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Abstract

We introduce and analyze new Banach spaces-based fully-mixed finite element methods for the
convective Brinkman—Forchheimer equations coupled with a nonlinear transport phenomenon. Our
approach is based on the incorporation of the fluid velocity gradient, the incomplete nonlinear
fluid pseudostress, the concentration gradient, and the total (diffusive plus advective) flux for the
concentration, as auxiliary variables, which, along with the velocity and concentration themselves,
constitute the set of unknowns of the model. The resulting mixed variational formulation can be
written as two coupled nonlinear saddle point systems, which are then reformulated as an equivalent
fixed-point equation defined in terms of the operators solving the corresponding decoupled problems.
An analogue approach is utilized for the associated Galerkin scheme. In this way, the Babuska—
Brezzi theory, some abstract results on monotone operators, and the classical Banach fixed-point
theorem are employed to establish the well-posedness of both the continuous and discrete schemes.
In particular, for each integer £ > 0, vector and tensor Raviart—-Thomas subspaces of order k
for the pseudostress and the total flux, respectively, as well as piecewise polynomial subspaces of
degree < k for the velocity, the concentration, and their respective gradients, yield stable Galerkin
schemes. Optimal a priori error estimates along with the corresponding rates of convergence are
also established. Finally, several numerical experiments confirming the latter and illustrating the
good performance of the method in 2D and 3D, are reported.
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1 Introduction

The transport of species density in a saturated porous medium fluid, which involves three main fields:
the velocity of the flow, pressure, and local solids concentration, has a wide range of applications in
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chemical, environmental, and petroleum engineering. Examples include chemical distillation processes,
sedimentation-consolidation processes, solid-liquid separation, aluminum production, and natural and
thermal convection, among others. Accurate modeling and simulation of such flows are essential to
optimize processes, ensure safety, and minimize environmental impact. Over the years, mathematical
models have been developed to capture various aspects of these flows, with much of the research focus-
ing on coupling the Stokes (or Brinkman) model with transport equations. However, these equations
may be inadequate for modeling fluid flow through porous media with high Reynolds numbers or
highly porous materials. To address these limitations, the convective Brinkman—Forchheimer (CBF)
equations have been proposed (see, e.g., [18], [32], [30], [I3], and [14]). The CBF equations extend
both the Stokes and Brinkman models by incorporating additional terms to account for the physical
phenomena described above. Accordingly, the present work focuses on the coupled flow and transport
problem governed by a nonlinear convection-diffusion equation interacting with the CBF equations.

Concerning the literature devoted to studying the coupling of the Stokes and transport equations,
we begin by mentioning [I], where an augmented mixed formulation for the fluid equations and the
standard primal scheme for the transport equation were proposed and analyzed. Subsequently, in
[2], the approach from [I] was extended to the case of a strongly coupled flow and transport system.
This system was modeled using the Brinkman problem with variable viscosity, expressed in terms
of Cauchy pseudo-stresses and the bulk velocity of the mixture, coupled with a nonlinear advection-
diffusion equation describing the transport of the solids volume fraction. Furthermore, the existence
of solutions to a related model for chemically reacting non-Newtonian fluids was established in [§].
Regarding the analysis developed in [2], an augmented mixed approach was employed for the Brinkman
problem, while the usual primal weak formulation was applied to the transport equation to derive the
variational formulation of the coupled problem. Similarly to [I], the continuous and discrete solvability
analyses were carried out by combining fixed-point arguments, elliptic regularity estimates, sufficiently
small data assumptions, and classical results on Hilbert space frameworks [7, (19, 23]. More recently, in
[3], a model describing the flow-transport interaction in a porous-fluidic domain was analyzed using the
techniques developed in [I] and [2]. In this case, the medium consists of a highly permeable material,
where the flow of an incompressible viscous fluid is governed by the Brinkman equations formulated
in terms of vorticity, velocity, and pressure, and a porous medium, where Darcy’s law describes fluid
motion in terms of filtration velocity and pressure. Additionally, an augmented fully-mixed variational
formulation for the model introduced in [I] was proposed and analyzed in [25]. In this work, the authors
employed a dual-mixed method and an augmentation procedure for both the Stokes and transport
equations. We conclude by mentioning [5] and [6], where a mixed-primal formulation and a fully-mixed
formulation for the coupled problem analyzed in [1] and [25], respectively, both posed within Banach
space frameworks, were proposed and analyzed.

Regarding the analysis of the CBF equations in the literature, we first refer to [I§], where the authors
studied the continuous dependence of solutions to the CBF equations, expressed in velocity-pressure
formulation, on the Forchheimer coefficient in the H! norm. Subsequently, [32] proposed and developed
an approximation of solutions for the incompressible CBF equations using the artificial compressibility
method. Furthermore, [30] analyzed the well-posedness of the velocity-pressure variational formulation
for the two-dimensional stationary CBF equations. This study also included error estimates for a
mixed finite element approximation and proposed a one-step Newton iteration algorithm initialized
with a fixed-point iteration. More recently, [13] examined an augmented mixed pseudostress-velocity
formulation. In this case, the well-posedness of the problem was achieved through a combination of the
Lax—Milgram theorem, Schauder and Banach fixed-point theorems, and a fixed-point strategy. In [14],
a mixed formulation in Banach spaces was proposed and analyzed for the CBF problem. Unlike the
approach in [I3], this formulation did not require an augmentation procedure for either the formulation



itself or the solvability analysis. Instead, the non-augmented scheme was equivalently reformulated
as a fixed-point equation, enabling the use of results from [21I] on perturbed saddle-point problems in
Banach spaces. These results, together with the Banach—Necas—Babuska and Banach theorems, were
applied to establish the well-posedness of both the continuous and discrete systems.

The purpose of this work is to develop and analyze a new fully mixed formulation for the coupling
of the CBF and nonlinear transport equations, as well as to study a suitable numerical discretization.
Motivated by [20], [I5], [I7], and [4], we introduce additional unknowns, including the fluid velocity
gradient, the incomplete nonlinear fluid pseudostress, the concentration gradient, and the total (dif-
fusive plus advective) flux for the concentration, alongside the fluid velocity and concentration, while
eliminating the pressure using the incompressibility condition. The resulting mixed variational formu-
lation consists of two coupled nonlinear saddle-point systems, which are reformulated as an equivalent
fixed-point equation defined by the operators solving the corresponding decoupled problems. Following
a methodology similar to [20] and [4], we establish the existence and uniqueness of solutions for both
the continuous and discrete formulations by combining a fixed-point argument, the Babuska—Brezzi
theory, abstract results on monotone operators, sufficiently small data assumptions, and the classical
Banach fixed-point theorem. Additionally, we derive the corresponding a priori error estimates using
ad-hoc Strang-type lemmas in Banach spaces. Finally, employing Raviart-Thomas spaces of order
k > 0 for the pseudostress and total flux, along with discontinuous piecewise polynomials of degree
< k for the velocity, concentration, and their respective gradients, we prove that the method converges
with optimal rates.

This work is organized as follows. The remainder of this section describes standard notation and
functional spaces to be employed throughout the paper. In Section 2| we introduce the model problem.
Next, in Section |3| we derive the mixed variational formulation in Banach spaces and establish the well-
posedness of this continuous scheme. The corresponding Galerkin system is introduced and analyzed in
Section [l where the discrete counterpart of the theory applied in the continuous case is used to prove
the existence and uniqueness of the solution, as well as the a priori error estimates for general discrete
spaces. Convergence rates for specific finite element subspaces are derived in Section [5 Finally, the
performance of the method is illustrated in Section [6] through numerical examples in both 2D and
3D, including cases with and without manufactured solutions, validating the accuracy and flexibility
of our Banach spaces-based mixed finite element method.

Preliminary notations

Let Q C R™,n € {2,3}, be a bounded domain with polyhedral boundary I", and let v be the outward
unit normal vector on I". In what follows, standard notation is adopted for Lebesgue spaces LP({2)
and Sobolev spaces W*P(Q), with s € R and p > 1, whose corresponding norms, either for the scalar,

vectorial, or tensorial case, are denoted by || - |op:0 and | - ||s p:0, respectively. In particular, given
a non-negative integer m, W™2(Q) is also denoted by H™(f2), and the notations of its norm and
seminorm are simplified to || - ||m.0 and | - |m.0, respectively. In addition, H'/2(T") is the space of traces

of functions of H'(Q), and H~/2(I") denotes its dual. On the other hand, given any generic scalar
functional space S, we let S and S be the corresponding vectorial and tensorial counterparts, whereas
| - ||, with no subscripts, will be employed for the norm of any element or operator whenever there
is no confusion about the space to which they belong. Also, | -| denotes the Euclidean norm in both
R™ and R™*"™, and as usual, I stands for the identity tensor in R™*™. In addition, for normed vector
spaces H and @, with norms | - ||z and || - ||g respectively, we endow the product space H x @ with
the natural norm

[, 0)llrxqg = llula + lvlle  V(u,v) e HxQ.



Also, given any vector fields v = (v;)i=1,, and W = (w;)i=1, We set the gradient, divergence, and
tensor product operators, as

0v; "L Ov;
Vv = : , div(v) = Z —2, and v@W = (v;w))ij=1n,
8.Tj i1 — 8xj § ’

5J ;1 ‘]—1
whereas for any tensor fields 7 = (7i;)ij=1,n and ¢ = ((ij)i,j=1,n, We let div(7) be the divergence
operator div acting along the rows of 7, and define the transpose, the trace, the deviatoric tensor, and
the tensor inner product, respectively, as

n n
1
0= (1ji)ijetn, tr(7T) = E T, Tdi=7—=tr(r)I, and T:¢(:= E Tij Gij -
i=1

" ij=1
Next, for each t € [1,+00) we introduce the Banach spaces
H(divy; Q) = {’T cL2(Q): div(r) € Lt(Q)} and
H(divi; Q) == {7 € 12@): div(r) e L/(@)},
which are equipped, respectively, with the natural norms
1T llaive:e == [|T]lo0 + |div(T)|jore V7T € H(div; Q) and (1.1)

17 llaivi:e = [[Tllo.o + l[div(T)lose V7 € H(divy; Q).

Furthermore, we consider the canonical injections i, , : LP(Q2) — L9(Q2) for all p,q € [1,4+00), p > g,
and iy, : HY(Q) — LP(Q) for all p € (1,+0oc), which are continuous with norms depending on the
domain. In particular, we have

lipgll < 90/ (1.2

In turn, we let 2, , and ¢g,, be the corresponding vector counterparts of i, , and iy, ,, respectively.
Note that the norm of %, , also achieves the bound . Additionally, we recall that, proceeding as
in [23] eq. (1.43), Section 1.3.4] (see also [9, Section 4.1] and [20}, Section 3.1]), one can prove that for

(1,+00] in R?,

t e [g’ o] in R?, there holds
(€ v,) :/Q{g-wﬂodiv(g)} V(£ ¢) € H(divi; Q) x H(Q) and (1.3)
(Tv,v) = /Q {T Vv +v. div(r)} Y (7,v) € H(div; Q) x HY(Q), (1.4)

where (-, -) in (1.3) and (T.4) denotes the duality pairing between H~/2(I") and H'/2(I"), and between
H~/2(T") and HY?(T'), respectively.

