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Abstract

In this paper we develop the a priori analysis of a mixed finite element method for the
coupling of fluid flow with porous media flow. Flows are governed by the Navier-Stokes
and Darcy equations, respectively, and the corresponding transmission conditions are given
by mass conservation, balance of normal forces, and the Beavers-Joseph-Saffman law. We
consider the standard mixed formulation in the Navier-Stokes domain and the dual-mixed
one in the Darcy region, which yields the introduction of the trace of the porous medium
pressure as a suitable Lagrange multiplier. The finite element subspaces defining the discrete
formulation employ Bernardi-Raugel and Raviart-Thomas elements for the velocities, piece-
wise constants for the pressures, and continuous piecewise linear elements for the Lagrange
multiplier. We show stability, convergence, and a priori error estimates for the associated
Galerkin scheme. Finally, several numerical results illustrating the good performance of the
method and confirming the theoretical rates of convergence are reported.

Keywords: mixed finite element, Navier-Stokes equation, Darcy equation
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1 Introduction

The devising of suitable numerical methods for the coupling of fluid flow with porous media flow
has become a very active research area during the last decades, mostly due to the relevance of
this physical process for a variety of phenomena in medicine (filtration process of blood through
vessel walls), geoscience (flow of a river and its riverbed) and industry (oil extraction process),
to name a few.

One of the most studied models for this type of phenomena is the Stokes-Darcy coupled
system, which consists in a set of equations where the Stokes model (for the free fluid flow)
is coupled with the Darcy model (for the fluid flow in the porous medium) through a set of
interface conditions, namely, continuity of the normal velocities (mass conservation), balance of
normal forces, and the Beavers-Joseph-Saffman law. So far, several numerical methods have been
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developed to approximate the solution of the Stokes-Darcy coupled problem (see for instance
[9, 10, 12, 13, 14, 16, 19, 20, 21, 25, 29, 30, 32, 33, 34, 4]), most of them based on appropriate
combinations of stable elements for both media. In this direction, the first theoretical results go
back to [32] and [14]. In [14] the authors introduce an iterative subdomain method employing
the standard velocity-pressure formulation for the Stokes equation and the primal one in the
Darcy domain, whereas in [32] the authors apply the velocity-pressure formulation in the free
fluid domain and the dual-mixed velocity-pressure formulation in the porous medium, yielding
the introduction of the trace of the porous medium pressure on the interface as an additional
unknown. Next, in [19] and [21] new mixed finite element discretizations of the variational
formulation from [32] have been introduced and analyzed. The stability of a specific Galerkin
method, employing the Bernardi-Raugel and Raviart-Thomas elements for the free fluid and the
fluid in the porous medium, respectively, is the main result in [19]. The results from [19] are
improved in [21] where it is shown that the use of any pair of stable Stokes and Darcy elements
implies the well-posedness of the Stokes-Darcy Galerkin scheme. In particular, this includes
Hood-Taylor, Bernardi-Raugel, and MINI element for the Stokes region, and Raviart-Thomas
of any order for the Darcy domain. The analysis in [21] hinges on the fact that the linear
operator defining the continuous variational formulation is given by a compact perturbation of
an invertible linear mapping.

The purpose of the present work is to contribute to the development of new numerical meth-
ods for the coupling of fluid flow with porous media flow by extending the approach in [19] to
the Navier-Stokes/Darcy coupled problem. Up to the authors’ knowledge, the first works in
developing numerical methods for the Navier-Stokes/Darcy coupled problem are [24] and [3].
In [24] the authors introduce and analyze a DG discretization for the nonlinear coupled prob-
lem considering the usual nonsymmetric interior penalty Galerkin (NIPG), symmetric interior
penalty Galerkin (SIPG), and incomplete interior penalty Galerkin (IIPG) bilinear forms for
the discretization of the Laplacian in both media and the upwind Lesaint-Raviart discretization
of the convective term in the free fluid domain. In [3] the authors extend the approach in [14]
(see also [12]) and introduce an iterative subdomain method employing the velocity-pressure
formulation for the Navier-Stokes equation and the primal one for the Darcy equation. They
approximate the coupled nonlinear problem using conformal finite elements in both media and
study the convergence properties Newton-like iterative methods for solving this problem. We
point out that, differently from [32] and [19], the approach adopted in [24] and [3] avoids the
introduction of Lagrange multipliers to impose the continuity of the normal velocity of the fluid
through the interface. Indeed, this condition is imposed weakly using the primal formulation of
the Darcy problem for the sole pressure unknown.

According to the above discussion, in this paper we extend the analysis developed in [19] and
study a conforming mixed finite element method for the Navier-Stokes/Darcy coupled problem.
We consider the standard velocity-pressure formulation for the Navier-Stokes equation and the
dual-mixed formulation for the Darcy equation, which yields the velocity and the pressure of
the fluid in both media as the main unknowns of the coupled system. Since one of the interface
conditions becomes essential, we proceed similarly to [32] and [19] and incorporate the trace
of the porous medium pressure as an additional unknown. To analyze the continuous problem
we linearize the coupled system by considering the Oseen linearization in the free fluid domain
and apply the classical Babuska-Brezzi theory and Banach’s fixed point theorem to establish
the well-posedness of the nonlinear coupled problem. Using similar arguments we prove the
well-posedness of the discrete problem for a specific choice of discrete spaces, namely, Bernardi-



Raugel elements for the velocity in the free fluid region, Raviart-Thomas elements of lowest order
for the filtration velocity in the porous media, piecewise constants with null mean value for the
pressures, and continuous piecewise linear elements for the Lagrange multiplier on the interface.
It is important to remark that the interpolation properties of the Raviart-Thomas and Bernardi-
Raugel operators, mainly those holding on the edges of the triangulations (see Egs. (3.11), (4.2),
and (4.7) in [19]), play a key role in the proof of one of the required discrete inf-sup conditions.
We point out here that, nevertheless, this approach can not be extended to arbitrary finite
element subspaces as in [21] since the operator defining the continuous variational formulation
is nonlinear, and then, the classical result on projection methods for Fredholm operators of index
zero is not applicable.

The rest of this paper is organized as follows. In Section 2 we introduce the continuous
coupled problem, its weak formulation, the corresponding variational system and we prove its
well-posedness. In Section 3 we define the Galerkin scheme, we prove its well-posedness and
derive the corresponding Cea’s estimate and rate of convergence. Finally, several numerical
examples illustrating the performance of the method and confirming the theoretical order of
convergence are reported in Section 4.

2 The continuous problem

2.1 Statement of the model problem

For simplicity of exposition we set the problem in R?. However, our study can be extended to
the 3D case with few modifications that we will point out in the paper.

In order to describe the geometry, we let {2g and Q2p be two bounded and simply connected
polygonal domains in R? such that 0Qs N 0p = ¥ # 0 and Qg N Qp = 0. Then, let
I's := 00s\Y, I'p := 90p\E, and denote by n the unit normal vector on the boundaries,
which is chosen pointing outward from Qg UX UQp and Qg (and hence inward to 2p when seen
on ¥). On ¥ we also consider a unit tangent vector t (see Figure 2.1).

