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Preface

This book is about turbulence in incompressible fluids.

We have asked people in the street what the word “turbulence” means for them.
One woman replied: “Turbulence makes me think of the sea, because it makes one
feel what is invisible, what cannot be predicted.” More generally, people answered
giving only one word, such as disorder, aircraft, clouds, weather forecast, power, and
chemistry. Therefore, turbulence is something that anyone has experienced in one
way or another. Mathematicians will answer that turbulence is about fluids, mixing,
chaos, and connected scales. It may be a source of inspiration for painters or poets.
One may attempt to control it for technological progress. It is however a source
of concern because of its impact on environment and human life, the most critical
environmental challenge being climate change.

Although understanding turbulence is of primary importance, there is no mathe-
matical definition of it, and many physical mechanisms governing turbulent motions
remain unknown. One could say that there is a chance for mankind to understand
quantum physics someday, but not turbulence. Nevertheless, it is possible to simu-
late by means of computers some features of turbulent motions: weather forecasts
are rather accurate over 5days, the mean Gulf Stream path can be calculated,
numerical flow simulations around an aircraft wing are in good agreement with
experimental data, etc. All these numerical simulations are performed by means of
“turbulence models.”

Turbulence models aim to simulate statistical means of turbulent flows or some
of their scales. It is however estimated that an accurate computation of all scales
of such flows will be possible only by the end of the twenty-first century, if the
improvement of the computational resources continues at the same rate.

We do not pretend to give a definition of what turbulence is. Our goal is to provide
a comprehensive and innovative presentation of turbulence models, at the crossroads
of modeling and mathematical and numerical analysis, including all these aspects in
one single book, in complementarity with the other reference manuals in the field.

This book is the synthesis of almost 20 years of thoughts and works about
turbulence models, through the meeting of a mathematician with a numerical
analyst, leading to a long-term collaboration and friendship. This resulted in

vii
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viii Preface

several joint research works, which gave us the opportunity to check that the
complementarity of these specialities can be quite fruitful. Finally, it led us to the
project of jointly writing a book from a comprehensive point of view on one of
the most challenging scientific problems, as is the understanding of turbulence: we
deliver here what we are able to understand from turbulence.

In mathematics, authors are always listed in alphabetical order, which is the case
of this book.

Seville, Spain Tomas Chacén Rebollo
Rennes, France Roger Lewandowski
January 2014
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Chapter 1
Introduction

Understanding turbulence is one of the oldest and most challenging scientific
problems. Since the early works of Boussinesq and Reynolds in the late nineteenth
century that formalized the basic characteristics of turbulent flows, the analysis
of the extremely complex behavior of turbulence has raised the interest of many
researchers. The issue of what is “turbulence” is still far from being solved, although
some facts can be deduced from observations and experiments. Turbulent flows have
a huge impact in human life, from weather forecasting to freshwater supply, energy
generation, navigation, biological processes and so on.

Numerical simulation of turbulence is thus of primary importance to improve
human life in many ways. Classical fluid mechanics establishes that the motion of
a viscous fluid is governed by the Navier—Stokes equations, which in theory should
be appropriate to perform numerical simulations of turbulent flows.

However, a turbulent flow is a highly irregular system, characterized by chaotic
property changes involving a wide range of scales in nonlinear interaction with each
other. These features yield a high computational complexity, which makes today
direct numerical simulations of turbulent flows from the Navier—Stokes equations
impossible. This is why turbulence models are introduced, in order to reduce this
computational complexity.

Besides experiments and physics, mathematical modeling and analysis play a
central role in the study of turbulent flows. Mathematics provide a permanent sup-
port to build turbulent models for weather forecasting and meteorology, oceanog-
raphy, climatology, and environmental and industrial applications. Industrial flow
softwares (Ansys-Fluent, Comsol, Femap.,. ..) are deeply based upon mathematical
and numerical analysis.

T. Chacén Rebollo and R. Lewandowski, Mathematical and Numerical Foundations 1
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2 1 Introduction
1.1 To Whom the Book Is Addressed

This book is mainly addressed to the research community in mathematical and
numerical analysis in fluid mechanics. However, some parts may interest physicists
and engineers. It may be used as a general starting guide for PhD students and post-
docs in all aspects covered by the book (modeling, mathematical and numerical
analysis, numerical simulation) as well as advanced researchers willing to improve
their formation in mathematical and numerical analysis of turbulent incompressible
flows. A good knowledge in linear algebra and mathematical analysis (including
basic aspects of measure theory and functional analysis) is needed.