2 The model problem

We consider a porous medium occupying the region {2, and assume that a viscous fluid governed by
the convective Brinkman—Forchheimer equations flows through it, so that the sought variables are
its pressure p and velocity u. In addition, we let ¢ be the concentration of a chemical component



transported by the fluid, which is advected and diffused in 2 according to the corresponding physical

principle. Alternatively, ¢ could represent the temperature of the fluid, among several other possibil-

ities. In this way, the coupled model of interest is given by the following system of partial differential
equations:

—pAu+ (Vu)u+Du+Fluf/?u+Vp = ¢f in Q,

diviu) = 0 in Q,

div(r(|Vo|) Vo —dpu — f(¢)g) = ¢ in €,

u=up and ¢ = ¢p on I,

(2.1)

where p is the constant viscosity of the fluid, D, F > 0 are the Darcy and Forchheimer coefficients,
respectively, p is a given number in [3,4], x : R — RT is a nonlinear diffusivity function, f is
a nonlinear flux acting in the direction of g, which, in turn, is a constant vector pointing in the
direction of gravity, f and g are given source functions, and up and ¢p are Dirichlet data for u and
¢, respectively. Regarding x, we assume that there exist constants x1, k2 > 0 such that

k1 < k() < ke and Ky < K(t) +ER () < Ko VteRT. (2.2)

In addition, f is required to be bounded and Lipschitz-continuous, which means that there exist
constants f1, f2, Ly > 0 such that

A< ft) < fooand [f(t) = f(s)] < Lgls—t| Vs, teRT. (2.3)

Now, due to the incompressibility of the fluid (cf. second row of (2.1))), up must formally satisfy
the compatibility condition

/FuD-u:O. (2.4)

On the other hand, for the uniqueness of p we look for this unknown in the space

L3(©) = {qemﬂ): /quo} |

Next, in order to derive a fully-mixed formulation for (2.1)), in which the Dirichlet boundary condition
becomes natural, we first define as auxiliary unknowns the velocity gradient

x := Vu,

and the incomplete nonlinear fluid pseudostress
1
o= px — 5ueu) - pl, (2.5)
so that the first row of ({2.1)) becomes

1
—div(o) + JXu 4+ Du + Fluff2u = ¢f.

Thus, taking matrix trace along with the fact that tr(x) = tr(Vu) = div(u) = 0, and applying the
deviatoric operator, we deduce from (2.5) that

1 1 1
p = —Etr(a—l—i(u@u)) and o9 = px — §(u®u)d, (2.6)



which are equivalent to the pair of equations formed by the incompressibility condition and ([2.5). In
turn, regarding the concentration equation, we introduce the further unknowns given by the concen-
tration gradient

t = Vo
and its total flux
n = kK(tht—9ou - f(¢)g,
so that the third row of (2.1) is rewritten as
div(n) = g.

Hence, eliminating the unknown p, and computing it afterwards according to the identity provided by
(2.6)), the original system ([2.1) can be stated, equivalently, as: Find x, u, o, t, ¢, and 7 in suitable
spaces to be indicated below, such that

Vu = x in Q

1
wxX — §(u®u)d = o¢ in Q

1

—div(o) + 5xu+Du—|—F|u|p_2u = ¢of in Q
Vo = t in Q,
Attt —¢u - f(d)g = »  in Q
divin) = ¢ in Q
r

u=up and ¢ = ¢p on

1
/Qtr(a'—i-2(u®u)) = 0.

3 The continuous formulation

3.1 The variational formulation

In this section, we deduce the fully mixed formulation of our coupled model, for which we begin with
the convective Brinkman—Forchheimer equations. Indeed, testing the second row of (2.7) with a tensor
field ¥ € L?(Q) we formally get

u/ﬂx:ﬂ—é/ﬂ(u@u)d:ﬁ—/gad:ﬁ—0, (3.1)

whose first and third terms are well-defined if x and o belong to L(Q) as well. In turn, straightforward
applications of the Cauchy—Schwarz inequality yield

] [wew 0\ < Nuewla I8l < lueuloa g < 12 [l o li8llos.
from which we deduce that the second term of (3.1)) is well-defined if u € L*(2). In addition, looking

at (3.1) with the particular choice ¥ := (I and ¢ € C§°(Q2), we readily find that tr(x) = 0, whence x
must be sought in L2 (2), where

L2.(Q) = {19 cL2(Q):  tr(d) = o}.

6



Alternatively, the above can also be derived by applying the matrix trace to the second row of .
Moreover, from the decomposition L?(Q) = LZ(Q) @ L% (Q)*, where L ()* := {(I: (e L*Q)},
we readily deduce that testing against IL?(2) is equivalent to doing it against .2, (£2), which, noting
that [,79:9 = [,7:9 for all (7,9) € L?(Q) x LZ(Q), becomes

M/Qx;ﬁ—;/g(u@u):ﬁ—/ﬂa:ﬁzo Vo € L2(Q). (3.2)

Next, we formally test the third equation of (2.7) with a vector field v, which gives

1
—/v-div(a)—i—/xu~v+D/u-v+F/\u|p_2u-v = /qbf-v. (3.3)
Q 2 Jo Q Q Q

Then, knowing where to look for u, we notice that the third term on the left-hand side of is
well-defined if v belongs to L*(2) as well, whence for the first one to also make sense we need that
div(o) € L*3(Q), thus requiring finally that o € H(divy/3; ). Additionally, since 2(p —2) < 4, the
space L*(Q) is continuously embedded into L2("~2)(Q), so that employing Cauchy-Schwarz’s inequality
and the estimate , we easily find that

/ 2P 2u v < QU |z (Q),
Q

which says that the fourth term on the left-hand side of (3.3]) is well-defined for u and v in the space
indicated. Similarly, but employing only Cauchy—Schwarz’s inequality again, we obtain

‘/Xu-v
Q

which, given that x € L?(f2), guarantees that the second term on the left-hand side of (3.3) is also
well-defined. The right-hand side of (3.3)) will be addressed when deriving the variational formulation
for the transport equations. In this way, adding (3.2) and (3.3), and reordering some of the terms, we

arrive at 1
,u/x Y+ = /(Xu v—(u®u):19)—|—D/u-V—i—F/]u\”_zu-v
Q Q

/0'19 /vdlv /¢fv V(9,v) € L2(Q) x LY(Q).

Furthermore, the first equation of ({ and the fact that x € L?(Q) imply that u € H*(Q), so that
applying the integration by parts formula (L.4) to (7,u) € H(divy/s; Q) x H'(Q), and assuming that
the Dirichlet datum up belongs to HY/2(T'), we get

< Ixllo.e [[allo.4 [[v]oa0

(3.4)

/X:r + / u-div(r) = (rv,up) V7 € H(divy;;9), (3.5)
Q Q

from which we see that it suffices to look for u in L*(£2), thus reconfirming the previous choice for it.
In addition, according to the decomposition H(divy; Q) = Hp(divy; Q) @ RI, which is valid for each
€ (1,400), where

Ho (divy; Q) = {‘r € H(divy; Q) : /Qtr(r) :o},

o can be decomposed uniquely as o = oo + dI, with o¢ € Hy(div,/3;) and d € R, where, invoking
the last equation of ([2.7)), there holds

1 1
_ n’m/ﬂtr(a) - @ [ o).

7



Thus, having expressed d in terms of u, and realizing that o can be replaced by o in (3.4) without
altering the meaning of that equation, in what follows we redenote the remaining unknown o as
simply o € Ho(divy/3;€2). Moreover, thanks to the compatibility condition given by , is
trivially satisfied for 7 = I, and hence imposing this equation with 7 € H(div,/3;2) is equivalent to
doing it with 7 € Ho(divy/3;2).

We continue the derivation of the fully-mixed formulation by dealing now with the equations forming
the nonlinear transport part. In fact, testing the fifth row of (2.7) against s € L2(£2), we obtain

s(tht-s — [ gu-s— [ f(¢)g-s= [ n-s, (3.6)
0 Q Q Q

from which, bearing in mind the boundedness of x and f (cf. ([2.2), (2.3)), we deduce that all the
terms, except the second one on the left-hand side, are well-defined if t, g, and 1 belong to L?(Q2) as
well. However, we remark in advance that in Section we will actually require the datum g to be
in L*(Q) (see ), so that for simplicity we adopt this latter assumption from now on. In turn,
regarding the aforementioned second term, and recalling from the previous analysis that u € L*(1),
straightforward applications of the Cauchy—Schwarz’s inequality yield

oo

thus showing that the above expression makes sense if the unknown ¢ is sought in L*(Q2). Having
observed this, and as previously announced, we now notice that the right-hand side of is well
defined if we ask for f to be in L2(2). Next, in order to use L*(2) as both the unknown and test
spaces associated with ¢, we assume the datum ¢ to belong to L4/3 (€2), which yields 1 to be sought
in H(divy/3;€2), and hence the sixth equation of is tested as

< ¢llo,a0 lallo,se [Islloo

/ pdiv(n) = / g VeeliQ). (3.7)
Q Q

Thus, suitably gathering (3.6)) and (3.7)), we arrive at

/Qn(t\)t-S—/Qdﬂl'S—/977'5_/990(11"(") = —/09904-/Qf(¢)g'5 58)

Y (s, ) € L2(Q) x LYQ).

On the other hand, thanks to the fourth equation of (2.7) and the fact that t € L?(Q), we see that
¢ € H'(Q), so that applying the integration by parts formula (1.3)) to (&, ¢) € H(divy/3; ) x HY(Q),
and assuming that ¢p € HY2(T), we get

/ 66+ / pdiv(€) = (€-v.ép) V€ H(divyy Q) (3.9)
Q Q

from which we reconfirm L*(Q) as the space where to seek ¢.
In this way, defining the spaces
H; = L?r<Q)7 H; = L4(Q)7 Q = HO(div4/3;Q)7

Xy = L*Q), Xp:=LYQ), Y := H(divysQ),



introducing the notations

X = (ew), §:=@.v), &= (ew) e Hi=H xH,,

—

t = (t>¢)7 S = (S,(,O), r= (ra¢)€X::X1XX2a

and denoting by [ -, - | the duality pairing between X" and X, we conclude that the fully mixed variational

formulation of the coupled problem ([2.7)), which consists of (3.4)), (3.5)), (3.8), and (3.9), can be stated

as: Find (¥,0) € H x Q and (t,) € X x Y such that

Au(X,9)+B(W,0) = Fy(¥) VdeH,

B(x, 1) = G(71) V1T eQ,

. (3.10)
[au(t),s] +b(s,m) = Fy(s) VseX,
b(t,£) = G(§)  vEevy,

where the bilinear forms A, : H x H — R, for each z € Hy, and B : H x Q — R, and the linear
functionals Fy, : H — R, for each ¢ € X3, and G : Q — R, are defined as

) = ,u/gg:ﬁ—i—i/ﬂ(gmv—(w@z):19>+D/Qw-v+F/Q]z\p2w-v, (3.11)

B(J, ) = —/Qr:ﬂ—/gv-div<f),

Fw(a) = —/szf-v, and G(1) := —(Tv,up),

Y

A, (g,

for all g, 9 e H, for all 7 € Q, whereas the nonlinear operator a, : X — X', for each z € Hs, the
bilinear form b : X x Y — R, and the functionals Iy, : X — R, for each ¢ € X3, and G : Y — R, are
given by

.5 = [ wihros = [was, bEE = - [ €s- [ paiie). (3.12)

FM@?=—ngﬁéﬂwg& and G(€) = —(€-v.dp). (3.13)

forallr,se X, forall £ €Y.