Figure 2.1: Domains for the 2D Navier-Stokes/Darcy model

The free/porous-medium flow problem can be modelled by coupling the Navier-Stokes and



the Darcy equations. More precisely, in the free fluid domain g, the motion of the fluid can be
described by the incompressible Navier-Stokes equations:

os = —psI + 2pe(us) in Qs,
—div og + p(ug-V)ug = fs in Qg, (2.1)
divug = 0 in Qg,

where p > 0 is the dynamic viscosity of the fluid, p is its density, ug is the fluid velocity, pg the
pressure, og is the Cauchy stress tensor, I is the 2 x 2 identity matrix, fg is a given external
force, div is the usual divergence operator div acting row-wise on each tensor, and e is the
strain tensor:

e(us) = %(Vus +(Vug)'),

where the superscript ! denotes transposition.
In the porous medium 2p we consider the following Darcy model:

K 'up = —Vpp + fp in Qp,

diVU_D =0 in QD, (2.2)

where up is the Darcy velocity (specific discharge), pp is the pressure, and K € L*°(Qp) is a
symmetric and uniformly positive definite tensor in 2 representing the intrinsic permeability
k& of the porous medium divided by the dynamic viscosity p of the fluid. Throughout the paper
we assume that there exists C' > 0 such that

£-K(z)€ > Ol

for almost all = € Qp, and for all £ € R?. Finally, fp is a given external force that accounts for
gravity, i.e. fp = pg where p is the density of the fluid and g is the gravity acceleration.

The transmission conditions that couple the Navier-Stokes and the Darcy models through
the interface X are given by

Us‘h = up-n on X,
Qp (2.3)

Yl (ug-t)t = —ppn
m(S) PD

where oy is a dimensionless constant which depends only on the geometrical characteristics of
the porous medium.

The first condition in (2.3) is a consequence of the incompressibility of the fluid and of the
conservation of mass across X. The second transmission condition on X can be decomposed, at
least formally, into its normal and tangential components as follows:

osn + on X,

g

Vt-rk-t

The first equation in (2.4) corresponds to the balance of normal forces [13, 24, 32], whereas the
second one is known as the Beavers-Joseph-Saffman law, which establishes that the slip velocity
along ¥ is proportional to the shear stress along ¥ (assuming also, based on experimental
evidence, that up - t is negligible). We refer to [5, 28, 37] for further details on this interface
condition.

(osn)-n = —pp and (ogn)-t = — (ug-t) on X. (2.4)



To complete the definition of the Navier-Stokes/Darcy problem, suitable boundary conditions
must be imposed. For simplicity in our analysis we consider

us=0onls and up-n=0onIp. (2.5)

Other possible choices are discussed e.g. in [12].

2.2 The variational formulation

Let us first introduce some notation. Given x € {S,D}, we denote

(,0), = /u (,v), = /*u-v, (0,7)s = /*a:T,

where, given two arbitrary tensors o and 7, o : 7 = tr(olr) = Z?,j:l TijTij-

We use the standard terminology for Sobolev spaces. In addition, if O is a domain and
r € R, we define H"(0) := [H"(0)]?. For r = 0 we write L2(O) and L?(T") instead of H°(O)
and H°(T), respectively, where I' is a closed Lipschitz curve. The corresponding norms are
denoted by || - ||r,0 (for H"(O) and H"(O)) and || - ||,,r (for H"(I")). Also, the Hilbert space

H(div;0) := {w ¢ L}(0): divwe LQ(O)}»

with norm || - [|aiv,0, is standard in the realm of mixed problems (see, e.g. [8]).
On the other hand, the symbol for the L?(T") inner product

(& Nr = /Fé)\ Ve N e LA(D),

will also be employed for their respective extension as the duality product H~1/2(I") x HY/2(I).
In addition, given two Hilbert spaces H; and Hg, the product space H; x Hy will be endowed
with the norm || - ||z, xm, = || - |z, + || - |,- Hereafter, given a non-negative integer k and a
subset S of R?, P.(S) stands for the space of polynomials defined on S of degree < k. Finally,
we employ 0 as a generic null vector, and use C' and ¢, with or without subscripts, bars, tildes or
hats, to denote generic positive constants independent of the discretization parameters, which
may take different values at different places.

The unknowns in the variational formulation of the Navier-Stokes/Darcy problem and the
corresponding spaces will be:

us € Hr (Qs), ps € L*(Qs), up € Hr,(div;Qp), pp € L*(Qp),

where
HILS(QS) ={veH(Q): v=0 on Ig},

Hr,(div;Qp) := {v € H(div;Qp): v-n=0 on Ip}.
In addition, we need to define a further unknown on the coupling boundary:
A :=pp € HYA(T). (2.6)

Note that, in principle, the space for pp does not allow enough regularity for the trace A to exist.
However, the solution of (2.2) has the pressure in H'(Qp).



Next, for the derivation of the weak formulation of (2.1)-(2.3), (2.5) we write  := QgsUX U
Qp, we define the space

L2(Q) = {q e L2(Q): /Qq - o},
and we group the unknowns and spaces as follows:

u:= (ug,up) € H := Hy_(Qg) x Hpy (div; Op),
(p,N) € Q := LY(Q) x H/?(D),

where p := psxag + PpXap, With xq, being the characteristic function:

1 in €,
X200 i O\Q,,

for « € {D,S}.
Hence, we proceed as in [32] to find the mixed variational formulation: Find (u, (p,\)) €
H x Q such that

a(u;u,v) + b(v,(p,A) = f(v) Vv:=(vg,vp) € H,
b(u,(g,£)) =0 V(g6 € Q,
where a: Hx (Hx H) - R and b: H x Q — R are the forms defined by

(2.7)

a(w;u,v) := Ag(us, vs) + Os(ws;us, vs) + Ap(up, vp),
b(v,(g,§)) == —(¢,divvs)s — (¢divvp)p + (vs ' n—vp-n,&)s,
with s
ﬁ (ug - t,vs - t)y,

Os(ws;ug, vs) = p((ws - V)ug, vs)s,

Ag(us, vs) := 2 (e(us), e(vs))s +

Ap(up,vp) := (K 'up, vp)p,

and f(v) is the linear functional f : H — R defined as
f(v) = (fs,vs)s + (fo,vp)p Vv :=(vs,vp) € H.

Let us observe that the forms Ag, Ap, Os and b are continuous: there exist positive constants
Cs, Cp, Co and Cy, such that

|As(us, vs)| < Csllus|liosllvsl1,os

|0s(ws; ug, vs)| < Copllws|l1,05lus|l1,05 1 Vs1,0s,

(2.8)
|Ap (up, vp)| < Cpllup||div,0p VDIl div,0p

[b(v, (¢,6)] < Collvlall(g: lq-



In addition, the continuity of the functional f is straightforward:

E(v)] < (lifs

005 + [follo.0p)[[v]H: (2.9)

We end this section by observing that owing to the well known Korn and Poincaré inequalities
(see, e.g. [15]) and the fact that K~! is symmetric and positive definite, we easily obtain that
there exist constants ag, ap > 0, depending only on {2g and the tensor K, respectively, such
that

As(vs,vs) > 2pas |[vs|ig, and  Ap(vp,vp) > ap|[vp|§ap, (2.10)

for all v := (vg,vp) € H.

2.3 The Oseen-Darcy coupled problem

In this section we study the well-posedness of the linearized version of problem (2.7): Given
w = (wg,wp) € H, with divwg = 0 in g, find (u, (p,A)) € H x Q such that

a(w;u,v) + b(v,(p,A) = f(v) Vv :=(vg,vp) € H,
b(u,(¢,€)) =0 V(¢:€) € Q,

which corresponds to the variational formulation of the Oseen-Darcy coupled problem. Having
studied the well-posedness of problem (2.11), in what follows we will be able to reformulate (2.7)
as an equivalent fixed-point problem, and as a result, to apply the Classical Banach’s fixed point
theorem to prove the solvability of (2.7).

In the forthcoming analysis we will make use of the classical Babuska-Brezzi theory [7]. To
do this, we first introduce some merely technical results and further notations.

