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Abstract

In this paper we analyse geometric multiscale models arising in the description of physiological
flows such as blood flow in arteries or air flow in the bronchial tree. The geometrical complexity of
the networks in which air/blood flows lead to a classical decomposition in two areas: a truncated
3D geometry corresponding to the largest contribution of the domain, and a 0D part connected
to the 3D part, modelling air/blood flows in smaller airways/vessels. The fluid in the 3D part is
described by the Stokes or the Navier-Stokes system which is coupled to 0D models or so-called
Windkessel models. The resulting Navier-Stokes-Windkessel coupled system involves Neumann
non-local boundary conditions that depends on the considered applications. We first show that the
different types of Windkessel models share a similar formalism. Next we derive stability estimates
for the continuous coupled Stokes-Windkessel or Navier-Stokes-Windkessel problem as well as sta-
bility estimates for the semi-discretized systems with either implicit or explicit coupling. In all the
calculations, we pay a special attention to the dependancy of the various constants and smallness
conditions on the data with respect to the physical and numerical parameters. In particular we
exhibit different kinds of behavior depending on the considered 0D model. Moreover even if no
energy estimates can be derived in energy norms for the Navier-Stokes-Windkessel system, leading
to possible and observed numerical instabilities for large applied pressures, we show that stabil-
ity estimates for both the continuous and semi-discrete problems, can be obtained in appropriate
norms for small enough data by introducing a new well chosen Stokes-like operator. These sufficient
stability conditions on the data may give a hint on the order of magnitude of the data enabling
stable computations without stabilization method for the problem.
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1 Introduction

In the present work, we focus on the analysis and numerical analysis of geometric multiscale models
used either for simulating physiological flows such as airflows in the respiratory tract, see e.g. [43]
2, 20, [31), 32, 28] B5] or blood flows in the arterial network, see e.g. [37, 42, [15 13|, 24, [36]. We
aim, in particular, at giving a general theoretical framework to numerical observations with respect to
numerical stability.

Simulations in patient-specific geometries may provide valuable informations to physicians to im-
prove diagnosis, pulmonary drug delivery [30] or blood surgery [12]. Nevertheless, direct simulations of
3D flows in geometries such as the tracheo-bronchial tree or the arterial network are limited by the fol-
lowing constraints: since the whole respiratory tree and the blood network are very complex, with a lot
of bifurcations, and with different scales therein, numerical costs related to a full 3D simulation in the
whole domain are prohibitive. Not to mention that the image processing of the complete bronchial tree
or blood network is out of reach for the time being. Therefore the whole domain is usually truncated,
restricting the computational domain to a smaller part which is considered to be the most significant
one in terms of flow description at the global scale: the large bronchi for airflows or the aorta region
for blood flows. As a countereffect, the removed part has to be taken into account thanks to suitable
reduced models in order to describe the global behaviour of the whole system.

Air and blood are commonly modelled as homogeneous, viscous, Newtonian and incompressible
fluids. Thus we consider a system of partial differential equations involving the Navier-Stokes equations,
which has to be coupled to reduced models to take into account phenomena in the removed part of the
domain. In this work, we focus on so-called 0D or Windkessel models that describe how the fluid flux
and average pressure on the artificial boundaries is related to the mechanical properties of the truncated
part. Note that 1D models (see for instance [14] [16]) can also be considered to describe the reduced
part. Here, the stability and numerical analysis of 3D /0D coupled systems is investigated, with special
attention brought to applications related to, both, airflows and blood flows modelling, which involve
different kinds of 0D models sharing nevertheless a similar formalism. The whole resulting system
involves Navier-Stokes equations with nonlocal Neumann-type boundary conditions which depend on
the chosen 0D model.

Many authors investigated the difficulties related to this kind of problems. From the theoretical
point of view and the numerical point of view, one difficulty comes from the lack of energy estimate when
considering the Navier-Stokes system with Neumann boundary conditions and more generally mixed
Dirichlet-Neumann boundary conditions. Nevertheless existence of strong solutions (global in time for
small data or local in time) has been shown in [27] under the assumption that the out/inlets meet the
lateral boundary with a right angle and assuming some strong regularity results for the solution of
the Stokes problem with mixed boundary conditions. Additionnally, when coupling the Navier-Stokes
system with 0D reduced models, we refer to [39] and [22, 2] for the same type of wellposedness results of
strong solutions. In particular, in [39], the existence result based on a fixed point strategy, is obtained
for the Navier-Stokes system with Robin-type conditions under a smallness assumption on the Robin
coefficient modeling the resistive part of the 0D model. In [2] the Navier-Stokes system coupled to the
resistive 0D model is considered; the regularity assumption that was previously used in [27] is dropped
as well as the assumption on the resistance of the 0D model needed in [39]. The proof relies on
the regularity results for the solution of the Stokes system in polygonal domains with mixed boundary
conditions, that have been derived in [34] and on the introduction of a well chosen Stokes-like operator,
similar but simpler than the one we will introduce in this paper, that takes into account the 0D model.



Note that all these results are valid for small data or in small time. Note moreover that concerning
3D /0D models (see [22]) and 3D/1D models (see [14] 16} [38]), coupling conditions based on the total
pressure enables to have global energy estimates, allowing to prove global existence of weak solutions
as in [22]. From the numerical point of view, the lack of energy estimates for the Navier-Stokes system
with Neumann boundary conditions or coupled with 0D model is linked to numerical instabilities as
soon as, for a given physical setting, the applied pressure drop reach a threshold. To overcome this
difficulty many strategies have been proposed. For general flows, we refer to the early work of [§] that
introduces a whole set of boundary conditions that have been further extended and analysed in [9]
where existence of weak solutions is proven. For hemodynamic flows, stabilization methods — some
of them similar as the one proposed in [9] — have been introduced [3|, 24} [I, 4]. These stabilization
techniques lead to the modification of the resolved physical system. We also refer to [27, 17, B32], for
reviews on these questions and to [5] where benchmark tests are performed for various stabilization
methods.

Concerning the coupling of the Navier-Stokes equations with 0D models (or other reduced models
such as 1D models), many strategies have been considered for the theoretical analysis of such problems
as for their numerical implementation. For instance, as already stated, the existence result proved in
[39] is based on a fixed point theorem, whereas in [2] a global formulation of the coupled system is
considered. Moreover, for the modelling of physiological flows, many coupling strategies have been
already implemented: the explicit treatment has been used for instance in hemodynamics in [42] 37|
or for airflows in [I0] for 3D/1D coupling; the implicit coupling with Neumann boundary conditions
involving the full traction, achieved thanks to an iterative process has been proposed in [24]. Still in
the context of hemodynamics the implicit coupling and the implicit treatment of the convective part
of the fluid equations have been achieved by a Newton algorithm [I3] 29]; however, in each Newton
sub-time-step, the coupling is explicit. The same strategy is used in [35] for mechanical ventilation in
a rat bronchial tree. Moreover we refer for instance to [2] in the context of airflow modelling or [6] in
the context of blood flows modelling where implicit monolithic coupling schemes are considered. The
efficiency of the numerical methods associated to these problems relies on the analysis of two types
of numerical difficulties: on the one hand, the explicit/implicit treatment of the nonlocal boundary
conditions which couple the 3D and 0D models, which may lead to numerical instabilities and thus
possible restrictions on the time-step, even with an implicit treatment of the coupling (when achieved by
an iterative procedure). On the other hand, the more intrinsic difficulties coming from the convective
term in the Navier-Stokes system which, as already stated, induces a lack of energy estimates and
subsequent observed numerical instabilities.

Thus this paper is concerned with the analysis and numerical analysis of the coupled 3D /0D models
arising in blood flows in large arteries as well as airflows in the bronchial tree. Here we derive energy or
stability estimates for continuous and semi-discrete Stokes or Navier-Stokes system coupled to typical
Windkessel models for explicit and implicit couplings, with a special emphasis to the dependance with
respect to the physical parameters. The aim is to quantify, depending on the application field, the
stability restrictions on the time step or on the data that are sufficient to ensure stability estimates.
Note that this paper improves and generalizes partial results that can be found in [19,18]. The outline of
this article is as follows: in section 2 we introduce the coupled fluid-Windkessel models under study. We
choose standard 0D models used in blood flow or airflow and we embed them in a similar formalism. We
also present the semi-discretized in time schemes considered for the coupled fluid-Windkessel models,
whose stability analysis will be performed in the next sections. Next, in section 3, we derive energy
or stability estimates for the continuous or semi-discretized in time Stokes-Windkessel coupled sytem.
Implicit and explicit coupling are considered. We exhibit different type of results depending on the
considered 0D model. Finally in section 4 we study the Navier-Stokes-Windkessel coupled system. We
prove stability estimates both in the continuous case and two semi-discrete cases with either explicit
or implicit coupling. Since no energy estimate can be derived, we prove estimates in stronger norms
linked to the domain of a new well-chosen Stokes-like operator adapted to the coupled system. Once
again we exhibit different types of behavior depending on the considered 0D model as well as on the
coupling strategy.



2 Reduced models in airflows and blood flows

2.1 Models

In this section, we describe different types of models associated to physiological flows, such as air
through the bronchial tree or blood in the arterial network. The bronchial tree and the blood network
have a complex structure which can be described as an assembly of tubes in which the biological fluid
(air or blood) flows. For instance, the human respiratory tract is a dyadic tree of about 23 generations.
The first generation (the trachea) has a length of about 10 centimetres, while the last one is about
1 millimeter. Until the 15th generation, the flow is convective whereas it is mainly diffusive in the
acinar region. Moreover, the medical imaging and image processing techniques allow to obtain a good
segmented surface and an associated mesh only up to the 6th or 7th generation. In the same way, the
arterial network can be described as tube network.

In this context the complexity of the geometries makes it difficult to address direct simulations over
the whole domain which then have to be truncated. Nevertheless, the removed parts corresponding to
the smaller scales have to be taken into account in the global modelling: this can be done by defining
appropriate reduced models. After truncation of the whole domain, we get a domain  C R? involving
artificial boundaries which are denoted I';, with i € {0,--- ,N'}, N'+ 1 being the number of in/outlets.
The lateral walls of the respiratory tree or of the aorta are denoted I'y. In these 3D domains, we
assume that the velocity u and the pressure p of the fluid satisfy the following incompressible Stokes
or Navier-Stokes system (corresponding respectively to e = 0 and € = 1):

p(Opu+e(u-Viu) —pAu+Vp = 0 in{,
diviu) = 0 inQ,

u = 0 only,
u(0,) = wup inQ,

with ug the initial velocity, n the outward unit vector on every part of the boundary 052 and p and u the
density and the viscosity of the fluid respectively. In order to model the whole system, i.e. the whole
respiratory tree or the whole blood network, taking into account the fluid flow in the removed part, the
3D model has to be completed with a well-chosen reduced model. For instance, the removed part can
be condensed into a 0D model (0D in the sense that it does not depend on a space variable) coupled
to the 3D model at each outlet I';. Here we choose to consider some classical 0D models (also refered
to as Windkessel models), used in blood or air flow modelling, but sharing the same formalism. We
refer the reader to [40] for a review on geometric multiscale modeling in the context of cardiovascular
systems. The coupling between the 3D and the 0D parts can be written as

uVu-n—pn=—-pmn, only i=0,...,N,

where p; is a constant in space interface pressure that depends on the considered 0D model. In all the
studied cases, the 0D pressure is a function of the 0D fluid flux @;, namely

pi(t) = Fi(Qi(s), 0 < s <1).

