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CONVERGENCE OF A LAGRANGE-GALERKIN METHOD FOR A
FLUID-RIGID BODY SYSTEM IN ALE FORMULATION *

GUILLAUME LEGENDRE! AND TAKEO TAKAHASHI?

Abstract. We propose a numerical scheme to compute the motion of a two-dimensional rigid body in
a viscous fluid. Our method combines the method of characteristics with a finite element approximation
to solve an ALE formulation of the problem. We derive error estimates implying the convergence of
the scheme.

1991 Mathematics Subject Classification. 35Q30, 65M12, 76D05, 76M10.

November 22, 2007.

1. INTRODUCTION

The present work aims at proposing and analyzing a Lagrange-Galerkin scheme for the numerical solu-
tion of an Arbitrary Lagrangian Eulerian (ALE) formulation of a fluid-rigid solid interaction problem. While
the Lagrange—Galerkin technique has been used for years for the numerical treatment of convection diffusion
equations like the Navier—Stokes equations (see for instance [1,26,31]), it was more recently introduced in the
context of ALE formulations of free surface or two-fluid flow problems [7,12,22] and fluid-structure interaction
problems [23, 24].

The system we consider is composed of a viscous homogeneous fluid and a rigid solid, both contained in a
bounded domain O of R? with regular boundary 0. At the initial time, the rigid body is assumed to occupy
a regular open connected subset S of O, surrounded by the fluid filling the domain F = O\ S. For the sake of
simplicity and without loss of generality, we shall suppose that the center of mass of S is located at the origin.
The domain occupied by the rigid body at each instant ¢ > 0 is then defined by

S(¢(1),0(t) = {¢(t) + Rz, x € S},

where ((t) and Ry are respectively the position of the center of mass and the orientation of the rigid body
at time t (Ry being the matrix of rotation of angle ¢). The fluid then occupies the domain F({(¢),0(t)) =

O\ S(L(1),0(1))-

Keywords and phrases: fluid-structure interaction, incompressible Navier—Stokes equations, arbitrary Lagrangian Eulerian,
Lagrange—Galerkin method.
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2 CONVERGENCE OF AN ALE FORMULATION OF A FLUID-STRUCTURE INTERACTION PROBLEM

The fluid flow is assumed to be incompressible and modeled by the classical Navier—Stokes equations, and
the motion of the rigid body governed by Newton’s laws. As a consequence, the following system of partial and
ordinary differential equations describes the evolution of the coupled system

%1: b (u-V)u—vAu+ Vp = fin FCWL),00)), t € [0,T], ()
dive = 0in F({(2),0(t)), t €[0,T], (2)
u =0 on 00, t € 10,7, (3)
u(z,t) = ¢'(t) + 0'(t)(x — (1), @ € dS(((1),0(t)), t€[0,T], (4)
M (E) = —/ a(u,p)ndr+/ pe fla,t)da, t € [0,T], (5)
aS(¢(t),0)(t) S(¢(1),0(1))
19 = - | olupn- (@ - GO ar+ [ pefl@.t) - (@~ (1) da, € [0,7],  (6)
0S8(¢(¢),0)(t) S(¢(1),0(1))
u(-,0) =u® in F, (7)
¢(0)=0, ¢'(0)=¢Y eR? 6(0) =0, ¢(0) =61 eR. ®)

In the above equations, the unknowns are the Eulerian velocity field u(a,t) and the pressure field p(x,t) in
the fluid, the position {(¢) of the center of mass and the angle of rotation 6(¢) of the rigid body. To simplify,
we assume that the density of the homogeneous fluid is equal to unity and that the density of the rigid body
is a positive constant, denoted by ps;. The positive scalar v denotes the viscosity of the fluid and M and I are
respectively the mass and the moment of inertia of the solid. The relations between M, I and ps are given by

M:/psdar:7 I:/ps\m\Qda:.
s s

where Id is the identity tensor and D(u) is the strain tensor given by

The stress tensor o is defined by

D(u) = - (Vu +' Vu).

| =

Finally, the field f(x,t) represents the density (per mass unit) of forces applied to the system, m is the unit
normal vector to the boundary of the rigid body dS(¢(t), 6(t)), pointing into the interior of the solid and, for
—y

Z1

The well-posedness of this type of problem has been the subject of a large number of papers (see for instance
[32] and the references given therein) and we aim at approximating strong solutions of the above system. As far
as the numerical solution of such fluid-solid interaction problems is concerned, several different approaches have
been introduced in the literature, based on ALE formulations [7,17,23,24], fictitious domain technique [13],
penalty method [20] or Lagrange—Galerkin method [29], but only a few actually received a rigorous analysis of
their properties. On this very topic, let us mention the paper of Grandmont et al. [14] for proofs of convergence
of time decoupling algorithms used to solve an ALE formulation of a one-dimensional fluid-structure interaction
problem. More recently, the convergence of a numerical scheme based on a Lagrange-Galerkin method, using
a fixed mesh, has been established in [29]. Also of interest, since the present work involves a finite element
approximation for solving an ALE formulation, are the paper of Gastaldi [11], which focuses on the derivation of
a priori estimates in space and time in the case of an advection-diffusion equation in a moving two-dimensional

any € = (il), we have denoted by x1 the vector
2



CONVERGENCE OF AN ALE FORMULATION OF A FLUID-STRUCTURE INTERACTION PROBLEM 3

domain, and the proof of convergence in [30] of a scheme based on an ALE formulation, a mixed finite element
discretization in space and an implicit Euler scheme in time, for the non-steady Stokes equations in a two-
dimensional, non-cylindrical domain. However, to the best of our knowledge, there is no convergence result for
the numerical approximation of system (1)—(8) within an ALE framework. Our main result, stated in Theorem
3.5, asserts that the solution to a Lagrange—Galerkin discretization scheme of an ALE formulation of system
(1)—(8) converges towards the exact solution of the problem, provided some assumptions on the regularity of
this exact solution, on the finite element mesh and on the discrete time step. We emphasize that we managed
to remove the hypothesis of a one-dimensional model [14] or of equality of the solid and fluid densities [29],
which were present in the above mentioned works.

The main difficulties when theoretically studying system (1)—(8) are that the Navier—Stokes equations are
coupled with some ordinary differential equations and that it defines a free boundary problem, the position of
the rigid body being one of the unknowns of the problem. These issues remain at the discrete level and must
be taken into consideration when devising a numerical scheme. The method presented here is characterized by
the use of a semi-implicit coupling algorithm (see references [9,15,27] for precisions on this terminology), in the
sense that the computational domain at the next time step is obtained explicitly, by moving the nodes of the
mesh with an arbitrary velocity in order to follow the motion of the rigid body, while the nonlinearities and the
fluid—body coupling are treated implicitly.

Let us now discuss some of the points that contribute to make the numerical analysis in this paper technical.
In spite of the fact that part of the problems encountered in establishing a convergence result can be circumvented
with the help of techniques for fixed domains existing in the literature, other ones, intrinsically associated to
the discretization, still have to be adequately addressed. To begin with, the notion of convergence has to be
specified, since the exact and discrete solutions are defined over two different spatial domains which change
with time. Their comparison will involve the essential use of a change of variables. Another important technical
obstacle comes from the construction of the mesh associated the finite element approximation of the problem.
To be more precise, one would like to assume that, at least at initial time, the exact fluid domain and its
approximation coincide. Without resorting to involved techniques like curved elements (whose applicability
is briefly discussed in Subsection 3.3), this simple assumption requires in particular the solid body to be a
polygon. As a consequence, the fluid domain is polygonal and possesses reentrant corners, which results in
the exact solution of (1)—(8) not being smooth in general. Since minimal regularity is needed to establish a
convergence result, we suppose that the domain is smooth and rule out the case of a boundary fitted mesh
made of straight triangles. In this context, it would be natural to approximate the rigid body by a polygon
which vertices are situated on the boundary of the exact body. However, this results in the approximated fluid
domain not being included in the exact one and leads to a further nonconforming approximation of the fluid
velocity. Dealing with such a case complicates severely the study and adds numerous technicalities that are, in
our opinion, only loosely related to the free boundary aspect of the problem on which we restricted our attention.
In order to keep the analysis tractable, we chose to use an approximation of the fluid domain guaranteeing the
above mentioned inclusion (see Subsection 3.1). While we benefit from some previously established results for
the finite element approximation, this fact yields some loss in the accuracy in space of the scheme.

An outline of the article is the following. A characteristics~ALE weak formulation of problem (1)—(8) is
presented in Section 2. In Section 3, we propose a discretization scheme for this problem, describe its practical
construction, and state an associated convergence theorem. The remainder of the paper, divided into three
sections, is devoted to the proof of the main result: Section 4 introduces the change of variables which will be
the tool for comparing the exact and approximate solutions, various preliminary error estimates for both the
ALE and characteristics mappings are derived in Sections 5 and 6, and the numerical analysis of the scheme is
carried out in Section 7, where the main result is finally established.
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2. A CHARACTERISTICS—ALE FORMULATION OF THE PROBLEM

2.1. Hypotheses
Throughout the paper, we shall assume that the data satisfy

f e C(0,T;HY(0)?), u® € HY(F)?, divu® =0in F,

9
u@(z) = ¢W 4 0Wzt va e dS, and u® =0 on JO. ®)
We moreover suppose that
dist(S(¢(¢),0(¢)),00) > 0, Vi € [0,T]. (10)
Owing to the result in [32], we have the following regularity for the solution to problem (1)—(8):
u € L2(0, T H2(F(¢(1), 0(1)))?) NHY(0, T: L2(F(¢(1),0(1)))%) N C([0, T, HY(F (S (1), 0(1)))?), a1

p € L2(0,T; HY(F(C(1),0(1))), ¢ € H2(0,T;R?), 6 € H2(0,T;R).

2.2. Weak formulation of the problem
For any ¢ € O and 6 € R such that dist(S(¢,6),00) > 0, we introduce the functional spaces

V(,0) = {(v,ﬁv,wv) € Hl(}"(c,é?))2 xR?®; v=0o0nd0 and v = &, + wy(x — C)J‘ on 88((,0)}
and

Q(¢.0) = L3(F(¢,0)) = {q € L2(F(,0)) ; /f IRCLE 0} .