(2.11)

2.3.1 Preliminaries

Given vp € Hp,, (div;Qp), the boundary condition vp -n = 0 on I'p means
(VD 1, Eop(C))pa, = 0 V¢ € Hy(Ip), (2.12)

where (-,-)5q,, stands for the usual duality pairing between H=12(0Qp) and HY?(0Qp) with

respect to the L?(8Qp)-inner product, Eop : H'/?(Tp) — L*(dQp) is the extension operator
defined by

Eop(C) = { ¢ on Tp V¢ e HY2(Ip),

0 on X
and .
Hy)*(Tp) = {C € H'*(Tp): Eyp(C) € H1/2(39D)},
endowed with the norm HCHl/2,OO,FD = HEO,D(C)Hl/z,aﬂD-

As a consequence, it is not difficult to prove (see e.g. Section 2 in [16]) that the restriction
of vp - n to ¥ can be identified with an element of H~/2(X), namely

(vb 10,8y = (vp 1, Ep(§))gq, Ve e HYA(Y), (2.13)

where Ep : HY2(X) — H'Y/?(0Qp) is any bounded extension operator. In particular, given
¢ € HY%(X), one could define Fp(€) := z|pq,, where z € H'(Qp) is the unique solution of



the boundary value problem: Az =0 in Qp, z=¢ on X, Vz:n=0 on I[p.In
addition, one can show (see [16, Lemma 2.2]) that for all ¢» € H'/2(dQp), there exist unique

elements ¢y € HY?(X) and ¢, € H&éQ(I‘D) such that

Y = Ep(¢s) + Eop(¥ry) (2.14)

and
C1 (Ivsllijzs + lvrpllizor,) < Il 200 (2.15)
< Gy (IWsllijzs + lvrlly/200,rp) -

Finally we observe that, since H'/2(9€g) is continuously embedded into L*(8€g) and the

trace operator is continuous, the following inequality holds:

[vsllax = Ivsllaoas < Csobllvsllijzo0s < CsobCtracellVsll1,0s: (2.16)

for all vg € H%S(QS).

2.3.2 Well-posedness of the Oseen-Darcy problem

We begin by proving the continuous inf-sup condition for b. For its proof we proceed as in [19,
Lemma 2.1} and in [22, Lemma 3.3].

Lemma 2.1 There exists 5 > 0 such that

S‘lﬁw > Bll@olle ¥ (@6 €Q. (2.17)
v#0

Proof. Let (q,€) € Q. Since ¢ € L3(Q), it is well known (see, e.g. Corollary 2.4 in Chapter
I of [23]) that there exists z € H{(Q) such that divz = —¢ in Q and |z[10 < c||qlloq-

Setting v = (vg,vp) with v, = z|q, for x € {S,D}, we find that vg-n = vp - n on ¥ and
IVlla < cllgllo,, and hence

sup PV2(4:9) o [PV (0] _ 4ll5 o

ven Ivllm [Vl Ve
v#0

> ¢t llallog (2.18)

On the other hand, given ¢ € H'/2(X), we define n € H=/2(0Qp) as

(0 Wogy = (bus)y Y € HY?(00p), (2.19)

where py is given by the decomposition (2.14). It is not difficult to see that

(0, Bop(P))oq, =0  Vp € He)*(Ip), (2.20)
<777ED(§)>8QD = <¢7§>E ) (221>

and
I7ll=1/2,00, < Clldll-1/25 - (2.22)



We set vp := Vz in Qp, with z € H 1(QD) being the unique solution of the boundary value
problem:

1
Az = ———(n,1)sq, nOp, Vz-n=rnondlp, / z=0.
Qp

b
Observe that divvp = ﬁ(n, Daoy, € Po(f2p), Vvp-n = non d0p, and |[Vpllaw op <
Clnll-1/2,000 < Clléll-1/2,5- In addition, owing to (2.13), (2.20) and (2.21), we find that

<‘~’D'naf>z = (Vp ' n, ED(§)>aQD = <777ED(5)>09D = <¢7£>Z )

and
(0 -1, Eon(p)) g0, = (1 Bon(p))po, =0 Vp € Hyp (Ip).

The latter means that vp € Hrp (div; Qp). In this way, defining v := (0,Vp) € H, we obtain

qup P (@:8) - (B (0,0)] _ (692 + g1 (0 Doy fo, ¢
ven [Vl ¥l b llaiv 2

’ [ (6,6)5 |

> o — ¢3|q]jo,n
1oy 2o

and using that ¢ € H~1/2(I'y) is arbitrary, we get

b(v, (g,
up LD 5 ey — eslg
ven  [Vlm
v#0

0.0 - (2.23)

Finally, after a simple computation we deduce that (2.18) and (2.23) imply (2.17) with 5 de-
pending on cq, co, and cg. O
Now, let us consider the subspace

V= {veH: b(v,(0:€) =0 (3.6 cQ}, (2.24)

which corresponds to the kernel of the bilinear form b. According to the definition of b, we
observe that v = (vg,vp) € V, if and only if,

(¢,divvs)s + (¢,divvp)p = 0 Vg€ L3(Q)

and
(vs-n—vp-néy =0 VeEeHY*(R).

Then, noting that L?(Q2) = L3(Q) ® R, and taking ¢ € R in the latter equation, we deduce that
(q,divvg)s + (¢,divvp)p = 0 Vqe L3(Q),

which implies
divvg =0 in Qg and divvp =0 in Qp. (2.25)

Next, we establish the ellipticity of a(w;-,-) on V for a suitable w € H.



Lemma 2.2 Let w := (ws,wp) € H, such that divwg = 0 in Qg and

2uas

[wsllios < 53— A5~ (2.26)
° p(jgiace(jgob
Then, there exists o > 0, such that
a(w;v,v) > alvl}k Vv € V. (2.27)

Proof. Let v := (vs,vp) € V and w € H satisfying (2.26) and divwg = 0 in {)g. Integrating
by parts, it is easy to see that

Os(ws; v, vg) = g/E(WS . n)\vs|2 > —g ‘/E(Ws . n)|VS’2 . (2.28)

In turn, from (2.16), the continuity of the trace operator, and the Holder inequality, we

obtain
/ (ws - ) v’
D

Therefore, combining (2.10), (2.28), (2.29), (2.26), and the fact that div vp = 0 in Qp, we obtain

< llwslloslVslZas) < CraceCoopllwsllLos Vs [T ag- (2.29)

a(ws;v,v) > pas [vs[liag + anlvolldiv ap- (2.30)

which yields the result setting o = %min(,uas, ap). O
We are now in position of establishing the well-posedness of (2.11).

Theorem 2.1 Let w := (ws, wp) € H, such that divwg = 0 in Qg and

2uas
Iwsllves < —75—5a—

trace™~ sob

and let fs € L%(Qg) and fp € L?(Qp). Then, there exists a unique (u, (\,p)) € H x Q solution
of (2.11). Moreover, there exists a constant C' > 0, independent of the solution, such that

I(u, (A p)llHxq < C (lfsllo,os + [Ifplloop)- (2.31)
Proof. From Lemmas 2.1 and 2.2, and from a direct application of the classical Babuska-Brezzi
theory, it follows that problem (2.11) is well posed and the estimate (2.31) holds. O
2.4 Analysis of the continuous Navier-Stokes/Darcy problem

In this section we analyze the well-posedness of problem (2.7). To that end, we now introduce
the reduced version of problem (2.7) on the kernel of V (see (2.24)), which consists in finding
u := (ug,up) € V such that

a(u;u,v) = f(v), Vv:=(vg,vp) € V. (2.32)
The following equivalence property is standard (see [23]).

Lemma 2.3 If (u,(p,\)) = ((us,up), (p,A)) € H x Q is a solution of (2.7), then u € V is
also a solution of (2.32). Conversely, if u = (ug,up) € V is a solution of (2.32), then there
exists a unique (p, \) € Q, such that (u, (p,\)) € H x Q is a solution of (2.7).
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Remark 2.1 We recall that the existence of (p,A) in Lemma 2.3 is guaranteed thanks to the
inf-sup condition (2.17).