Moreover the mass conservation at the interface I'; writes
Qi(s) == /1‘ u(s,-) - n.

As a consequence the coupled system is Stokes or Navier-Stokes system with a generalized Neumann
boundary conditions based upon the modelling of phenomena in the truncated part:

p(Opu+e(u-Viu) —pAu+Vp = 0 in Q,
divfu) = 0 in €,
u =0 on I'y, (1)
uVu-n—pn = —Fi(friu-n)n only;,i1=0,...,N,
u(0,:) = up in Q,



Note that, as they involve the velocity flux at the artificial boundary, the boundary conditions are
nonlocal. The choice of function F; depends on the application field as it is designed to mimick the
behaviour of the truncated subtree. For instance in the context of blood networks models, a so-called
RCR or LRCR model are used whereas, in the context of airflows in the bronchial tree, a so-called RC
model is used. These models will be discussed thereafter.

Remark 1. In this work, several choice have been made:

o We express the Neumann condition by using the non-symmetric tensor o := uVu — pl. This
choice can be justified by the fact that this quantity is continuous on cross section boundary
in a Poiseuille flow in a cylindrical domain. An other choice could be based on the physical
symmetric strain tensor Tgymm. = p(Vu + Vu®) — pl and we refer to [27, [17] for numerical
comparisons between the two versions. Note nevertheless that the analysis performed hereafter
remains unchanged when considering the full fluid strain tensor.

e Lateral walls in the 3D part are assumed to be fully rigid and, consequently, we impose the fluid
velocity to be equal to zero on I'y. This assumption is valid in the context of air flows, at least for
normal breathing. In the context of bloodflow modelling, the models should be enriched in order to
take into account deformable walls: we refer to [21, [0] for more sophisticated models involving
a deformable domain.

Let us give some details on the considered reduced models.

e The RC model for air flows consists in reducing the truncated subtree into a resistive con-
tribution and a compliant contribution plugged in series at each outlet of the 3D domain, see
Figure [I} therefore we introduce a resistance R related to the resistance of the distal network
(bronchial subtrees) and a compliance C describing the elasticity property of the surrounding
tissues (lung parenchyma). The outlet pressure p; is associated to the current pressure P and
the model reduces to the following ODE:

{ P = RQ+ Py, -
B dPy 2
Q = CW'
As a straightforward consequence,
t
P(t) = RQ(t) + (P(0) — RQ(0)) + C~* /0 Q(s)ds. (3)

Figure 1: Reduced 0D model: the RC model for air flows

e The RCR model for bloodflows consists in reducing the truncated subtree into a proximal
part which is mainly resistive and a distal part which is resistive and compliant. The two parts
are plugged in series at each outlet of the 3D domain, see Figure 2l Therefore we introduce a
proximal resistance R, a distal resistance 4 and a compliance C, the latter representing the
wall elasticity of the blood vessels. The outlet pressure p; is the current pressure P and the
model reduces to the following ODE:

P = R,Q+ Py,
dP; Py
= =444
@ & Ry



As a straightforward consequence,

P(t) = P0)e ™7 + Ry, (Q() — ¢ " Q(0)) +C! /0 Q(s) e Fat ds. (1)

| Ba |

P,
R —¢"

Figure 2: Reduced 0D model: the RCR model for bloodflows

c
|
|

e The LRCR model consists in considering inductive properties plugged in series with the pre-
vious RCR model, see Figure Bl The corresponding set of equations is

P = RpQ+Pd,
d Py— B
= C—(P;— P
Q éié?(d L) + R
P = L—.
L dt

As a straightforward consequence,
ot d __t_d ot
Pt) = P)e 7ie + L (94 — e med90)) 1 g, (Q(t) —e RdCQ(O))
dt dt
t —s
+ C7t [ Q(s) ¢ Tt ds.

0
Ry
L
o 1 -
C
]
|

Figure 3: Reduced 0D model: the RCRL model

In all these cases, it can be noticed that the proximal pressure that connects the 3D domain to
the truncated 0D model only depends on the flux @; so that function Fj(-) takes the following general
form:

dQ; b _ims
FQUs) 0 5 <0 = aiQut) + B0+ [ ¢ T Qo) ds + R0 o)



where coefficients «; > 0, §; > 0, v; > 0 and characteristic time 7; € (0,+00) are associated to
corresponding models, and ¢ — P;(t) is a source term which also depends on themodels. The coefficients
«; model dissipation of the flux, f5; represent inertia, -; represent elastance of the 0D models with
an associated relaxation time 7;. In particular, Table Z1] summerizes the possible choices for these
parameters related to the previous described models:

| o B8] v | 7 | P()
R R[0| 0 |+ 0
RC R, | 0| C7!| 400 P(0) = RQ(0)
RCR || R, | 0| C' | RyC (P(0) — RyQ(0))e” Ra®
d
RCL | Ry | L] €70 | 400 | (P(0) ~ ByQ(0) ~ LS (0))
RCRL | R, | L| ' | R4C (P(O)—Rﬁ(O)-L%(O)){%

Table 1: Model parameters

Remark 2. The link between the different models can be described as follows
o The four-element RCRL model with Rq = 400 leads to a so-called RCL model.
o The four-element RCRL model with L = 0 leads to the RC R model.
e The RCR model with Rq = 400 allows us to get the RC model with R = R,,.
e The RC model with C = +o0o allows us to get the R model.

Remark 3. The compliance parameter in the RCR and LRCR represent the wall elasticity whereas
we choose to consider rigid wall for the 3D part. We refer to [21), [40] for more sophisticated models
mvolving a deformable domain.

2.2 Variational formulation of the coupled system

Let us now write the variational formulation associated to the coupled problem. Define the following
functional spaces

Hol,Fe(Q) ={ve (Hl(Q))g, v=0onIy}, V={ve H&FZ(Q), div(v) = 0}.

Multiplying the first equation of system () by v € V, integrating over the whole domain 2 and using
integrations by parts with boundary conditions (&), we get:

/at v+6p/(( v+2ﬁz</ duult, n> </Fvn>
+,u/Vu VV—FZ()&Z(/ t,-) n><
([ o) ([

&(/)

Notice that ¢ = 1 includes the full Navier-Stokes system whereas ¢ = 0 allows us to deal with the
linear Stokes system. The variational formulation is essential for the derivation of energy estimates
(see the forthcoming subsections) which may be obtained by considering v = u. The estimates are
easily derived in the linear case but difficulties emerge in the nonlinear case because of the inertial



effects. This difficulty is partially overcome by using several tools: construction of a suitable operator,
normed space which is deeply associated to the inertia of the system and bilinear form that takes into
account the fluid dissipation along with its 0D counterpart, namely the flux dissipation of 0D model.
Let us moreover introduce a useful functional space and related property:

72
H:=V".
In this space the following lemma holds true:

Lemma 1. There exists k > 0 such that,

/v-n‘ < &lVlL2), YveH, Vie{0,...,N}.
r;

We refer the reader to [2] for the proof of this lemma. Note that this estimate is deeply based on
the divergence-free property and on the fact that I'; UT; = ) for all ¢ # j. Note that, for all v € H,

the flux
/ von
r;

has to be understood in a weak way: indeed it can be defined by means of duality:

where g; is a function in H'(€) such that g; = 1 on I'; and g; = 0 on I, j # i. Note that such functions
exist as the boundaries I'; are not in contact. Finally, if v € V| the classical flux formula is recovered.
Let us also introduce the following inequality, that can be deduced from the trace inequality: there
exists Cr > 0 such that

‘/F V-n‘ < Cr|VVe@,  WEV, Vie{o,.. N} (6)
In what follows, for the sake of simplicity (and without loss of generality for the mathematical
analysis), we will consider two artificial boundaries:
e one “inlet” I'g with standard Neumann boundary condition, i.e.
ap=0, Bo=0, =0, Po:=po,
where t — po(t) is a prescribed pressure.

e one “outlet” I'y which is renamed I'yy (with a subscript which stands for Windkessel boundary
condition) coupled with a generic Windkessel model. For that reason we rename «y, 81,71, 71 as

Ck,,B,’)’,T.

Moreover note that the non-homogeneous Neumann boundary condition on I'g can be reduced to
homogeneous Neumann boundary condition by defining a new unknown pressure p — pg (which will be
still denoted p) and a new Windkessel source term P — py (which will be still denoted P). Thus we
will consider py = 0, since the pressure drop is taken into account in the Windkessel source term P.
Consequently we consider the following problem:

( Find u(t,-) € V such that, for all v e V,
p/ ou(t, ) - v+ ap/ (u(t, )V)u(t,-)v + ,u/ Vu(t,-) - Vv
Q Q

so(f wor a) (v
oo ([ ) </§
\ :—P(t)</FWv-n>.

=

+fy</0te—t’7$ (/qu(s,-)-n> ds) (/va.n




2.3 Discretization schemes

We investigate the numerical stability of various coupling strategies between the Stokes or Navier-
Stokes system and the 0D models. In particular, we aim at deriving stability estimates on the solution
of the discretized-in-time and pay attention to the sensitivity of the stability constants or possible
smallness conditions with respect to the physiological and numerical parameters.

In what follows, discretized-in-time systems will be referred as semi-discretized systems. Let At >
0 be the time step and t" = nAt, n € {0,...,N}, with NAt = T. We denote by (u"™,p") the
approximated solution at time t™ of the continuous velocity and pressure fields ¢ — (u(t,-), p(t,-)). If
we discretize in time the strong formulation of system (), using the first order backward Euler scheme
for the time derivative, the approximated velocity and pressure u”t! and p"*+! satisfy:

un+1 u”
p (T +eut! Vu"“) — pAurt V=0, in Q,
div(u"*t!) =0, in Q,
u"tt =0, only, (8)
puvVu™tt.n —p"tln =0, on Iy,
pVu™ T n — pntin = — FAi((QF)o<k<m), on T'w,
L uO = Uy, in Qa

n+1

where the choice I € {0,1} corresponds to a semi-implicit or an implicit treatment of the convection
term. Function Fa; is a time approximation of F', where F is defined by (B). It depends on the
approximations (Q¥)o<k<m of the fluxes (Q(t*))o<k<m. Note that we may consider either explicit
coupling with m = n or implicit coupling with m = n 4+ 1. The approximate function is chosen as:

Qn+1 —Q m . m+1-k
Far((Q%)oskem) = aQ™ +ﬁT + vAt Z <T+ At> Q" +P(™).  (9)

k=m—n

Note that, here, the inertance term will be always treated in an implicit way. Indeed an explicit
treatment of this added mass term leads to possibly unconditionally unstable schemes, as it has been
observed and analyzed in [I1I] in the context of bloodflows. In what follows we investigate the case
B = 0 and the case § # 0 in order to understand the stabilization effect of the inertance on the scheme.