We denote by &€ = ¢’ and w = @’ the translational and angular velocities of the rigid body, and use the notations
fa®)= [ pftdead i) = [ fled) @ G0) de Ve 0T (12)
S(¢(1),0()) S(¢(1),0())

One can easily check (see [13,17,23]) that the strong solution of (1)—(8) satisfies the following mixed variational
formulation: find (u, ¢, 0,p) verifying (7), (8), (11), and, for almost every t in (0,T),

/ <8u + (u-V) u) wdz+M 6/-£v+1w'wv+2u/ D(u) : D(v) dw—/ p divodz
F(C(#),0(¢)) ot F(C(#),0(t)) F(C(#),0(t))

- / Foodat far €y + frwe V(0,€y.00) € VC(E),0(1), (13)
F(&(t),0(t))

—/ gdivudz =0, Vg € Q(¢(t),0(1)). (14)
F(C(1),0())

In conjunction with this weak formulation of the problem, a feature of the numerical scheme considered here is
the use of the method of characteristics for the treatment of the nonlinear convection term in the Navier—Stokes
equations. It is well known (see for instance [26]) that the material derivative in the flow w can be written as a

total derivative 9 d
u
(5 + @ o)) @ = § utetts,a)o) 15)

by employing the characteristic function C, which, for all & in F({(s),0(s)), is solution to the initial value
problem

ocC
a(t’ 57‘73) - U(C(t, 57$)7t)a

C(s;s,x) = x.

(16)
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These characteristics are defined over the moving domain F({(s),6(s)), which complicates their effective com-
putation in a discrete setting. The idea introduced by Maury in [23,24] consists of adapting this method to an
ALE framework. We address the specifics of this combination in the next subsections.

2.3. Domain velocity and ALE mapping

A very popular technique for the simulation of fluid-structure interaction problems since its introduction at
the beginning of the eighties [6,18], the Arbitrary Lagrangian Eulerian (ALE) formulation combines advantages
of both Lagrangian and Eulerian formalisms by introducing a domain velocity which makes it possible for
the space discretization mesh to follow the motion of the fluid domain. Such a velocity can be defined quite
arbitrarily, as long as it satisfies a compatibility condition, with respect to the fluid velocity, on the boundary of
the domain [17,22,23]. This being done, one is able to construct a transformation linking any point of a reference
configuration to a point of the current configuration, simply by using the characteristic curves associated to the
domain velocity.

Choosing the fluid domain at the initial time as the frame of reference, we introduce a family of ALE mappings
A(t;0,+), which, at each ¢ in [0,7], maps F into F({(¢),0(t)). At each instant ¢ in (0,7, it is assumed that
the application .A(t;0,-) is an homeomorphism, that is, LA(¢;0,-) € C(F)? is invertible with continuous inverse
A(t;0,)7t € C(F(¢(t),0(t)))?, and that, for all  in F, the application t — A(t; 0, x) is differentiable almost
everywhere in [0,T]. The domain velocity w is defined by

wi, 1) = 5 (50, 4(4:0,) (@) , v € FC),60) (17)

and the ALE mapping between two time levels s and ¢ in [0, 7] is given by
A(t;S,') = A(t707) OA(S;OW)_I‘ (18)
It is easily seen that the application t — A(t; s, x), Ve € F({(s),6(s)), is solution to the initial value problem

O 1:5,2) = wlAlt: 5, ), 1

Als;s,x) = .

(19)

Since we will use the transformations A(¢; s, -) in the sequel, it is important to ensure that they are compatible
with the functional spaces involved in the weak formulation (13) of the problem. This is achieved by adding
some regularity properties to the ALE mapping. Let us first recall the following classical proposition (see [16, pp.
19-20] and [10]).

Proposition 2.1. Assume that the ALE mapping A(t;0, ) satisfies, for allt in (0,T), the following conditions:

F((t),0(t) = A(t; 0, F) is bounded and the boundary OF ((t),0(t)) is Lipschitz continuous, (20)
A(10,-) € WH(F)2, A(£;0,) 7 € WH=(F(L(1), 6(t)))?. (21)

Then, a function v belongs to H(F({(t),0(t))) if and only if © = v o A(t;0,-) belongs to HL(F).

As recalled in the references [10,11], there exist several techniques in the literature to construct a mapping
satisfying the above assumptions. We follow [8,11], in which the reference domain is viewed as an elastic solid
being deformed into the current domain. This leads us to solve a linear elasticity problem: for all ¢ in (0,T),
find d(-,t) satisfying

—Ad(-,t) = AV divd(-,t) =0in F,

d(x,t) =¢(t) + Ry — x on IS, (22)
d(-,1) = 0 on 9O,
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where A is an arbitrary positive constant. Existence, uniqueness and regularity issues for solutions of this type
of system have been extensively studied and it is known (see, for instance, [4,11]) that, for all r > 2,

(-, )llwzr 2 <C (ICH)[+100)]), VE € (0,T). (23)
The ALE mapping is then defined by
A(t;0,x) =z + d(x,t), Ve € F, (24)

and we have the following result.

Lemma 2.2. Assume that

[¢1[Lec (0,72 + ([0l 0,7) < o, (25)
with ¢y a small enough constant. Then, for all t in (0,T), the mapping A(t;0,-) is a diffeomorphism from F
onto F({(t),0(t)). Moreover, it satisfies assumptions (20) and (21).

Proof. The mapping A(t; 0, -) is first extended to the whole of R? by setting
d(z,t) = {(t) + Ryyx — =,V € S(¢(t),0(t), and d(-,t) =0 in R*\ O.

Using inequality (23) and assuming that the constant ¢y appearing in (25) is small enough, we deduce that
d(-,t) is a contraction. This implies the invertibility of the mapping defined by (24) from R? onto R2. Since it
is clear that A(¢;0,R?\ 0) = R2\ O and A(t;0,8) = S(¢(t),0(t)), we have proved the assertion. O

Remark 2.3. Assumption (25) is important and supposed to hold hereafter. It expresses the fact that the
displacement of the rigid solid is not too large. This restriction cannot be avoided when using an ALE formu-
lation. Indeed, as described below, the principle of this approach is to modify the mesh, according to a discrete
ALE mapping, in order to follow the solid in its movement. To preserve the desired properties of the space
discretization (like the regularity and quasi-uniformity of the mesh triangulation, for instance), we must assume
that the displacements of the body are small.

Remark 2.4. In the proof of Lemma 2.2, we have extended A(t;0,-) to R? and showed that it is a diffeomor-
phism from R? onto R?. From now on, we will identify the mapping with its extension. Notice that it is of the
form (24), with d(-,t) small enough. More precisely, we will consider that the constant ¢y in (25) is such that

N
o~

| @llr.00 (0, 75w1 2 (0)2) (26)

2.4. Characteristics-ALE formulation

The introduction of the ALE mapping allows us to definee a new characteristic function, which involves a
fixed spatial domain and is as such more manageable from a discrete point of view. The importance of this
mapping comes from the fact that the material derivative in the flow can be written as a total derivative, as
seen in (15). Let B be a characteristic function such that

C(t;s,x) = Alt; s, B(t; s, ), Ve € F(L(s),0(s)). (27)

For all t and s in (0,7), we have that the application B(t;s,:) : F(C(s),0(s)) — F(C(s),0(s)) is a diffeomor-
phism satisfying, for all & in F({(s),0(s)), the initial value problem

oB S —
E(t; s,x) = (uw—w)(B(t s, x), 1),

B(s;s,x) = x,

(28)
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where the functions w and w are respectively defined by
u(z,t) = [VA(L s, 2)] " u(Alt;s,@),t) and w(w,t) = [VA(s,@)] 7 w(A(t; s, @), 1), (29)

for all x in F(¢(s),0(s)) and ¢ in (0, 7).
Remark 2.5. By extending the velocity field u(-,t) to R? by

w(w,t) = £(t) + w(t) (x — ()", Vo € S(C(t),0(t)), and u(z,t) =0, Vo € R\ O, Vt € [0, T,

the unique solution C(-; s, ) of the initial value problem (16) exists for any x in R?. Owing to Remark 2.4, the
ALE mapping A(t; s, -) is now defined in R? and, consequently, so is the domain velocity w(-,t). Considering
these extensions, problem (28) actually defines a diffeomorphism B(t; s, -) from R? onto R2.

Expressions (15) and (27) are finally substituted into the system (13)-(14) to yield an equivalent weak
formulation of problem (1)—(8): for almost every t in (0,T), find (u,,0,p) such that (u(-,t),&(t),w(t)) €
V(¢(t),0(t)) and p(-,t) € Q(C(t),0(t)) are solution to

/ L (At Blts @) 0] (1) - vda+ MEW) €, + 10w,
FE®.6(t)

dt
+21// D(u) : D(v) da:f/ p divode
F(C(1),0(1)) F(C().0(1))

= / frode+ far(t)- & + f1t) wo, V(v,&,,w0) € V(C(H),6(1), (30)
FE0.6(1))

—/ gdivude =0, Vqe Q({(t),0(1)). (31)
F(C(1),0(¢))

3. DISCRETIZATION OF THE PROBLEM AND CONVERGENCE RESULT

This section describes the discrete scheme we propose for computing an approximation of the solution to
the variational problem (30)—(31). While clearly inspired from the method introduced by Maury in [23,24] to
simulate the motion of two-dimensional rigid particles in a viscous incompressible fluid, our scheme differs on
two main points. First, the discrete domain velocity is derived from its associated discrete ALE mapping in a
different manner. Second, for the needs of the error analysis in the convergence study, the mesh of the fluid
domain must satisfy some special, non-standard features which are absent from references [23,24].

Here and subsequently, we suppose that O is the interior of a convex polygon. This assumption is not
essential, but it allows to make simpler the forthcoming finite element analysis, while guaranteeing the expected
regularity for the solution of the problem. The more general case of a domain O with a curved boundary 9O
could be dealt with by using the classical techniques presented in [5] for instance.

3.1. Discrete scheme

Fix N in N* and introduce a partition of the time interval [0, T] by defining t* = kdt for any 0, ..., N, where
§t = T/N. The quantities uy, p¥, CZ, or, EZ and wy are then the respective approximations of u(-, t*), p(-,t*),
C(t*), O(t*), €(t") and w(t®).