3.2 A fixed-point strategy

We now employ a fixed-point approach to reformulate (3.10). Indeed, we first let S : Ho x X9 — Hp
be the operator defined by
S(z,¢) := u V(z, ) € Hy x Xa,

where (X, @) = (()Nc, u),g) € (H; x Hy) x Q is the unique solution of the problem arising from the
first two rows of (3.10) after replacing A, and Fy by A, and Fy, respectively, that is

—

A,(%.9) +B(d,q) = Fu(d) VviecH,

(3.14)
B()NZ,T) = G(7) VreQ.



Similarly, we let T : Hy x X9 — X5 be the operator defined by
T(Z,w) = ? V(Z,”Lﬂ) € Hy x Xg,

where (t, n) = ((t, ¢),n) € (X1 x X2) X Y is the unique solution of the problem arising from the last

two rows of (3.10) after replacing a, and Fy by a, and Fy, respectively, that is
[a,(t).5] +b(8,n) = Fyu(8) VseX,
. - (3.15)
b(t, ) = G(§) vEeY.

Finally, we define the operator © : Hy x X9 — Hg x X5 by

O(z,¢) = (S(z,9),T(z,¢))  V(z,¢) € Hy x X, (3.16)

and see that solving (3.10]) is equivalent to finding a fixed point of ©, that is (u,¢) € Hs x Xg such
that

O(u, ) = (u,9). (3.17)

We stress that, as an alternative to the definition adopted for the operator © in , and similarly
to [6], we can consider either O(z,1)) := T(S(z,1),¢) or ©(z,v¢) := S(z,T(z,v)). Both definitions
lead to a well-defined fixed-point approach, and the analysis developed in the next section remains
valid with slight modifications to Lemma [3.10] and Theorem [3.13]

In the next section, we prove that S and T are well defined (equivalently, that (3.14) and (3.15)
are uniquely solvable), and, as a consequence, that © is well defined. Finally, we prove that, under
suitable assumptions on the data, © has a unique fixed-point.

3.3 Well-posedness of the uncoupled problems

In what follows we address the solvability analysis of the uncoupled problems and .
We begin with the stability properties of the previously defined bilinear forms and functionals. In
fact, applying the Cauchy—Schwarz and Hélder inequalities, and employing the boundedness of the
normal trace operators 7, : H(div,/3; Q) — H'/2(T") and ~, : H(divy/3; ) — H~Y/2(T") along with
corresponding duality parings, we deduce that, for each z € Hy, ¢ € Xo, 5, ceH 71€Q,s§eX, and
£ €Y, there hold:

AL(8,9)] < |ALllI8lulda,  B@ 1) < |BlI9lulrlq
Fy)| < [Fyll[9]u, |G(r)| < |Gl |7lq. (3.18)
b(s. &) < [Ibll[ISlIx I€lly,  [Fyu@] < [FylllISlx,
and  [G(&)] < [[G][ €]y,
where
IAL]l == g+ |zlloaq + D Q2 + F Q=) ||Z||8;L;2Q7 Bl == 1,
[Fyll = [l¥llosallflloq, 1G] = 7ol laplli/zr (3.19)
[bl| :=1, IFpll == llglloa/z:a + L1 Iglloasn
and  [|G| = [wl I¢pll1/2r -

For the well-posedness of (3.14) we need to recall next the Babuska—Brezzi theorem in Banach
spaces, whose proof can be found, among several other places, in [22] Theorem 2.34].
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Theorem 3.1 Let H and @ be reflexive Banach spaces, and let a : H x H - R andb: H x Q - R
be bounded bilinear forms with induced operators A € L(H,H') and B € L(H,Q'"), respectively. In
addition, let V' be the null space of B, and assume that

i) there exists o > 0 such that

p a(u, v) > allullg YueV,
veV HUHH
v#0

ii) there holds
sup a(u,v) > 0 YvoeV, v#0,
ucV

iii) there exists 8 such that

b(v, 7)
sup

veH H ||
v#£0

> fBlirle  Vre@.

Then, there exists a unique (u,0) € H x Q such that

a(u,v) +b(v,0) = F(v) YveH,
b(v,T) = G(r) VTreq,

and the following a priori estimates hold:

A
full < L7+ 6(1 ” H)HG\ and (3.20)
A A A
ol < 6(1 ” H)HF\HHBQH (1+” H)HGH (3.21)

We remark here that if a is V-elliptic, that is, if there exists a positive constant a such that
there holds a(v,v) > av||? Vv € V, then the first two hypotheses of Theorem are satisfied
straightforwardly with the same constant «. In particular, regarding , we notice that the null
space of the linear and bounded operator induced by B is given by

V= {(ﬁ,v) e L2(Q) x LY(Q): / T:9+ / v-div(T) =0 VT e Ho(div4/3;9)} ,
Q Q
from which we easily deduce that
V= {(19,v) ELZ(Q) xLYQ): 9=Vv and ve Hg(sz)} . (3.22)

In the next lemma we prove precisely that the family {Az} is uniformly V-elliptic.

zcH-

Lemma 3.2 There exists a positive constant c, depending only on w, D and |§2|, such that for each
z € Hy there holds

A,(0,9) > a|d|f; VIeV. (3.23)

11



Proof. Given z € Hy and 9 := (9,v) € V, it follows from (3.11)) that

Lo 1 B
A3.9) = oo+ [ (92-v—@ev):0) +DIvIGe +F [ a2,

from which, noting that 9z-v — (z®v) : 9 = 0, the last term in positive, and using that v € H}()
and ¥ = Vv, we get

‘2
0,92

H|19

As(9,9) = p|9l5o + DIvlGe + F /Q 2772 [v[* > ull9)3q + Dllv
u [
= ZI9IEa + S I9vIEq + DIviEa = min {£.0} (I9IEq + IvIia).
Then, invoking the continuous injection ég 4 : H'(Q2) — L*(£2), whose norm depends on |Q| (cf. (T.2)),
1
we arrive at the required inequality (3.23) with o := B min {%,D} min {1, ||¢g, 4[| 7%} O
Next, we recall that a slight modification of the proof of |23, Lemma 2.3] allows to show that for

(1I,400) ifn=2
each t € ) , there exists a positive constant Cy, depending only on €2, such that
[6/5,400) ifn=3

Cilrlga < v

S+ lldiv(T)3 . VT e Ho(divy; Q). (3.24)

Then, the inf-sup condition for B, originally proved in [20] (cf. [20, Lemma 3.3, eq. (3.44)]), is
established as follows (see also [I1}, eq. (3.16)]).

Lemma 3.3 There exists a positive constant (3, depending only on Cy /3 (cf. (3.24)), such that

Bé,'r

swp 20T) 5 girlq Wreq.
sem 119l

940

We are now in position to show that the operator S is well defined.

Lemma 3.4 For each (z,1) € Ha x Xy there exists a unique (X, @) := (()ﬂg,g),g) € (H;y xHy) xQ
solution of (3.14), and hence one can define S(z,v) = u € Hy. Moreover, there exists a positive
constant Cr, depending only on a, B, ||Azll, and ||, ||, such that

Iz, 9)]l < Cor {[¥llo.0 Ifloq + Jupliyzr} - (3.25)

Proof. Since IL2,(£2), L*(2), and Hy(div, /3;2) are clearly reflexive Banach spaces, the well-posedness
of (3.14) follows from Lemmas and and a straightforward application of Theorem In
particular, the a priori estimate (3.20) yields

o] Y
S = 0 < < —||F — (1 G
I8 9)1 = lulboan < 1%l < 5 Fell + 5 (141320 1,

which, along with the bounds for ||Fy| and ||G|| (cf. (3.19)), implies (3.25) and ends the proof. [

We remark here that for each z € L4(Q) satisfying ||z[o4,0 < J, with § > 0 given, and thanks
to the corresponding bound in (3.19)), ||A.|| can be bounded by a constant depending only on 4§, pu,

12



D, F, || and p. Hence, according to the dependence specified in Lemmas and regarding the
constants « and 3, we rephrase (3.25)) by stating the existence of a positive constant Cpr, depending
Only on «, ﬁ, 6a Ky D, F, |Q|? P, C14/35 and ||’YV||’ such that

1Sz, D)l = lalloge < [IXla < CBF{HT/’HOA;Q”f

00 + lunlli/zr | (3.26)

for all (z,) € Hy x Xy such that ||z]jp4.0 < 6. Moreover, according to the a priori estimate ((3.21)),
the second component of the solution of (3.14)) is bounded as

lgllq < CBF{IWIIOA;Q fllo. + IIUDIh/z,r}, (3.27)

where GBF is a positive constant having a similar dependence to that of Cpp.

We now address the well-posedness of the uncoupled transport problem (3.15)). Due to the nonlinear
character of the operator a,, instead of the Babuska—Brezzi theory in Banach spaces (cf. Theorem
3.1)), we now need to consider the abstract result given by the following theorem.

Theorem 3.5 Let X and Y be separable and reflexive Banach spaces, with X being uniformly conver,
and denote by [-,-] the duality paring between X' and X. In addition, let a : X — X' be a nonlinear
operator and b € L(X,Y'). In turn, let V be the null space of b, and assume that

i) a is Lipschitz continuous, that is there exists a positive constant L such that

la(v) = a(w)llxr < Liv —wlx Vo, weX,

ii) the family of operators a(- + z) : V.— V', with z € X, is uniformly strongly monotone, that is
there exists a positive constant o such that

a(v+z) —a(w+z),v—w] > allv—w|? VzeX, Vov,weV,
X

iii) there exists a positive constant E such that

RCON

p > BlEly  VeEey.
veX ”UHX
v#£0

Then, for each (F,G) € X' x Y’ there exists a unique pair (u,n) € X x Y such that
(a(),2] +bo,n) = Fl) YoeX,
b(u, §) = G VvEeyY.