Remark 4. The definition Q) of the approximate function modelling the 0D model is built upon the
approzimation of the RC and RCR models which leads us to the following quadrature formula

tm s m - m+1—k .
7/0 e 7 Q(s)ds ~~At Z <T+At> Q".

k=m—n

Indeed in the case of the RC model ( > 0, 5 =0, v > 0, 7 = +00), the integral ng(s) ds is
approzimated by the classical rectangle rule whereas for the RCR model (a« > 0, 8 = 0, v > 0,
T < 400), Equation (@) corresponds to the following discretization of system (2])

Far((Q%)ockem) = P" = R,Q™ + Py,

prtl _ pn prtl 10
C d d + d — Qm ( )
At Ry

We aim at studying the stability of the coupling schemes in both Stokes and Navier-Stokes regimes.
In particular we focus on the derivation of stability conditions for the implicit and explicit schemes. The
goal is to quantify the possible restrictions on the data and numerical parameters with respect to the
physiological parameters and investigate the differences that can be encountered for various 0D models
corresponding to bloodflows and respiratory flows. Consequently since our aim is to differentiate the
behaviour of typical models used either in bloodflows or in air flows, we focus on the case v > 0 in the
forthcoming theorems. Note that the case v = 0 will be treated in remarks pointing out the possible



simplifications. In any cases, the variational formulation related to System (&) writes:

( Find u™™! € V such that, for all v e V,
p/ (W™t —u") v 4 £ pAt /(u"“V)u”Jrl v+ pu At / vu"t. Vv
) Q

o ([ v a) (v
([ e fea)(fem) o

m

AL <kz (TJAt>m+lkAWuk-n> (/va-n>

=m—n

=—P"At </ v-n>,
\ T'w

where P™ = P(t™). In the above formulation, the choice of ¢ allows us to discuss the Stokes (¢ = 0)
and Navier-Stokes (¢ = 1) cases; the index I corresponds to the implicit (I = 1) or semi-implicit
(I = 0) treatment of the convection term; finally the index m allows us to describe an explicit (m = n)
or implicit (m = n + 1) coupling between 3D and 0D models.

3 Study of the Stokes-Windkessel coupled system

3.1 Energy estimates for the continuous system

Let us now derive the energy estimates related to Problem () with ¢ = 0. This property is an
important issue of the analysis of the numerical strategies which are built upon similar principles
at the discrete level and is a key ingredient to prove existence of weak solutions. In particular, all
the following calculations can be justified thanks to a Galerkin approximation, leading to a rigorous
derivation of the existence of weak solution.

Theorem 1 (Energy estimates for the Stokes system). Let T > 0 and u > 0. Assume that o > 0,
B>0,v>0and 0 < 7 < 400. Any weak solution u of the Problem ({ll) with ¢ = 0 satisfies, for
0<t<T:

ﬁcf /Q2 )ds +7V2() T/OtVQ(s)ds (12)

B Cf
24

p
Lt s+ [ 1906l oy s+

guuonm +5@20)+ 55 [P as

where Q(s wa -n and V(t fo s)ds.

Proof. Taking v = u(t7 ) in the variational formulation (7)) we get

2 t s
§ St g + V(e ) +a@0) + 55 () +7Q0) [ e T Q) ds+ PR = 0.

Introducing the auxiliary volume
t
V(t) = / e_tTSQ(s)ds, (13)
0
we obtain easily that V satisfies the following ODE

dv

S+ V) = Q). (14

Note that the previous ODE (I4) is also valid for 7 = +o0o0 since, in this case, V (¢ fo s)ds. From
equations (I3) and (I4]), we get

to, 2
) [T awas = (G + v ) ve = 350+ 1o,

10



Then we obtain

g d

vd_ Y12
——V“(t =Vt
2 dt ()+T (*)

@O +aQ* (M) + 5
= —73(t)/F u(t,-) -n. (15)

5 ud Wiz + #lIValt )ieo + 5

Using a trace inequality and Young’s inequality, the term P(t fF u(t,-) - n can be controlled by:
P(t <Hv 2 Cl% 2 16
@) | u(t,) n| < SVult, )z )+ 5P (1) (16)

r 2 21
w
Finally using (I6) to bound the right hand side of (3], we obtain
2 H 2 Bd 2 yd oo Yyr2 C% 2
= t,- = LV + LV < ZLp2). (1

£ It By + 5 ITut Mgy + 55 Q0 + 0@ + F V0 + 2V < ShP2. an)
We conclude by using Gronwall Lemma and remembering that V/(0) = 0. O

Remark 5 (Case v = 0). In this case, the introduction of the auziliary volume V is not necessary and
the estimate (I2)) is still valid with v = 0.

Remark 6. Note that other energy estimates can be derived. For instance, assume that o # 0. Then
the estimate of the source term can be replaced by

« 1
P [ unl < §QH0 + P (18)
T'w «
As a consequence ([IT)) can be replaced by
pd 2 2 Bd & 2 7d o V2 L o
= ) . £ = 1= z < = )
2 (e )20y + V() By + 2 T30 + 2020 + L Sy + Ty < Lpt
It leads to

B

t
s+ [ 19006 ey ds + 5070 + 5 [ @pas+ 20+ 2 [ vi)as

t

Jé; 1
< —Iluo\|%2 +5Q%0) + 5~ | P(s)ds. (19)
@ Jo
Note moreover that different estimates can be obtained for other cases:

o If =0 and o = 0, then the source term can be bounded as

fmw[iuaﬁ-ﬁ < s PO ult, Y2 (20)
7)2
< 2T u )
by Lemma[dl and Young’s inequality.
. 1840, .
P [ ue) | < Polleol < T+ o (21)

Nevertheless, with the previous inequalities [20) and (21I), the energy estimate obtained by Gronwall
lemma involves an exponential growth that behaves as e€T with C proportional to the density of the
fluid or of the Windkessel model.

To summarize, when v > 0 and T < 400, in the case where the system is dissipative in u (> 0)
or Q (o> 0) then, for zero applied pressures, the energy of the system is decreasing. When p = a =0
then the energy of the system is also bounded but with a bound that behaves as €T, with C behaving
like the inertia of either the fluid or the 0D model.

11



Remark 7. Note that when v > 0 and 7 < +00, the auzilary volume V defined by ([I3)) is “dissipated”
by the model. In particular, in that respect, the RCR model (T < +00) and the RC model (T = +00)
used respectively in blood flow simulations and air flow simulations behave in a different way, the
auzilary volume V being dissipated in the RCR case whereas it is not in the RC case.

3.2 Energy estimates for the semi-discretized system

In this subsection, we establish energy estimates for the solution of the semi-discretized Stokes system
with implicit coupling (see Theorem B) or explicit coupling (see Theorem []). Taking u™*! as a test
function in the variational formulation (1) with e = 0 provides the following equality:

I gy = [ e [,
—{—OzAtQan'H + IB((Qn—H)Z _ QnQn—H)

m+1—k
TyAL Z <T4TAt> QF Q™! + AtPQH! = 0,
k=m—n

We have

1 P P/Q“n = S gy = G e+ § o = 0"

and
n+1\2 n\2 n+1 _ nn\2
(Qn—l—l)Q _ QnQn-l—l _ (Q ) . (Q ) + (Q Q ) )
2 2 2
The discrete energy balance thus writes:
P, m+1]|2 Pian P,n n||2
B [u +1HL2(Q) -3 [u H%%Q) T3 [u"™ —u HL2(Q) (22)
n 2 5 n 5 n /8 n n
+IUA75HVU +1HL2(Q)+§(Q +1)2_§(Q )2+§(Q +1_Q )2

_|_aAtQan+1 —{—’}/AtVnJrl’anJrl—FAthQnJrl _ 0,

where

yrtlm . k=1
A i T nHika ifm=n
T+ At ' -
k=0
Defining the dimensionless parameter
-
OAL 1= ——— 23
At T+ Ata ( )

note that the discrete volume V" +1n+1 (resp. V"+17) is obtained by the rectangle rule with top-right
(resp. top-left) corner approximation of the volume V (¢t"+1):

n+1 r n+l—k
At5AtZ < > QF = Vl-?r;;l, ifm=n+1,
k=1

yrtlm - T t ko (24)
T
A k = VL ifm =,
toAt kg . (T t> Q cap s M =mn

We now distinguish the implicit and explicit cases in the following (resp. m =n + 1 and m = n).

12



3.2.1 Implicit coupling

Let us first consider the implicit case, namely m = n + 1. In the case of implicit coupling the analysis
is nearly the same as in the continuous framework. More precisely the implicit coupling of the Stokes
system with any 0D model leads to unconditionally stable schemes in standard energy norms. Denoting
VEk = VFkFE see [24), we easily verify that

imp

n+1 n
Qn—l—l V;mp ‘/imp Vn+1
At imp

which corresponds to the time discretization of equation (I4]) by a backward Euler scheme.

Theorem 2 (Implicit coupling with the Stokes system). Let p > 0 and T > 0. Assume that o > 0,
B>0,v>0and 0 <7 < +4o0. Let At > 0 be the time step and t" = nAt, n € {0,..., N}, with
NAt =T. The discrete solution u"* of Problem (IIl) with € = 0 satisfies the estimate

n+1 n+1
P 7 B
§Hun+lHi2(Q) + §Atz IV a2 + E(Q"H)Q + oAty (QF) (25)
k=1 k=1
+1
el VAL
5(‘/1%1) +— > (Virp)?
k=1
+1
p B CE N
< Sz + 5 (QO) SLAEY (PF)?
2 2=
Proof. The proof is a straightforward adaptation of the proof of Theorem [l O

Remark 8 (Case v = 0). As for the continuous case, the same kind of discrete energy estimate for
v = 0 may be derived without introducing the discrete auxiliary volume.

Remark 9. Note that Theorem[2 can be extended to the fully-discretized system, using a standard La-
grange finite element approrimation. Moreover different estimates of the source term as the estimates
([I8) and ([2I) obtained in Remarkll, can be adapted to the semi-discrete and fully-discrete frameworks
with straightforward consequences on the global estimate ([28). Furthermore in the semi-discrete frame-
work, the estimate ([20) is still true, and, in the fully-discrete framework, it is still valid but under
some assumptions on the discrete finite element spaces, ensuring that Lemma 1l holds at the discrete
finite element level. In particular, Lemma [l will be satisfied for any vy, € {vy € Xp, fQ div(vy)gn =
0, Ygn € My} provided that X}, is a conformal Lagrange finite element approximation of H&FZ(Q) and
My, contains an internal approzimation space of H(Q).