3.1.1. Initialization

At the initial time, we consider an approximation ]-'}? of the fluid domain F, which is the union of straight
triangles of a regular, quasi-uniform triangulation ﬂho, h being the discretization parameter, and satisfies the
inclusion property

Fp C F. (32)
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Since F is not convex, even if O is convex, hypothesis (32) is certainly not standard. It implies in particular
that the boundary dF) is a piecewise linear continuous curve whose nodes do not necessarily belong to 9.F.

In the present work, the following process is adopted for the construction of the approximate domain®. We first
build a regular, quasi-uniform triangulation 7,0 of the whole domain ©. We then define Hy,, the union of all

triangles in 4?,10 such that their three vertices are contained in G, with
gh = UN K ;
KeZy
K nfé;ew
and divide the triangles into three categories as follows (see Figure 1):

e 7 is the subset of %] formed by all triangles K € %’ such that K C S,
e 7 is the subset formed by all triangles K € :?vho\f% such that K € Hp,
o F=TNAU %)
We finally set .7, = 73 and
A= K Ss=0\F= |J K
KeZ? KeTN\F0

Notice that the approximate domain obtained satisfies (32) by construction and

dist (75, F) < Ch. (33)

FIGURE 1. Detail of the discretization mesh with the position of the rigid solid and the three
categories of triangles.

We next define the finite element space PP = {y € C(F?)? ; Y €P1(K), VK € 70}, where Py (K) denotes

the set of affine functions on K, and its analogue 732 = {y € C(0)?; 7, € Pi(K), VK € ,/7\,?} over the
triangulation of O.

11t will also be the process repeated whenever a remeshing is needed (i.e., when the quality of the triangulation degrades too
much due to the changes in the mesh geometry). Of course, this step, while common in practical applications of the method (see
reference [23], in which the domain is said to be remeshed every five or ten time steps in actual computations), cannot be taken
into account in the study of convergence of the scheme and we assume that the mesh remains regular enough during the whole
course of its use, which is consistent with assumption (25).
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We finally take C% = 0, ) = 0 and we obtain the initial approximate velocity field ('u,%ﬁ%,wg) by first
extending u(?) using the rigid velocity formula

u®(z) =¢W 4+ 0Wagt v e s,

then by considering u% as the projection of this extended field on (732)2 and setting

52 = / ps uy dz and w)) = / psup () - (z — C}g)l de.
S0 S

3.1.2. Computation of the new domain

Suppose that the quantities CZ, or, SZ and w¥ are known for some k in {0,..., N — 1}. We approximate the
position of the center of mass and the orientation of the rigid body at instant t*+1 by

WL = CF 4 (ot) &F and 051! = 0F + (ot) W (34)
The approximations of the domains occupied respectively by the solid and fluid at instant t**! are then
S,’f"_l = { IZ—H =+ R9;7+179;i (- Ci)v T < Si]f} and ]:}]f—H = O\SSH' (35)

3.1.3. Computation of the ALE mapping and of the characteristic function
The finite element approximation of the ALE mapping at time ¢t**1, denoted by AZ“, is defined by

Al () =z + di T (), Ve e FY, (36)
where the field d} ™ € (772)2 is uniquely determined by
ditH (@) = ¢t 4 Rz —x, Ve € 0S), and di* =0 on 90, (37)

and
/ Vdit! Ve, de + )\/ (divdi ™) (divay,) dz = 0, Yy, € (PP)?, s.t. v, = 0 on dFp. (38)
FO FO

Remark 3.1. Problem (37)—(38) is well-posed, but we do not know if (36) defines an invertible mapping.
Consider the field J:H solution to

—Ady" —AVdivd, ' =0in F,
J’;H(w) =Pt 4 Ryenx —x, Vo € 08, (39)

JZH =0 on 00.

Inequality (4.26) in [11] (see also [25,28]) yields the following estimate

sk+1

sk+1
™~ di e gye < C hllog 1y e e

By continuity of the solution of (39) with respect to the data, we have

k41 k
I lwe < e < € (ICE 1+ 10571)
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hence
et s e < C (ICE1+ 105711) (40)

which implies, as in the continuous case and if [} 4+ |#F!| is small enough, that LA} is invertible. Setting
k+1,k -1
AR = Af o (AT T (41)

we have in particular that A];L’H’k(f,’fﬂ) = FF.
To end this remark, notice that the mapping A’fLH can be easily extended into a diffeomorphism of R? by

ditt (@) = ¢t 4 Raﬁﬂw —x, Ve e S), and djtt =0 o0n R?\ O.

We will identify AZ'H with its extension without any change in the notation in what follows.

In order to define the approximate domain velocity w’fl : ]—"}’f — R2?, we introduce the following linear
interpolations in time of the approximate center of mass and orientation of the rigid solid:

k1 _ 4k k1 _ _ 4k
On(t) = (tétt) 0 + (t 5; ) 0" and ¢ (1) = <t§tt> Ch+ (t&t) WL v e [t R,

and of the discrete ALE mapping:

tht —¢ k t—tk E+1 0 k skt1
Anlw,t) = (5 ) Ah(@) + (5 ) AT (@), Ve € B Ve [R5, (42)

Using (36) and (40), we infer that Ay(-,t) is invertible from Fp onto Fj,(t) = Ay (Fp,t) and set

wy(x,t) = 887.’?1 (t,Ah(',t)il(:E)) , Ve € Fp(t). (43)

Introducing the finite element space P} = {y € C(]T’f) i Ve € P1(K), VK € ZF}, the approximate domain
velocity at time t*, wf € (PF)?, is defined as

wh = lim  wy(-1). (44)
t—thk t>tk

s

Remark 3.2. It is easily seen that, V¢t € (t5,t"T1), wy(x,t) = €F + wli(x — ¢, (1)*, Vo € dSk(t), and
wp(-,t) = 0 on O, which obviously implies that w (z) = 52 +wh(z — Cﬁ)l-, Va € 8SF, and wf = 0 on 90.

We next consider the approximate characteristic function Bj, which, for all  in .7-",{f+1, is solution to

oB g
o G ) = (@ W) (Bu (14, @),

By (tFtL ikl ) =

(45)

where
-1 -1
(@) = (VAT @) ul (AT (@) and ) (2) = [VAFT @)] wh (AT (@), ve e FET(46)

and we denote B = By, (t*;tF+1,.).

Remark 3.3. The discrete ALE mapping having been extended to the whole of R? (see Remark 3.1), it is enough
to extend the discrete velocity field Uﬁ as previously done in the continuous case to define the characteristic
mapping B} over R? using problem (45).
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3.1.4. Calculation of the new velocity and pressure

The triangulation yhkﬂ of the new domain F}ISH is obtained as the image of the triangulation ﬂhk at the
previous step by the ALE application AZ’kH. Likewise, the triangulation of S;f“ is given by ﬂhkﬂ\ﬂhkﬂ,
where %f“ is the image of 9,;“ by the ALE application A’Z’kﬂ. Defining the finite element spaces

Vit = {( L€ ke, wyri) € C(F, FE2 S R3  of e (Py(K) @ (MA2As))?, VK €

|«

v =0 on 90 and v} () = et Hwyrn (T — ML v € 88’;“} ,
h
with {\; }i=12,3 the set of barycentric coordinates (with respect to the vertices of triangle K'), and
Q! = { K+l o C(]_-icﬂ)mLQ(}-kﬂ) q}1~§+1 € P,(K), VK € %k+1}’

the discrete velocity and pressure at instant t**! are obtained as the solution of a discrete generalized Stokes
problem: find (u’fLH, ZH, k+1) € V’”‘l and pk‘Irl € QkH such that

k+1 k k+1,k k k+1 k+1 k

u, " —ufoA oB — Bl PR

h h h h k+1d + M2 Sk h £h Ek .y h hw a1
FhE1 U,

ot ot ot
+ 21// D(uf™) : D@t da - / PP divel ™ da
fk+l Fk+1
h h
= fﬁJrl k+1d + fk+1 £v2+1 + f}’fjlwviﬂ, V(’Uh ,€ ki1, w k+1> S V}]erl, (47)

k+1
fh,

k .
- /]-'k+1 gt divufttde =0, Vgt e QFtY (48)

where f 11 stands for the projection of f(-,#**1) o (Pk"H) with ﬁf“ ={y€C(0)?; v, €Pi(K), VK €
<7h }, and

k k k k
hoat = /5 ps £ dw, i}t = /S ps Fi (@) - (@ = ¢ da
h h

Remark 3.4. It is worth pointing out that the discrete mixed problem (47)-(48) is well-posed for any k €
{0,..., N}. Indeed, by adapting the proof of Lemma 4.3 in [29], one can prove a discrete inf-sup condition, that
is, there exists a positive constant (i, possibly depending on h, such that

Jrx an divoy, de
inf  sup =
oneVh gueon 1Vnllm ez llanllee z)

2 Br.

3.2. Statement of the main result

Let us recall the hypotheses made so far. We assumed that the domain O is the interior of a convex polygon,
that there is no contact between the solid and the boundary 0O, a condition expressed by (10), and that the
data verify the regularity and compatibility conditions (9). We shall now assume that the solution to problem
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(1)—(8) is smoother than the regularity given in (11) by making additional hypotheses

w € C([0, T H(F(C (1), 0))), % € C(0.T): L= (F(C(1),0(1))?),
U oo (0, Ty LA(F(C(), 0(6)))2), p € CU0, T H(F(C(0),0(8)), (49)

dt?
¢ € W(0,7)%, we W2>(0,T),

and
f € C([0,T);L>(0)?). (50)

Our main result is the following.

Theorem 3.5. Assume that there exists two positive constants cs and Cs such that
cs W2 < 6t < C R, (51)

Then, under hypotheses (10), (11), (25), (49), (50) and the usual assumptions on the space discretization, there
exist two positive constants C and k, depending on neither h nor §t, such that, for all 5t in (0,k) and k in
{0,..., N}, we have
[C(t") = Chl + 16(t") — 05| < C(6t)
and
[ (A(t"50,-),85) = uf; o AR||L2 2 + () — €5 + |w(t*) — wii] < C(61).

Remark 3.6. In the above result, the ALE mappings appear in the error estimates for the velocity since the
exact and approximate fields are not defined a priori in the same domain at instant t*. Of course, we could
alternatively use the extensions of these fields given in the previous sections to state a similar result without
ALE mappings and quantities defined over the whole domain O.