Moreover, there hold

1 1 L 1
< — ’ — — / — ’ .
ol < £ 1P + % (145 ) 161 + F o), and (3.28)
1 L L L 1 L
<TV ]. e F / —_ 1 = / = ]_ = ! 2
I < 5 (14 2) WP+ 5 (14 5]t + 5 (142l 320)
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Proof. It reduces to the particular case arising from [I12] Theorem 3.1] when the corresponding index
there is taken as p = 2. Further details are omitted. O

In what follows we apply Theorem to the context given by . We begin by noticing that
the uniform convexity and separability of the L spaces, with ¢ € (1, +occ), imply the same properties
on the spaces involved, thus guaranteeing that the corresponding assumptions required by Theorem
are satisfied. Next, regarding the nonlinear part of a, (cf. first term of the respective definition in
), and bearing in mind the hypotheses on x (cf. ), we recall from the proof of [26], Theorem
3.8] that, denoting L, := max {/12, 2K9 — m} = 2ko — K1, there hold

/ (5(rhr = k(sDs) -t < Lelle = sllx, ltlx, ¥r,s, ¢ € Xy, (3.30)
Q

and
/ (K(|r|)r . ,.@(|s\)s) (r—s) > mlr—s|%, VrsecX;. (3.31)
Q

On the other hand, we now let V be the null space of the operator induced by b, which, similarly
as for the derivation of (3.22)), becomes

Vo= {§;: (5,0) € L2(Q) x L4(Q) : e HYQ) and s= w}. (3.32)

Also, we recall the well-known Poincaré inequality (see, for instance, [29, Theorem 5.11.2]), which
guarantees the existence of a positive constant c,, depending only on €, such that

10 < gleha Ve eHYQ). (3.33)

el

We are now ready to establish the Lipschitz-continuity and strong monotonicity properties of ag,
as required by hypotheses i) and ii) of Theorem Indeed, we have the following results.

Lemma 3.6 For each z € Hy there exists a positive constant L,, depending only on ki1, ke, and
llz|lo.4; 0, such that
llaz(F) — az(8)||x» < Ly|[r—§||x Vr, seX. (3.34)

Proof. Given z € Ho, and T := (r,v), S := (s, ), t:= (t,¢) € X, we invoke the definition of a, (cf.
(3.12))) to obtain

(2, (F) — 2,(3), £] = /Q(m<|r|>r— w(lsl)s) -t — /Q(@b—w)z-t- (3.35)
Then, using and applying Cauchy—Schwarz’s inequality twice, it follows from that
[, (F) — a5(8), €] < Lu [lr = sllx, [Itlx, + llzlw, ¥ — ollx, [tlx,
< {Lulr = slx, + Izl 1% = el 1€
which readily yields with L, := max { Ly, ||z|u, }- O

Lemma 3.7 There exists a positive constant &, depending only on k1, ¢p, and ||ig 4l (¢f. (L.2)), such
that, for each z € Hy satisfying ||z||m, < m’ there holds
[a,(F+K) —a,(§+Kk),f—5§] > a|F—§|%} VkeX, VFSeV. (3.36)
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Proof. Given z € Hy, k := (k,0) € X, and T := (r, ), §:= (s,¢) € V, we get from the definition of
a, (cf. (3.12)) that

[a,(F+K) —a,(§+K),F—§] = [ay(F+ k) —a,(§+K), F+k) — (§+K)]
:/(m(|r+k|)(r+k)—n(s+k|)(s+k))-((r+k)—(s+k)) —/(¢—¢)z-(r—s),
Q Q

which, employing (3.31) and Cauchy—Schwarz’s inequality, yields

[as(F + k) —a,(5 +k),F = 5] = ri[r —sfq — |z

0,4;:2 |[¥ — @llo,a:0 [l — sllo -

Then, using from the characterization of V (cf. (3.32))) that r = V¢ and s = Vi, with 1, ¢ € H}(Q),
and applying the continuous injection g4 : HY(2) — L4(Q) and (3.33), we deduce that

I = elloae Ir = slloe = Ilv — elloaa v — vlia < linal eV —¢liq = llinallepllr —sla,

which replaced back in the foregoing inequality implies

- S T = = . R1
(au(F+B) 2G4+ .7 8] 2 w1~ llzlown linallep e —sl3q > "L r s
for each z € Hy such that ||z||g, < 2”“’;% Finally, splitting Hr—s||aQ as % ||r—s||379+% | —¢ %}Q,
we readily arrive at (3.36) with & := % min {1, ¢, ? [Jimal| %} O

The inf-sup condition for b, originally stated in [20, Lemma 3.3, eq. (3.45)], is established next.

Lemma 3.8 There exists a positive constant B such that

b(s, €) _ ~
sup2& 8 S Fiely  veev. (3.37)
228 Tl

Proof. While the main arguments of this proof are given in the aforementioned reference, for sake of
completeness we provide all details in what follows. Indeed, given § € Y := H(divy/3; ), we first let
F=(r,7) = (-§£0) € X:=L3Q) x L*(Q) and easily obtain

b(s, §) _ b(r, §)

sup ——— > —=—= = [|£l[lo.n,
sex  [Slx (5P
S£0

whereas, letting T = (r,7) := (0, —(div(&))l/?’) € X :=L2(Q) x L*(Q), we are led to

b &) _ b(E &) _ |v@lors0

Sup — - Z = = T 1/3 = HdiV(ﬁ)HoA/s;Q-
X 18]1x Il div(©) /s s
In this way, the above inequalities along with (1.1]) yield (3.37)) with B=1 /2. O

The well-posedness of problem (3.15)) can be stated now.

Lemma 3.9 For each (z,v) € Hy x Xo such that ||z|jm, < 2”2,}’:72”%, there exists a unique solution

(t, n) = ((t,¢),n) € (X1 xX2)xY of (3.15), and hence one can define T(z,v) = ¢ € Xa. Moreover,
there exists a positive constant Cnr, depending only on k1, K2, ||inall, ¢p, f2, |, and ||V ||, such that

IT(z, )] = Iélloe < IElx < Cxr {loloama + lglosa + loplyer).  (339)
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Proof. Being the spaces X = X; x Xp := L*() x L*(Q) and Y := H(divy3; Q) clearly reflexive, and X
uniformly convex, and bearing in mind Lemmas and the well-posedness of (3.15]) follows from
a direct application of Theorem In particular, noting from (B.12) that a,(0) = 0, the a priori

estimate (3.28)) yields

-,

1 1 L
T, = Ielosr < 1ilx < Mol + 5 (1+2) 1GI.

which, according to the upper bounds of ||Fy|x/ and ||G|lys (cf. (3.19)), and the fact that (see the
end of the proof of Lemma

L, := max{L,,|z|n,} < max {L,@, Hl} ,  with Ly :=2ky — K1,
2 |liall cp
implies (3.38) and completes the proof. O

Analogously to (3.27)), and employing now the a priori estimate (3.29)), the second component of
the solution of (3.15)) is bounded as

Il < One {lglloama + liglosa + lénlar}. (3.39)

where, as for Cxp, Cxr is a positive constant depending on 1, ko, limall, cp, f2, |2, and ||7p]|.

3.4 Solvability analysis of the fixed point equation

In this section we apply the classical Banach theorem (see, e.g. [19, Lemma 3.7-1]) to prove that,
under suitable assumptions on the data, the operator © (cf. (3.16)) has a unique fixed point. To this
end, and coherently with (3.26)) and the assumption on z in Lemma we first let § := a

1
2|im,allcp’
consider an arbitrary positive constant r, and introduce the closed subset of Hy x X5, and hence

complete metric space,
W) = {(z) €M xXa: Jalosn <5, [Wlose < 7). (3.40)

Then, it is easily seen from Lemmas and that the restriction of © to W(r) is well-defined. In
turn, the next lemma provides necessary conditions guaranteeing that © maps W(r) into itself.

Lemma 3.10 Assume that there hold

Cue {7 |IElo0 + l[upllyr} < 6, and (3.41)

Ot {lgloasso + liglose + lloplpr} < 7. (3.42)
Then, ©(W(r)) € W(r).

Proof. Tt follows straightforwardly from the definition of © (cf. (3.16|)) along with the estimates (3.26])
and (3.38)), and the assumptions (3.41)) and (3.42). Further details are omitted. O

In order to prove that © is a contraction, we need to show first the Lipschitz continuity properties
of S and T. In fact, we have the results provided by the following lemmas.
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Lemma 3.11 There exists a positive constant Lg, depending only on a, n, F, ||, p, 0, v, and Cp,
such that

1z, %) = S(w. ) |, < Ls {If
for all (z,v), (w,p) € W(r).
Proof. Given (z,v) and (w, ) in W(r), we let
(X,g) = ((x;u),g) € (Hi xHy) xQ and (X,0) = ((x,u),o) € (H; x Hy) x Q
be the respective solutions of , so that
S(z,¢) == u and S(w,p) := u.
Then, subtracting the corresponding equations defining , we obtain

00 + Iupllior b2 0) = (W o), (343)

A%, 0)—Aw(%,9) + B,g —0) = Fu(¥)-F,(9) VdeH, a1
- - 3.44
B(X - X, 7) =0 VreqQ.

It is clear from the second equation of (3.44)) that X —x € V (cf. (3.22)), so that taking 9= X—X
in the first one, and invoking the definitions of F,, and F, (cf. (3.13))), we deduce that

AZ R - %)~ AwF X %) = —/Qw—so)f-(g—u). (3.45)

In turn, applying the V-ellipticity for A, (cf. Lemma , employing the identity (3.45)), and bearing
in mind the definitions of Ay, and A, (cf. (3.11])), we find that

(3.46)

1 1
5 [xtw-n @-w - [wem-2:x-x)
Q Q
" F/Q(rwr*— 2/ u- () + /Q«o—w)f«g—u).
Then, simple applications of the Cauchy—Schwarz inequality yield
[ xtw=2) (a-w)| < Ixloa v~ 2losa fu -~ wlos. (3.47)
Q

/Qu®(W—Z) : (x—x)‘ < Vn ullose lw = zloae x — xlloo, and

< Ifllo,a [l = ¥lloa0 lu—ullosn-

/Q(w—w)f-(g—u)

On the other hand, proceeding exactly as for the proof of [10, Lemma 4.4, eq. (4.33)], which, in turn,
makes use of the key estimate provided by [27, Lemma 5.3], we derive the existence of a positive
constant Lg, depending only on F, 2], and p, such that

\F [ w2 =) (a - w)

P
< Le {Iwlosa + zlosa} Il

(3.48)

0,40 [|W — zlloa0 [lu —ulloa0-
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In this way, replacing (3.47) up to (3.48) back into (3.46)), using that ||w|lo4., ||z

(3-40)), and performing some algebraic manipulations, in particular bounding both ||x — x|lo.o and

< 6 (cf.

