < 1 and let z = (u,p) € X XY be a unique solution for the linear



Verified computation for Navier-Stokes equation 791

equation (3.1), that is, Lz = (f, 0) for (f, 0) € X’ x L*(Q). Then, we have
the following estimations:

HUHHg <M Fll -1

Ipllzz < Ml fll -1,

where My, = 71 + 135, My = 75 + 7} and the constants 77 (1 <1i < 4) are
given by

*
T

” 1 , Ték:Mu(Cﬂ'f—i-l),

5 = M, (C17F + 1), 75 = Ep(h)Ca(11 +73) + ¢p.
Moreover, if f € (LQ(Q))Z, then

[l g < Mull fll 2,
[pllze < Myl fll L2,

where My, = 171 + 12, M, = 13 + 74 and the constants ; (1 < i < 4) are
given by

1 Eu(W)(MuCaCpe + 1)

> 1. , T2=My(Cim1 + Cpe),

1
TgZMp(ClTl+CL2), 7'4:Ep(h)(02(7'1—|—7'2)—|—1).

Proof. For any f € X', define (¢u, ¢p) = B7(f, 0) € X x Y. Then, by
the Fredholm alternative theorem, the invertibility of (I — .A) implies that
there exists a unique element z € X x Y satisfying (I — A)z = (¢u, ©p)-
When we set

th = th - [I - A]}_ngh((l - .A)Z - (()D’ud WP))?
TZ ::th + (I - Qh)(AZ + (soua @p))a
notice that (I —A)z = (¢u, ¥p) is equivalent to 7z = z. Using the decom-
position z = zp + z, with 2z = Qpz and 2z, = z — Opz, by some simple
calculations, we have
Zh = [I - A];l(QhAz* + Qh(@u, SOP))v
ze = (1 — Qn)Alzn + 22) + (I — Qn)(Pu, ©p)-

Hence, taking the estimates in the proof of Theorem 7 and letting ¢ =

(3.14)
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A~lf, we have by (3.14)

l|un| g [ M,
<
[ ||ph||LzO = | M, (Crlluall gy + [ Paell )
C ML
< M, } (Cullusll gy + 1f lzr=1), (3.15)
and
sl 1 _ [ v Eu(R) ]
<
{ ||p*||L20 L E,(h) | Cz(”uhHH& + ||“*HH5)
+ (11 = 2u)B~1 (£, 0)]l]
(v B, (h) ]
< E,(h) | CZ(”“hH[{é + ||U*HH3)
V_leu
+[ . ]HfHHl- (3.16)
p

Substituting the estimate of ||UhHH(} in (3.15) into the last right-hand side
of (3.16) and solving it with respect to Hu*||Hé, we get

l (MuEu(h)C2 + €U) ”f”H*l

v 1—-k

I f - (3.17)
Thus, we also have by (3.15)

sl g =

[ | p M, . R
[ ||ph||f2 } = [ M, ] G + DI fllg-r = [ Tgﬁ } I fllg-1- (3.18)

Hence, it implies that

Ipsll 2 = (Ep(R)Ca(ri +75) + ep) [ fll 1
=i f -1 (3.19)

Therefore, from (3.17)~(3.19) and [jullgz < [lunllmy + lusllgy, lIpllzz <
llprllz2 + ||p«llz2, the proof of the former part is completed. Also, for the
case that f € (LQ(Q))2, one can easily derive the results in the latter part
by the similar arguments above. ([l
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4. Applications to nonlinear problems

In this section, we describe the actual applications of the results ob-
tained in the previous section to the verification of solutions for the sta-
tionary Navier-Stokes equation (1.1). We assume that a function g € X(A)
satisfies g = g on 0N and divg = 0 in 2. Then, our original problem can
be written as

—vAu+ (u+g)-V)(u+g)+Vp=vAg in Q,
—divu=0 in Q, (4.1)
u=0 on Jf).
We transform the original stationary Navier-Stokes problem (4.1) into the
so-called residual equation by using an approximate solution (ay, pp) €
Xh X Yh defined by
v(Vig, Vup)o — (Pr, divog)o = (vAg — f(an + &), vn)o, (4.2)
(—div @, gn)o=0,

for all v, € Xp, qn € Yy, where f(u) := (u- V)u.
For the effective computation of the solution for (4.2) with guaranteed
accuracy, refer, for example, [11] etc.
Next, we define (u, p) € X x Y by the solution of the Stokes equation:
Further, let define residues by
U — Up =Wy + Vg, where wy :=u—u, vg := U — Up, (4.3)
p—DPh=wp+ qo, where wy,:=p—p, qo:=p— P ‘

Note that vy and gg are unknown functions but its norm can be computed
by an a priori and a posteriori techniques (e.g., see [7] [11] [12]). Thus,
concerned problem is reduced to the following residual form

Find (wy, wp) € X x Y such that
B(wy, wy) = (f(iun +g) — fwy +vo + 1 +g),0) in Q. (4.4)