3.2.2 Explicit coupling

We recall that the S-term that accounts for the 0D model inertia is treated in an implicit way. Using

the definition of the auxiliary volume, and denoting Ve’fvp = Vkk=1 see ([24), we can derive discrete

equations relating the flow to the discrete auxiliary volume:

Vn+1 vn
exrp ea:p n+l _ nn
il Sl 2
Ty Syt =g, (26)
1 Vast - Ve?cp
e A et - n n 2
va— VI, = Q" (27)

where da; is defined by (23).

These are the key ingredients to prove:

Theorem 3 (Explicit coupling with the Stokes system). Let p > 0 and T > 0. Assume that o > 0,
B>0,7>0and0 <7 < 4oo. Let At > 0 be the time step and t" = nAt, n € {0,...,N}, with
NAt = T. The discrete solution u™*! of Problem (II)) with ¢ = 0 and m = n satisfies the following
stability estimate

13



e Under the condition

o 8py
0< At < A\ :i= — 1 -1
< <A1 ™ < + 202 ) )

we have

P 5 /LAt n+1 ’)/At n+1
B HunHHJﬁ(Q) + 5 Z HVUkH%%Q) + — Z(‘/;];p)2
k=1 k=1

é n+142 Y n+242

CS. T, xtai Ct al k2
< eClalexi-at [ O 4 ZLA¢ P ,
7 kZ:O( )

where E° is a constant that only depends on the energy norm of the initial conditions and

2

ak 2At

CRy = — + -
At 0 72

e Assume furthermore that 8 > 0. Then, under the condition

0§At<5\1::g< 1+——1>,
4y

we have

T
k=1

é n+142 Y n+242

ST Xox 0 CI% al k\2
< eblarleri-at | BO 4+ —L At E P
S e tT el 2[u, k_o( ) R

P 1|2 pAt 1 k2 YAt LR ko2
B} Ju HL?(Q) T Z [Va®[|72(q) + Z(Vemp)
=1

where E° is a constant that only depends on the energy norm of the initial conditions and
~ o 2At
c, =0 2

5
Proof. Considering the energy equality (22]), with m = n, we obtain

g Hun““i?(ﬂ) — g ™[ Z20) + g [un+t - (28)

nll2

u HL?(Q)
n 2 5 n 5 n /8 n n

+pAL[[Vur [ g + 5@ - 5@ )+ 5@ Q)

+aAL Q" Q" + yALVIHIQM + AP = 0.

erp

Let us deal with the explicit terms. The first one can be bounded simply as follows
aAt alAt
aALQmQ™H| < ——(@Q")* + —— (™).

The second one, involving the discrete auxiliary volume Ve’gl, can be rewritten as follows, using

equation (27))
’)/At V@Z;FlQnJrl
+2 +1
— YAt ive?cp — Ve +lvn+1 ol
OAt At T P “p
o (VAR VAR VI A
N 2 2 2 t Ve )

14



and we get

n+2\2
P n+1y)2 n+12 ﬁ n+1 e (Vezp) VAL i
5 Hu HLQ(Q) + :U'AtHvu HLQ( §(Q ) 5At 217 + T (‘/;mp )
< G T + 5@+ Q@
+_<VJ;;1> (VT vy
OAt 2 OAt 2

CF na | HAE n+12
QuAt(P ) —l—THVu 1720

where we have used an estimate similar to (I6]) to bound the source term. The stability estimate is
built upon the control of the following extra terms:

alt (Qn)Q + aAt (Qn+1)2 7 (‘/61?{}’;2 Ve@j}gl)
2 2 ’ 5At 2 '

Thanks to (27)) we have

e Ve’ —Var')? _ v 22 tye , A +1
< — | At?S " —0 " .
6At 9 6At At(Q ) + 72 At(‘/e:vp )

Consequently we obtain

2 gy + 2T g + D@ 4 5’; Weip )7, 28y
< Doy + D@ + 22N @ )+ @y 5115@
- (At?azt@"“)? +20 %m’;;l) )+ SLaupry:
and since da¢ < 1, we obtain
R P e R R R
< Ll By + 5@+ 22 <Q”>2+°‘—<Q"+1>2+5lm@
oo (At?(@”“) Af (Vezy')? ) + f—fAt(P")Q- (29)

Now we discuss two different cases: § > 0 (general case), § > 0 (0D inertial case).
e In the general case § > 0, and in particular if g = 0, the terms

Py, Doy areey

oAt

in the right-hand side of (29) cannot be controlled by the inertia of the 0D model. However they can
be controlled by the inertial term of the fluid. Indeed by Lemma [II

(QF)2 < 2 Huk‘ 2

£2(Q)’
and, as a consequence, we deduce from (29) and the above inequality that

pAL

aK? 2vk?
2 (1 - AL Wp At2> a2 o) + = IV L2

2 p
VQ?;+2 2 At

+l( D ) + Y (‘/67;—;1) + /B(Qn—i—l)Q

2 5At 2 2 +1

p n 282\ (Vey

§§<1+7At>Hu HL2Q)+5 < > P

2+ L apny
2 2,u
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Defining

2
P(At) :=1— an® N 2 A g2, (30)
P P
we introduce the roots of this polynomial
8 8
Moo= — (12— g = — (14 2 (31)
47 K2a2 4ry k2a2
with, for the sake of convenience, A; > 0. Then we get
2yK2 At
PA) = (A — Ao+ At) > 1 — = (32)
P 1

As a consequence, we obtain
(1= 50 1o e + £ IV g
¥ (%@;2)2 n ’YAt(Vn+1) n /B(Qn+1)2
< g <1+ %AQ ||11nH%2(Q) N % ( 2At2> Ve’gl

exp
Bany 1 Cagpny
2 2,u

Using the discrete Gronwall lemma [26] and under the condition 0 < At < Aj, this provides the
following stability estimate

Athrl Athrl
51 iy + 5 IV gy + 1 2V
k 1

L)

erp

ﬂ n+1
+§(Q+) 25

2
.7 v Ixi [0 OF kN2
< eCRiTexi-ar <E +2—Atk20(7> ) )

7

where EV is a constant that only depends on the energy norm of the initial conditions and

ark?  2At

o8, =2 28
At P 72

e Assume now that 5 > 0. In that case the terms
alAt aAt
@ @, SoARR(Q)
At

in the right-hand side of (29) can be controlled by the inertia of the 0D model. The estimate (29)
yields

P gt pAt n+12 B a 2y 2 n4+1\2
2H HL2 —i—THVu HLQ(Q)JF5 1—BAt—FAt Q™1
v (VB2 yAt,
Yo o T V)
P B, wz . (7, 288 (Ve )®  CR Lo
< SlurBa + 5 (14 5Ac) @+ 5 (14 25 ) S 4 Fhanpny,

~ 2
Defining P(At) :=1— %At — %AtQ, we introduce the roots of this polynomial

4ry « 4’y



with, for the sake of convenience, A; > 0. Then we get

. 20y~ At
PA) = L0 — Ao+ At) > 1 — =
g A\
As a consequence, we obtain
Pign pAt o B At n
g + LV + 5 (1 51) (@1
1
¥ (‘éﬁ'&“) YAt o,
+a 2p + (Voih)?
P2 B o ny2 2 2A¢% (Ve?c;gl) CF n
<t —(1+=A — (1 A
<5l HLQ(Q)+2< +3 t>(Q) +5At< + 3 T (P2,

Under the condition 0 < At < )1, the discrete Gronwall lemma [26], implies that

n+1 n+1

At At
51 iy + 5 IV oy + 1 2V
k 1
+§<Q”*1> Lk

2
< AT N (EO + g—;AthO(P’“f) ,

where EV is a constant that only depends on the energy norm of the initial conditions and

« n 2At
B

Note that alternate estimates can be derived following the continuous case that have been developed
in Remark [G O

~s
CAr =

Remark 10 (Case v = 0). In this case, no auxiliary volume is required to derive discrete energy
estimates. The sufficient conditions that gquarantee the stability of the explicit scheme become:

s (55)

«

At <

This condition involves the ratio of the inertance of the 3D or 0D system to the resistance of the 0D
model. Moreover the exponential growth constants are modified as follows:

C’i =—, C’i =
t P t

Remark 11 (Influence of the inertia). When the inertia parameters of the problem, namely p and 3,
tend to +o0, so do the critical times A\ and A1 which implies that in practice no condition on the time
step is required to ensure stability. Moreover, the exponential growth remains bounded. Let us discuss
the influence of the inertance parameter 8 on the critical time \;:

. | B . 2At
A1 ~B—+o00 ga CAt ~B—+4o00 7’

~ [3 =9 6%
A ~ — C ~ —.
1 ~B—=0 > At ~B—0 G

and

When the inertance of the 0D model is small, so is the critical time A1 ; nevertheless in this case it is
sufficient to impose At < A1 that may be less restrictive to ensure the stability of the explicit scheme.
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Remark 12. Let us discuss the influence of the characteristic relaxation time T on the obtained stability
estimates and smallness assumption on the time step:

e the sufficient conditions on the time step do not depend on the parameter 7.

e when T — 400, the contribution 22T/ ™ to the exponential growth goes to 1 and thus is uniformly
bounded.

o when T K T, the exponential bound AT/ pides an effective restriction on the time-step. Indeed

in order to obtain a uniform bound of the exponential growth, this requires a severe restriction
2
on the time step by choosing At such that AtT /7% = O(1), namely At = O(%).

Remark 13 (Influence of the resistance parameter ). When a becomes large then the critical times
A1 and A\ behave as
P g

)\1 ~Na—+o00 To5 )\1 ~a—+oo T -
RO (6%

Thus the larger o is (which corresponds to the resistive parameter of the 0D model), the more severe
1s the constraint on the time step together with the exponential growth.

4 Study of the Navier-Stokes-Windkessel coupled system

4.1 Estimates for the continuous system

Let us consider the Navier-Stokes system and underline the standard difficulties met when one is
interested in analyzing the energy balance when adding nonlinearities to the problem. Note that the
estimates we will derive hereafter can enable us to prove existence of strong solution for small time or
for small enough data. Let us first review the difficulties coming from the convection term. To fix the
idea we consider the Navier-Stokes system ([7]) coupled with a R model (F(Q(s),0 < s <t) = aQ(t)).
Proceeding as in the linear case, we derive the following energy equality:

d 2 ?
B—/\uIQ—i—p/ ﬁu-n—l—u/\Vu[Q—i—a(/ u-n) :P(t)/ u-n.
2dt Jq ToUlw 2 Q Ty Tw

Here we have used the coupling with the R model, as well as the divergence free property of the
fluid velocity. We see a term p wa gu - n that represents the flux of kinetic energy at the artificial
boundary, whose sign is not known a priori. Consequently unlike for the Stokes system one can not
derive easily an energy estimate. To obtain a satisfactory energy estimate and existence theorems, one
has to be able to control this kinetic energy flux at the interface where Neumann boundary conditions

are prescribed. Note that in dimension three we can prove the following bound (see [27])

ul? 5/2 1/2
'p/ |ul u-n‘ < Clul|igy [Vl i),
Ty 2

which does not allow to obtain an energy estimate. Nevertheless existence of a unique strong solution
can be proven. In particular, in 2], the existence of a unique strong solution (locally in time or for small
data) is derived, based on the same ideas developped in [27] and on regularity results of the solution
of the stationary Stokes system with mixed Dirichlet-Neumann boundary conditions in polyhedral
domains [33].