[u —ulfo,4;,0 by [[X — Xllm, and then simplifying the latter, we arrive at

1%~ %l < " max {vn. 2 Le 267} {Ifllo0 + 1K} (2%) = (W, @) xe - (3.49)
Finally, recalling that [|S(z,v) —S(w,¢)||m, = and using from (3.26]) and

(B-40) that

Xl < Coe {7 lflloe + fupllior -

we conclude from (3.49)) the required inequality (3.43) with a positive constant Lg depending only on
o, n, Lg, §, p, r, and Cpr, and hence as originally indicated. O

Lemma 3.12 There exists a positive constant Lt, depending only on o, Cnt, and Ly, such that

IT(2,%) = T(w,9)lxa < Lr {llgloasso + lglloo + 90l 2r } 12 9) = (w,0) .~ (3.50)
for all (2, %), (w, ) € W(r).

Proof. Tt proceeds analogously to that of Lemma In fact, given (z,1) and (w,p) in W(r), we
first let

(En) = ((t¢).n) € (X1 xX2) x Y and (£n) = ((t.0).m) € (X1 x Xg) x Y
be the respective solutions of , so that
T(z,¢) := ¢ and T(w,p) = ¢.
Thus, similarly to the derivation of , the subtraction of the equations defining leads to

[a;(£).5] — [aw(E),5] + b(E,n—n) = Fyu(8) —F,(5) VseX,

. (3.51)
b(t-t,¢) =0 VEEY,

so that, taking in the first row of (3.51)) § ﬁ t, which clearly belongs to V (cf. (3.32))), and bearing
in mind the definitions of Fy, and F,, (cf. (3.13)), we find that

2.8~ = (@£~ + | (1)~ @)t (3.52
Next, applying the strong monotonicity of a, (cf. - with k = t e X, = t —t eV, and

§=0 € V, employing (3 , and invoking the definitions of ay and a, (cf. ) we obtain
§ = aw® - 2.8~ 8+ | (1)~ ) e -0
= [oG-w -0+ [ (f0)- @) e -0,

Q

from which, employing Cauchy Schwarz’s inequality, using the Lipschitz-continuity of f (cf. .
bounding ||t — t|jo.o by ||t — t]|x, and then simplifying the latter, we arrive at

- =

alt -tk < [as(t) —as(t).t -

1§ € < & {ldlosa + Ly llglon} 1) — (@), - (3.53)
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In this way, noting that |T(z,¢) — T(w,¢)lx, = [|¢ — dllose < |t — t||x, and using the a priori
estimate (3.38) for ||¢||04;0, we deduce from ({3.53) the required inequality ({3.50)). O

As a straightforward consequence of Lemmas and we conclude the Lipschitz-continuity of

the operator ©. Indeed, given (z,1), (w, ) € W(r), we readily obtain from (3.16)), (3.43)), and (3.50)
that

10(2, %) = O(w, ) [Hoxx, < LeC(data)||(z,9) — (W, ¢)[[Hoxx »

where Lg := max{LS,LT} and

C(data) = [[flloa + [uplli/2r + l9lloa/so + lllosa + l[épll2r- (3.54)

We are now in position to establish the main result of this section.

Theorem 3.13 Given r > 0, assume that, in addition to the hypotheses of Lemma the data
satisfy

LoC(data) < 1. (3.55)
Then, there ezists a unique (u, ) € W(r) (cf. -) ﬁ:ced point ofG) (cf. -) Equivalently, (3.10))

has a unique solution (X,o) := ()NC, ) e Hx Q and (t,n) = (¢, n) € X x Y, with (u,¢) € W(r),

where (X, ) and (t, n) are the unique solution of (8.14)-(3.15) with (z,v) = (u,¢). Moreover, there
hold

Xl < CBF{erHo,mHuDulm},
lollq < Cer }

{
[Elx < Cnr{llg
O {ls

nlly <

(3.56)

v}

04,0 H¢DH1/2,F}-

Proof. Since (3.55)) guarantees that © is a contraction, the unique solvability of (3.17]), and hence of
(3.10]), with (u, ¢) € W(r), follows from Lemma and a direct application of the Banach fixed-point
theorem. In turn, (3.26), (3.27), (3.38), and (3.39) yield the a priori estimates provided by (3.56). O

4 The Galerkin scheme

In this section, we introduce and analyze a Galerkin scheme associated with the problem . In
particular, the solvability analysis is carried out using a discrete adaptation of the fixed-point strategy
from Section[3.2] After decoupling the problems, we provide conditions on the finite element subspaces
that ensure their well-posedness. Then, under certain conditions on the data, it is proven that the
discrete fixed-point equation has a unique solution, thereby ensuring the stability of the Galerkin
scheme. Finally, we deduce a priori error estimates for each uncoupled problem, which lead to a global
Céa estimate.

4.1 The discrete problem

We first let {75}, be a regular family of triangulations of Q made up of triangles K (when n = 2)
or tetrahedra K (when n = 3) of diameter hg, and set h := max {hg : K € T5}. We let HY, H}, Qh,
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Xt, Xi and Y}, be arbitrary finite element subspaces of LZ (), L*(Q), H(div,/3; Q), L*(Q), L*(2) and
H(divys; ), respectively, each endowed with the corresponding subspace topology. Specific choices
of them, satisfying suitable hypotheses to be introduced along the discussion, will be described later.
Next, we also define the product spaces

Qn = QuNHo(divy3:Q),  Hy:=HYxH},  X;:=X} x X},
and set the notations

)2}1 = (Xhauh)a ﬂh = (,'9havh)7 éh = (Qhawh) € Hha

—

th = (th,dn), Sh = (Sh.n), Th = (rn,¥n) € Xp.

Thus, the Galerkin scheme associated with (3.10) reads: Find (¥},0) € Hy x Q, and (t4,1;,) €
X1 X Yy, such that

Auh (iha 5/1) + B(/ﬁha Uh) = Fd)h (6h) \v/ll_éh S Hh,

B(X},, Th) = G(mp) V1, €Qn, W
[au, (€4), 8] + bErmy) = Fy,(8n) V8 € Xy, '
b(th, &) = G(&) VE, € Yn.

4.2 Discrete fixed point strategy

In order to address the solvability of (4.1]), we adopt the discrete analogue of the fixed point strategy
employed in section (3.2). To do so, we first introduce Sy, : Hj x Xi — HJ}! as the operator defined by

Sh(zn,¥n) =w, Y (zp,¢n) € HE x X7,

where (Xn,an) := ((Xn,un), an) € (HX x H}!) X Qy, is the unique solution of the problem arising from
the first two rows of (4.1) after replacing A, and Fy4, by A,, and Fy, , respectively, which serves as

the discrete counterpart to (3.14))
A, (Xn.O1n) +B(Wnan) = Fy,(9y) VI, € Hy, 42)
B(Xn, Th) = G(7p) V7€ Qn.

Similarly, let T} : Hj x Xi — Xﬁ be the operator defined by
Th(zn,¥n) == ¢, V(zn,vp) € H x X7,

where (ty, nn) = ((th, ¢n),mn) € (Xf, X X;’:) X Y}, is the unique solution of the discrete counterpart of
the uncoupled nonlinear transport problem ([3.15))

[z, (€4),84] + bGhomn) = Fy, (8r)  V8h € Xy, (43)
b(t, &) = G(&) V&, €Y,
with the given pair (zy,1y,). In addition, we define the operator © : H}! x Xi — H}! x Xi by
On(zn, Y1) = (Sn(zn,¥n), Thlzn, ¥n)) VY (zn,¥n) € H x X3, (4.4)
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and observe that solving (4.1)) is equivalent to finding a fixed point of the operator Oy, i.e., seeking
(up, ¢n) € H} x Xf such that
On(un, ¢n) = (up, én). (4.5)

In the following section, we prove that S, and T}, are well-defined (equivalently, that the problems
(4.2) and (4.3) have unique solutions), and, consequently, that ©y is well defined. Finally, we will
show that, under appropriate assumptions, there exists a unique fixed point of .

4.3 Well-posedness of the discrete uncoupled problems

In order to carry out the solvability analysis of the uncoupled problems, we shall introduce hypotheses
concerning the arbitrary finite element spaces. We begin by introducing the auxiliary spaces defined
by

QO,h = {Th € Qh : B((O,Vh),Th) =0 VVh € Hl};} and

Q) = {"'2 D Th € Qo,h}~

In addition, from now on, we assume that H%, H}, and Qh satisfy:
(H.1) Qh contains the multiples of the identity tensor I,
(H.2) div(Q,) C HY,
(H.3) QJ, C HY, and

(H.4) there exists a positive constant (4 1, independent of h, such that

/ vy, - div(Ty)
sup 2

ThEQR HTthiV4/3§Q
Th#0

> Ban

|Vh||074;Q VVh S HE (46)

According to the decomposition H(div,/s3;€2) = Ho(divy/3;€2) @ RI and (H.1), one can deduce

that )
Qh:{Th—<nQ|/Qtr(Th)>]I: ThGQh}.

In turn, the remaining hypotheses enable us to deduce the discrete analogues of Lemmas [3.2] and
We first observe that, thanks to hypothesis (H.2), the space Qg can be reduced to

Q(],h = {Th S Qh : diV(Th) =0 in Q} (47)

Now, given 7, € Qo , (H.3) ensures that T% € HYX. Thus, using (3.24) with ¢ = 4/3 and the fact

that div(7;) = 0, we obtain
/ Th O / Th: T%
T > = = [|IThllo.0

e~ [I7¢o0 (4.8)

sup
95,70

1/2
> Cyfy Iralaivasn-
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Certainly, the inf-sup condition (4.6)), and the above inequality (4.8), can be rewritten in terms of
the bilinear form B. In fact, denoting 342 := Ci//g, we have

B ((0, Vh), Th)

sup > Baillvrllose and
ThEQR H7-h”div4/3§Q
B((ﬂhao)vTh)
sup —————— > Baz |Tnlldiv, 50
opcrx  Pnllog
9520

for all v, € Hy and 75, € Qqp, which provide the necessary conditions for establishing both the
discrete analogue of Lemma [3.3]and an intermediate result that is required in the proof of the discrete
analogue of Lemma More precisely, recalling that the discrete kernel of B is defined as

Vh = {6h c Hh : B(’lgh,Th) =0 VTh c Qh},
we can state the following results.