3.3. Comments

The order of convergence given in Theorem 3.5 is not as good as one would expect. Indeed, the method
is shown to have an error of O(dt + ht/ 2), which is suboptimal as a linear finite element approximation is
used. Moreover, this appears somewhat paradoxical since, contrary to “global” methods (like the fictitious
domain formulation, the penalty technique or the Lagrange—Galerkin scheme introduced respectively in [13], [20]
and [29]), the ALE formulation should allow the scheme to accurately track the motion of the rigid body. This
loss in accuracy stems from the fact that the approximate domain at initial time is not based on an exact
triangulation of F. We justified this choice in the introduction by pointing out the difficulties in the analysis
when using a boundary fitted mesh. In our opinion, the present paper should be viewed as a starting point for
the rigorous study of more complex schemes.

An obvious extension of this work would be to employ curved finite elements for an exact (or at least fairly
good) approximation of the boundary of the rigid body (see the work of Lenoir in [21]), which would hopefully
give rise to a better order of convergence with respect to the space discretization parameter. Still, one should
keep in mind that the no-slip condition coupling the fluid and rigid body appears in the discretization space for
the fluid velocity. As a consequence, issues with the polynomial approximation of this condition at the discrete
level are most likely to occur due to the mappings involved when dealing with curved simplices.

Let us finally mention that, if a polygonal rigid body is considered, the algorithm presented in these pages
could certainly be worked out within the framework of singular complement methods to numerically solve the
problem. This type of methods relies on a decomposition of the solution into a regular part, for which our
scheme provides a finite element approximation that is optimal (the domain being now exactly approximated),
and a singular part, which can be taken into account explicitly since the space of the singularities is of finite
dimension.
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3.4. Summary of the proof

The remainder of this paper will be devoted to the proof of Theorem 3.5. Let us develop below the main
ideas behind it.

First, we use the regularity of the solution to replace the time derivatives in (1)—(8) by the finite difference
operators appearing in the scheme, leading to a perturbed system of semidiscretized equations which includes
truncation errors. The obtained equations are next transformed according to a change of variables that maps
at each time step the exact fluid domain onto the approximate one. Actually, since these two domains cannot
be exactly superposed onto each other due to the space discretization, the rigid body is translated and rotated
with respect to the position and orientation of his approximate counterpart. The resulting system contains
variable coefficients and is thus rewritten as a system with constant coefficients with a perturbation term. This
term and the errors arising from the discrepancy between the exact and approximate domains after the change
of variables are then estimated.

Next, the fluid velocity and pressure are projected onto their corresponding finite element spaces. At this
point, we have obtained that the projection of the solution satisfies a mixed formulation similar to the one
verified by the approximate solution, but comprising error terms emanating from the time discretization, the
change of variables and the geometrical and finite element approximations. The last step consists of considering
the difference between these two mixed variational formulations, taking as a test function the difference between
the projected and the approximate solutions. The result is proved after some more calculations.

4. CHANGE OF VARIABLES

To prove Theorem 3.5, one needs to compare the exact solution, defined at instant t* in the domain
F(¢(tF),0(tF)), with the approximate one, defined at the same moment in the approximate domain FF. This
is accomplished with the help of a change of variables similar to the one featured in [19] and subsequently used
in [29] for an identical purpose. A description of this transformation and some of its properties are briefly
recalled in the next subsections.

4.1. Construction of the change of variables

We introduce a family of changes of variable which, for any k in {0,..., N}, transforms a function defined
on F(¢(t*),0(t*)) into a function defined on F(¢F, 65). First, hypotheses (10) and (11) imply the existence of
1 > 0 such that

dist (S§(¢(t),0(t)),00) > n, ¥Vt € [0,T].
We then assume? that
[C(E") = Gl + 10(8*) — 0F] < C(61), (52)
for some positive constant C' independent of h and k. As a consequence, for 6t and h both small enough, we
verify that, for all A in [0, 1],

AC(H%) + (1= N)Ch + Romy—on) (S(CR- 07) — Ch) € O,
and

dist (AG(HF) + (1 = NCh + Rogoqenyap (S(Ch,0F) = ¢1),00) > 1.
Let x € C*°(R?;R) be a function with compact support contained in O, such that, for all « in O,

1 if dist(x, 00) >

)

x(x) =

IS

0 if dist(z,00) <

2This assumption will be proved later by induction.
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Defining the following smooth functions for all x in O and all A in [0, 1]

|=|?

) = () -ch 00 -08) (15 - () + 1= €)@ ) and A ) = ¥ (vl )

we check that

C(tF) — ¢+ (0(t%) — 0F) (@ — AC(H) — (1 — A)¢h)L  if dist(z, 00) > 2,
Af(x,\) = 727
0 if dist(xz, 00) < i
and
div A*(z, \) = 0. (53)
Considering the following initial value problem
oY

Y (¥, ) = A" (¥(y,\), ),
P(y,0) =y, y€O,

we can show that the application

X (y) = $(y. 1), vy € F(Ch.07), (54)
is a diffeomorphism which maps F(¢F,0F) onto F(¢(t*),6(t*)) and satisfies

X*(y) = ¢(t*) + Ry (y — C1) (55)
for any y in a neighborhood of AS(¢F, 6F).

4.2. Transformed system

The purpose of the change of variables defined by the mapping X* is to be applied to the exact solution of
problem (1)—(8). We thus introduce the following quantities

U (y) = Jyr (XF () u(X"(y), t%), PE(y) = p(X"(y),t*), Yy € F(C),00),
k= Ryi_g(r)€(t*) and QF = w(t*),

[

where we have denoted by Y* the inverse of X* and by Jy+ the Jacobian matrix of Y*

8Y’“z->
Ox; 1<4,5<2

Also needed will be the transformed characteristic function

ch=YFocC(ththtt, ) o XML, (56)

This change of variables is inspired by the work of Inoue and Wakimoto in [19]. In particular, the fact that the
field A* has a vanishing divergence yields the conservation of the divergence of the fluid velocity field through
the transformation. More precisely, owing to a Liouville lemma (see for instance [2, pp. 251]) and property
(53), we have

div U* = 0 in F(¢F, 00), (57)



CONVERGENCE OF AN ALE FORMULATION OF A FLUID-STRUCTURE INTERACTION PROBLEM 15

and, using notably (55), we verify that
U (y) = 2F + QF(y — ¢t vy € dS(¢F,0F), and U* = 0 on 0.

Finally, in order to write down the expressions of Au and Vp after the change of variables, we define (see [19])

2 a 9 a
Zaya( )” > o > (al "Tm) +Zglmr? Z>U’“w (58)

Gl=1 G l,m=1 g lm=1
[G*PY]; = ég”g, (59)
2
N o
fﬁfiéglm@ag;;“ﬁs;?%z:) o

4.3. Properties

We end this section by stating a series of estimates satisfied by the change of variables. Their proofs can be
obtained from [32] and [29], where the same kind of estimates are derived.
All the letters C appearing throughout the paper will denote generic, strictly positive constants which are
independent of 6t, h and k.

Lemma 4.1. The function X*, defined by (54), and its inverse Y* satisfy the following inequalities

HXkHLOC(]-'(Cﬁ,G;‘L'))? <0, ||YkHL°°(JF(C(t’c)ﬁ(tk)))2 <G,
1X* — Tdllu< (o < € (IC(H) = ChI+10(%) = 651)  IY* = Td]li~ oy < C (I6(E) = kI + I0(t) — 6} .

s = Tl oy < C (IC(H5) = Gl +10(t) = 01) , [l — Tl (ops < € (I6(E) = ChI+ [6(%) - 651)

o°X" k k k k o°Y*" k k k k
o € (le) = ¢l +10") — k1) » | 5= O (I6(*) = ¢hl+ lot*) — 651)
Lo (0)2 Lo (0)?
Vi,j € {1,2}.
Lemma 4.2. Assume that (U* P*) € H2(F(CF,05))2 x HY(F(CF,0F)). We have
I (L5 = A)UM ot apye < € (1C05) = CAIH+1005) 081 108 s o

1% = GEYP¥[lagrep ayye < C (I6(E) = ChI+10(t%) = 051} IIP* s (.ot
Lemma 4.3. The function X*, defined by (54), and its inverse Y satisfy the following inequalities

X = XE oy < C(01) (1605 — 0]+ €(%) — €]+ wlt®) — | +5t)

Y = Y|l 02 < C(88) (16(8%) = 0] + [6(2%) — €5 + w(t¥) — woh| +0t) ,

| iss = Txlleqops < C01) (10(%) = 05| + () — €5 + w(t*) — wf| + ot )
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5. ERROR BOUNDS ON THE ALE MAPPINGS

A number of preliminary results related to the ALE mappings are established in this section. As previously,
it is assumed that (52) holds and that 6t and h are small enough, so that the preceding results are valid. We
also suppose that 6t and h are both smaller than unity to simplify the estimates.

We first complete Lemma 2.2 by giving additional results on the continuous ALE mapping. By differentiating
problem (22) with respect to time, we obtain that %(-, t) is solution of the system

(M) o () oo

ot
od
(8t> (-,t) = 0 on 00.

In particular, the following estimate holds (see for instance [4,11])

<6d> (z,t) = €(t) + w(t) Rg(t)acL, Va € 08, (62)

HZ‘Z(-@HWWW <O (&0 + o). ¥t € (0.7).

Using regularity assumptions (9), we conclude that
d, A(-;0,-) € W>>(0,T; W»>(F)?). (63)
One also has, owing to definition (17),
w € WHoo(0, T; W22 (F)?), (64)
and, from the proof of Lemma 2.2,
(z,t) = (A(£0,) " (z) € W (0, T; W™ (F(C(#), 0(1)))°). (65)

We now give an estimate on the difference between the mapping LA(t*;0, ) and its discrete counterpart .AZ.
Recall that both of these mappings have been extended (see Remarks 2.4 and 3.1) to the whole of R2.