Regarding the existence of solutions for the Navier-Stokes system with mixed Dirichlet-Neumann
boundary conditions, we refer to [27]: the authors prove the existence of a unique smooth solution
which is local in time; under an additional assumption on the smallness of the data, the smooth
solution is proven to be global-in-time. Note that the existence of global weak solutions can be derived
by choosing appropriate outflow boundary conditions that control the flux of incoming kinetic energy
and thus stabilize the system [9]. The case of Robin-type boundary conditions which involve the
modelling of a local-in-space resistive contribution is analyzed in [39]: existence of a strong solution is
obtained under the assumption that the resistance is small enough. In [2] a RC-like model is studied:
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the existence of a unique local-in-time strong solution for any data is proven; the particular case of a
single R model is also investigated, leading to the existence and uniqueness of a global-in-time smooth
solution for small data even if the resistance is large. Finally in [39], existence of a local-in-time
strong solution for the RCR model is proven for small data. Proofs of the above results are all based
upon Galerkin approximations with special bases. Note moreover that they all require that in/outlet
meet the lateral boundary with right angles. This framework will be used in the analysis of the semi-
discretized Navier-Stokes systems. We point out that the main difficulty in the above references relies
on the estimate of the convective term of the Navier-Stokes system.

Let us now focus on the more general 0D model we study here and introduce key tools for the
derivation of suitable estimates of the solution of the coupled system. In particular we introduce a new
Stokes-like operator adapted to our coupled Navier-Stokes-Windkessel model.

Definition 1 (Stokes operator). The space H is endowed with the scalar product

s = afrwss(f ) ([, +)

and we denote ||| , 5 the norm associated to this scalar product. Then we define the bilinear form a,, o

as
4o : HxH — R

(viw) — u/S)Vv-Vera(/FWv-n) (/Fww-n>.

Finally we introduce the operator A, o : D(A,«) — H associated to the bilinear form a, o by
(Apav, W)p,ﬁ = ay,a(V, w).
Proposition 2 (Properties of the Stokes operator). The operator A, o has the following properties:

e A, o€ L(D(Ay),H) is invertible and its inverse is compact on H;

221
o A« is self-adjoint.
As a consequence, A, o admits a family of eigenfunctions {¢;}
Au,a¢j = Vj¢j; with 0<1 <1y <. < Vj —j—400 T00
which is complete and orthogonal in both H and V.

Proof. The proof of this proposition relies on classical arguments, see for instance [7] for general
arguments and [23] for a direct proof in a similar context. O

Lemma 3. The following estimates hold:
1. There exists L > 0 such that
Vv € D(Apa), HVVHL2(Q) <L ||AH704VHL2(Q) : (33)

2
CPp+ﬁf~e

The constant L depends on the parameters as L := , where C'p denotes the Poincaré

constant.

2. If furthermore the artificial boundaries I'y and 'y, meet the lateral boundaries I'y at angle 5 and
each boundary is smooth enough, then there exist € > 0 and M > 0, such that

W ED(Aua) VIl 54 ) < MllApavllzz o). (34)
The constant M depends on the parameters as:
M:=cY (g + céz%g + céz”cF%c) , (35)

where CS) are constants which only depend on the domain.
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Remark 14. Both constants L and M are proportional to the ratio of a density to a viscosity.

Proof. Both estimates rely on the properties of the Stokes operator. Using the definition of the scalar

product on H, we obtain
p/A,u,aV'V—F,B(/ Aﬂ,av-n> (/ v-n)
Q T'w I'w

< p HAMOZVHL?(Q) ||VHL2(Q) + K ||V||L2(Q) ||A,u,CVVHL2(Q)
< Cp(p+Br’) HAmaV”m(Q) HVVHLQ(Q) )

(A/vaav’ V)pvﬁ

where we have used Lemma [I] and Poincaré inequality. Besides, by definition of the operator A, o, we
have

2
(¥ V) = a(ve) =9Vl + ([ vom) = OVl
w

thus
B9V 122y < O+ 85) | Aa¥ll o 19V 2y
which, by simplification, concludes the proof of ([B3]). The proof of estimate (B4]) is based upon a

regularity result for the Stokes problem with homogeneous mixed boundary conditions, see [33], for
which we need the geometric angular assumption. The problem A, ,v = f € H can be rewritten as

i
div(v) =0, in €,

v=0, only, (36)

—Av+YV <£> = £f, in Q,
1

Vv-n—gn:O, on Iy,

1
Vv-n—gn:—é</ f-n)n—g</ v-n>n, on I'yy.
H B \Jry W \Jry

We consider the auxiliary pressure defined by

—-Ap = 0, in Q,
Vp-n = 0, on I'y,
p = 0 on I'g,

p = ([ rn)-a([ v). oot

By standard arguments and using Lemma [] and equation (@), we have
_ 1
1¥5l 200y < €& (aCr I9¥ll 2y + 85 fll 2y ) - (37)

where C'S()l) is a constant which only depends on 2. Using this auxilary pressure, the problem defined
by ([B8) can be rewritten as

- \V7)
—avav () = 20T g,
H H H
div(v) = 0, in ,
v = 0, on I'y,
Vv-n— Zﬂn = 0, on I'y,
Mo
Vv-n— Zﬂn = 0, on I'yy.
\ M

As a consequence, from regularity results that can be found in [33] in the case of right angles, there

exists € > 0 such that B
@ [P HVPHLQ(Q)
¥l -y < € (M I8l 50y + )
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where Cg) is a constant which only depends on 2. Using estimate ([37)), we get

vl

2 15 2) (1)
ey S O (£ COR2 ) W20y + O €V (9

By [B3) and since f = A, ,v, we obtain

2 (P 1y B 2) (1) 4 O
IVl e ) < [CS(Q (ﬁ +cél),<;p> +Cs())cs(2)CF;£ 1 Auavl 20 »

which concludes the proof of (34)). O

Now that we have introduced an appropriate Stokes-like operator adapted to our coupled Navier-
Stokes-Windkessel system we can derive estimates in suitable norms for this system. The idea relies
on the formal choice of u and A, ,u as test functions and then a linear combination of the obtained
inequalities. We will consider two cases.

e the so-called general case for which we prove an estimate valid for small time;

e the so-called dissipative case, with 7 < +oo, for which we prove that, if the initial data and
applied pressures are small enough, an “energy” decrease can be established.

Theorem 4 (Estimates for the Navier-Stokes system). Let ;1 > 0. Assume that the artificial boundaries
o and T'y meet the lateral boundaries I'y at angle 5 and that each boundary is smooth enough. Assume
that o >0, B >0, v> 0.

e General case: local-in-time “energy” bound for any data. Assume that 0 < 7 < 4o00.
For any smooth solution u of the Problem (), there exists T* > 0 and t — G,.(t) which depend
on the data such that:

t
Sty + 5 [ 17 ds + 5Q7)
—i—a/ 02(s ds+'yv2() /tVQ()d

trapa(ult, ) u / A aus, )2, d
G.(1), Vite (0,T%), (38)

where r is any positive homogeneity constant.

e Dissipative case: global-in-time “energy” bound for small data. Assume furthermore
that 7 < +o00. Let 6 > 0 and n > 0 such that

K21y 1
Define
C% 77/4
() = (55 +25)

There exists a dissipation parameter D > 0 (defined by (60)) such that, if the initial data and
external forces are small enough, namely

na+ 3

7
< &= = 9
32 (WM + € 2)

Q*(0)

p e
5““0”%2(9) t5 IVl +
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and
|H|l,, <DE,

then the solution satisfies a stability estimate:

na+ﬁ

p ny i
5 llat, Wiz + -5 IVu(t, Wiz + Q) + §V2(t) <E. (39)

Moreover t — fg | Ay au(s, )Hiﬁ ds is also bounded on any time interval [0,T).

Proof. Let us derive the estimates in the general case, then in the so-called dissipative case. Note that
all the following formal calculations can be justified by using Galerkin approximation with a special

basis associated to the eigenfunctions of the operator A, , see Proposition 2

e General case.

Taking u as a test function in the variational formulation (), we proceed as for the Stokes-Windkessel
system and obtain estimate (I7) with an additional term p [,(uV)uu that we bound as follows:

3
‘,, / <uv>uu\ < pIVull 2 )24y < CLp I Vulag, (40)

where Cg’) is a constant related to the continuous embedding of H'(2) onto L*(Q). The estimate
writes

pd 2 K gd 2
o g 1 )2 ) + SlIVa(t, N2 0 )T 5@ () +aQ7(t)
7d s Vyr2 CF s (3) 3
togV O+ Vi) < EP )+ Cq'pl[Vult, )2 - (41)

To control the last term in (@), we need to control u in L>(0,T; H'(2)). Thus we take 4, ,u as a
test function in the variational formulation (7). By definition of the operator A see Definition [
we have

o

S apa(ult ) (e ) A an(r, )2

o [ @Ot Auonte) — v [ WAu,aua,-)-n)
“Pt) [ Aueu(t,) n. (42)

The convection term can be estimated as follows

'p [ )0 A o] < ol [Vl 4ol o

Thanks to the continuous embedding of H %+5/(Q) in L*(Q), we have, for every ¢/ > 0,

4
e oy < €6 Tl 340r g -

Then, choosing € < & where ¢ is defined in Lemma [3] by a Hilbert interpolation combined with Lemma
[3 there exists 6 € (0,1) such that

5)
[l o) < C M0 Ay a1l V020

Consequently,
5 _ 2-6 1 0
< O pMIT | Ay a7l [Vl

‘ p /Q (uV)u 4, ou
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Using Young’s inequality, we get

2(1+0)
o [V < 6l + Cou
Q ) (43)
(1+6)
< Al + CospM™” ||Vuum),

where 0 > 0 will be chosen later on and CQ .5 is a constant which depends on 6~ and Q only. Let us
now deal with terms like vV (t) fr A, qu(t, ) m), for which we need a control of the auxillary volume
V defined by (I3]). This control Wlll be prov1ded by estimate ([AI]). By using Lemma [ the definition
of [|-]|, 5 and Young’s inequality, we have

aanid K 2 2
V A ‘n| < A < —0nV 0||A . 44
"Y Ly Hvau n‘ — \/— H ;ufya H p,B — 45[)(7 ) + || H,Oéqu,ﬁ ( )
The linear forcing terms can be treated similarly:
K| P 2
A -n| < A J||A 45
‘P/FW S BN/ IAnaul,s < 45 P |Auanlly s (45)

Thus, from (@2 and thanks the previous estimates ([@3]), ([@4]), ([@5]), we obtain

1d
3 g (ult, ) ult, ) + (1= 39) [Apqult, N2 5
2(19+9) 52 5
< Coap () iy + 2 (VPO + AP0 (49
We next choose § > 0 such that 1 — 39 > 0, for instance
1
1-30=—, (47)

2

ie. d = and we denote C( )= = Cq, 1. Using (47), we add (4I]) and (6) that has been multiplied by
a positive homogeneity constant r to obtaln

£ 10 + S0l
+ g%QQ(t) +aQ?(t) + ;ivz( t) + %VQ(t)
+ g%aﬂ,a(u(t, D,ult,-) + 5 1Auau(t, )7 5
- <% N 32_,0) P2(1) + q%””p [Vt )20

2(1+6) 37%2
(4 Myl + 5, (VD). (49)

+ TCQG)p

Thus we can apply a nonlinear Gronwall lemma by setting

B

(,O(t) = g”u(t? )H%?(Q) + §Q2(t) + %VQ(t) + gau,a(u(tv ')7 u(tv ))7

which, by (@8] and since ||Vu(t, -)Hig(m < iau,a(u(t, ),u(t,-)), satisfies the following inequality:

d 3%27 3 Q%p 6 21+ep 2(1-6)  (146)
S0 < F@) + = To(t) + CF =L 2(1) + ) i MET 055 (1),
t " (rp)? rop o
with o ,
F(t) = <_F n 3rK ) 2(t)
2u 2p



Consequenlty, we obtain a stability estimate at least for a small time T™* (depending on the data of
the problem). From this bound on ¢ one can deduce that

t
| MmN as
is also bounded on (0,7).

e Dissipative case 7 < +00.