1.2 Objectives

Our goal is to provide a comprehensive interdisciplinary reference for mathematical
modeling, theoretical and numerical analysis, and simulation of 3D incompressible
turbulent flows. Turbulence models are intrinsically either continuous or discrete.
Theoretical and numerical analysis are strongly interconnected and both share
common mathematical bases. Therefore we introduce an integrated approach to
model and analyze turbulence models, where modeling and theoretical and numeri-
cal analysis are built on common mathematical grounds. In particular, we aim:

1. to take a significant step forward in modeling of 3D incompressible turbulent
flows, elaborated as a rigorous and innovative mathematical concept, based
on the combination of the fundamental laws of mechanics and physics with
measure theory, probabilities, and functional analysis,

2. in resolving some of the mathematical issues raised by the complex nonlinear
partial differential equations (PDE) resulting from the modeling process, to
identify and implement the most effective mathematical methods to deal with
them and to generate a mathematical shell appropriate to such complex systems,

3. to develop basic discretization techniques used in numerical simulations of rel-
evant turbulence models, by means of discretization schemes with complexity
reduced to the needs, and to show the practical performances of the models
and numerical techniques introduced, which provides a starting guide to the
effective numerical solution of turbulence models.

1.3 Structure and General Characteristics

The book is divided into three parts, modeling, analysis, and numerics:

1. Mathematical modeling and derivation of turbulence models, Chaps. 2 to 5
2. Mathematical analysis of the continuous NS-TKE model in a 3D domain,
Chaps. 6to 8
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Numerical analysis of discrete Smagorinsky and variational multiscale (VMS)
models, numerical approximation of the NS-TKE continuous model, and
numerical simulation of relevant benchmark flows, Chaps. 9 to 13

Finally, the book ends with an appendix, Chap. A called the “toolbox,” devoted to
report general mathematical results from functional analysis and measure theory
that are used throughout the book.

1.

Fluid dynamics and turbulence modeling are often based on heuristic
reasonings. We clarify as much as possible the mathematical arguments, in
order to reduce and justify the use of heuristic reasonings, in complementarity
with other reference manuals in the field. This approach opens up new leads
to improve the understanding of mathematical turbulence models based on
eddy viscosities, such as the k — & and large eddy simulations models, and the
boundary layer structure by wall laws.

It is recommended that beginners in fluid mechanics start with Chaps. 2
and 3. However, advanced readers might directly read Chaps. 4 and 5. This
part is particularly appropriate for mathematicians and numericians willing to
understand how to derive the PDEs of fluid mechanics from basic physical laws.
The continuous NS-TKE model couples a Navier—Stokes (NS)-like equation
to an equation for the turbulent kinetic energy (TKE), with nonlinear wall
laws on the boundary. This model is a by-product of the k — & model,
simpler but which shares the same mathematical features as k — &, such as
eddy viscosities and quadratic source terms. The results obtained for NS-TKE
can easily be extended to k — &. The mathematical analysis is based on
variational and singular perturbation methods, advanced estimate techniques,
and compactness methods. Due to the complexity of this system, we have
integrated and condensated some of standard PDE’s concepts in abstract and
generalized packages, hence a new mathematical shell.

Chapters 6 and 7 deal with steady-state cases. It is recommended to read
them one after another. Chapter 8 deals with evolutionary cases and might be
read independently.

Notice that the analysis of continuous LES models is not performed in this

book, since it can be found in other books quoted in a thorough bibliography at
the end of Chap. 8.
Smagorinsky and VMS models are viewed as intrinsic discrete models, spec-
ified by finite element schemes, appropriate to fit complex geometric flow
configurations, and compatible with industrial en environmental solvers. The
asymptotic behavior of their energy balance determines the dissipative structure
of the models. The finite element approximation of the NS-TKE continuous
model provides an alternative process to simulate turbulent flows from k — &
like models.

Finally we display practical simulations of some well-known turbulent flows,
giving the main source code.