In this way, thanks to Lemma 2.3, it suffices to prove that (2.32) is well posed. To this aim,
we introduce the set

X:={v:=(vs,vp) €V :

. 2.33
IVslivos + Ivollaiv.op < o™ (Ifsllogs + Ifpllo.cs)} (2.53)
and the mapping
T:w:=(wg,wp) € X = u:=(ug,up) € X,
as the solution of the linearized version of problem (2.32): Find u € V such that
a(w;u,v) = f(v), Vv:=(vg,vp)€ V. (2.34)

Notice that (2.34) is nothing but the reduced version of the well posed problem (2.11), which
owing to the inf-sup condition (2.17), is equivalent to (2.34). According to this, we deduce that
T is well defined. Alternatively, owing to Lemma 2.2, it is clear that a is elliptic on X, which
readily implies that problem (2.34) is well posed as well, or equivalently, T is well defined. In

addition, assuming that
< 2uag
0w S 05

trace™~ sob

Ifsllo,os + [Ifp (2.35)

it is not difficult to see that T maps X into X. In fact, given w := (wg, wp) in X, from (2.35)

we obtain that |[wsl|1,0s < p&%' Therefore, owing to Lemma 2.2 we easily obtain
trace " sob
ITwW)IE = lullfy < o™ a(w; u,u) =a™ ()
< a Y (llfslloqs + [fpllo.ep) lulla,

which implies that T(w) is in X.

In the next lemma we prove that T has a unique fixed point. To do that, we make use
of Banach’s fixed point theorem in the following form: Let X be a Banach space, and let T a
mapping of X into itself. Assume that there exists 0 < r < 1, such that | T(u) — T'(v)||x <
rllu —v||x for all u,v € X, that is, T is a contraction mapping. Then there exists a unique
u € X such that T'(u) = u.

Lemma 2.4 Let fg € L2(Qg) and fp € L?(Qp) such that

Ifs]lo,0s + Ifbllo,op <7, (2.36)
with
a < 2pas « >
Yi=—min| ———s5—, =
p C?racecgob CO

Then, T has a unique fized point.

Proof. According to Banach’s fixed point theorem, it is suffices to prove that T is a contraction
mapping. To do that, we let w := (wg, wp), W := (Wg, Wp) in X and u := T(w), @ := T(w),

and notice that, owing to assumption (2.36), there holds ||wg|1 o < ,0(132%‘
tr

ace ™~ sob
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Now, from the definition of T we observe that
a(w,u,v) —a(w,a,v) =0 Vv e X,
which implies

As(us —1s, vs) + Ap(up — up, vp)

VD) (2.37)

+0s(ws; us, vs) — Os(Ws; @i, vs) =0 Vv e X.

In particular, for v =u — u, we utilize (2.30) and add and subtract suitable terms, to obtain
allu—alf < a(w,u—a,u—u) = —Os(ws — Ws; Ug, ug — Ug),

which together with the continuity of Og implies

allu—1lf < Copllws — Wsll1,06[10s]l1,06 s — Ts]|1,06-

But, since 1 = (uig, ip) € X, we easily get

N Cop . -
aflu—alf < THWS — wsll1,06/lus — Gsl1,05 ([fsllo,0s + [Ifpllo,0p)

Cop - -
< —Iw = wllllu — alla((fsllo.qs + [fo

O,QD)7

that is
Cop

IT(w) = T(W)ller = =5~ (fsflo.0s + Ifpllop)lw — Wil
The latter estimate and assumption (2.36) imply that T is a contraction in X, which concludes
the proof. O
Now, we are in position of establishing the main result of this section, namely, the well-
posedness of problem (2.7).

Theorem 2.2 Let fs € L%(Qg) and fp € L?(Qp) and assume that (2.36) holds. Then, there
exists a unique (u, (p,A)) € Hx Q, solution of (2.7). In addition, there exists a constant C > 0,
independent of the solution, such that

I(w, (p; M)llx@ < C(llfs]lo.05 + [Ifpllo.ap)- (2.38)

Proof. Let u € X be the unique fixed point of T. Then, according to the definition of T, we
easily obtain that u is the unique solution of (2.32). In turn, applying Lemma 2.3 we deduce
the existence of (p,\) € Q, such that (u, (p,\)) € H x Q is the unique solution of (2.7).

Next, owing to the inf-sup condition (2.17), the first equation of (2.7) and the continuity of
Ag, Ap and Og, we have

b(v, (p, A f(v) —a(u;u,v)
8 lp g < sup 2V g I
vern  [Vllm veH [v][e
v#0 v#0
< |fslloos + Ifpllo.0pn
+Cs|lusl10s + Copllus|? o + Cpllup laiv op -

Then, from the latter estimate, recalling that u € X and using assumption (2.36), we obtain
the estimate (2.38), which concludes the proof. O
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3 The discrete problem

Let ’7'hS and 771D be respective triangulations of the domains 25 and Qp formed by shape-regular
triangles of diameter hr and denote by hg and hp their corresponding mesh sizes. Assume that
they match on ¥ so that 7 := 7;LS U 771D is a triangulation of  := Qg U ¥ U Qp. Hereafter
h = max{hs, hD}.

For each T' € ED we consider the local Raviart—Thomas space of the lowest order [35]:

RTO(T) ‘= span {(17 0)’ (07 1)5 (1’1, ‘T2)} :
In addition, for each T' € 7,% we denote by BR(T') the local Bernardi-Raugel space (see [6, 23]):
BR(T) := [P(T)]* & span {nzn3 i, m n3 2, mpng }

where {n1,7m2,m3} are the baricentric coordinates of T, and {n;,ns,ng} are the unit outward
normals to the opposite sides of the corresponding vertices of T'. Hence, we define the following
finite element subspaces:

Hy,(Qs) ={veHYQs):v|lr € BR(T), VT eT>},
Hy,(Qp) = {v € H(div;Qp) : v|lr € RTo(T), VT € TP},
Lp(Q)  ={q¢e€ L*Q) : qlr € Py(T), VYT €Th}.
The finite element subspaces for the velocities and pressure are, respectively,
H),rs(Qs) = Hy(Qs) NHp (Qs),
Hy,r,(Qp) :=H(0p) N Hry, (div; Op),
Lpo($2) = Ly(Q) N L§(9).

Next, to introduce the finite element subspace of H/ (%), we denote by ¥, the partition of ¥
inherited from ’7;18 (or ’7;1D ) and we assume, without loss of generality, that the number of edges
of ¥j, is even. Then, we let Y9, be the partition of ¥ arising by joining pairs of adjacent edges
of ¥p. Note that since Y, is inherited from the interior triangulations, it is automatically of
bounded variation (i.e., the ratio of lengths of adjacent edges is bounded) and, therefore, so is
Yop. If the number of edges of Y is odd, we simply reduce it to the even case by joining any
pair of two adjacent elements, and then construct Yo from this reduced partition. Then, we
define the following finite element subspace for A € HY/?(X)

Ap(X) = {& € C(X): &ule €Pi(e) Ve € Yo }.
In this way, grouping the unknowns and spaces as follows:

uy = (ups,upp) € Hy :=Hyrg(Qs) x Hyrp (Op),

(Phs An) € Qp:= Lpo(R2) x Ap(X),

where py, = pr.sXxas +Ph DXy, the Galerkin approximation of (2.7) reads: Find (uy, (pn, An)) €
H;, x Qj, such that

ap(up;up,v) + b(v, (pp, An)) = £(v) Vv :=(vs,vp) € Hy,
b(uh,(Qaé)) =0 V(q,E) € Qh~

(3.1)

13



Here, a; : Hy x (Hp x Hy) — R is the discrete version of a defined by
ap(wiu,v) = Ag(us,vs) + O&(ws; ug, vs) + Ap(up, vp),

where Og is the well-known skew-symmetric convection form (see [38]):

O¢(ws; ug, vs) := p((ws - V)us, vs)s + g(diVWS ug, vs)s,

for all ug, vs,ws € Hy(Qg). Observe that integrating by parts, there holds

OQ(WS;Vs,Vs) = g/(ws -n)|vg|? Vw,ve H%S(QS). (3.2)
P

Moreover, owing to standard Sobolev inequalities, it is easy to see that there exists C’o, inde-
pendent of A, such that, for all wg, ug, vg € H%S (Qs),

|04(ws; us, vs)| < Copllws|l1,9s]uslosvsas. (3.3)
In what follows, we proceed similarly to the continuous case to prove that problem (3.1) is

well posed. We start by proving the solvability of the discrete version of (2.11).