Lemma 5.1. There exists a constant C' such that, for oll k € {0,...,N},
[A(:0,) = Af | oy < € (IC(E) = ChI+ [0(t%) — 051 + 1) .
HV'A(tk;O> ) - VAﬁHLz(Oﬂ <C (|C(tk> - Cﬂ + |9(tk) - 95} + h1/2) :

Proof. From definitions (24) and (36), one has, for all  in O,

A(t";0,2) — A (z) = d(z, t*) — d}i(z)
On the one hand, error estimates (4.26) and (4.25) in [11] respectively yield

sk
Iy = dhllLe gy < Ch? log bl (IG5 + 1651

<k
IV dy — Vg0 < Ch (ICH +16}1)
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and, on the other hand, it holds
<k
(-, #) = dhllie o < C (1C(HF) — ¢kl + 10(t%) — 6}
<k
IVd(,#) = Vdylaop < C (I60) = Chl +10(t%) - 0}1)

We infer from these relations and the triangle inequality that

(-, #) = dhlle oy < C (1) = ChI+ 10() = 0] + b log hl)

IVd(-, %) = Vi llargye < C (160 = ChI+10(t%) — 6] + h)

17

Then, given the form of the extensions of the ALE mappings (see Remarks 2.4 and 3.1), it is easy to check that

(-, ) = dflegsy < C (1) = ¢l + 0% - 85])
| V(%) = Vdf [z < ClO(E) - 03],

Finally, owing to the mean value theorem and property (33), it follows that

() = db e e < C (Rl ) erp + 16GF) = €61+ 10G%) — 631

and, using directly (33),

IV, 1) = Vi lliae rpys < OB (1Al 1) w2 + R — 1))

which ends the proof of the lemma.

It is also natural to compare the discrete mapping AZ with the diffeomorphism
~k
A =YFo A(*;0,.)

~k
which verifies A~ (F) = F(¢F,0F). From assumptions (9) and Lemma 4.1, we have

N

H'Kkvaz,oo(@)z <C,0<k<N

)

and, using (65) and Lemma 4.1, we can also see that

~k\ —
1(A") gy qoye <€ 0< k< N.

Lemma 5.2. There exists a constant C' such that, for all k € {0,...,N},

~k
A" = b oy < © (IC(E) = ChI+ l0(t%) — 081 + 1) ,

~k

I(A

)7 = (AR Ml o < € (1€0t) — ChI+10tk) — 051+ 1)

(66)

(67)

Proof. The first assertion is an easy consequence of Lemmata 4.1 and 5.1. To prove the second one, we write

~k

— — ~k\ — —
1CAD) ™ = (AD) oy = (AT ™ 0 A5 — (A7) 0 4]

o

~k\ — ~k\ — ~k
2 = ||(-A ) 1°A]fb_ (A) fod HLoe(O)Z'
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Consequently, using the mean value theorem and (68), we find

~k\ — ~k
1G4~ (45) <Ol - A5

-1
||L°°(O)2 HL°°(0)2'

The above inequality and the first claim of the lemma then imply the desired result. U

We recall a classical result (see [1]).
Lemma 5.3. Assume that Z; : O — O (i = 1,2) are two diffeomorphisms such that, for all p in [0,1],

wZi+(1—-pu)Zy: 0O—=0
is a diffeomorphism with Jacobian J,, satisfying
Ju =, (69)

with ¢ a positive constant. Then, for any v in HY(O), we have

1
lve Z1 =70 Zafluio) < 7 IV7llLz(0)21121 = Z2liz0)2-

From the above lemma, we infer the following.

Lemma 5.4. Assume that 5t and h are small enough. Then, for all k in {0,...,N} and p in [0,1], the
application

~k
pA +1-—p)AF 00
is a diffeomorphism with Jacobian satisfying inequality (69). The same property holds for the family of mappings

p(AY T - (AT 00

Proof. Let us recall that the constant ¢g in (25) has been chosen in such a way that bound (26) is satisfied. We
first deduce from estimate (40) and hypothesis (52) that, for all k£ in {0,..., N},

|} [ wree (0y2 < Cleo + 0t + h'/?).

Then, choosing cg, h and & small enough, we obtain that, for all k in (0, k) and 6t in (0, k),

N

||dlfi||w1voo(0)2 <

For all k£ in {0,..., N} and p in [0,1], this implies that

1
4a

N

d(-,t%) + (1 — 1) df; w0y

which yields the first result (see the proof of Lemma 2.2 for details). Next, using again bounds (26) and (70),
we infer that, for all £ in {0,..., N},

(A") ' =Td+d¥, (A5 =1d+df,

with

—_

1
2 )
ey — _
so that, for all  in [0,1], the mapping p(A") pt (1—p) (.AZ) Yisa diffeomorphism of O onto itself with
Jacobian satisfying (69). O

1d" lw(0)2 < = and ||dj w02 <

\V]
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We are now in position to prove the following result.

Lemma 5.5. There exists a constant C' such that, for all k € {0,.. ., N —1},

v (@ea )] - [var]

L2(0)4
Proof. Differentiating, we have respectively
e A R CRR I C s
d
. o] = [oa (A )] o (1) )]
We use this to rewrite the following difference as the sum of four terms:

v (Ao (AT - [varte] T 2 S (71)
>

i=1
where

Rlz[VﬁkH ((jk+1)_1)} [ ( k+1 1) -1 {VAk+1(Ak+1) )} [ij ((A\k+1)_1):|1
[0 (a1 )) [0 (7)) - [ (1) oA ()]

o= 9 ()] [ ()] - [ ()] .

]
-

- [0 (7)) 9 ()] - [ ()] [t () ]

Using bounds (67) and (68), we infer from Lemma 5.4 that

k+1

1Rllz oy < CHAT) ™ = (A ™ e

Combining the above inequality with Lemma 5.2 then yields
IRillaoys < € (1C(t) = ChI -+ 16(0) — 0] + ).
Next, using Lemmata 5.1 and 5.4, we obtain
| Ralliaqops < C (1C(t) = ChI + 16(tx) — 051+ 11/2).
To estimate R3, we first write
(A (@] - [ ()]

_ [V.,Zk ((Axk+1)_1)}—1 [ij ((.Aﬁ“)_l) _ Vftk (<A~k+1)_1)} {ij ((A§+1)—1)}—1

-1
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Consequently, using Lemmata 5.2, 5.3 and 5.4, we get
~k+1, —1 -1
1Rsll2 oy < CICAT )™ = (A7 || Lagoyz < C (1) — Chl+10(tk) — O3] + ) -
(0)
Finally, using the relation
k1 k] s k e k]t
vA| - [va] = [vA] (VA -va)[val]
in conjunction with Lemmata 5.1, 5.3 and 5.4, it can be shown that
|Rilliaoy < C (I6(0) = Gl + 10(t) — 051 + 01/2)

which completes the proof. O

We now derive an error estimate for the discrete domain velocity. Denote
WE(y) = Jy (XM () w (X" (y),1").

We have the following result.
Lemma 5.6. There exists a constant C' such that, for all k € {0,...,N},

IW* — whllcacor < C (1665) — il +10(t) — 051 + 6(*) — €] + o(t¥) — wh| + 6t + 1)

Proof. From definition (17) of the domain velocity and identity (24) defining the ALE mapping, it follows that

0A od
1.0 3 1) = 200 0 = 290 1
w(A(t";0,-),1) oy (t;0,) T (-, t) in F,

where %‘Z(~,t) is solution to problem (62). On the other hand, combining definitions (42), (43) and (44), we

obtain that

Ak+1 _ Ak
ko gk _ S h
wp o Ay = 50 .
k+1 k
Moreover, using (36), (37) and (38), an easy computation shows that the field Y5 = w satisfies

Yhi(x) = &7 + wiRgxt + (3t) exr (), Vo € 9S)), and Y = 0 on O,

where
1
exp(@) = —@h)? [ (1= Ryapupwds,

and

VY : Vry, de + )\/ (div XF)(divy,) de = 0, Vv, € (732)2 s.t. v, = 0 on OF}.
Fn 7y

Then, using inequality (4.26) in reference [11] and proceeding as in the proof of Lemma 5.1, we deduce that

k+1 k
AT A

= < O (J&() = €h1 + lwth) — wf + 0t + ). (72)

L2(0)2

0A .
Hat(t 703 )
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According to the definition of W¥*, we can write

WP —wh = Jyu (XP)w(XE t5) — wl = (Jyr(XF) — Id)w(XF, 1) + g‘tl ((A )’l,tk) _od ((AZ)’l,tk)

# 50 (A ™) - A gy

Assumptions (9) and Lemma 4.1 then give

[ (s (X5) — Ta)w(XE, 19| o < € (1605) — €L+ 10— 6}1)

From the regularity of d and Lemma 5.2, we deduce that

[ (A 4) - % (aty )

and, from inequality (72) and Lemma 5.4, we obtain

<C (I¢(t*) = chl+ o™ - oF1 + 1) |

L2(O)2

Ak+ 1 Ak

od & [ . N i i . .
‘81& ((AR)7t) = P ()™ € (J€(") = €h1+ o(t) —whl + 6t + 1)
L2(o)2
The last four relations and the triangle inequality establish the result. 0

Lemma 5.7. There exists a constant C such that, for all k € {0,...,N — 1},

k+1

Ao (A7) - Ao (45 o

C(6t) (IG(H*) = ChI + 0(t%) — OF] + €(t) — 5] + [w(t*) — wh| + 8t + 1)

Proof. We have

Ao (A — Ao (AT = (AT Ao (AT T (Al - A o (A
= (AR Ao (AT T - (A A o (AT

H(YF = YR o AR (AT
k41

+(YF —1d) o (AP — AP o (AT
Owing to (49), the mapping .A(-; 0, -) belongs to W%°°(0, T; L2(0)?) and we thus can write

~k+1, —

E_ gkl
A AT AT CR (4450, 0 (A1) 4 ek 4,

_0A
o(AT)”
ot ot

with

€5, allLz(0y2 < C(6t).
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Consequently, using (63), (67) and Lemma 5.4, we deduce that

k+1 k

At k gy A k. A - A,

||‘A ( ) — Ao ('A HL2(0)2 < C0) ot (t%;0,-) — - st

L2(0)2
k41, —1 -1 YF - ykt!
AT () o + H& IV Mo + ot
L2(o)2
Combining the above inequality with estimate (72) and Lemmata 4.1, 4.3 and 5.2 then gives the result. O

The following lemma is stated without demonstration, since its proof follows from arguments similar to those
used to show Lemmata 5.1 and 5.2 (using regularity properties (63) and (68)).

Lemma 5.8. There exists a constant C such that, for all k € {0,..., N},
JAE:0,2) = Af[[y1 <o < C (1) = ChI + 16(%) = 051 + BlTog Al )
ey — _
I(A) ™ = (A7) ||w1,w(o>2 < C (I¢(t) — ChI + 16(tx) — 651 + hllog ).