It is recommended to read Chaps. 9 and 10 before Chaps. 11 and 12.
However, Chap. 12 might be read independently.
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The analysis techniques used for theoretical and numerical analysis are basically
the same: construction of approximated problems by regularization, obtention of
stability estimates, and application of the compactness and energy methods.

Each chapter begins with an abstract and an introduction, ends with a bibliog-
raphy, and is divided into sections and subsections, so that it can be viewed as an
independent entity.

However, the global hyperlinks structure of the book connects the chapters and
the sections with each other. In particular, a reader who aims to focus on a specific
result in a given section can do it by browsing and using the book as a web site,
to easily get the connected results, notations, equations, estimates, ..., at different
locations of the book.

1.4 Description of Contents

Chapters 2 and 3 are general fluid mechanics chapters, in which we carry out a
mathematical derivation of the incompressible Navier—Stokes equations, by means
of the mass conservation principle and Newton’s law considered in the framework of
abstract measure theory. The kinematic of fluids is studied by elementary ordinary
differential equations, which highlights the role played by the shear stress and
the vorticity during turbulent motions. We formulate the dimensional analysis in
an abstract algebraic framework by the introduction of dimensional bases, which
allows to properly define the notion of Reynolds numbers. Therefore, we are able to
express the Reynolds similarity law through rigorous mathematical definitions and
to investigate its area of validity by means of Leray and Fujita—Kato Theorems about
global and local solutions to the Navier—Stokes equations. We observe that Leray’s
solutions to the NSE have long-time averages that satisfy equations involving
a Reynolds stress, which entirely justifies by rigorous theorems a steady-state
turbulence model.

Chapters 4 and 5 are devoted to the derivation of the models and the main
laws of the turbulence. We define the expectation of turbulent fields, also called
mean fields, from Fujita—Kato’s strong solutions to the NSE by the construction
of a probability measure over initial data sets. We express in this framework the
Reynolds problem and the Boussinesq closure assumption which yields the concept
of eddy viscosity. We introduce the correlation tensors and various definitions of
local homogeneous turbulence. We derive the k — & model from the NSE and
discuss the sufficient conditions on the correlations that yield the consistency of
this derivation by mathematical theorems. We define local isotropic turbulent flows
and prove the Kolmogorov —5/3 law for such flows by the appropriate similarity
assumptions, once the similarity assumption principle is clearly stated by means
of dimensional bases and appropriate scales. This principle is also operated to
determine the structure of the boundary layer near any given wall, which yields
the wall laws that we include as nonlinear boundary conditions in all the models
we study. Wall laws are widely used in engineering applications, ocean—atmosphere
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dynamics, etc., as a technique to avoid the computation of the very costly boundary
layer. Finally we make the connection between the —5/3 law and LES models such
as the Smagorinsky model.

Chapters 6 and 7 are devoted to the steady-state NS-TKE model by means of
variational formulations, in a 3D bounded domain. The difficulties are due to the
eddy viscosities, the quadratic source terms, and the wall laws. We first study
the NSE with a given eddy viscosity and a wall law, specified by a variational
problem 727, that we approximate by a family (#7;).¢ derived from a singular
perturbation of the incompressibility constraint, called the e-approximation. Any
solution to ¥, is shown to satisfy stable estimates and ¥, — 7% ase — Oina
sense stated in detail, leading to the abstract notion of convergence of variational
problems used throughout these and the following chapters. We pay particular
attention to the estimates of the pressure, based on potential vectors. From there,
we establish the existence of solutions by linearization and Schauder’s fixed-
point theorem. Uniqueness cases are studied. We then consider the full NS-TKE
model. The TKE equation has a quadratic source term “in L' which requires
specific estimate techniques, that cannot directly be used because of the wall law.
We proceed with a change of variables to derive an equivalent PDE system, to which
these techniques apply. The attached variational problem is denoted by #27%, the L!
source term of which is regularized by convolution, resulting in ¥, . We show by
linearization that »%7) admits a solution satisfying stable estimates in appropriate
spaces and that ¥, — 727" as n — oo by the energy method based on energy
equalities, hence the existence of a weak solution to the NS-TKE model.