3.1 The discrete Oseen-Darcy coupled problem

In this section we will apply the classical Babuska-Brezzi theory to prove the well-posedness of
the problem: Given wy, := (wg, wp ) € Hy, and f € L2(Qs), find (up, (pr, \n)) € Hy, x Qp,
such that

ap(wpsup,v) + b(v, (pp, Ar)) = £(v) Vv :=(vs,vp) € Hy,
b(“h:(‘]?ﬁ)) =0 v(qag) € Qh'

To do that, we first need to introduce some notations and previous results.

(3.4)

3.1.1 Preliminaries

Let Ilg : H%S(QS) — Hj, s (Q2s) be the Bernardi-Raugel interpolation operator (see [6, 23]),

which is linear and bounded with respect to the H!(Qg)-norm. We remark that, given v €
H%S (Qg), there holds

/HS(V) ‘n = /v ‘n for each edge e of T,°, (3.5)

and hence
/ qdivIIg(v) = / gdivv Vg € Lp(Q). (3.6)
Qg Qs

Equivalently, if Qg denotes the L?({2g)-orthogonal projection onto the restriction of Ly (£2) to
(g, then the relation (3.6) can be written as

Qg(div (Ils(v))) = Qs(divv) Vv e Hp (Qs). (3.7)

14



Now, let IIp : H(Qp) — Hy(Qp) be the Raviart-Thomas interpolation operator, which
owing to [1, Theorem 3.1], can also be defined from the larger space H’(Qp) N H(div;Qp)
onto Hy,(Qp) for all 6 € (0,1). In addition, as established by [27, Theorem 3.16], for all
T € H(Qp) N H(div; Qp), there holds

Im = ooy < C{ ITlsan + lldiv oy |- (3.8)

We also recall that, given 7 € H®(Qp) N H(div; Qp), there holds

/HD(T) ‘n = /’7’ ‘n for each edge e of T,P, (3.9)

and hence
/ qdiv(Ilp(7)) = / gdivr Vq € Lp(9). (3.10)
QD QD

Equivalently, if Qp denotes the L?(Qp)-orthogonal projection onto the restriction of Ly, (2) to
Qp, then the relation (3.10) can be written as

div(IIp()) = Qp(div(r)) V7 e H’(Qp)NnH(div;Qp). (3.11)
Let us now observe that the set of discrete normal traces on ¥ of Hy,(€dp) is given by
Oy (3) = {th 'S 5 R: dule € Pole) Vedgee € zh}. (3.12)
In [34, Theorem A.1] it has been proved that there exists a discrete lifting
Lj : ®4(X) = Hyry (Op), (3.13)
such that, for all ¢;, € ¢, (%),
|Ln () lldiviop < exllgnll—1/2,xs and  Lp(én) -m=¢, on X. (3.14)

In addition, in [20, Lemma 5.2] it has been proved that there exists B\g > 0, independent of h,
such that the pair of subspaces (®p(X), An(2)) satisfies the discrete inf-sup condition:

sup  PmERIE o B lénllijos  Vén € A(E). (3.15)
o £ 1) onll—1/2,5
h

3.1.2 The discrete inf-sup condition

In what follows we prove that the bilinear form b satisfies the corresponding discrete inf-sup
condition. We start by establishing the following two previous lemmas.

Lemma 3.1 There exists C; > 0, independent of h, such that

b(v, (qn, ~
sup P8 5 5 — o (3.16)
Vi

Y (qn,&n) € Qn.

15



Proof. Let (qn, &) € Qp. Given ¢y, € O (3), we define v, p = Ly, (¢p,), with Ly, being the lifting
defined in (3.13). From (3.14), it follows that

1VrDlldiviop < cllénll—1/2x and vup-n=¢, on 3.

Hence, defining v, := (0, vy, p) € Hy, we deduce that

b(v, (qn,&n)) bn, (an,&n)) | (Vap -1, &)s — (divvap,qn)p |

sup > L = -
ver,  |Ivlm [Vhlla 1Vh,plldiv;0p
v#£0
(Dn,En)s |
> L0n s 2L g oo
1Vallaivson
1 ‘ <¢h7 €h>2 ‘
— i — lallog,
Cx H¢h”—1/2,2
which, noting that ¢y, is arbitrary in @5 (%), yields
b(v, (qn, & 1 G, En)s
sup b, (dn, &) > — sup O &)z ) — lgnllo.o -
vEH), [v][a Cx ¢p c@p(D) H¢h”4/2,2
v#0 ér#0
This inequality and (3.15) imply the result and complete the proof. O

Lemma 3.2 There exist positive constants Co and Cs, independent of h, such that for all
(qn, &) € Qp, there holds

b(v, (qn, ~ -
sup POB ) 0 — Ca R el o (3.17)
ey IVl

Proof. Let (qn,€r) € Qp. Since g, € L3(€2) there exists z € H}(€2) such that

divz=—¢ in Q and lzlli0 < cllglloq- (3.18)

Let z, := z|q, for x € {S,D}. From (3.5), (3.9), and the fact that zg = zp on X, it follows that
/(HS(ZS) —IIp(zp)) -n=0. (3.19)
s

Let us now define y;, € L*(0Qp) € H~Y/2(00p) as
(Tls(zs) —TIp(zp)) -n~ on X,
Xh =
0 on FD,
which clearly satisfies

{(Xn> Ep(&n)) o, = ((s(zs) —IIn(zp)) -1, &n)y

(Xn:¥)og, = ((s(zs) —Ip(zp)) -m,vx)y Yy € H2(90p),
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with 1y, being the element in H'/2(X) satisfying (2.14), and
Ixnll=1/2,00, < Cll(Is(zs) —p(zp)) - 0125 - (3.20)
In addition, from (3.19), and the definition of yj, it is not difficult to see that
(X, 1>8QD = (IIs(zs) — IIp(zp), 1>2 =0.

In this way, we let ¢ € H'(Qp) be the unique weak solution of the problem:

0
—Ap =01in Qp, jth on 0Qp, / ¢ =0, (3.21)
3n Qp
and define
wpg = Ilg(zg) and  wyp = Ip(zp) + [Ip(Vy). (3.22)

Recalling that z € H}(Q), we observe that zp € HlLD (Qp), and then

/wh,D ‘n= /(HD(ZD) + [Ip(Vy)) -n = /(ZD ‘n+xp) =0
e e e

for all edge e on I'p, which implies that w,p € Hp r (2p). Then, we proceed analogously
to the proof of [19, Lemma 4.2], set wj, := (wjys, Wy p) € Hy, and use the properties of the
interpolation operators in Section 3.1.1, to find that

[willmg < Cllgnlloq, (3.23)
| andivwis+ [ avdivwnn = ~lailio. (3.24)
QS QD
and
1/2
|(Whs-n—whp-n,&)s| < Chil? €l /as llanlos (3.25)

from which

b(v,(9:€) o [b(Wh, (4, &n))]

~ 5, 1/2
sup > > Calgnlloe — Cs hD/ 1€nll1/2,5
verr, |[Vllm [[wh|e
v#0
which completes the proof. O
Now, we are in position of establishing the discrete inf-sup condition of b.