Next we further investigate the case T < 4-00. In this case, as already underlined for the Stokes system,
the auxiliary volume V', defined by (I3)), is dissipated by the system. We take advantage of this to
derive a stability estimate for any time but for small enough data. When taking u as a test function in
the variational formulation (7)), we bound the convective term in a coarser way than we did previously:
using inequality (33) in Lemma Bl and the definition of ||-[|, 5 we get

3
< IVl 2y [l7s0) < C§ L2 1Ay 0t VU] 120

‘p/(uV)uu
Q
<O L | Apaull? 5 1Vl 20y . (49)

where, as in inequality (40]), constant Cg(zg) is related to the continuous embedding of H'(£2) onto L*(12).
The estimate now writes

d d

2L (1) gy + 2V + Q) + QA
vd 2

+ 5&‘/2( ) 3V2(t) < 2_;732@) ,62 ||A;L au( )H 0,3 ||V11( )HLQ(Q) ) (50)

Next we take A, ou as a test function in the variational formulation (7). First the convective term can
be bounded as follows

o [ @9 0u] < ol 90l 20 400l o

< pM HA;L,auH?ﬁ(Q) ||vu||L2(Q)
2
< M[Ay el 5 Vull 2y, (51)
where we have used the continuity of the embedding H ste £(Q) = L>(Q) together with estimate (B4])

of Lemma [ and the definition of ||| , 5. Let us now deal with the term V' fF Ay qu-n). Using
Lemma [I Young’s inequality and the deﬁmtlon of [|-|| , 5, and taking advantage of 7 < +00, leads to

AV ([ Apewn)| <9Vl Aol
M'w

2
TR
< n

V12 2
77_TV + V[Apeul72 )

DO | —

2
Y o2 TR 2
< gV Al (52)

where 17 > 0 will be chosen later on. The linear forcing terms are bounded as in the general case, see

@3). Thus, by ([@2), (51), (52) and {A5]), we obtain

1d
St ), ult, ) + A eu(t )12,
2
< M Ay au(t, )2 5 190 2y vam

+ mﬁ( ) + <5+

HT’)/

1) Apon(t )l 69
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By choosing § and 7 sufficiently small such that

K277y 1
1) = = 4
+ 2, 1T (54)
we obtain
1d 1 9
5&0’/1704(11@7 ')7u(t7 )) + 5 HAlhOéu(ta ')”p,ﬁ
2
0% K
< M At ) V00 20 + 5=V (0 + 2P0, (55)

We multiply (53] by 7 and add (50]) to obtain:

% (gHu(t, Nz + gaw(u(t, )ult,-)) + gQQ(t) + %VQ(t)>

7 Y
+5Vu(t, N2y + Q%) + ;Vz(t)
n
+ (3= M+ CP L)Vt ) ey ) I Awault 2,

02 nK 2
(G 22Y g,

Recalling the definition of a, (-, ) (see Definition [J) we get

d (p 9 N 2 77044‘5 2 V2
T <§Hu(t7')HL2(Q) + 5 IVult, )lza@) + Q°(t) + 5 V()
H 2 T 12
+5lVu(t, Wiz +aQ () +5-V°(t)
+ (Q — (M +C§ L) || Vu(t, ')HL2(Q)> 140t )2 5

2
CR 2
<[ =4 .
< ( + 45/))7’ (t)

Next we want to make appear some dissipation of

P n no+p Y
v(t) = Sl M2y + - IVu(, Wiz + TQz(t) + §V2(t),

even in the case =0 and > 0. Since |Q| < Cr [[Vul|2(q), we have that
H 2 H 2 K A2
5 IVa(ts )llzzg) = TIValt, )iz + @Q (t)

and thus

d (p 2 Ny 2 7704+B 2 V2
G (BB + B 19ut ) + 25020 + Jv200)

4C? 27
Ui
+ (5 - M+ CE L) IVt ) 2oy ) lAut, )2 5

2
(35w

V(e ) g, + (a bl ) @0+ VA0

Then, since [[ul| 2y < Cp VU 2(q) by Poincaré inequality,
iz H s 2
ZHVU(E')H%%Q) 2 g”vu(t7')H%2(Q) + 8C2 a(t, )72 -
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we thus obtain

d /s i L + B Y
a@ <§Hu<t, Wiz + 5 1Vt )iz + =5 Q0 +5V*(0)

I 2 o 5 , .
+ 56z I i + IR0 e + (a ; H) Q0+ v
n
+ (— — (nM + 05(23)£2) [IVu(t, ')HL2(Q)> | Aut, ')H;QJB

2 < (C—2 + %) P2(t). (56)

Estimate (56) can be rewritten as

jt‘lf( t) +DY(t) + (A— B Vu(t,-)| 2 m) A u(t, )2 5 < H(b), (57)
with
A= g B:=nM+CSc?, (58)
2 K
H(t) = <C— " ZTp) P2(1), (59)

and a dissipation coefficient defined as

20 +

1 1 2Cc2

Di=min | =, — = e, . (60)
7’ 4pC%’ 4n’ no+f

The constant D stands for the dissipation of the system. In particular, assuming that 7 < 400 ensures
that the 0D model is indeed dissipative with respect to the volume V if the data are small enough.
Assuming that A — B[Vu(t, ) ;2(q) = 0, we obtain by Gronwall lemma:

H
(t) < Dty / |H(s)| P ds < U(0)e™ +—” H°°(1—e*Dt). (61)
Consequently if
np A* [H|o _ np A
< —— < —
vO) = 8 B2’ D ~ 8 B (62)

which implies that [|[Vug|| 2y < %, then we obtain the following estimate for all time:

ve>0, U <L

To conclude, provided that the initial data and the source term are small enough (see conditions (62])),
the solution satisfies a stability estimate in suitable norms, namely

P n no + p Y
2t ) ey + 2 IVt 220 + @20 + Tv20)
3
e p 5
2 (mMm +cr2)
Finally, combining this estimate with (57]) allows us to conclude that
! 2
| Manta N2 as

is also bounded on any time interval [0, 7. O
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Remark 15. This theorem shows as for the Stokes- Windkessel system that typical 0D models used in
blood flows and in airflows modeling behave in a different way. Indeed for the RCR model for instance
we obtain global-in-time estimates provided the data are small enough whereas for the RC model we
obtain only local-in-time estimates.

Remark 16. In the dissipative case, parameters § and n may be specified, for instance as follows:

5= =_P
4 77_2/427'7'

As a consequence, updating the constants and source terms as

__F Bi=-—LM+cPr2 D:=min <l ki 04+zc“—g £ )
427 K27y Q=0 T 2p e+ 574pC} )’
H(t) = <§—5 + %) PA(t).
we deduce that, if ) 2
v(0) < ﬁ%’ H};r)“ 165;77 22’

the estimate now reads:

St s + o IVult, >lliz<m+(5 + )QQW%VQ“)

4/{277
< _PH 1
~ 64r2Ty (3) p2,.2 2
2Cy LK

Note that the behaviour of the required bound on the initial velocity, namely %, as well as the upper
bound in the estimate ([BY), namely

op A
~ 16x27y B2’
can be described more precisely with respect to the parameters: % and £ tend to 0 when u — 0,

p — 400, B — 400, v —= 400 or T — +00. In particular the less the 0D model dissipates energy with
respect to the auzilary volume V, the more restrictive is the smallness condition on the data.

Remark 17 (Case : v = 0). Note that, in that case, an estimate can be derived by choosing only
Ay ou as a test function. Indeed no control on the auziliary volume V (t) defined by (13), is required.
More precisely, we easily derive the following estimate

(L IVt ) ey + 2@70)

1 K2
+ (5 - MITaE e ) I4ue )12, < 3P0 (@

In this case the dissipation comes from the term ||Aul(t, )Hiﬁ Assuming that

1

Vul| 2 <M

and since || Au(t, )Hpﬁ > p||Auf(t, )||%2(Q) >t HVuHLg(Q) estimate ([63) can be rewritten as

d 2 & 2 K2 o
4t (5 Va0 )z) + 5Q°0) + 47 [ Vulia) < 5 P20
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Moreover since |Vul(t, ')H%Q(Q) > 1||Vu(t, ')H%Q(Q) + ﬁQQ(t), we obtain
r

(L IVt ) ey + 2@70)
K—2732(t). (64)

P 2 P 2
+t30 IVul|72q) + SCEEQQ (t) <

=3,
Thus the analogue of the dissipation coefficient D is, in this case,
: p p
Dy = ————= | .
0= i <4u52’ 4MC§£2>

Consequently,

d 2 H 2 2

3t (5 1900y + 5Q°0) + D0 (S 190020 + 5Q°0)) < o P ).

Proceeding as in the proof of Theorem [§], we obtain that if the initial data are small, namely

2 H
L9030y + 5@20) < S
and if the external pressure satisfies
= 1P, < o
0 = 32./\/(2’
then the solution satisfies the following stability estimate
I 2 2 H

Here we recover the results obtained in [27] for the Navier-Stokes system with Neumann boundary
conditions as a particular case of this result by setting o = 8 = 0. Note also that the behaviour of the
required bound on the initial velocity, namely - A1, as well as the upper bound M2 in estimate (65) can
be described more precisely with respect to the parameters: Dy, ﬂ and L5 7z tend to 0 when p — 0,
p — +00, f — +00.

Remark 18. We could have kept @) instead of (BO) and, following nearly the same lines, obtain a
stability estimate for small enough data. But it leads to slightly more tedious calculations we choose
not to present here for the sake of simplicity.