As a corollary, we have

Corollary 5.9. There exists a constant C' such that, for all k € {0,...,N},

1K [y oy < € (14 16(E%) — €k -+ [6%) — 0}1)
(%) me@ C (14 16(t) = Ch1 + 10(ta) — 041)

In particular, if we denote by h* the discretization parameter relative to :7\,:’“, then there exist two positive
constants ¢1 and co such that, for all k € {0,...,N},

B (14 16(tk) = AL+ 10(ti) — 051) < B* <eah (1 16(8) = CHI +10(tk) — 0F1])

6. ERROR BOUNDS ON THE CHARACTERISTICS

In the forthcoming proof of the main result, we will need some estimates on the difference ck— Aﬁﬂ’k o BZ
between the exact and approximated characteristics. We assume that (52) holds and that §t and h are small
enough, so that the previously established results are valid. We still suppose that dt and h are smaller than
unity to simplify the estimates.

Let us recall once more that the various mappings are now defined in R?. In the sequel, the diffeomorphisms
X* and Y* are extended to R2 by setting X* = Y* = 1d in R2 \ O. We moreover assume that there exists a
constant € > 0 such that the relations

6t HYk+1 (u w) © Xk+1HLoo tk tk+1;W17°° < £ (73)

(0)?)

and

N

(6t) ||z, ﬁh||wu>c(0)2 & (74)

hold, where, for all ¢ in [tF,t**1] and @ in F({(t*+1), 0(t5+1)), the functions & and w are given by

—1 —1

u(z,t) = [VA{t " )]

u(A(t;tk+1,x),t), E(:r,,t):[VA(t;tkH,a:)] w(A(t;tkH,m),t). (75)
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These assumptions are stability results to be proven by induction in Section 7, the positive constant £ being
fixed below. The main result of this section is the

Theorem 6.1. For all k in {0,..., N — 1}, we have the following error estimate for the characteristics
ek — AL* o B oy < C(6t) (0% — ubluaop: +1C(E4) — ¢kl +106) — 0F +5t +57) . (76)
Auxiliary results are needed to prove Theorem 6.1. First, let us define the mapping
Bt 51, ) = Yt o Bt th 11 ) o XFFL Wt € [tF ¢911,

and denote
ko~
B = B(th ). (77)
From problem (28), we know that B(t; t5+1,.) satisfies, for any @ in F(¢F, 05+1), the initial value problem
oB k+1 k41 e k+1/73 k+1
E(t;t ,£) =Y " o(u—w)(-,t) o X"TH(B(t; t" T ), t),
B(tk‘H; thtl ) = x,

(78)

in which the functions w and w are defined by (75). Using bounds (73) and (74) for ¢ small enough, we can

~F
show that, for any g in [0, 1], the mapping u B + (1 — u) B} is a diffeomorphism with Jacobian satisfying (69)
for some positive constant c.

Lemma 6.2. Consider the functions w and w given by (75), and wy and Wy given by (46). Then, for all k in
{0,...,N — 1}, we have

tk+1

/tk Y+ o (@ —w)(-, 1) 0 XFH — (afy — ) |0

< C (1) (0" = wlaops + IC(F) = ChI +10(¢%) — 0} + ot + n/2).
Proof. From definitions (46) and (75), it follows that, for any y in O and ¢ in [tF, tF+1],
Yo (@ - w)(, 1) 0 X (y) — (af — wh)(v)
([Pl X )] () (A4 X ).
~[vA )] (- wh) (AL )

The right hand side of the above identity is then decomposed into a sum of five terms:
5
Yo (@ —w)( 1) o XM (y) — (wy — w)(y) = ) Eily),

i=1

where

Eiy) = (Yk-+1 _ Id) ({VA(t;tk—&-l’Xk-&-l(y))}—l (1 — w) (A(t;tk+17xk+1(y))’t)> ’
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£2(y) = [VAGA X ()] (- w) (A, X (), 1)

— [FAGE A X )] - w) (A X ), 08,

ew) = ([vA°0 (A" )] - [var )] ) 0t - wh (A% (A7) ).
~k+1

£uy) = [VAT )] ((0F - W (A0 (A7) ) - (UF - WAL )

—1
Esly) = VAT ()] (U8 = WH) = (uf —wh) ) (A5 ().
First, we deduce from Lemma 4.1 that
tk)+1
[ Wl dt < CONYH — a0y < 0061 (1664 — 1+ 10%) — 1)
i
We infer from (49), (63), (64) and Lemma 4.1 that the family of mappings

(.) > [VAGAT X ()] () (A1, X5 (). 1)

is bounded in W1>°(0, T; L>°(0)?) with respect to k and we thus find that

tk+1

1€2l1.2(0y> dt < C (1)

For the next term, the use of (49), (64), (67) and Lemmata 4.1 and 5.5 yield

L

[ 1l de < Can) (1665 = il + 10664) - 0+ 2).
"

is uniformly bounded with respect to k
Lo (0)4
and h (see the proof of Lemma 5.4 for details). In addition, using the regularity hypothesis, we obtain that
|V (U* - Wk)||Loc(O)4 is also uniformly bounded with respect to k and h. Therefore, we have

-1
Using assumption (25), it can be shown that H [VAZH’]C}

Rl

~k ~k+1, —
/tk 14l 20y dt < CERJA 0 (A7 = ALFE| L o

which in turn implies

tk+1 k 1. _
14l20p2 dt < C (1) (||A" - Af AT T = (A o) -

||Loc(0)2

Hence, using Lemma 5.2, we obtain

et

1€4l20y2 4t < C38) (1C(E) = ChI + 10¢%) — 051 + 1)
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Finally, using a change of variables, we reach

tk+l

1520y At < C(61) (U* = uh 20y + [WF = whllizo): )

and infer from Lemma 5.6 that

tk+1

/ 15020 dt < C(1) (IU* = uf ey + €)= ¢RI +10(t) — 05| + 6t + h)
Collecting all these bounds then establishes the lemma. O
Proof of Theorem 6.1. From definition (56), we have
CH— AT o BE = YF o AR M1 ) o B(tF; ¢ ) o XFFL — Apt Y o By

and it follows from (66) and (77) that

Ck _ AZ—&-IJC o B;CL — Y}C ° A(tk;thrl, ) ° Xk?+1 o Yk?Jrl o B(tk, tk‘+1, ) o Xk+1 _ A;CL-‘rl,k o BI}(}L
~k ~k+1, — ~k _
= Ao(A ) 'oB —Aﬁo(Aﬁ""l) 1032.

The right-hand side of the above equality is then broken into two contributions:

k

. A~ ~k+1
Ck _ AZ+1,/€ ° Bk _ A

O(A

ko, okt

)_1o%k—A o(A )_loBﬁ

ko k1, - _
+ Ao (AT oBE - AL o (AFTY T o BE. (79)
Using (67) and (68), we have that

~k ~k+1

Hﬁko(A/\kfFl)flOBkiAo(A

~k

)" o Billiaop <CIB = Billaop (80)

Additionally, taking the difference between problems (78) and (45), we find that, for all ¢ in [t*, t*+1],

B+, ) = Bu(t:e"!
tk‘+1

< /t HV(Yk'Ho(ﬂ—ﬁ)(-,s)oxk"'l)

v’)HL2(0)2

HB(s;tk'H, Y = By (s; tht! ds

HLoo(oyl ")HL2(O)2

tk+1

+/t (Y o (@ —w)(,5) o XM — (wy —wy)) o By (s;*F

) .)HLQ(O)Q ds.
Combining the above inequality with Gronwall’s inequality and the fact that the Jacobian of By is bounded
(owing to assumption (74)), we obtain

tk+1

< C'/k HY']H'1 o(@—w)(-,s) 0 Xk — (uy _Eﬁ)HL"‘((’)V ds.
t

1Bt ) = Bt "7, | 2 02

and, using Lemma 6.2, finally deduce that

B84, = B[l a 0y < €0 (1U* = whllaop +1¢(H) — ChI+10(¢) — 6] + 6t + h1/2) . (81)
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We now turn our attention on the second term in the right-hand side of (79). Since the Jacobian of BY is
bounded, we find that

~k+1

A" o (A

k41

>_1 o Bj — Aj o (AEH)_l °© Bi”]ﬁ(o)z S CH"ak o (A )_1 — Ao (AZH)_lHL%O)?'

Given the bound obtained in Lemma 5.7, we have

| Ao (A7) o Bl — Af o (A o B o <
C(0t) (I6(%) = ChI +18(t%) — 051 + [€(t%) — €k + lw(t*) — wh| + 8t + 1) .

Collecting (79), (80), (81) and this last inequality therefore yields estimate (76). O

Lemma 6.3. Assume that h is small enough. Then, for all k in {0,...,N — 1} and u in [0,1], the mapping
uck—k(l—u)AﬁH’kOBﬁ :0—-0
is a diffeomorphism with Jacobian satisfying (69) for some positive constant c.

Proof. Tt suffices to write

~k ~k _ ~k _
PC* 4+ (1— ) A o B — Ao (A7) o B 4 (1- ) Af o (AL o B,

and follow the proof of Lemma 5.4 using assumptions (73) and (74). O

Lemma 6.4. For all k in {0,...,N} and p in [0,1], there exists a constant C' such that
1€ ~ Tl (02 < C(01) (14 10%) — O] + [€(H%) — €] + w(th) — i) - (82)

Proof. For all t in [t*, t5+1], define C(t; t*1,.) = Y*oC(t;t*1,.)o X *! hence C(t*; tF+1,.) = C*. It is deduced
from problem (16) that, for all 2 in O, the function C(-;#**!, x) satisfies the following initial value problem
ac

5 BT @) = Ty (XEC (5 @) u(XFC (5 41 ), 1),

C(thH1: b+ g) = Y o XFH1 ().
A Taylor-Lagrange inequality combined with Lemma 4.1 and regularity assumption (49) then leads to

[C" —Td||L(0y2 < [[YF 0 XFH —1d || )2 + C(6t),

from which the result is inferred using Lemma 4.3. (|

7. PROOF OF THE MAIN RESULT

In this section, it is assumed that every assumption under which Theorem 3.5 is formulated holds. In
particular, the quantities 0¢ and A are both smaller than unity and we take advantage of this fact to simplify
the estimates.