Lemma 3.3 Assume that

AN\ 2

C1C

ho < | =2, (3.26)

2C5

where Cy, Cy, Cs, are the constants in Lemmas 3.1 and 3.2. Then there exists 8 > 0 , indepen-
dent of h, such that

b(V, (qhu gh))

sup ———=>—4~

veH,, HVHH
v#0

> B(qn,&)lq- (3.27)
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Proof. Setting
b
S = sup (V, (qh7 gh))
ven,  [vlm
v#0
from Lemmas 3.1 and 3.2, we obtain

CgCl Cy

02
Hfh“l/z b N *H%Ho Q

—S5>

and
S > Collanllon — Cahy” Iénll oz,

which combined yield

é 01 -
<1+2> S=> 7Hq}z”0§2 + ( 22 - — G 1/2> 11725

Together to (3.26), this implies the result. O

Remark 3.1 Observe that the existence of a stable lifting Ly, satisfying (3.14) and the inf-sup
condition (3.15) play an important role in the proof of the discrete inf-sup condition (3.16). In
particular, as established in Section 3.1.1, the existence of a stable lifting Ly, satisfying (3.14),
has been proved in [34, Theorem A.1] for the 2D case, where the only restriction on the grid is
shape regularity (previously in [20], a similar result was proved under a quasi-uniformity condi-
tion on the mesh near the interface ¥). However, the 3D analogue of [34, Theorem A.1], being
an open problem, cannot be employed, and in order to prove the 3D wversion of the inf-sup con-
dition (3.15) we need to define the discrete subspace Ay on a suitable independent triangulation
of ¥. Indeed, defining an independent triangulation ¥; of the interface ¥ formed by triangles
of diameter hy, setting hy, = maX{BK : K € X;}, and defining the set of normal traces of
H;(2p) as in (3.12) (considering triangles instead of edges), with hy, := max{hg : K € ¥},
it can be proved (see e.g. the second part of the proof of [18, Lemma 7.5]) that there exists
Co € (0,1) such that, for each pair (hg, hs) verifying hy < Cohs, the 3D version of (3.15) is
satisfied. Furthermore, in order to construct the stable discrete lifting of the normal traces of
H;(Qp), we need to employ some inverse inequalities on 3, which require quasi-uniform meshes
in a neighbourhood of the interface.

3.1.3 Well-posedness of the discrete Oseen-Darcy problem

Now we prove the well-posedness of problem (3.4). We begin by establishing the ellipticity of
ap(w, -, -) on the discrete kernel of b:

Vi = {v:=(vs,vp) € Hp : b(v,(qn, &) =0 Y (qn,&n) € Qn},

for a suitable w € Hy,.
Observe that, similarly to the continuous case, v € Vy, if and only if,

/ qp, div vg +/ gndivvp =0, Vg, € Lpo(Q),
QS QD
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and
(vs 'm—vp-n,&)s, =0, V& € Ay(2),

which, in particular imply that
divvp =0 in Qp. (3.28)

Remark 3.2 We recall here that if v := (vs,vp) V},, then vg is not necessarily divergence-free.
This fact motivates the utilization of the skew-symmetric convective form Og.

In the next lemma we establish the ellipticity of a; on V.

Lemma 3.4 Let w := (ws,wp) € Hy, such that

2uas

< _ 3.29
||WSH17QS N pCE)T(lCECEOb ( )

Then, there holds
ap(w;v,v) > a|v|ih Vv € Vp, (3.30)

with o = 1 min{pag, ap}.

Proof. Let w := (wg,wp) € Hj such that (3.29) holds. First, from identity (3.2), for all
vg € Hy, r (2s), we obtain

1 1
Obwsivs.ve) = 3 [ (ws mivsP > —3 | [ (ws mpvsl
% %

Then, the result follows analogously to the proof of Lemma 2.2. We omit further details. U
We are now in a position of establishing the well-posedness of (3.4).

Theorem 3.1 Let w := (ws,wp) € Hy, such that

2uag
Iwslos < Zz5—Fa—

trace™~ sob

and assume that (3.26) holds. Then, for each fs € L%(Qgs) and fp € L%(Qp), there exists a
unique (up, (An,pr)) € Hy, X Qy, solution of (3.4). Moreover, there exists a constant C > 0,
independent of the solution, such that

1(wn, s )l < C (Ifsl0.05 + I

0.0p)- (3.31)

Proof. It follows from Lemmas 3.3 and 3.4, and a straightforward application of the classical
Babuska-Brezzi theory. O

3.2 Well-posedness of the discrete Navier-Stokes/Darcy problem

In this section, we proceed analogously to Section 2.4 and prove the well-posedness of problem
(3.1) by means of Banach’s fixed point theorem.
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3.2.1 The discrete contraction mapping

Let us consider the reduced version of problem (2.7): Find uy, := (upg,upp) € V), such that
ah(uh; uh,v) = f(V), Vv .= (Vs,VD) € Vy. (3.32)

Since the discrete inf-sup condition holds (see Lemma 3.3), it is easy to see that problems (3.1)
and (3.32) are equivalent. In fact, we have the following standard result (see [23]).

Lemma 3.5 Assume that (3.26) holds. If (un, (pn, An)) € Hp X Qp, is a solution of (3.1), then
uy = (ups,upp) € Vi is also a solution of (3.32). Conversely, if u, := (upg,upp) is a
solution of (3.32), then there exists a unique (pp, A\n) € Qn, such that (up, (pr, An)) € Hy x Qp,
is a solution of (3.1).

Now, similarly to the analysis of the continuous problem, we assume that

2ua

I£s]lo,0s + fbllo,op < a—z—=5—, (3.33)
® ° pctsracecszob
and define the set
Xy = {V = (Vs,VD) eVy :
. (3.34)
Ivsllios + [[vpllaiv.op < @™ (Ifslloos + HfDHo,QD)}a
and the mapping
Th : wh:= (Whs, Wnp) € Xp — up := (ups,usp) € Xp,
where uy, is the unique element in X}, such that
a(wpyup,v) =1(v), Vv:=(vs,vp) € Xp. (3.35)

Proceeding as in Section 2.4, we easily obtain that owing to assumption (3.33), the mapping T},
is well defined and maps X}, into Xj,.

The following result establishes that T} has a unique fixed point in Xj. Its proof follows
analogously to the proof of Lemma 2.4 by means of Banach’s fixed point theorem. We omit
further details.

Lemma 3.6 Let fs € L?(Qg) and fp € L2(R2), such that

Ifsllo,0s + [[fbllo,0p < s (3.36)
with
N ( 2uas a >
Fi=—min [ —a——s—, =
p C?racecgob CO

Then, Ty, has a unique fized point in Xy,.
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3.2.2 The main result

Now, we are in position of establishing the main result of this section, namely, existence and
uniqueness of solution of problem (3.1).

Theorem 3.2 Let fg € L?(Q)g) and fp € L2(Q). Assume that (3.26) and (3.36) hold. Then,
there exists a unique (Up, (Ph, An)) € Hp X Qu, solution of (3.1). In addition, there exists a
constant C > 0, independent of the solution, such that

1(an, (or, An)) 5@ < C(Isllo.0s + Ifpllos)- (3.37)

Proof. The proof follows analogously to the proof of Theorem 2.2. In fact, we first observe
that uy is the unique solution of (3.32) if and only if Ty (uy) = uy, that is uy is the unique
fixed point of Tp. Then, according to the equivalence established in Lemma 3.5, and owing to
Lemma 3.6, it follows that problem (3.1) is well posed. In turn, as in the proof of Theorem 2.2,
the continuous dependence result (3.37) easily follows from the inf-sup condition (3.27), the fact
that the solution uy, is in X3, and the continuity of Ag, Ap and Oé’. O

3.3 Convergence of the Galerkin scheme

Our next goal is to provide the corresponding Cea’s estimate and rate of convergence of the
Galerkin scheme (3.1). To this end and in order to simplify the subsequent analysis, we write
€us = Ug — Upg, €y, = UD — UpD, € = D — pp, and ey = X — X\, where (u,(p,\)) =
((us,up), (p,A)) € H x Q and (up, (pr, A\n)) := ((ups,upp), (p, An)) € Hy x Qp, are the unique
solutions of (2.7) and (3.1), respectively.