In this case, the coefficient vector function in (3.2) is given by ¢ := 4y + g.
By using the map ¢ defined in the previous section, we have

f(ah+g)_f(wu+vo+ah+g):_(I)(wu+7}0)_f(wu+1}0)'
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Hence, as in (3.1), the Newton-type residual equation for (4.4) is written
as:

Find w = (wy, wp) € X x Y such that
Lw = Bw+ Yw = (—Pvg — f(wy, +vp), 0) in Q. (4.5)

If £ is invertible, then (4.5) is rewritten as the fixed point form
w=F(w) (=L (=Pv — f(wa+10),0)). (4.6)

Note that, from the above definition, the nonlinear map F' in (4.6) means
a Newton-like operator and is compact on X X Y by the property of the
nonlinear map f, and it is expected to be a contraction map on some neigh-
borhood of zero. Therefore, we consider the candidate set W, = W, x W,
for o = (v, ayp) of the form

Wy = {w, € X; ||1UU||H3 < ay},
Wy ={wp € Y5 [Jwpllr2 < oy}

First, for the existential condition of solutions, based on the Schauder
fixed point theorem, we need to choose the set W, so that:

F(Wa) C Wa. (4.7)

And next, for the proof of local uniqueness within W,, the following con-
traction property is needed:

1F(w1) — F(w2)|l] < Allwr —well],  Vwi, we € W, (4.8)

for some constant 0 < A < 1.
Taking account that f(w, + vg) € X', by Theorem 8, a sufficient condition
for (4.7) can be written as

IFWa)ll= sup [[1F(w)l]

IN

My,
[M ] sup || Pvol| 2

p Wy €EWoy

M;
+ Y u+ -
[Mp }wfggvu!!f(w vo)[| -1

<a, (4.9)
where (M, M,,) and (M}, M) are the constants defined in Theorem 8.

u
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Further we have the following estimates
[@voll2 = [[(c - V)vo + (vo - V)| 2
< (Ko + Cpakoc) [voll s
1f (wu + o)l -1 = [ (vo - V)wo + (w - V)vg
+ (vo - V)wy + (vo - V)vol| g1
2
< Cla(lwall gz + llvoll )
2
< Cfa(ou + llvoll )™
Hence, we can rewrite the existential condition (4.9) as
% 2
MUC%AL (Ozu + HUOHH&)Q + M, (Kc + CL4K38) HUOHH& :| < |: Qly, ]
MECE (a+ [voll )+ My (Ko + Crakoo) [oll | = | ay
From above, we obtain the local uniqueness condition (4.8) with A by

A= 2M;CFa (e + ool ) < 1.

5. Numerical examples

In this section, we present numerical examples for the stationary Navier-
Stokes equation related to a mathematical model of the step flow problem.
In such a case, it should be natural to take a domain as Q@ = (0, A) x
(0, B) \ [0, a] x [0, b], where the constants A, B, a and b satisfy 0 < a < A
and 0 < b < B.

The boundary vector function g = (g1, g2) is given as

((B-y)ly—b ..
W if z =0,
=g (z,y)=¢{ B-yy-0) .. (5.1)
g1 = g1\%, Yy (B—0)3 L ifx = A,
0 otherwise,

\

92 = g2(z, y) = 0 on 0L, respectively. In particular, we choose that A = 2,
B=1land a=0=0.5.

Notice that the function g; satisfies the following relation which corre-
sponding to the incompressibility condition.

B B
/b91(07 y)dy=/0 g1(4, y)dy.
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B
4 f5o L—fs_ 4 41— f5, f5s
\ ]
f3 fs fs
b g \
0 /3
0 a A

Fig. 1. Image of ¢

For this example, we can present a C3-class stream function 1 such that
g = (¥y, —1) in (4.1) for the boundary vector function g in (5.1). Namely,
setting functions f5_, f5,, f5 and f3 which are defined by

f3 = sy, B) = — (2 — 30052
f5. = fo, (@, k) = —%(435 — 5k)axt,
f5 = f5(y, k) = ——= (dy — 5k)y",
fo = oo, B) = 15 (o + R — )",
the stream function ¢ = ¥(x, y) is given by (see Fig. 1)

f5.(x —a, A—a)f3(y, B)
+(1—-fs. (x—a, A—a))fs(y —b, B—0b) in

w(:l:a y) = f5+(x—a, A_a)f3(y7 B) in Q2
f5_(x, a)fs(y — b, B—b)
+(1—f5_(z,a))fs(y —b, B—0b) in Q3

where Q = [a, A] X [b, B], Q2 = [a, A] x [0, b] and Q3 = [0, a] x [b, B].

In the below, as the finite element subspaces, we used the bi-quadratic
C? element for the velocity, the bi-linear C° element for the pressure. And
note that the Poincaré constant can be computed by Cj2 = VAB —ab/m =
V/1.75/7 in the present case.