Lemma 4.1 There exist positive constants Bq and cq, independent of h, such that

B(J,, T,
sup ¥ > Ba HTthiV4/3;9 VT1,€Q; and (4.10)
’L§h€Hh ||19h”H
9,40
19nllo.0 > callvrlloan VI, == (On,v1) € Vi (4.11)

Proof. Thanks to the abstract result given by [20, Lemma 5.1] with local notation X = H}}, Y =
Yi = HY, Yy = {0}, Z = Qu, and b((va, Y1), Th) := B((Fn, Vi), 1), for all v, € HYY, 9, € HY and
T € Qp, we deduce that (4.9)) is equivalent to (4.10) along with (4.11]). O

Lemma 4.2 For all z;, € H}, the bilinear form A,, is Vy-elliptic, that is, there ewists a positive
constant aq, independent of h, such that

|Az, (90, 94)| > aa 19l VO € Vi (4.12)
Proof. Given 511 := (O, Vi) € Vh, we easily deduce, as in the continuous case (see Lemma , that
Ay @n,90) = 1lnla + Dlvallia + F [ 22 il
Then, employing , we obtain
Ag, (On,Bp) > p|[9nlGa > g\lﬁhllg,n + M;?i 1Vall§ a0
which easily yields with g := 4 min{1, ¢3}. O
Lemma 4.3 For each (zp, ) € H} X Xz there exists a unique solution (Xn,an) = ((Xn, Un),an) €

X x Qp of (4.2), and hence one can define Sy, (zp, ) = u, € HY. Moreover, there exists
HY x HY @2), and h define Sy (zn, w, € HY. M. - th st
a positive constant Cgr 4, depending only on aq, fa, and ||Ay, ||, such that

ISn(z, )l < Cora{lenllosa Elo.0 + upljor |- (4.13)
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Proof. Thanks to (4.10) and Lemma [4.2] Theorem [3.1] ensures that (4.2) is well-posed. Moreover, the
a priori estimate ([3.20)) yields

S 1 1 | Az, |l
ISh(zn, Yu)ll = llunll < IXnll < —I[Fy,ll + = <1 +—"= | |G
og Bd og

Then, employing the stability properties to bound ||Fy, || and ||G||, we arrive at (4.13)). O

At this point, similarly to the continuous case, we remark that, given § > 0, for each z, € H}
satisfying ||zs[lo4;0 < 6, and according to (3.19), ||Az, || can be bounded by a constant depending
only on d, u, p and |Q2|. Therefore, we can restate the a priori estimate as the existence of a
positive constant Cpr 4, depending only on aq, 84,0, 1, p and €|, such that

1Sk (zns )l = Tl < IXnlle < Cora{lvnloso I€lo, + luplijorf, — (414)

for all (zy,vn) € H}} x Xi satisfying ||zp||o40 < 6. Moreover, according to the a priori estimate
(3.21)), the second component of the solution of (4.2)) is bounded as

leall < Cora{lnloanllflo.q + lupllizr}. (4.15)

where GBF’d is a positive constant having a similar dependence to that of Cppgq.

Our next goal is to show that the uncoupled problem (4.3)) is well-posed. To this end, we will provide
sufficient assumptions on the finite element spaces to prove the discrete versions of Lemmas
and [3.8] Finally, we apply Theorem to conclude the desired result. Similarly to the discrete
analysis of the convective Brinkman—Forchheimer equations, we begin by introducing the auxiliary
space

Yo = {ﬁh €Yn: b((0,¢n),&,) =0 V€ Xf}

Furthermore, in what follows, we assume that X¢, Xi, and Y}, are such that:
(H.5) div(Y,) € X¢,

(HG) Yo’h - X;’L, and

(H.7) there exists a positive constant (4 1, independent of h, such that

/Q(Ph div (&)

sup 2L
LY HEthiV4/3;Q
£,#0

> Barlenlloasa  Veon € X0 (4.16)

We notice that these hypotheses are similar to (H.2), (H.3), and (H.4). Indeed, the analysis of
this uncoupled problem follows a similar approach to the previous one. In particular, we note that
hypothesis (H.5) provides the convenient characterization

Yo, = {gh €Yy, : div(€,) =0 in Q}

Consequently, according to (H.6), for each &}, € Y we readily obtain

&y - sh
Q
sup 2 [|€nlloge = [1€nlldivy 50 (4.17)
shEXZ Hsh”O,Q Vajes
Sh#o
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which, along with (4.16]), yields the discrete inf-sup condition for b, as well as an inequality that will
be instrumental in the discrete version of Lemma [3.71 To this end, we now let V}, be the discrete
kernel of b, that is

vV, = {ghGXh: /Qﬁh-sh—l—/g;gohdiv(gh):o V&hGYh}.

Then, we have the following lemma.

Lemma 4.4 There exist positive constants Bd and ¢q, independent of h, such that

b §h7€ s
sup 2EE) 5 Bie a0 VELEY, and
SpLeXy HShHX
<, 20
Isnlloe = callenlloge  VSh = (Sh.n) € Vi (4.18)

Proof. From (4.16) and (4.17), and using [20, Lemma 5.1] in a similar way as in the proof of Lemma
we obtain the result. Further details are omitted. O

Next, we present results regarding the Lipschitz continuity and strong monotonicity properties of
a, |x, , which constitute the discrete analogues of Lemmas and respectively.

Lemma 4.5 For each zp, € H}, there exists a positive constant Ly, , depending on ki1, K2, and
l1znll0,4;00, such that

18z, (Th) — @z, (Sh)llx; < Ly, [|Th —Spllx VT, Sp € X (4.19)
Proof. Noticing that
18z, (Tn) — az, (Sh)llx; < llaz, (Fr) — az, (Sh)lx

and then applying Lemma we conclude ([4.19) with L,, := max { Ly, ||z ||u, }- O

Lemma 4.6 There exists a positive constant ag, depending only on k1 and ¢q, such that, for each
z, € H} satisfying ||zpllo4;,0 < 5 min{1, 3}, there holds

[azh(f'h + Eh) — azh(é'h + Eh), Fh — §h] > &d ”I_"h — §h||§( VEh c Xh s VFh, §h S Vh . (4.20)

Proof. Given z, € HJ, k, € Xp, and Ty, = (rp,Yn), Sp = (sh,n) € Vi, we proceed as in the
beginning of the proof of Lemma [3.7] to obtain

[8z, (Fh + kn) — g, (8 + Kn), T — 8n] > ltn —sulldq — lznlloae 1vn — enlloae Itn — sl

Next, splitting ||r;, — ShH(Q),Q in two halves, applying (4.18]) to r, — S, € Vj, and employing Young’s
inequality, we find that

[ag, (Fn + Kn) — ag, (8h + Kn), Ty — 8

1 1

> 5 (k1 = lzalloe) Irn = sullse + 5 (51¢ = Izallose) [1¥n = enlldan,
from which, assuming additionally that ||z;]j0.4;0 < % min{1,¢3}, we deduce (4.20)) with the constant
aq = min{l,Eﬁ}. O

As a straight consequence of the previous lemmas, we are ready now to establish the well-posedness

of .
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Lemma 4.7 For each (zp, ) € H} x Xi such that ||zpllo.4;0 < % min{l,c3}, there ewists a unique
solution (th,mn) := ((tn, dn),Mn) € (Xt x Xi) X Yy, of (4.3), and hence one can define Th(zn,vn) =

?h € X;’:. Moreover, there exists a positive constant Cnt,q depending only on Bd} K1, K2, Cd, f2, |Q]

and ||y such that
1Tz )l < Oxra{llgllo.assa + lgloan + Iénl/2r } - (4.21)

Proof. In virtue of Lemmas [£.4] and [£.6] the application of Theorem [3.5 to this context yields the
desired result. 0

In a similar way to that of estimate (4.15), employing (3.29)), we are able to bound the second
component of the solution of (4.3]) as

Inllv, < Cxra {lglloasma + lglose + léllzr ) (4.22)

where 5NT’d is a constant with similar dependence to that of Cn q.

4.4 Solvability analysis of the discrete fixed point equation

In the same fashion as in Section [3.4] we now aim to apply the Banach theorem to prove that,
under suitable assumptions on the data, the operator ©; has a fixed point. To this end, following
the continuous analysis, and according to estimate (4.14) and the assumption of Lemma we set

0q == % min{l,Eﬁ}, consider a positive real number r, and define

Wi(r) = {(Zha¢h) cHExX): |znloga < 0as  ¥nllowa < 7“}7 (4.23)

which is a closed subset of Hj! x XZ and hence a complete metric space. It is clear from lemmas
and that the restriction of O, to Wy (r) is well-defined. The following result provides sufficient
conditions to ensure that ©; maps Wy(r) into itself. We stress here that, as stated in Section we
are certainly assuming that the finite element subspaces satisfy (H.1)—(H.7).

Lemma 4.8 Assume that there hold
Crra{rlfllo,0 + lupllijor} < da, and (4.24)
Cxra{lglosso + lglosa + lléplar} < r. (4.25)
Then, ©p(Wr(r)) S Wi(r).

Proof. 1t follows from the definition of ©;, (see (4.4))), together with the a priori estimates (4.14)) and
(4.21), and the assumptions (4.24) and (4.25]). O

In turn, the following two lemmas establish the Lipschitz continuity of the operators S; and T}.
Since their proofs are completely analogous to those of Lemmas and respectively, we omit
further details.

Lemma 4.9 There exists a positive constant Lg q independent of h, but depending on aq, n, F, |Q,
p, 04, 7, and Cprq, such that

IS0z, n) = Sn(wns el < Ls.a (€l + unlhor) 11z, n) = (Was o) etz xas

for all (zp,¥n), (Wh,pn) € Wi(r).
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Lemma 4.10 There exists a positive constant Lt q independent of h, but depending on aq, CNT,q
and Ly, such that

| Th(zhs Yn) — Th(Wh, on) %,

< Lra(lglosso + g

lo,4;0 + ||¢D||1/2,r) 1(Zhs Yr) — (Wh, 0n) [lHyxXs 5
for all (zp,Yn), (Wh, @n) € Wh(r).

Note that, as in the continuous part, the previous two lemmas have as a direct consequence, the
Lipschitz continuity of the (discrete) global fixed point operator ©y. In fact, given (zp,¥p), (Wh, pn) €
Wy, (r), according to the preceding two lemmas, we are able to write

1Or(2Zn, ) — On(Wh, on)l|Hyxx, < LeaC(data) |[(zx, ¥n) — (Wh, on) |Hox X

where Lg 4 := max{Lg 4, LT 4} and C(data) is already defined in (3.54]).

Theorem 4.11 Given r > 0, assume that, in addition to the hypotheses of Lemma [{.8, the data

satisfy
Lea C(data) < 1. (4.26)

Then, there exists a unique (up, ¢p) € Wp(r) (cf. (4.23)) fized point of Oy (cf. (4.5)). Equivalently,
(.1) has a unique solution (Xp,,on) = (Xn,an) € Hp X Qp and (tn,ny,) == (tr,nn) € Xp X Yy, with

(up, ) € Wi (r), where (Xh,gh) and (fﬁ,gh) are the unique solution of (4.2)—(4.3)) with (zp,vn) =
(up, ¢n). Moreover, there hold

%, < Coea { €+ lupllyzr §.
lonlla, < Cora {1l + lupllzr ).
) (4.27)
[Bllx, < Cxra {lglloase + lgllosa + lénlar

Imlive < Cnra{ligloassa + lglloae + Idpll/zr |

Proof. Recalling that solving the Galerkin scheme is equivalent to finding a fixed point of ©; and
noting that (4.26]) ensures that ©y, is a contraction, according to the Banach fixed-point theorem, we
have existence and uniqueness of solution for the problem (4.1). In addition, (4.14)), (4.15)), (4.21) and

(4.22) yield the a priori estimates (4.27)). O

4.5 A priori error analysis

In this section, our main goal is to deduce optimal a priori error estimates. To this end, given r > 0
we let (X,0,t,m) € Hx Q x X xY and (X4, 0n,th,n,) € Hy x Qp, x Xp, x Yy, be the solutions
of the coupled problem and its Galerkin scheme ([L.1]), respectively, with (u,¢) € W(r) and
(up, ) € Wy (r). We stress once more that, in order for this to make sense, the data must satisfy the
assumptions studied in the previous sections, and the finite element spaces must fulfill the conditions
(H.1) through (H.7). Given a subspace V}, of a generic Banach space (V.|| - ||v), it is customary to
set the distance of v € V to V), as

dist(v, Vp,) := 7Jilg/ llv — vp|lv.
h h
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In order to derive an a priori estimate for the global error

1(X, @) = (Xn> on)lrrxq + (€. 1) = (€, 1) [1xxx (4.28)

we establish error estimates for each problem separately, that is, we derive optimal error estimates
for ||(X,0) — (Xn,on)|lHxq and ||(t,n) — (th, my)|xxy. The following lemma addresses the estimate
corresponding to the convective Brinkman—Forchheimer problem.