On the other hand, since the exact solution ug € H%S(QS) satisfies divug = 0 in Qg, we
have

Oél(uS, uS,Vhys) = Os(Us, us,vh,s) Vvhs S Hh,Fs (QS)

Owing to this identity, the following Galerkin orthogonality property holds:
As(eus, vs) + Ap(eup, vp) + O% (us, ug, vs)
—Oé‘(u;us,u;us,vs) + b(v,(ep,exn)) = 0 (3.38)

b((eus7euD)v(Q7€)) =0

for all v := (vg,vp) € Hy,, and (¢,&) € Q.
The following theorem provides the corresponding Cea’s estimate.

Theorem 3.3 Let fs € L?(s) and fp € L%(Qp) such that

|
Esllo.s + ifpllosp < 5 min{y, 7}, (3.39)

where vy and 7 are the constants in Lemmas 2.4 and 3.6, respectively. Assume that (3.26) holds.

Let (u, (p, A)) := ((us,up), (p, A)) € HxQ and (up, (pr, An)) = ((uns, unp), (Pr, An)) € Hp X
Q). be the unique solutions of the continuous and discrete problems (2.7) and (3.1), respectively.
Then there exists C > 0, independent of h and the continuous and discrete solutions, such that

H(uv (p7 )‘)) - (uh7(ph7)\h))||H><Q

v 'E i !) -_ 3-40)
< O f ViiHg + I’Jf 7)\ 7 ' (
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Proof. Given v = (Vp8,vpp) € Vj and (Gp, &) € Qp, as usual we decompose these errors into
Cug = 6113 + nus7 €up = 6uD + nuDa €p = 5}7 + Mlps,  €x = 5/\ + M (341>

where
Oug = US — Vps, Tyg = Vas — Ups,

dup = UD — V4D, My, = VD — UsD, (3.42)

Sp =D—ans Tp = Qn—DPhs Ox = A—E&n, M = &b — A

Now, we recall that owing to assumption (3.39), it follows that u = (ug,up) € X and u;, =
(ups,upp) € Xy, (cf. (2.33) and (3.34)), which implies

lus|los < o (|Ifsllo.os + 0 llo.on),

(3.43)
Junsllios < a '(lfslloqs + Ifpllogop),
and
uevV, u, €V, (3.44)
In particular, from (3.44) we have
(nusanuD) e Vh (345)
According to the above, and noting that for all vg € Hj, g (€2s), there holds
Ol(us;ug,vs) — Of(ups;uns,vs)
= Oél (euS ;us, Vs) + O}SZ (uh7s; €ug, Vs) (3.46)

= O]Sl(uh,s;nus7VS) + R7

with
R = O4(uy,g; 0ug, vs) + O8 (8ug; us, vs) + O8(n,,; us, vs),

we add and subtract suitable terms in the first equation of (3.38) with v = (n,,,n,,), and
observe that b((7yg, My ), (11p:71)) = 0, to obtain

ah(uh’ (nus? nuD)7 (nus7nuD)) =
- As(éusv nus) - AD((suDvT]uD) - R- b((nusa nuD)v (5P76>\))'

Hence, proceeding analogously to the proof of Lemma 2.2, and using the continuity of Ag, Ap,
Oél and b, we obtain

pas|nugli s +  apllfug 3 ap

< Cslldug

11,05 Mg 11,05 + Cbl|dup [ldiv 0p Mg, ldiv 0
+ Co(llunslias + lusllios) 0ug 1,05 Mugl11.05

+Collus|lLasmusllf o5 + Coll (Mg My, ) 135, 00l
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which together with (3.43) and assumption (3.39), implies that there exists C' > 0, independent
of h, such that
1(Mags Map) Il < C{I[(Bug, Oup )l + [[(3p, 03) @ }- (3.47)

In this way, from (3.41), (3.47) and the triangle inequality, we obtain
l(eus: eup) [l < [[(us, Fup) 1 + | (7ug> Mup, ) |1

) (3.48)
C{ll(Gus, Sup )11 + 1135 6 @ }-

IN

Now, to estimate e, and ey we observe that from the discrete inf-sup condition (3.27), the
first equation of (3.38), and the first equation of (3.46), there holds

) b(V7 (77 777)\)) b(V}“ (e 7e>\)) - b(V7 (6 ’5>\))
Bll(1p,m)llq < sup —IIVIT = sup L v L
o " oy "
~ sup — <AS(eusaVS) + Ap(€up; vD) + Of(eug; us, vs)
veH,, vl
v#0

Ol (ups; eus, vs) + b(v, (6p, 5A)))
[viea

Then, owing to the continuity of Ag, Ap, Oél, b, inequalities (3.48) and (3.43), and assumption
(3.39), we obtain

1(mp> 1)l < e{1(Sus, dup)lle + [1(5p, 03) Q-

which together to the triangle inequality implies

IN

10, 1)@ + 110, x) @
&{1(Bus: dup) [ + [1(3p, 3x) @}

I(epsen)llq (3.49)

IN

with ¢ > 0 independent of h.
Therefore, recalling that v, € Vj, and (g, \r,) € Qp are arbitrary, from (3.48) and (3.49) we
obtain
H((eus’euD)7 (ep7e/\)>HH><Q

< inf — inf A)— .
<cf it Ju-vilu + inf 0) - (@80l |

We conclude the proof by recalling that the discrete inf-sup condition (3.27), and a classical
result on mixed methods (see, for instance [17, Theorem 2.6]) ensure the existence of a constant
¢ > 0, independent of h, such that

inf — < inf — .
v;gvhHu villa _CVhlthHu villa

O

Now, in order to provide the theoretical rate of convergence of the Galerkin scheme (3.1), we
recall the approximation properties of the subspaces involved (see, e.g. [2, 6, 8, 17, 36]). Note
that each one of them is named after the unknown to which it is applied later on.
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(AP}®) For each vg € H?*(Qg), there holds

[vs —TIs(vs)ll1,0s < Ch|lvsl2,0s-

(AP;P) For each vp € H'(Qp) with div vp € H'(Qp), there holds

Ivb =T (vD)llaivsen < Ch{ Ivollan + Idiv voliap | -

(AP?") For each ¢ € H'(2) N L3(Q), there exists g, € Ly () such that

lg — anlloe < Chlglia-

(AP}) For each & € H/?(X), there exists & € Ay (%) such that

1€ = &nllij2s < Chlélls2y -

The following theorem provides the theoretical rate of convergence of the Galerkin scheme
(3.1), under suitable regularity assumptions on the exact solution.

Theorem 3.4 Let fs € L%(Qgs) and fp € L2(Qp), such that (3.39) holds. Assume that (3.26)
holds. Let (u,(p,A\)) € H x Q and (up, (pr, \n)) € Hyp x Qp, be the unique solutions of the
continuous and discrete problems (2.7) and (3.1), respectively, and assume that ug € H?({g),
up € H'(Qp), divup € H'(Qp), p € HYQ), and A € H3?(X). Then there exists C > 0,
independent of h and the continuous and discrete solutions, such that

1(w, (p, X)) = (un, (pr, An))lHxQ < Ch{ [usl2.0s + [lupll1,0p 5.50)
3.50

+lldiv uplliep + lpla + A3 }-

Proof. 1Tt is suffices to apply Theorem 3.3 and the approximation properties of the discrete
subespaces. We omit further details. O

4 Numerical results

In this section we present some examples illustrating the performance of our mixed finite ele-
ment scheme (3.1) on a set of quasi-uniform triangulations of the corresponding domains. Our
implementation is based on a FreeFem++ code [26], in conjunction with the direct linear solver
UMFPACK [11].