We will now show that the exact strong solution of (1)—(8) satisfies at each instant ¢* a perturbed system of
semidiscretized equations which leads to a weak formulation similar to problem (47)—(48), and give estimates
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for the perturbations. Consider (u,¢,8,p) the solution to (1)—(8) and assume that it satisfies (49). For any k
in {0,..., N — 1}, we have that

u('ﬂ thrl) — U(C(tk, tk+17 ')7 tk)

- VAU’('vthrl) + Vp('athrl) = f('atk+1) + e];,,u in j:(C(thrl)v e(thrl))’ (83)

ot
k1Y _ g4k
N / o (u, p)n(@, ) 0 + £, (1) + e, (84)
ot DS (C(¢++1),0(tk+1))
k+1y 4k
IM = _/ (x — ZH)L o (u, p)n(x, " AT + fr(t") + e, (85)
ot BS(C(th+1),0(tk+1Y)
where k+1 k. pk+1 k
w(-, 7)) —u(C(t7 5 ), ¢ d )
egtu: ( ) (5t ) ) —a[uoC] (~7tk+1),
and k+1 k k+1 k
5 t B 5 t 17,k w(t —w(t
e’g = % —¢ (tk+1), ei — % —w'(tk+1).

Using regularity assumptions (49) and the Taylor-Lagrange inequality, we can prove the following result.

Lemma 7.1. For all k in {0,...,N — 1}, there exists a constant C such that the quantities egtu, elg and ek
defined above satisfy the following inequalities

b e icunsy oy < C@E), ekl < CGt) and |ek] < C(5t). (6)

The change of variable introduced in Section 4 allows to transform equations (83) to (85), set at instant
t**+1 in a domain in which the rigid body has ¢(t**!) as the position for its center of mass and 6(t**!) as its
orientation, into a system of equations set in a domain where the solid is centered on ¢ ﬁ“ with orientation 95“.
This step permits the subsequent comparison between the exact and approximate solutions of the problem. We
suppose that (52) holds so that we can consider the change of variables X*™!. Retaining the notations from
Section 4, we obtain that the couple (UFT! PF+1) satisfies

UM — (Jyrar o XFFY) (JUxr o CF)(UF o CF)
ot

— v [MURH] 4 [GMTIPMT = FRT B, in F(GTL 05T,
(87)
where F*!(y) = Jyur (XM (y) F(XM (y), t511), Ef L (y) = Jyen (X () €, (X*(y)), and, from
property (57),
div U = 0 in F(¢FT, 051, (88)

The transformed equations for the rigid solid are obtained using property (55) and we have

k+1 k

ME_ 5 UM PF YAl + FA L + EX 89
ot /88(CZ+1702+1) 0'( , )'fl + o+ & ( )
Qk-‘rl B Qk k+1y\ L k+1 k+1 k+1 k
L (@ — ¢4 (UM PR ) dr 4 Fi*H 4 EF, (90)
ot k+1 gh+1
OS(¢ .0,

where FA 1 = Ryeer gy Far(0FF), FF Tt = 11, E{ = Rys_g(ryef and Ef = .

Observe that, while V,’f“ is not a subspace of V( ZH, GEH) due to the nonconforming approximation of the
fluid domain, any function (vf+, Ev:+17wv1;+1) of V! can be easily extended into a function of H§(0)? x R3
by setting

it (x) = Eorrt F wyri (@ — ML v € SETL
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Similarly, any function ¢f** of QF** can be extended into a function of LZ(O) by setting ¢y ™' = 0 in SF. We
therefore introduce the couple of “global” discretization spaces, both defined over the triangulation ZZ”H

Vh+l — {(vh,évh,w,,h) € C(O)2NHE(0)? X R? ; vy, € [P1(K) ® (MAoAs)]”, VK € FFH,

and vy () = &, +w, (z - T, Ve e ST

and OFtt = {g, € C(0) NLE(0) ; an),. € P1(K), VK € :7;’““, and g, = 0 in S§™'}, and their respective
continuous counterparts

V0 = { (0,€,,00) € COPHYO)? N XR? 5 v(@) = €, +wl@ — CFT)L, Vo € S, 05},

and Q(¢FT gF+1) = {g € C(O) N L%((’)) ; ¢q=0in S(Cﬁ+1 0Ft1)}. Then, multiplying scalarly equation (87)
(respectively (88)) by a test function ”Z such that ( ﬁ k1, W k+1) belongs to Vk+ (respectively by qu
in OFF1) integrating over the domain F(¢y™,08+1) and using equations (89) and (90), we obtain that the
quadruplet (Uk+1, '_"H'l, QF+L PRl g solutlon to the following variational problem

[I]

Ut —uUrfock) gt g QL — Ok
A«wan<<%'“hdm+M&5k“+Iat“%“

+ 21// D(U*!) : D(vf™) da - / PP divoy ™ da
]__(Ck+1 9k+1) F(CZH,@Z“)
= Fk+1 : ,UZ"Fl d.’.E + lej_l ! 5 k+1 + FI;JFlw k1
F(ChHt gkt o N

k k sk
+ /]:(Ck+1 o) (Edtu + E ) +1 dx + E€ E k1 + E Wkt V(vh+1’€vﬁ+17u)vz+1) c Vthl7 (91)

_/ ¢/ divU T de =0, Vgit! e OFtY, (92)
]_-(Ck+1 9k+1)

with

((Jyrsr o XFF) (Jxe 0 CF) —1Id) (U* o CF) N
ot

We infer from Lemmata 4.1, 4.3, 4.2 and 6.4 and assumptions (49) that

Ech — V(Lk‘Jrl _ A)UkJrl + (Gk}Jrl _ V)Pk+1. (93)

||E]§h||L2(f(<§;+1,9,’j+1))2 <C (‘C(tk+l) — Y oYy — 9,’f+1|)+0 (1 R — ¢ 4 fa(eR Ty — gt

)

(141C0%) — A1+ 10 — B8] + () — €51+ wt) — wf )
(1C(E%) = ChI+ 10(t%) — 051 + [6(E%) — &R + lo(t") — wh] +6t) . (94)

We will now proceed with the finite element analysis of problem (47)—(48). The particular construction of
the domain FF*! makes possible the use of an important result relative to the existence of projectors from [29].
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First, notice that

2w / DU D(vF ) dae — / PF div ol T de
FEptorth FEherth

:21//@D(Uk+1):D(vﬁ“)dm—/@P’““ div oy da,

— ¢ divURt de = — [ ¢ divUR de.
F(CEH g1y h o h
h " h

Adapting the proof of Lemma 4.4 in [29] and using Corollary 5.9, we can show the following result.

Proposition 7.2. Suppose that assumption (25) holds. Then, for any k in {0,..., N}, there exists a unique
quadruplet (Vﬁ,ﬁvﬁ,wvz,Qﬁ) € V,{f X Qﬁ satisfying

21,/ D(U* - V}): D(vf)dx — / (P* — Q}) divoy de =0,
F(C08) F(Ch.08)

—/ ¢ div(UF = v§)dz =0,
F(¢k.0p)

for all (vﬁ,ﬁvf,wvﬁ,qﬁ) m f/;’f X QE Moreover, there exists a constant C' such that
k k k E k k)
IU* = Vil < Ch (1+1¢() = kI + 10(t*) = 0}1)

, 3/2
IV (U* = VE) a0y < CRYV2 (14 16(8) = ¢l + o) — 6}))
Using the above lemma and equations (91) and (92), we deduce that

Uk+1 _ Uk ° Ck 1 Ek-i-l _ =k X QF+1 _ QOF
_ |- d M — I— Lk
/]_—(CI:LJrI’G]Ii{»l) < St vy, x+ ot Evh + ot Way,

—|—2u/ D(Vk“):D(vk“)da:—/ QM divoft! da
FEhorth " " FEprhont " "

m

= / Fk+1 . ’UZ+1 dx + Fﬁjl . Evk+1 + F};+1 W, k+1
F(EhT1 gkt h h

k k k+1 k k k+1 \Vk+1
+ /_¢(Ck+1 gy (Edtu + Ech) vy, dx + EE . évﬁ“ + E; wvﬁ+1, V(’Uh ’gvﬁ“’wv’;“) € Vh s (95)
o %

- / (¢R+1 ght1y q}’j'*'l div V;Cﬁl de =0, qu+1 € QAZ—H' (96)
F h "h
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Choosing vkﬂ Vk‘|r1 uflﬂ

as a test function in both (47) and (95) and subtracting the respective results
we then obtam

1 M

E”VZ—H - ukJrlHiz(]:}’j-H)z + gléV’ffl - Z+1|2 + §|wvfb+1 - wlfi+1|2 +2v ||D(Vﬁ+1 - ukJrl)Hiz(]:}’j-H)zL dx
1 M

—— (Uk oCk _ uﬁ o Aﬁ+1,k o Bﬁ) . (Vl,cl+1 k+1) dz + 7(5‘/,6 _ 52) . (gka _ €Z+1)
ot Jgr+ 5t h h

8
I
a(u)vﬁ - w’ﬁ)(wvi“ —withy Z E;. (97)
i=1

_|_

where the terms in the indexed sum are defined as follows

k+1 kE _ ok
E1:—/ Ut —U'ec .(Vk+1_uk+1)dm
A IV ot o

1 k1 k1 k1 k1
Eg_—&/f§+l(U —VER) L (VEF k) da,

M M

By = ——(E"" —&yrn) - (Gyrn =&Y, Ba= —(EF —&yr) - (i — &),
ot h h ot h
I

FEs —

I
k k
5t(Qk+1 - LL)V2+1) . (wviﬁ—l —with) Eg = 5t(Qk —wyk) - (“’V;j“ —with

_ k+1 k41 k41 kt1 k41 k+1
E; = / R Froo (V™ —uy ) de — / . (VT —u ) de,
F(CRT0,) Fh

)

h

Kl phtl k+1 k k k
+ By = Fhim) - (Eyrer — &)+ (Fr - hjl)(wv’;“ —wp )

b

k: k k
Fs = / k+1 pk+1 (Edtu ch) : (Vh+1 +1) da + E£ (EV:H
FCrT.0,)

_ Z'H) —+ Ek (ka+1 k+1).
We estimate |E;| by first recalling that

—uF
Uk _ Uk o CF d
O Bl (e 0 XM o €] (XEH )

((Jyrsr o XFF) (Jxk 0 CF) — Td)(
+
ot
Lemmata 4.1, 4.3 and 6.4, property (33), regularity hypotheses (49) and bound (94) are therefore used to find