Remark 19. In the case > 0, estimates [@D) and (B2) can be adapted by using the property ||VHiB >

2
15} <wa V- n> . In that way similar estimates can be derived by using the 0D inertia instead of the

fluid intertia, leading to a possibly less restrictive condition on the smallness assumption on the data.
In particular adding inertia in the 0D model may stabilize the whole coupled system.

4.2 Estimates for the semi-discretized system
4.2.1 Implicit coupling

We now focus on the semi-discrete Navier-Stokes system implicitly coupled to the Windkessel model
which corresponds to the variational formulation (II) with ¢ = 1 and m = n + 1. We consider a
semi-implicit treatment of the convective term, namely I = 0.

Theorem 5 (Implicit coupling with the Navier-Stokes system). Let u > 0. Assume that the artificial
boundaries T'g and T'y meet the lateral boundaries T'y at angle 5 and that each boundary is smooth

enough. Assume that o« >0, >0, v > 0.
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e Dissipative case: global-in-time bound for small data. Assume that 7 < +o00. Let us
consider the constants §, n, D and the function H as in Theorem [§} If the initial data and
external forces are small enough, namely

3
np v 770<+6(Qo) pn

uOH +
L2(Q) 39 (7705()7)/\4 i 05(23)52)

P
§HUOHL2(Q)

)

and

IH|o <DE,
then the solution of () withe =1, m =n+1 and I = 0 satisfies the following estimate:

P BN o B n
oy + LIV ey + (5 + 30) @ + Jv, 2 < & (66)

for alln € {0,..., N} Moreover At Zf:o HAM,au”Hi g is also bounded independently on N.

e Case 7 = +00: local-in-time bound for small data. Assume that the time step is such that

p
At < =: At,,
8rr2y "

where r is a positive homogeneity constant. Assume furthermore that the initial data, external
forces and final time T = N At satisfy

P T B ra
Sl + B IVl + (5 + 5 ) (@
02 2r K2 k e ~ at A
+<2M >At273 =, (67)

32 (c§ L2+ M)
then

P 0 TH o B ray o
2llu I72() + - IVu I72() + (5 + 7) Q")

’Y n r - k 2
2( p) 4 ;} 123 0,8

- — T B ra
< o375 (I ey + IV ey + (5 + 75 ) (@7

C: 2
+<2M m)AtZP’“)

Proof. All the forthcoming calculations can be rigorously justified by using a Galerkin method with
a special basis associated to the Stokes-like operator A, ., see Proposition 2l Moreover existence of
a solution (for which uniqueness could be also proven) can be also derived thanks to the previous
estimates by the same Galerkin approximation.

e Dissipative case: 7 < +o0.

We consider the system (8) with I = 0 for which the convection term is semi-explicit. We prove
estimate (66) by induction. We follow the steps of the continuous case by taking u™*! and Aﬂ,o{u"+1
as test functions in the variational formulation (II]). Note that the only difference with the continuous
case concerns the estimate of the convection term. The discrete analogue of (@9) should be read as

'P/Q(unv)unle < Pl paq) HVH”+1HL2(Q) HunHHL4(§2)

Cél?’)ﬁ? HVu””LQ(Q) HAmaunHHi’B

IN
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The discrete stability estimate can thus be written as follows

E(QnJrl)Q + aAt(Q"+1)2

YAt

Pi.n K n
2l e + 5 At[Vu e +

n+1
— (Vi h)?

p ni2 /8 n n CIQ‘ n+1\2
< §||u 720 §(Q )? + (V;mp) ﬂAt(P )

3) n n 2
+CY LA V" | (o | Apans HIE L (68)

We take A, ,u™"! as a test function in the variational formulation (II)) fore =1, = 0 and m = n+1:
p/ (Wt —u™) - A, u" T+ pAt /(u"V)u"Jrl Ay ou™tt
Q Q

+8(Q" - Q") ( / Ay outt > + Y ALV ( / A qutt n>
T 'y

+ pAt /Q Vu't . vA4, 0"+ aAtQr ( /F Ayou™tt n>

w

w

By definition of operator A, ., we have

,0/ (un+1 _ un) . Aﬂ,aunJrl + B (Qn+1 _ Qn) (
Q

n+1

A,u,a un+1 . 1’1)

n+1)

Cw

n
= aua(u —u",u

= G IV G+ gt - vt 5@y
o [0
+ 5@+ (@ - QM)
2 2

Using again the definition of A, o, we have also
At / Vu't!. Vzélmoéu"+1 +aAtQ"H </ Au,oéu"+1 . n) = At HAmau"HHiﬁ
Q T ’

w

Now we have to estimate p [, (u"V)u"* 4, ;u™*!. We do not follow exactly the same lines as for the
continuous case in particular since the convective term is treated in a semi-implicit way:

s "

<p HunHLG(Q) HVu Q) HAu,au

‘p/(unv)unJrl A%aunJrl
Q

7 n
<c{p|lvu I 2q) [[u”

ey o™ ey

< CPMIVE | 20 [ Ao 5 (69)

where Cg) comes from the continuous embeddings H%+5(Q) — WhH3(Q) and HY(Q) — L%(2). Then
using (5] for the forcing term, (52)) for the term involving the volume and estimate (69) for the
convection term, the discrete analogue of estimate (B3] reads

At

1Y n 2 o n n
3 V0 L) + 5@ + T [ Apan™

“—zAt(P"H)Q
45p

—l—CQ _/\/(AtHVu”HLz(Q) HAuvoéunHHi,w (70)

g At(VnJrl)

H nj|2 n 2
< 5 Hvu ||L2(Q) + E(Q ) onT imp
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with (d,7n) satisfying (54). By multiplying estimate (7)) by n and adding (68]), we obtain

g” e + H(U + ALV 2o ) + <§ tant aAt) (Q"1)?

VAL n+1\2 n () p2 (7) n n+1](2
+ (2 + 1= ) Vit + (3 = (68722 + 8 Mn) V0 |20y ) At [[ A7,
P n2 M n| 2 p o n n
< D10 By + SV B + (5 + 30) @ + J0i, 2

+ <C—2 + g > AL(P™H2. (71)

Recalling that A is defined by (G8) and defining B by
B=c®r?+c My, (72)

since ‘Q"+1| < Cr HVu”HHLQ(Q), and HU"HHLQ(Q) < Cp HVU"HHLQ(Q) by Poincaré inequality, we
proceed as in the continuous case in order to derive the discrete analogue of estimate (57)):

2
B« B n+1y2 v | AL n+1,2
+<2+2n+<a+4CQ>At>(Q V+lg+5-) Vi)

+ At <A — B|[Vu"|| 120 > HAMvaunHHi,B

< 1oy + IV + (5 + 1) @ + F0, 2

P n+1)2 kR n-+1/2
(5+ sozat) It ey + (5 + 540 19 g

he)

- <C—2 - g > At(PMTH2 (73)

Recalling the definition of D, see (60)), and introducing the approximation of ¥ (¢") defined by

Wi B + S IV ey + (5 5) (@ + Vi)

we obtain
UL (1 + DAL) + At <A - B \|Vu"\|L2(Q)) HAWu”“Hiﬂ < U™ 4+ AtH™

where H"t! = H(t"*1), H being defined by (59). Then, if | VuF|| L2y <

AB’ for all k € {0,...,n}, we

get
k
gl < oo n kE{gi}r{LH}H 1 1 (74)
~ (1+ DA+ D (1+ DAY+t )~
Assuming that
max H
o0 < nu A* ke{0,...n+1} 17,u A?
= 8 B~2 ) D = 82 ’
we conclude that K 4
g < R s and[[Var g < 2 (75)

Consequently, by induction, we can prove that the solution stays at each time iteration in the same

ball defined by estimate (75)).

e Case 7 = +00.
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In this case we cannot take advantage of the dissipitation with respect to the volume
un+1

Vimp- Taking
as a test function, we obtain

p 1
5”“"“”%2(9) + §At||Vu"+1||%2(Q)

ﬁ(Q"“) + aAt(Q")? + (V%l)
C3
< gHu"H%Q( ) g(Qn) (V;Z’Lp) Q_ZAt(Pn-H)z

+ Cél?’ L2AL ”vun”m(g) HAmaunH Hi

Next, once again we take Amoéu"Jrl as a test function. Here we have to control the term

AL

n+1 n+1
‘/;mp / Aﬂyau -n
T'w

without using the dissipative term yAt

- (szfr;l) of (68) that is equal to zero in the case 7 = +00. We
have, by using Lemma [l and the definition of ||-[|, 5 :

~yAt

imp

e R R N b
» Vi

5/) At(mg;w + OAL | Ay 2 (77)

for 6 > 0 that will be chosen latter. Remembering estimate ([45]) of the linear forcing terms and estimate
([69) of the convection term, we obtain

Iu’ n 2 n n
9 [Vu +1HL2(Q (Q™1)? + At || Ay qu HH

L&

2
2

< M L Xom? 4 K22 ntly2 B n+1y2

=3 ||V11 ||L2(Q 2(@ ) 5P At(v;mp) 45pAt(P )

+ (2600 4+ OO MALTW 3y ) [ 4o

Consequently by choosing 26 = %, we have

1
H HV n+1HL2(Q (Qn—i—l <_ — Cg)_/\/( HVu"HLQ(Q ) At HAmaun-HHZ

\V)

2
M Q nN2 7 n+1 K n+142
< G IV G + 5 Q) + AT ALV + T AP,

i (78)
Multiplying (78) by a homogeneity coefficient r and adding (76]) yields
P u" H n
2llu e + 5 (r+ A1V e
B ra 1,2 g Ty
~ - A n+ L9 A n+1
+<2+2+at(Q (5 ; t) (Vinty?
r 3 7 n n 2
+ <§ — <C§(2)£2 +TCS())M> |Vu HLQ(Q)) At HAmau +1H
Py..n T,U n
< 5l ”%2(9) + — [Vu"[[72(q)
p 2 CR K’ 1
~ n L(yn e A n-+ )
(545 @+ Jm 2+ (SE+ 75 ) aupree (ro
Thus, if we impose
P = Atra
82y
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and assuming that

r

<
2o = 4 (e + e m)

v

. Vke{0,..,n}, (80)

we obtain, thanks to discrete Gronwall Lemma, the following discrete stability estimate

5 n+1 9

P T ro Y r
Sl + B IV By + (5 + 55 ) @+ J0g1 7+ 80 S 4t
k=0

N
T p T B8 ra CZ  ri?
< eAtr-At <§||UOH%2(Q) + 7||Vu0\|%2(9) + (5 + 7) (@) + <2—; + vy At (PH? ). (81)
k=0

Consequently to satisfy ([80) for & = n + 1 and obtain the desired result by induction, the data
have to verify

N
=7 [ P 11440112 Ty 012 g ra 0y2 Cf s’ k2
551 | Ll (g + IV (o) + (5 + 7) Q")+ (ﬂ Fe ) Ay (]

< re S (82)
32 (C§ L2+ M)

The above condition requires that the initial conditions, the forcing term as well as the final time T
are small enough. O

Note that a standard fixed point argument [41} 27] allows us to obtain the same kind of stability
bound for the solution of system ([[I]) with I = 1 together with the existence of a strong solution.