In order to solve the nonlinear problem, we propose the Newton-type strategy: Given u
(ud,ud) € Hy, p° € Lpo(Q) and \° € Ay(X), for m > 1, find u™ = (u,ul}) € Hy, p™ €
Lpo(2) and A™ € Ap(X), such that

0:

As(ug', vs) + Of(ug ™ ug', vs) + O (ugs ug' ™, vs)
+ Ap(u,vp) + b(v, (p™, ™)) = Ok(ud Hug !, vs) + f(v) (4.1)
b(u™,(q,€)) = 0,

for all v = (vs,vp) € Hy, ¢ € L, 0(2) and £ € Ap(X).
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In all the numerical experiments below, the iterations are terminated once the relative error
of the entire coefficient vectors between two consecutive iterates is sufficiently small, that is,

Coeft I Coeft 2
l
HC [:ferlul2

< tol,

where || - ||;2 is the standard /2norm in RY, with N denoting the total number of degrees of
freedom defining the finite element subspaces Hj;, and Qp, and tol is a fixed tolerance chosen as
tol = le — 06. For each example shown below we simply take u® = 0 and (p°, A°) = 0 as initial
guess.

We now introduce some additional notations. We denote by hy := max{h, : e € Yoy }.
As in Section 3.3, the individual errors are denoted by e,y = us — upg, €y, = up — Uy D,
€ps = PS — Ph,S» €pp = PD — Ph,p and ey = A — \j. Also, we let ryg, ruy, Ipg, I, and 1y be the
experimental rates of convergence given by

U Toglhs/hg) T "M Tlog(hn/hly)
 log(epg/ep) _log(epy/ey,)  log(en/eh)

s Tog(hs/hL) T T Tog(hp k) N Tog(hs/hL)’

where h, and R, (x € {S,D,X}) denote two consecutive mesh sizes with their respective errors
e, e (ore,¢).
For each example below we consider the parameters oy =1, p=1, k=1 and K =1

In our first example we illustrate the accuracy of our method considering a manufactured
exact solution defined on Q = Qg U ¥ U Qp, with Qg = (-1/2,1/2) x (0,1/2) and Qp :=
(—1/2,1/2) x (—=1/2,0). We consider the viscosity u = 1 and the terms on the right-hand side
are adjusted so that the exact solution is given by the functions

1625 cos(mz1)? (23 — 1/4)
uS(xlaxQ) = in QSa
8 cos(mxy) sin(rxy) (23 — 1/4)?

—219 cos(mxy)?
uD(ZL'l,:L'Q) = n QD,
—27 cos(mry) sin(mry ) (23 — 1/4)

pi(x1,22) = €™ sin(x1) in  Q,,

with » € {S,D}. Notice that, ug = up on X.

In Table 4.1 we summarize the convergence history for a sequence of quasi-uniform trian-
gulations. We observe that the rate of convergence O(h) predicted by Theorem 3.4 is attained
in all the cases. Next, in Figure 4.1 we display (to the left) the vector field of the approximate
velocity uy, and the magnitude of the error |u — uy| (to the right) with N = 443758. Notice
that our method preserves the direction of the velocities on ¥ as expected. Also observe that
the maximum value of the error in 2g is of the order of 3e — 05 whereas in €)p is of the order
of 3¢ — 03. In addition, in Figure 4.2 we display (to the left) the approximate pressure and
the magnitude of the error [p — py| (to the right) with N = 443758. Notice that the maximum
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value of |p — py| in Qg is of the order of 3e — 02, whereas in {p is of the order of 2e — 05. As
noted from Figures 4.1 and 4.2 (to the right), the approximation is not very accurate in those
regions of high gradients. Nevertheless, this aspect could be easily fixed by applying an adaptive
algorithm based on suitable a posteriori error estimates.

Table 4.1: EXAMPLE 1: Degrees of freedom N, mesh sizes h,, errors, and rates of convergence
for the mixed approximation of the Navier-Stokes/Darcy problem with p = 1.

N hs eug I'ug €pg
491 0.1875 0.3844 — 0.1617 —
1824  0.1085 0.1799 1.3878 0.0699 1.5331
7099  0.0500 0.0916 0.8713 0.0341 0.9253
27986  0.0274 0.0450 1.1861 0.0168 1.1847

111931 0.0131 0.0228 0.9135 0.0078 1.0343
443758 0.0071 0.0113 1.1499 0.0039 1.1414

N hp €up T'up epp T'pp
491 0.2001 0.0847 - 0.0154 -
1824  0.0938 0.0433 0.8844 0.0077 0.9224
7099  0.0494 0.0211 1.1227 0.0038 1.0751

27986  0.0262 0.0107 1.0747 0.0019 1.0779
111931 0.0141 0.0053 1.1257 0.0009 1.1283
443758 0.0070 0.0027 0.9796 0.0004 0.9868

N hg [SHY 1Y
491 0.1250 0.0304 -
1824  0.0625 0.0114 1.4132
7099  0.0312 0.0050 1.1924

27986  0.0156 0.0027 0.8994
111931 0.0078 0.0013  1.0430
443758 0.0039 0.0006 0.9898

In our second example we focus on the performance of the iterative method (4.1) with
respect to the viscosity p. To do this we consider the domain Q2 = Qg U X U Qp, with Qg :=
(—1/2,3/2) x (0,1/2) and Qp := (—1/2,3/2) x (—1/2,0). Then, the terms on the right-hand
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Figure 4.1: Example 1: Velocity vector fields uy, (left) and |u — up| (right) with N = 443758.
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Figure 4.2: Example 1: p;, (left) and |p — pp| (right) with N = 443758.

side are adjusted so that the exact solution is given by the functions:
1 — €71 cos(2mxs)

ug(z1,x2) = in Qg,
5-€)™1 sin(27xg)

1
ps(z1,x2) = —5627’“ +c¢ in Qg,

(a:l + 05)(331 — 1.5)
up(z1,r2) = in Qp,
—(z2 4+ 2)(221 — 1.0)

pp(z1,72) = (71 — 0.5)3(22 +1) in Qp
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where
— 872

= .
Mfl_‘_ /'u72_|_16ﬂ-2

and the constant cis such that fQ p = 0. Notice that (ug, ps) is the well known analytical solution
for the Navier-Stokes problem obtained by Kovasznay in [31], which presents a boundary layer
at {—1/2} x (0,2).

In Table 4.2 we show the behaviour of the iterative method (4.1) as a function of the viscosity
i, considering different mesh sizes h := max{hg, hp}, and a tolerance tol = 1le—06. Here we
observe that the smaller the parameter y the higher the number of iterations as it occurs also
in the Newton method for the sole Navier-Stokes equations. Numerical experiments for smaller
values of y are not reported since the iterative methods need too many iterations to converge
(more than 100). Next, the numerical results in Table 4.3 show the convergence history for a
sequence of quasi-uniform triangulations, considering the viscosity u = 0.1. We see there that
the rate of convergence O(h) provided by Theorem 3.4 is attained by the unknowns.

Table 4.2: EXAMPLE 2: Convergence behavior of the iterative method (4.1) with respect to the
parameter p.

w h=04129 h=0.1955 h=0.1084 h=0.0517 h =0.0320

1 5 5 5 5 5

0.1 6 6 6 6 6

0.01 9 7 7 7 7
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