Chapter 8 is devoted to the 3D evolutionary NS-TKE model, whose attached
variational problem is denoted by &P* . Because of the dimension three, no energy
equality occurs, which prevents to use the energy method. We approximate EP* by
a Leray-o-like model é?@]; (¢ > 0), in which the transport terms are regularized
by convolution, the wall law is truncated, and which satisfies the energy equality.
To analyze @?@ﬁ, several levels of approximation are necessary. We successively
proceed with a truncation of the source term and the e-approximation, which yields
&@zﬁ and cff@];ﬁqs, for B,& > 0 two control parameters. We show the existence

of solutions to é?@]; p.c by the Galerkin method and then by the energy method and
appropriate estimates:

EPy, — EPh g as € — 0 and P ; — EP) as f— 0,

hence the existence of solutions to cﬁ@z When ¢ — 0, we obtain a variational
problem where the NS part is preserved, but the TKE equation becomes a variational
inequality, which is the best we can do at the time these lines are being written.

In all these theoretical chapters, compactness principles have been expressed in
integrated packages suitable for this class of PDE systems.

We perform in Chaps. 9 and 10 the numerical analysis of the finite element
(FE) discrete Smagorinsky model in steady and evolution regimes, respectively,
including wall laws. We face the question whether this model is a good asymptotic
approximation of the Navier—Stokes equations, which will become more relevant as
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the available computational resources allow to decrease the grid size for practical
computations. However, we will not prove by this way that LES provides a good
approximation to the large scales flow, although it gives partial positive answers. The
solution of the FE discrete Smagorinsky model is proven to be weakly convergent
to a solution of the Navier—Stokes equations in both the steady and the evolution
regimes. However, we only prove that the sub-grid energy asymptotically vanishes
in the steady regime. This is related to the lack of energy equality in the 3D
evolutionary NSE, an issue similar to that already raised in Chap. 8. Regarding
the choice of the discretization schemes, our guideline is to use the simplest
scheme that provides appropriate stability estimates, as a model for more complex
discretizations. We consider a semi-implicit Euler scheme in time where the eddy
diffusion and wall law terms are discretized implicitly.

In Chap. 11 we study the projection-based VMS model. This method provides
good predictions of first-order statistics of turbulent flows. It has a simplified
structure with respect to residual-based VMS models and equally applies to
steady and unsteady flows without further adaptation. Globally, it provides a good
compromise between accuracy and computational complexity. Finally, it allows
a thorough numerical analysis, parallel to that of Navier—Stokes equations. Our
analysis is parallel to that of the FE discrete Smagorinsky model for steady and
unsteady flows. We prove stability in natural norms as well as convergence to the
NSE. The error estimates for smooth solutions are of optimal order with respect to
the polynomial interpolation, in opposition to the Smagorinsky model for which the
convergence order is limited by the eddy diffusion term.

Chapter 12 studies the numerical analysis of a regularized NS-TKE model,
derived by truncation of the source terms and the eddy viscosities and which is
discretized by finite elements. We prove the convergence of the resulting discrete
model to the regularized NS-TKE model, either in the steady-state case or the
evolutionary case. In the evolutionary case, we consider a time discretization by
semi-linearization that decouples the velocity-pressure and TKE boundary value
problems. We also prove that the limit TKE equation satisfies a variational inequality
instead of an equality, due to a lack of regularity of the velocity. We understand the
analysis developed in this chapter as a step toward the analysis of more complex
models whose numerical approximation requires the development of new technical
tools.

Chapter 13 aims to analyze the numerical performances of the models and
numerical techniques that we have studied in the preceding chapters. It is intended
to provide a starting guide to the numerical discretization of VMS models for
students and researchers interested in the computation of turbulent flows. With
this purpose we test the practical performances of several kinds of VMS models,
in benchmark steady turbulent flows. Residual-based VMS methods are shown
to provide excellent results for at least second-order accurate discretizations,
reproducing with good accuracy first- and second-order statistics of the turbulent
flow. Projection-based VMS methods provide a good compromise between accuracy
and computational complexity, while residual-free bubble-based VMS methods,
although yielding an acceptable accuracy, still need further improvements to be
handled by non-experienced users.