Remark 20. Let us comment the dependency on the homogeneity constant r. The upper bounds defined
by BQ) and [B2) are increasing with respect to r, are equal to zero for r = 0 and have a finite limit as
r goes to +00. Moreover, at the same time, the critical time step At, goes to zero as r goes to +oo
and so does the exponential growth. Thus, large values for r induce restrictive smallness conditions on
the time step and on the data. For small values for r the condition on the time step is dropped but the
upper bound on the data goes to 0.

Remark 21. We can already note that for typical Windkessel model in blood flow for which T < 400,
we can ensure global-in-time stability of the semi-discrete solution for small enough initial data and
external forces, whereas for typical Windkessel model in airflow for which T = 400 we exhibit restrictive
sufficient conditions on the time step and on the data (initial data, external forces, final time). In this
case, the restriction on the time step writes At < Srz%. In particular the smaller the Windkessel
compliance is, the more restrictive the conditions on the data and the time step are. Thus when p goes
to zero or when ~y goes to infinity the time step goes to zero.

Remark 22. Note that we cannot extend easily the proof of Theorem[3 to the fully-discretized system,
unlike for the Stokes system. To do so one should introduce the finite element discrete analogue of
Ao, see [20] in which this type of analysis is done for the Navier-Stokes system with homogeneous
Dirichlet boundary conditions.

Remark 23 (Case v = 0). As for the continuous case, it is sufficient to choose A,wéu’1+1 as a test
function in order to derive a stability estimate, as in Remark [I7h In this case the system is also
dissipative and no condition on the time step is required for the stability.
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4.2.2 Explicit coupling

We now focus on the semi-discretized Navier-Stokes-Windkessel model with explicit coupling. More
precisely, as for the Stokes-Windkessel model with explicit coupling, the inertia of the 0D model
associated to the parameter 3 is treated implicitly whereas the terms related to the parameters o and
~ are treated explicitly. Moreover we consider a semi-implicit treatment of the convective term. It
thus corresponds to the problem (II]) with e = 1, m = n and I = 0. We have all the ingredients to
study this case, since it will be a mix of the study done for the Stokes system with explicit coupling
and the study of the Navier-Stokes system.

Theorem 6. Let i > 0. Assume that the artificial boundaries 'y and I'yy meet the lateral boundaries
[y at angle § and that each boundary is smooth enough. Assume that o > 0, 8 > 0, v > 0 and
0 <7 < 4o00. The discrete solution of (1) with e =1, I =0 and m = n satisfies a discrete stability
estimate, under restrictive condition on the data (final time, initial data and external forces) and on
the time step. More precisely, let r be a positive homogeneity constant, assuming that At < A1 (where

A1 is defined by (B1))) and that

N
v (Vew)® | B CE | 2rk?
—HUOHL2 Q)+ HVUOHL2(Q o 2p +5( °)? + At 2—;+7 > (PF)?
k=0

NS __T
TBMG_CAt TTe X —At

<
32 (c§ L2+ rcf) Mo)
with 5 4 25
20°K 8K“YOA
CAtr_Cit+T< B + 1 t>a (83)
p p
(the constant OR, being defined in Theorem[3) and
Mg = < +cVk b > (84)
p
then the following discrete estimate holds true
n+2 n+1
P u" ! @ n-+1/2 l(vemp )? é n+1 2
Sl ey + 5 190 o + 55+ S (@) + Atz 4wt |
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Note that here the discrete estimates are derived on the system with a semi-implicit treatment of
the convection term. Nevertheless a fixed point procedure could enable to prove a similar estimate in
the case of an implicit treatment of this term, namely in the case I = 1.

Proof. By taking u"*! as a test function in the variational formulation (1)) with ¢ = 1, I = 0 and
m = n following the same lines as in the proof of Theorem []in the case 5 > 0 and using moreover the
following estimate of the convection term

‘P/Q(unv)uwrl u"t <p HunHL4(9) HvunHHm(Q) HunHHM(Q

< C 02 IVu™|l 12 Ay, OunJralﬁ’
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we get
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2p
where da¢ have been previously defined in the proof of Theorem [3] (see (23])). As the coupling is explicit
the next test function to consider is Amou"*l. Note that the constant £ appearing in the previous

estimate (85]) does not depend on the parameter «. Following the same lines as in the proof of Theorem
leads to
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Here the constant M is associated to the operator A, and thus is defined by ([B3) with a = 0
(see (B4)). We next have to estimate the last two terms of the right hand side of (86 corresponding

to the explicit coupling. Let us first consider aAt

Q" ‘[FW Ay ou™tt. n‘. By Lemma [Il and Young’s

inequality, we have
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where § > 0 will be chosen later. Next we estimate YAt

erp

Vol fFW Ay ou™tt. n‘ using once again

Lemma [T}
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At this stage we do not distinghish two cases as we did previoulsly. In the general case we can not

take advantage of the dissipation of the volume, thus we estimate vA¢ ‘Ve’gl fFW zélM(]u”*'1 . n‘ as we

did in the implicit coupling, see (77):
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Thus from (86) multiplied by a homogeneity coefficient r > 0, using (87), choosing § = %, and adding

35



([B5) we obtain
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Next remembering the definition of the polynomial function P (see (30)) and its positive root A; (see
31)) and using the lower bound (32]), we have

p At n+12 H n+12
5 (1 - )\—1> " 22 ) + 5+ ADIVU 72
l(‘/eZ#)Q yAt n+142 é n+1y2

exrp
+ (g - (cgw + rCmMo) HVu"HLQ(Q)) At ][4 oum 2
P
2

2 2 2 4
< (1 + <% + 7“042 > At) Hu”H%Q(Q) + e ||Vun||%2(ﬂ)
p p 2

Y 87%275& 2 9 (Ver;;l) 5 2 CI% 2rK? 2

— [14+ ——=At+ S AL S5@" BT AP
+5At<+ p T 2 2(Q)+ 2u+ p (P (90

Thus assuming that

|| - . Vke{0,...n}, (1)

<
L2Q) ¢4 (Cg’)EQ + ng)Mo)

and if we moreover impose At < A1, we obtain thanks to the discrete Gronwall Lemma that
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with Cgﬁr defined by (83]). Consequently if the data satisfy
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we obtained the desired result by induction. O
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Remark 24. Let us discuss the so called dissipative case, namely T < 400 for which we could have
tried to take advantage of the volume dissipation. In this case we can reproduce (B2) to obtain
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By choosing § and n satisfying (54)), the previous estimate ([Q3) writes
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Note that By corresponds to the constant B defined by ([2) with o« = 0. Next remembering the definition
of the polynomial function P (see [30) ) and its positive root A1 (see [B1])) and using the the lower bound
B2), remembering also the definitions of A defined by [B8) and of H defined by (B9)), we have
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Thus, if HVukHL2(Q) < %, for all k € {0,...,n}, and assuming that At < A1, we obtain thanks to the
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discrete Gronwall Lemma
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Consequently the desired discrete stability estimate can be proven by induction assuming that the data
of the problem satisfy
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As a conclusion, in the case of the semi-discrete Navier-Stokes system coupled explicitly to the 0D
model, the obtained stability estimates are quite similar in both considered cases. In both proofs, we
exhibit a similar sufficient condition on the time step (which is the same as for the Stokes system) and
restrictive assumptions on the data imposing smallness of the initial data as well as on the applied
forces but also on the global time T. In particular in the so called dissipative case when explicity
coupled to the Navier-Stokes equation the system does not dissipate energy anymore.

Remark 25. As in the proof of Theorem [ we can adapt the previous calculations to the case where
B > 0 and take advantage of the inertia of the 0D model. For the sake of simplicity we do not reproduce
the calculations here.

2At
Remark 26. For the case where T < 400 in order to control the exponential growth e2 1 one could
2
impose to the time step to satisfy At < 2% which could be a rather restrictive condition in particular
for large time T or small relazation time T.

Remark 27 (Case v = 0). Once again it is sufficient to choose Aﬂ,o{u"+1 as a test function. Never-
theless, since mo control on the auxiliary volume is required, no restriction on the time step emerges
from the subsequent analysis. Yet the stability estimate involves an exponential growth coming from the
explicit treatment of the resistive 0D model. Thus a sufficient smallness condition on the initial data,
external forces and final time guarantees the stability of the discrete solution.

5 Conclusion

In this paper we derived energy or stability estimates for Stokes-Windkessel and Navier-Stokes-Windkessel
models, both in the continuous setting and in the semi-discrete one with implicit or explicit coupling.
One of the key ingredients in the derivation is the control of an auxiliary volume associated to the 0D
model. This property is obtained by taking the velocity field u as a test function in the variational
formulation for both Stokes and Navier-Stokes regimes. Nevertheless in the Navier-Stokes regime, it
is not sufficient to obtain a stability estimate; in this case we have to consider a combination of the
previous estimate with another one in which A, ,u is used as a test function, where A, is a new
Stokes-like operator adapted to our coupled system. This enables us to control both the convective
term and the auxiliary volume.

In particular, we have shown that for the standard Windkessel model used in bloodflow modeling,
namely the RCR model (for which a >0, =0,y > 0 and 0 < 7 < +00), “energy” dissipation holds
true and can be also derived when considering the Navier-Stokes system under smallness assumptions
on the data. Meanwhile the standard Windkessel model used in airflow modeling (for which a > 0,
B=0,v>0and 7 = +00) is not dissipative, leading to restrictive conditions — on the time step, on
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the data, on the final time — for the stability of the Navier-Stokes system even for the implicit coupling;
this echoes the numerical simulations of such coupled problems for which instabilities arise leading to
the use of stabilization techniques that make it possible to get away from smallness conditions on the
data or, at least, give access to a larger range of data, see [5] where benchmark tests are performed for
various stabilization methods. When considering an explicit coupling for the Navier-Stokes system, in
both cases (RCR and RC models), “energy” dissipation does not hold anymore; stability estimates are
derived but they require the same type of restrictive conditions.

We also paid attention to the dependency on the various physical parameters. Even if some of these
constants are not explicit and depend on the geometry (such as the Poincaré constant, for instance)
and thus on the considered test case, the derived estimates and their related validity conditions give
a good insight into the behaviour of coupled systems according to the underlying fluid involved. For
instance increasing the inertance in the 0D model (namely taking greater values for 3) which is always
treated in an implicit way stabilizes the semi-discretized system for the Stokes regime whereas it leads
to a more restrictive smallness condition on the data in the Navier-Stokes regime.

All these theoretical achievements shall be further investigated in a forthcoming paper thanks to
numerical experiments in order to quantify how sharp the derived estimates are, which range of data
(for instance, applied pressures) enable stable simulations for the Navier-Stokes-Windkessel system
without stabilization technique, which method has the best performance for each application field.
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