Br] < C (14]CEY) = ¢FFY 4+ 100+ - 65+

U" o)

k k 2
(1 168 = ChI+ 10(t*) — O] + €(t%) — €k1 + lo(t*) — wh)

(IC(5) = ChI+ 10(t) — 051 + 16(t%) — 5] + w(t") — wh| + 8t + n/2) V5 +!

u’,§+1||Lz(O)2. (98)
The terms |E;|, i = 2,

., 6, can be bounded using Proposition 7.2, which gives

h 2
> 1B <O (11 = P+ 10651 = 05+1) VI = uf o2 (99)
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In order to deal with |E7|, let us first remark that, since S(Cffl7 GEH) C S,’.f“ by construction, we have, from
definitions (12), the respective definitions of FrtL F’f\jl and F ’ICH, and property (55) of the change of variables
Xk+1,

k+1 , kt1 k+1 ) kt1 k1 k+1 k+1 1
/ i i Fvy, d‘”_/k+1 ooy det (R - h,M)'év’}j+1+<F1 —Jha )Wv’,j“
f(ch 7‘9h, ) ‘Fh
=/ o FrHl . ghtl da:+/ 4 ps FEFL i+l g
FCen SEpthenth
B k+1 k4l g, k+1, kt1
/f}f“ hocvp o de /sﬁ“ ps fr v, de.
The field fﬁ“ being the projection of f(-,t**1) on (75;:“)2, it satisfies, owing to Corollary 5.7,
k1 k41 k
1G5 = £ e < O (141665 — CEH 4 o) — o5 +))

Note that the positive constant C' in the above inequality can indeed be chosen in such a way that it does not
depend on k, as it is assumed that (25) holds for some constant ¢y small enough. It then follows from the above
estimate, Lemma 4.1, property (33) and assumption (50) that

\Er| < C (|C(tk+1) _ CI;L+1| T |9(tk+1) . 92+1| + h1/2) ”V;CL-H _ u§+1”L2(0)2~ (100)

Finally, we infer from Lemmata 4.1 and 7.1 and estimate (94) that

)

(1415 — ChI+ 10%) — 051+ |E() — €51 + wlth) — )
(1C(EF) = ChI+ 10(t%) = 051 + €% — €k + fo(t") — wh| + ot

+ (‘C(tk+1) o ﬁ+1| + |0(tk+1) o 0§+1|>} ”V;CL-H _ uZ+1”L2(O)2~ (101)

[Bol < C[(1+1¢) = i+ o) — o

Next, the first term in the right-hand side of (97) can be decomposed as follows

/k (Uk oCk — ui o AZ-‘rLk o Bﬁ) . (VfLJrl _ ui-‘rl) dx = / ((Uk _ ’U:ﬁ) o Ck) . (V;@L+1 _ ui-‘rl) de
fh+1 ]?}’f“
- /}‘k+1 ((Uk h ufb) ock — (Uk - U}li) © A;CL—H’]C © B}kz) ’ (VZJrl - UE—H) dx
h
+ /}_k+1 (Uk oCF _U* o A:+1,k o BI;L) . (VZ+1 _ uﬁ“) de.  (102)
h

Denoting respectively by I;, I5 and I3 the three integrals in the right-hand side above, we first check that

1
1) <5 (V" =l s + 1VE = uf 2 0

2
+ Ch (14 1¢(E5) = Gl +100°) = 051) VI = wf ™ rzope. (103)
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Then, arguing as in [1], we have
|15] < H(Uk — uﬁ) oCk — (Uk — ui) o AZ’H’k o BiHLl(]‘—5+1)2 ||Vﬁ'H — UZ+1||L00(]::+1)2,
which yields, using an inverse inequality (see for instance [3]), Lemmata 5.3 and 6.3, and Corollary 5.9,
1/2
1] < C (loghl + [G(#+1) = ¢+ 10+ = 0571) W (UF — ) o
Ie* — AT 0 BR |20 IV = i i

Then, by the Poincaré and Korn inequalities, Theorem 6.1 and Proposition 7.2, it follows that

1] < ©(61) (gl + [C(E1) - 5+ Jaee+) — 1))
(IDVE = wub)llacrgys + 21+ CE) = ¢k + 106%) - 051)™?)
(10" = uflzope + I6() = ChI 4+ 104%) = 051 + 8+ hY/2) DV = )| aponye (104)
The last term can be treated as follows
T3] < C (1+1€(%) = ChI+10(8%) = 051) €5 — AF 0 Bl o o IVET = uf ™ o e,

hence

15| < C(0t) (14 1C(5) = ChI+10(%) = 051) IVE™ = uf s s

(10" = whllaope + 1G(EF) = ChI 4+ 16(E%) = 05| + 6t + 1Y/ . (105)

Substituting bounds (98) to (105) into identity (97) and using the triangle inequality with the first estimate in
Proposition 7.2, we obtain

VA it Mgy — PP + Ty —wf 71 + () IDVET —uf )2, ),

X

((08) (IG(H 1) = A1+ 100+1) = 051 + 1VE = whliaops + I6(F) = ChI +10(E%) = 0F]) + (91)* + 1)

2
Lz(f;:+l)2

IV = w2 e + My — €5 + Thoyy — b2 +C (141605 = ¢hH] + () — g+

(1 4+ 1V — o + 1C(5) — bl + 1065) — 651) IVE? — ™ a0
+0(0t) (14 16(%) = i1+ 106%) — 651 (11ogh + 1¢(E+1) — ¢+ + e+ — o))
(IVE = whllaope + 16(E) = Chl +10(¢%) — 65| + ot + 1'/2)
(IDVE = ub)lle gy +22) IDOVER = wh ™) raena (106)
Denoting, for all k£ in {0,..., N},

NE = ||V§ - ulfLHiz(]-}’f)z +M|£V’,; - €Z|2 JrI|WV’,§ —wil?,
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we infer on the one hand, using a Taylor-Lagrange inequality and regularity assumptions (49), that
G = G+ 10T — 05T < [C(HY) — Gl + 10(8) — 05| + C () (VN + (6t)), (107)

G = G P+ 1005 — 0572 < (14 C(60) (IC(H") — Chl* + 10(8*) — 051%) + C(5t)(NV* + (51)%), (108)
and on the other hand, from (106), (107), the use of condition (51), a Young inequality, hypotheses (49) and
some majorizations, that

N (OD]ID(VET = uf )| <N+ 001 (141605 — Chl+ 16() — 0 + VAT)”

Lz(fs+1)4

(16 — CI+ 16(8%) — 0] + VATE + 6t) VAT 1 C(o) (14 165 — ¢l + 16t) - o)
(11ozt] + ¢(2%) — €51 + 6t%) — 651 + VAF) " (16(t) — kI + 105 — 6 + VA + 1)

(IDOVE = ab)la o + IDOVE = uf )12, sy + (00)%) . (109)

We are finally in a position to demonstrate the main result of the paper.

Proof of Theorem 3.5. We proceed by induction on k to show that bounds (73) and (74) and the following
induction relation

N+ 2080 DV — up)lIFa zeye + 1C(E5) = ChI” +10(8*) — 0417 < Ci(61)?, (110)
hold for all & in {0,..., N}, with

(1+642C(6t))" — 1

. k
Ci = (1+ 642C(6t))* Co + (4v + 130) 642C !

(111)

where C' is the maximum of the fixed generic constants appearing in (108) and (109). Notice there exists a
positive constant Cw,, independent of 6t and h, such that, for any &k in {0,..., N},

Cr < Cns. (112)

The first step is to show that these statements are true when k = 0. From the respective definitions of u%,
¢Y, 69, €9 and w) in Subsection 3.1.1 and assumption (9) on the regularity of the initial datum «(®), we have

N® +20(5t)|D(V), — u%)”%%]—‘}i)‘l < Co(dt)?,
for some positive constant Cy. It remains only to prove that (73) and (74) are satisfied, that is
(08) 1% = Bl (0,01,w1.00 (02 < & and (38) [Ty = | 02 < &
where, for all ¢ in [0,#!] and = in F({(t'),0(t!)), the functions w and w are defined by taking s equal to ¢! in
(29) and u) and W) are given by (46). The first bound being only a condition on the time step, we check the
second one by using an inverse inequality
(8t) [T — Y . (0)2 < (8t) [log bl ||, — Y| 0y2-
Then, from assumption (25) and the properties of the mapping A%, we get that

(66) @0 — W2 |[wr.e 0y < C(6t) [log |2
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The above relation and condition (51) thus imply the result for k£ = 0.

Now, assuming that the relations (73), (74) and (110) hold for some k > 0, we will show they are also true
for k + 1. For §¢ small enough, relation (73) is simply a consequence of Lemma 4.1 and results (63) to (65).
Next, assuming that dt is such that

V3Co(5t) < 1 and 16C(6t) (|log ot +1)"/? (\/3C + 1) < 2v,

we infer from (109) that

NFFL L 2u () [D(VEH — u’,j“)”ig(f},:ﬂ)s < NF 4 20(6t) |ID(VF — u’fb)\\iz(fﬁ)g + 1280 (st)N*+1

+ 192C/(5t) (J\/’c +CHR) = CF 12+ 10(t%) — oF 2) + (64C + 2v)(3t)*.

Using (108) and the latter inequality, we find that

(V414 206 IDVET = w2, ey + G =GP 4+ [0+ — 041

< (1 +642008) (N + 200 DV uh)l[Farpy + €)= ChI” + 1005) = 6) + (130 + av) 1),

which clearly implies (110) and (111). It remains to prove that (74) holds for k£ 4+ 1. We have

—k+1 —k+1 —k+1 k k41 k
(6t)\|uh+ — wh+ le,oo(@)2 < ((5t) (||uh+ — Vh+1||wl,oc(o)2 + ||wh+ — Wh+1||wl,oo(o)2
E+1 k41
HIVE e + W lwior2)
which yields, using an inverse inequality and some majorizations,
Ot)[aptt — Bty (0)2 < C(61) (|1og st|M? 4 6t> .

Taking the time step small enough thus gives the desired result.
The two estimates stated in the theorem finally derive from (110). Indeed, combining this bound with (112)
and the results of Lemma 4.1 and Proposition 7.2, we find that

(-, t*) — uf 202y < C(51),

and reach the conclusion by using the error bounds obtained above, assumptions (49) and Lemma 5.1. ]
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