Lemma 4.12 There exists a positive constant Cst 1, independent of h, such that

[(%.0) = (®n-on)llrxq < Csma{dist(X. o). Hy x Qu)
(4.29)

+ (Ifllo,2 + [lapll12,r) ll(u, ¢) — (uh7¢h)HH2><X2} :

Proof. First, we recall that Lemmas and provide sufficient conditions to establish the well-
posedness of , as summarized in Lemma by applying the Babuska—Brezzi theory (cf. The-
orem . On the other hand, the discrete counterpart, provided by Lemmas and leads
to Lemma [4.3] These results enable the application of [24, Theorem 2.2] in our context, yielding
a Strang-type error estimate for this uncoupled problem. Specifically, by setting X; = Xo = H,
M =My =Q, F =Fy, G=G,a=Ay b1 =b =B, {Xiptno = {Xontnso = {Hutnso,
{Mip}hso = {Maptnso0 = {Qntn>0, an = Au,lH,xH,, b1 = bon = BlH,xQ,, Fr = Fg,|m,, and
G, = Glq,,, we deduce the existence of a positive constant Agr depending only on «, S, o, B4, 9, dd,
i, D, F, |, and p, such that
(X, o) = (Xn, on)lHxQ

(4.30)
< Asr {dist (%, Hy) + dist(o, Qu) + [[(Au — Au )%y, + [Fo — Fo, oy -

Next, we proceed to bound the last two terms on the right-hand side of (4.30)). Specifically, for the
last term, we apply the Cauchy—Schwarz inequality twice to obtain

Fy(91) — Fy, (91)] < Iflloellé — onllosalvilloge VO, € Hy. (4.31)

In turn, given g, 1§h € Hy, the triangle inequality allows us to bound the third term as
Ay (81 98) = Aul@r F0)| < [Au(X = 81 )| + | Au, (6 — X T0)| + | (A, — AR Tn)], (4:32)

where we observe that the first two terms can be bounded using the stability properties of Ay, and

Au, (ct. (318)), namely
Au(X = 8 90)] + [Au, (8, — % 9n)| < (1Aull + [ Aw, 1) 1% = Sllea 15 s (4.33)

On the other hand, the third term on the right-hand side of (4.32) can be estimated using similar
arguments as in (3.46)), yielding

[(Au = Au,) (X, 51)
1 1
< ‘/X(uh_u)‘vh_/ (u®(uh_u))3"9h+F/(|uh|p_2_|up_2)u‘vh (4.34)
2 Ja 2 Ja Q
< (1+FBIQI (50 +0)") IRl llu = wnllo.a | Falle
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Thus, by substituting (4.33)) and (4.34]) back into (4.32)), and using the fact that ||X| g is bounded as
shown in (3.26]) in conjunction with the estimate ||¢p||0,4.0 < 7, we deduce the existence of a positive

constant A, independent of h, such that

A, (@, 9n) — Aa(@is9)| < A{1% = @ulle + (IElog + up o ) 1 = wn

040 951, (4:35)

for all g, 9), € Hy,. Finally, by combining (4.30)), (4.31]), and (4.35]), and performing simple algebraic
manipulations, we obtain (4.29)), thus completing the proof. O

Lemma 4.13 There exists a positive constant Cst 2, independent of h, such that

”(Eﬂ?) - (EL/’?}JHXxY S CST72{diSt((E7n)7Xh X Yh) ( )
4.36

+ (Iglloasma + llose + 16nl2r) 10, 6) — (n, én)llrc, }-

Proof. We first apply [6l, Lemma 5.1] with H = X, Q =Y, a = ay, b = b, {Hp}n=0 = {Xn}r>0,
{Qh}h>0 = {Yh}h>07 ap = auh|Xh><Xha F = F¢7 G = G> Fh = F¢h|Xh7 Gh = G|Yh7 to get

1€ = tallx + [l — mally < s dist(E, Xp) + Cs2 dist(n, Y5)
. . (4.37)
+Cs3(IFs = Fi, | + 2u(®) — au, ()]

where Cs 1, Cs » and Cs 3 are positive constants depending only on Ly, ay, d, Ed and Ly, (cf. Lemmas

6 (06, [ and [I5).
Next, we bound the last two terms on the right-hand side of (4.37)). In fact, let us consider s € Xy,
and by applying Cauchy—Schwarz’s inequality twice and the Lipschitz continuity of f, we deduce that

< Ly ¢ — onlloaa llglloae lIsklloq;

Fatsi) = Fo, 6| =| [ (7600~ slom) -5

which directly implies that

IFs = Fg, |l < Ly llglloaellé — dnllosn - (4.38)

On the other hand, by using again Cauchy—Schwarz’s inequality twice, we obtain

/ gb (uh — u) + Sp,
Q
which, along with the a priori bound for ¢ (cf. (3.56))), implies that

—,

Hau(t) - auh(f)agh]‘ = < H¢||0,4;Q

lun, —ullogallsklloq,

l2u(®) = au, ) < Cnr {llg

Finally, replacing back (4.38]) and (4.39) into (4.37) and performing simple algebraic manipulations,

we arrive at (4.36]). O
The required Céa estimate will now follow from Lemmas and In fact, from (4.29) and
(4.36]) we easily obtain

”()270-) - (ihuah)||HXQ + ||(E" 77) - (Ehanh)HXXY < Cst {dISt((i’ U),Hh X Qh)

o430+ Igloan + [onlliar f lun —uloae.  (4.39)

B (4.40)
+ dist((Em), Xa x V) | + CorC(data) [[(u, @) = (wn, &0l mraxx
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where Cgt := max {CST,1>CST,2} and C(data) is defined in (3.54). Thus, by imposing that the term
multiplying [|(u, ¢) — (up, ¢n)||H,x X, is sufficiently small, say < 1/2, the aforementioned Céa estimate
for our Galerkin scheme (4.1)) can be deduced. More precisely, we have proved the following result.

Theorem 4.14 Assume that the data f,g,g,up and ¢p (cf. (3.54)) are sufficiently small so that
1
Cst(C(data) < 5

Then there holds

1(X, &) = (K> on)llExq + [1(€.1) — (En ) [y
) (4.41)
< 2Csr {dist((X, @), Hy, x Q) + dist (€, m), X5 x Yn) }

5 Specific finite element subspaces

In this section, we provide specific examples for the choice of the spaces Hif, H}, Qh, thw X‘fz, and
Y}, that satisfy the hypotheses (H.1) through (H.7) introduced in Section In order to do this,
we introduce some preliminary notations. Given an integer £ > 0 and a subset S of R", we denote
by Px(S) the space of polynomials of total degree at most k defined on S, and Pg(S) its vector
counterpart. For each integer & > 0 and K € T, we define the local Raviart—-Thomas space of
order k as RTy(K) := Py(K) ® Py(K)x, where x := (x1,...,2,)" is a generic vector of R” and
ISk(K ) is the space of polynomials of total degree equal to k defined on K. Lastly, we define the
tensorial counterpart of the Raviart—Thomas space of order k by RTy(K) := {(Tz‘j) : (Tity - Tin)t €
RT.(K), Vie{l,...,n}}.

Next, we introduce the following finite element subspaces:
HY = {xn €L3(Q): xu|, €Pr(K) VK €T},

HY = {uh eLAQ): w, €Py(K) VK¢ Th}

Qs : :{aheHd1v4/3,Q): on| € RT4(K) \ﬂ(e’rh}, .
X}L:{theﬁ Dt € Pr(K) VKGE}, ol
X¢ :{gbheL4Q: 61| e € Pi(K) VKEE},

Yy, :{nheH(div4/3;Q): M, € RT4(K) VKen}.

It is clear from its definition that Qh satisfies (H.1). Moreover, the definition of the Raviart-Thomas
space guarantee that div(Qy,) is contained into H}, i.e., (H.2) holds. This allows us to obtain the
characterization , which, according to the properties of Raviart-Thomas spaces, implies that Qg 5
is contained in the space of piecewise polynomials of total degree at most k, and therefore (H.3) is
also verified. The inf-sup condition of hypothesis (H.4), with this space setting, was proved in [6],
Lemma 5.5].

On the other hand, (H.5) and (H.6) hold as well. In fact, these follow from the same arguments
used for (H.2) and (H.3). We also refer to [6, Lemma 5.5], for a modification for the vectorial case
instead of the tensorial one, to verify that hypothesis (H.7) holds.
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The previous discussion shows that this discrete space setting provides an appropiate family of
finite elements, in the sense that the results of the preceding sections hold. Now, our interest lies in
the deduction of the rates of convergence. To this end, approximation properties of the finite element
subspaces HYX, H}, Qp, Xfl, sz and Y}, are presented below, which follow from well-known interpo-
lation estimates of Sobolev spaces and the approximation properties of the orthogonal projectors and
the interpolation operators involved in their definitions (see, for instance, [7], [9], [20], [22], [23]).

(APY) there exists C' > 0, independent of h, such that for each ¢ € [0,k + 1], and for each ¥ €
H(2) N1L2,(2) there holds
dist(9, HY) < Ch' ||9]|rq,

(AP}) there exists C' > 0, independent of h, such that for each ¢ € [0, k+1], and for each v € W4(Q)
there holds
dist(v,H}}) < Ch'|[v]ea0.

(APY{) there exists C' > 0, independent of h, such that for each ¢ € (0,k + 1], and for each T €
HY(Q) NHo(divy/s; Q) with div(r) € W54/3(€Q), there holds

dist(7,Qn) < Ch' {||7lleq + [div(T)|lrasz0)

(AP?) there exists C' > 0, independent of h, such that for each £ € [0,k + 1], and for each s € H*(Q)
there holds
dist(s, X%) < CR|s|leq,

(AP%) there exists C' > 0, independent of h, such that for each ¢ € [0, k4 1], and for each ¢ € WH4((Q)
there holds
dist(¢,X7) < C [|elleasn,

(APZ) there exists C' > 0, independent of h, such that for each ¢ € (0,k + 1], and for each & €
HY(Q) N H(divy/3; Q) with div(€) € W54/3(Q), there holds

dist(€,Y5) < Ch {||€lleq + 1div(€)lea/zal -

We conclude this section with the rates of convergence of the Galerkin scheme (4.1)).