Chapter 2
Incompressible Navier—Stokes Equations

Abstract We aim to derive the incompressible Navier—Stokes equations from
classical mechanics. We define Lagrange and Euler coordinates and the mass density
within the framework of measure theory. This yields a mathematical statement
that expresses the mass conservation principle, which allows to derive the mass
conservation equation. We introduce the incompressible flows and focus on their
kinematic, starting with the deformation tensor and the vorticity and then the
local deformations of a ball of fluid in an incompressible flow by standard ODE:s.
We introduce the fluid motion equation for Newtonian fluids through appropriate
measures, based on the fundamental law of classical mechanics and the expression
of the stress tensor in terms of the deformation tensor. The mass conservation equa-
tion coupled to the fluid motion equation yields the incompressible Navier—Stokes
equations. This chapter ends with a comprehensive list of boundary conditions
associated with the Navier—Stokes equations.

2.1 Introduction

The aim of this chapter is to lay the foundations for basic fluid mechanics, in order
to prepare the ground for the mathematical modeling of turbulent flows performed
in Chaps. 3,4, and 5.

We consider a fluid, liquid, or gas, moving in a domain §2 included in R?. We aim
to find a mathematical description of this motion, which is a difficult task since this
is a nonlinear physical phenomenon involving many unknowns. The main unknowns
are the mass density, the pressure, the velocity, and the temperature, but the list may
be longer depending on the particular case being studied.

In this chapter, we derive from physical and mathematical considerations the
incompressible Navier—Stokes equations for Newtonian fluids:

v+ (v-V)v—=V.-(Q2vDv)+Vp =T, (2.1

T. Chacén Rebollo and R. Lewandowski, Mathematical and Numerical Foundations 7
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8 2 Incompressible Navier—Stokes Equations
V.v=0, (2.2)

where v is the velocity of the flow, Dv = (1/2)(Vv + VV') its deformation tensor,
and p its pressure. The momentum equation (2.1) is inherited from Newton’s law,
while equation (2.2) is the mass conservation equation for incompressible flows.

We define the mass density of the fluid p and the velocity v in Sect. 2.2. To do
so, we outline the Lagrangian and Eulerian descriptions of the motion, although we
shall only deal with the Euler description after Sect. 2.2. We shall also prove some
useful abstract results.

In Sect. 2.3, we obtain the general mass conservation equation satisfied by v
and p:

dp+V-(vp) =0. (2.3)

Two procedures are developed to derive this equation. One is heuristic and shows
the physical features of the mass balance. The other is mathematically rigorous,
making use of the abstract results of Sect. 2.2.

We describe in Sect. 2.4 various approximations in the mass conservation
equation, which leads to the notion of incompressibility and how equation (2.2)
is deduced from equation (2.3) within this framework.

Section 2.5 is concerned with the kinematics of incompressible flows. We
study the transformations of an infinitesimal fluid body §V in the flow, over an
infinitesimal time period §P = [t,¢ + §T]. This yields the introduction on the one
hand of the deformation tensor Dv, which governs the stability of §V over §P, and
on the other hand of the vorticity @, being the angular velocity of § 1.

In Sect. 2.6, we perform the analysis of the internal forces acting on the fluid
during its motion. The dynamic pressure p is introduced at this stage. This analysis
yields the derivation of the momentum equation (2.1) from Newton’s law, and finally
the incompressible Navier—Stokes equations, presented in their various forms at the
end of Sect. 2.6.

A comprehensive list of boundary conditions is presented in Sect. 2.7, describing
some examples that are often studied, depending on different flow geometries as
well as different approximations.

2.2 General Framework

2.2.1 Aim of the Section

A fluid is a continuous medium that can be continually subdivided into infinitesimal
particles of fluid material having a mass. Each particle of fluid sits on an abstract
point X in §2 at time ¢ > 0. The measure dm (¢, X) is the mass of the particle that sits
on x at time #, which will be defined by the end of Sect. 2.2.3.
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The measure d m is absolutely continuous with respect to the Lebesgue’s measure
dx,dm = pdx, where p = p(t, x) is the mass density at a time ¢ and a point X, that
defines the mass of fluid per unit volume, expressed in kilograms per meter cubed.
The total mass of fluid contained in a fixed subdomain w of §2 at time ¢, m(t, ®), is
given by

m(t,a)):/p(t,x)dx, 2.4)

provided that p(¢,-) is locally integrable on 2, which we shall assume to be the
case.