We show several computational results for the constructive a priori
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constants in Theorem 4 and Corollary 5 by Table 1 in which the constant
B is calculated by the method in [7].

Uh ] Buh) B0 | 7 5 o)
20 1.6760e-1 2.2878e-0 | 1.9870 1.4721e-2/v || 0.5069-h
40 9.2139e-2 1.2945e-0 | 2.2181 7.6094e-3/v || 0.6234-h
60 7.0026e-2 9.9109e-1 | 2.4079 5.6365e-3/v || 0.7099-h
1/h ew(h) ep(h) 7 o Ié]

20 || min(15.1208,2) 200.07 | 184.88  1.3793/v 10.1572
40 || min(15.7029,2) 213.68 | 382.56  1.3856/v 10.1572
60 | min(16.0338,2) 220.91 | 563.59  1.3863/v 10.1572

Table 1. Numerical results for the a priori constant

Notice that the a priori constant C(h) for the H}-projection in Assump-
tion 1 is obtained by the procedure which is presented in [12]. Due to the
noncovexity of the domain, as shown in Table 1, the rate of convergence in
the a priori constant C'(h) seems to be less than 1, i.e., worse than O(h).
Also, the constant 3 is much bigger compared with regular domains such
as the rectangle in [7]. Table 2 shows the verification results for the sta-
tionary Navier-Stokes equation (1.1) with the boundary condition (5.1). As
shown in this table, we could verify the invertibility of the linearlized oper-
ator at the approximate solution as well as the verification of solutions for
the nonlinear problem with rather rough mesh size, for example h = 1/20.
However, we would need more finer mesh for smaller elasticity constants.
Fig. 2 illustrates the contour of stream lines of approximate solution for this
problem with h = 1/60.

Uh M, M, M, K ool s T
20 || 0.2932 0.0678 0.1416 6.4642e-2 | 9.0835e-1 2.4632e-1
40 0.2701 0.0621 0.1417 2.6443e-2 | 6.4212e-1 1.2143e-1
60 || 0.2646 0.0611 0.1417 1.8879e-2 | 5.5259e-1 9.6571e-2

Table 2. Numerical results for v = 10

All computations in tables are carried out on the Dell Precision 650
Workstation Intel Xeon Dual CPU 3.20GHz by MATLAB.
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Fig. 2. Approximate contour of solution

Functionality, of the Ministry of Education, Culture, Sports, Science and

Technology of Japan.

(1]

References

Dauge M., Stationary Stokes and Navier-Stokes systems on two- or three-
dimensional domains with corners. Part : Linearized equations, SIAM J. Math.
Anal. 1 (1989), 74-97.

Girault V. and Raviart P.A., Finite element methods for Navier-Stokes equations.
Springer-Verlag, Berlin, 1986.

Nakao M.T., A numerical approach to the proof of existence of solutions for elliptic
problems. JPN J. Appl. Math. 5 (1988), 313—-332.

Nakao M.T., Numerical verification methods for solutions of ordinary and partial
differential equations. Numer. Func. Anal. Opt. 22 (2001), 321-356.

Nakao M.T. Hashimoto K. and Watanabe Y., A numerical method to verify the in-
vertibility of linear elliptic operators with applications to nonlinear problems. Com-
puting 75 (2005), 1-14.

Nakao M.T. and Watanabe Y., An efficient approach to the numerical verification
for solutions of elliptic differential equations. Numer. Algorithms 37 (2004), 311—
323.

Nakao M.T., Yamamoto N. and Watanabe Y., A posteriori and constructive a priori
error bounds for finite element solutions of the Stokes Equations. J. Comput. Appl.
Math. 91 (1998), 137-158.

Plum M., Computer-asisted existence proofs for two-point boundary value problems.
Computing 46 (1991), 19-34.



[11]

[12]

Verified computation for Navier-Stokes equation 799

Plum M., Numerical existence proofs and explicit bounds for solutions of second-
order elliptic boundary value problems. Computing 49 (1992), 25-44.

Watanabe Y. and Nakao M.T., Numerical verifications of solutions for nonlinear
elliptic equations. Japan Journal of Industrial and Applied Mathematics 10 (1993),
165-178.

Watanabe Y., Yamamoto N. and Nakao M.T., A numerical verification method of
solutions for the Navier-Stokes equations. Reliable Computing 5 (1999), 347-357.
Yamamoto N. and Nakao M.T., Numerical verifications of solutions for elliptic
equations in nonconvex polygonal domains. Numer. Math. 65 (1993), 503-521.

M.T. Nakao

Faculty of Mathematics
Kyushu University
Fukuoka 812-8581, Japan

K. Hashimoto
Nakamura Gakuen University
Fukuoka 814-0198, Japan

K. Kobayashi

Faculty of Science
Kanazawa University
Kanazawa 920-1192, Japan