Theorem 5.1 In addition to the hypotheses of Theorems |3.15, [4.11 and [4.14), assume that there
exists £ € (0,k+1] such that x € HY(Q) NLE(Q), u e WH(Q), o € HY(Q) NHoy(divyys; ), div(o) €
WH3(Q), t € HY(Q), ¢ € WE(Q), n € HY(Q) N H(divy/3; Q) and div(n) € WH/3(Q). Then, there

exists a positive constant C, independent of h, such that

1(X, @) = (Xn: on) lExq + [1(€,7) — (B, 1) xxy < Ch({HXHZ,Q +lullean

+llollea + 1div(o)llese + Itlea + [8lleao + [nlleo + HdiV(n)HeA/g;a} :

Proof. Tt follows straightforwardly from (4.41) (cf. Theorem |4.14)) and the approximation properties
(APY), (AP}), (AP7), (AP}), (APY), and (AP)). O
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6 Numerical results

In this section we present three examples illustrating the performance of the fully mixed finite element
method on a set of quasi-uniform triangulations of the respective domains, and considering the
finite element subspaces defined by (cf. Section . In what follows, we refer to the corresponding
sets of finite element subspaces generated by & = 0 and k£ = 1, as simply Pg— Py —RTy—Pg—Py—RTy
and P; — P; — RT; — P; — P; — RTy, respectively. The implementation of the numerical method is
based on a FreeFEM code [2§]. A Newton-Raphson algorithm with a fixed tolerance tol = 1E — 06
is used for the resolution of the nonlinear problem . As usual, the iterative method is finished
when the relative error between two consecutive iterations of the complete coefficient vector, namely
coeff™ and coeff™ !, is sufficiently small, that is,

lcoeff™ ™ — coeff™||por

lcoeff™|por

< tol,

where || - ||por stands for the usual Euclidean norm in RPF with DoF denoting the total number of
degrees of freedom defining the finite element subspaces HX, H}}, Qp,, Xt Xf; and Yjp,.

We now introduce some additional notation. The individual errors are denoted by

e(x) = lIx = xullo, e():=lu-wlose, e(o):=lo—0onlaiv,e. eP):=I[p—mpuloga;
e(t) ==t —tulloa, e(®):=I¢—dnlloan, and e(m):=|n—mnpllai,;
where pj, stands for the post-processed pressure suggested by the first formula of , that is
1 1 . 1
pn= = tr(ah + §(Uh ® uh)) —dy,, with dj, = _2”|Q|/Qtr(Uh ®up). (6.1)

As usual, for each o € { X,u,0o,p,t, 0, n} we let r(¢) be the experimental rate of convergence given by

(o) = BE)/EC)
"~ log(h/h)

where h and h denote two consecutive meshsizes with errors e and €, respectively.

The examples to be considered in this section are described next. In all of them, for the sake of
simplicity, we take g = (0, —1) when n = 2 and g = (0,0, —1) when n = 3, and similarly to [T}, 5, [6],
we choose the nonlinear functions x and f, respectively, as:

R([6]) = m1+ma (L+[t*)™/* and  f(¢) = co (1 - c9)?,

where ¢ = my = mg = 1/2 and m3 = 3/2. In addition, the mean value of tr(e}) over  is fixed via a
Lagrange multiplier strategy (adding one row and one column to the matrix system that solves (4.2))
for X, = (xn,un) and o).

Example 1: 2D smooth exact solution with varying D, F, and p parameters

In this test we corroborate the rates of convergence in a two-dimensional domain and also study the
performance of the numerical method with respect to the number of Newton iterations required to
achieve a tolerance of tol = 1E — 6 for different values of the parameters D, F, and p. The domain is
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the square Q = (0,1)2. We set p = 1 and adjust the data f and g in (2.7)) so that the exact solution
is given by

a(ar, 23) = ( sin(7x1) cos(mxo) ) . p(@n,22) = cos(ra1) sin (g 932) ’

— cos(mz) sin(mzg)
and  ¢(x1,22) = 15 — 15 exp(—z1(z1 — 1)xa(z2 — 1)).

Notice that ¢ vanishes at I' and up is imposed accordingly to the exact solution. Tables show
the convergence history for a sequence of quasi-uniform mesh refinements, including the number of
Newton iterations when D = 1,F = 10, and p = 3. Notice that we are able not only to approximate the
original unknowns but also the pressure field through the formula . The results confirm that the
optimal rates of convergence O(h*+1), provided by Theorem are attained for £k = 0,1. The Newton
method exhibits a behavior independent of the meshsize, converging in six iterations in all cases. In
Figure [6.1] we display some solutions obtained with the fully mixed Py — Py — RT; — Py — P —
RT; approximation with meshsize h = 0.0135 and 41,146 triangle elements (actually representing
1,606,278 DoF). On the other hand, in Table we report the number of Newton iterations as a
function of the parameters D, F, and p, considering polynomial degree k = 0 and different meshsizes
h. We observe that Newton’s method is robust with respect to both h and p, although the number of
iterations increases slightly for larger values of D and F. This behavior is consistent with the growing
influence of the nonlinear term F |u|u.

Example 2: Convergence against smooth exact solutions in a 3D domain

In the second example, we consider the cube domain € = (0, 1)? and the parameters g = 1,D = 1,F =
10 and p = 3.5. The manufactured solution is given by

sin(mxy ) cos(mze) cos(mas)
u(xy,xe,x3) = | —2cos(mxy)sin(mwxy) cos(mzs) | , p=cos(mzy) exp(xs + x3),

cos(mxy) cos(mxy) sin(mxs),
and  ¢(21, 72, 23) = 15 — 15 exp(—z1 (21 — 1)za(z2 — Das(zs — 1))

Similarly to the first example, the data f, g, up, and ¢p are computed from using the above
solution. The convergence history for a set of quasi-uniform mesh refinements using £ = 0 is shown
in Table Again, the fully mixed finite element method converges optimally with order O(h), as
it was proved by Theorem In addition, some components of the numerical solution are displayed
in Figure which were built using the fully mixed Py — Py — RTg — Py — Pg — RT( approximation
with meshsize h = 0.0866 and 48,000 tetrahedral elements (actually representing 1,113,600 DoF).

Example 3: Fluid flow through a rectangular domain with circular obstacles

Inspired by [31, Chapter 1], we finally focus on a flow through a rectangular porous medium with
circular obstacles and a non-manufactured solution. More precisely, we consider the domain ) =
(0,2) x (0,0.25) \ Q, where Q. := U2, Q™ U J7_, Q2™

QuPd — {(ggl,m) © (21— 0.8i4+0.6)> 4 (22 — 0.15)% < 0.052} . i=1{1,2,3},

and
Qdown.j — {(xl,a:Q) (21— 0854022+ (22— 0.1)2 < 0.052} =112},
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with boundary I' = 09, where the input and output parts are defined as I'y, = {0} x (0,0.25) and
Cout = {2} x (0,0.25), respectively. We consider the parameters p = exp(—z1 x2), D =1, F = 10, and
p = 4, while the data is chosen as f = (0, —9.81) and g = 0. The boundary conditions are given by

u=(—10z(z2 — 0.25),0)" on Ty UL, u=0 on T\ (TimUTlow),

¢6=1 on I'yy, ¢=5 on Iy, Mm-r=0 on F\(Finufout),

which drive the flow through a parabolic fluid velocity from left to right of the rectangular domain
). We remark that the analysis presented in the previous sections can be extended, with minor
modifications, to the case of mixed boundary conditions considered in this example (see, e.g., [I1}
Section 2.4] and [I16] for details). Additionally, the analysis can be readily adapted to scenarios where
the parameter p is spatially varying, provided it is bounded above and below by positive constants.

In Figure [6.3] we show the computed magnitudes of the velocity and concentration gradients,
along with the pressure and concentration fields. These results were obtained using the fully mixed
Py — Py — RTyg — Py — Pg — RT( scheme on a mesh with h = 0.0126 and 18,916 triangle elements
(corresponding to 237,674 DoF). As expected, the velocity moves from left to right. In addition, due
to the gravitational force imposed in f and the fact that the flow cannot enter or exit through the
top, bottom, and circular boundaries, a sinusoidal behavior is observed. This behavior is consistent
with the pressure distribution, which decreases from left to right. In turn, the concentration is smaller
on the left side of the domain and increases towards the right, which is consistent with the behavior
observed in the magnitude of the concentration gradients. In particular, a higher concentration is
observed at the right-bottom corner of the domain.

DoF h ‘ iter H e(x) ‘ r(x) ‘ e(u) ‘ r(u) ‘ e(o) ‘ r(o) ‘

1948 | 0.1964 6 4.42E-01 - 1.09E-01 - 1.96E+00 -

4372 | 0.1267 6 2.93E-01 | 0.9361 | 7.18E-02 | 0.9443 | 1.28E+00 | 0.9814
12020 | 0.0776 6 1.80E-01 | 0.9958 | 4.20E-02 | 1.0933 | 7.57E-01 | 1.0655
39291 | 0.0443 6 9.87E-02 | 1.0682 | 2.35E-02 | 1.0336 | 4.17E-01 | 1.0610
137358 | 0.0244 6 5.28E-02 | 1.0516 | 1.25E-02 | 1.0668 | 2.22E-01 | 1.0621
515117 | 0.0135 6 2.72E-02 | 1.1203 | 6.50E-03 | 1.1005 | 1.15E-01 | 1.1097

e [ rp) [ elt) [ r(t) [ e(@) | r@) | em) [ r(n) |
1.48E-01 - 3.57E-01 - 7.74E-01 - 7.11E-01
9.18E-02 | 1.0978 | 2.37E-01 | 0.9393 | 5.08E-01 | 0.9587 | 4.78E-01 | 0.9093
5.60E-02 | 1.0040 | 1.38E-01 | 1.0941 | 3.24E-01 | 0.9191 | 2.81E-01 | 1.0785
3.00E-02 | 1.1148 | 7.67E-02 | 1.0521 | 1.69E-01 | 1.1549 | 1.54E-01 | 1.0679
1.60E-02 | 1.0591 | 4.14E-02 | 1.0353 | 9.22E-02 | 1.0229 | 8.36E-02 | 1.0322
8.35E-03 | 1.0953 | 2.13E-02 | 1.1241 | 4.79E-02 | 1.1059 | 4.32E-02 | 1.1157

Table 6.1: [Example 1] Number of degrees of freedom, meshsizes, Newton iteration count, errors, and
rates of convergence for the fully mixed Py — Py — RTy — Py — Py — RT( approximation.
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| DoF | h | iter || e(x) | r(x) | e(u) | r(u) | e(o) | r(o) |
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