To begin with, we define the Lagrange and Euler coordinate systems. The
Lagrange description helps initially, but after this section we shall only use the
Euler description. We refer to [7, 8] and [11] for further details about the Lagrange
description.

We define the Lagrange and Euler velocities V and v in Sect. 2.2.2. The technical
lemma 2.1 in Sect. 2.2.3.1 below points out how V-v is involved in volume variations
during the motion. The local volume d v, being a form on the tangent space at a given
point (¢, x), and the associate mass dm = pdv are defined in Sect. 2.2.3.

2.2.2 Euler and Lagrange Coordinates and Velocities

Let us consider a particle of fluid sitting on a point X = (X1, X», X3) € §2 at time
t = 0. Assume that this particle moves to a point X = (x, X3, x3) € §2 at a given
time ¢ and that there exists a map

F:Ryx2—> 82

such that
x = F(t,X) = (Fi1(t,X), F,(t,X), F5(t,X)). 2.5)

Assumption 2.1. We assume that for each fixed t > 0, the restricted map F(t,-) is
a C' diffeomorphism on £2.

Thus the relation x = F (¢, X) can be inverted to give
X = G(¢,x).

We shall say that X is the Lagrangian coordinate of the particle whereas x is its
Eulerian coordinate.

Definition 2.1. The Lagrangian velocity at point (¢,X) € R} of the fluid is the
field V= V(,X):

V(it,X) =0, F(,X), V=(1,VV), (2.6)
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where 9, = 0/0t is the time derivative. The Eulerian velocity at a point (¢,x) € R}
is the field v = v(z, x):

v(t.x) =V, G(.x), v=(v.v2,3). 2.7)
For a better understanding of the Eulerian velocity, let us consider a fixed point X in
£2 and a physical fluid particle going past x at time ¢ with an Eulerian velocity v.
Therefore this particle moves approximately to the point x 4+ vé¢ at the time ¢ + §¢

for some small §¢ > 0. We note that at a time ¢’ # ¢, there is a chance that another
physical particle goes past the same point x.

2.2.3 Volume and Mass

2.2.3.1 Fundamental Kinematic Relation

We show the fundamental relation (2.12) linking Vy - v and det Vx F, where

oF; v
VxF = — , Vy-v=—. 2.8
X (BXj)lgi,jg ' 0x; 28

Let §;; denote the Kronecker tensor:
Sy =1ifi=j & =0ifi#] (2.9)
Let ¢;;; denote the Levi-Civita tensor that is fully characterized by
€123 = 1; &;j1 is antisymmetric against the indices.

Onone hand, let E = (E|, E», E3) and F = (F}, F,, F3) be two given vector fields.
Then the i component of their cross product E x F is given by

(ExF); =g E; Fy, (2.10)

where the Einstein summation convention is used. On the other hand, the determi-
nant of any 3 x 3 matrix A = (a;;)1<i,j<3 is equal to

1
detA = Esijkepq,.aipajqa,-,., 2.11)

Lemma 2.1. Assume that F defined by (2.5) is of class C> on Ry x 2 = Q. Then

3,(det Vx F) = (Vy - v) det Vx F, 2.12)
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Proof. From (2.11), we have

RS OF; OF; 0F;
e = —€ijkEpgr o T .
XU T 6 UK X, 0X, 0X,

Therefore

9, det Vx F =
1 PF OF OF | OF, 9°F; OF | OF, OF; 9'F
—&ijkEpgr | = T — — .
6 UKrr | drox, 0X, 0X, | 0X, 010X, 0X, = 0X, 0X, 910X,

(2.13)

Since F is of class C2, the Schwarz theorem applies [5] and we have

PF  PF
010X, B anat’

regardless of £. Moreover, all indices play the same role in the formula (2.13).
Therefore, we may exchange their positions, reorder the terms, and use the
antisymmetry of &;;;, which yields

F; OF; 0F;

e par e 007 Ok 2.14
FUkErararaX , 9X, 0X, 19

1
0;detVx F = 3

From the definition (2.6), we have

PF W
0X,0r  0X,

at every point (¢, X). Moreover, formula (2.7) can also be written as
v(t. F(t.X)) = V(. X), 2.15)

leading to the following identity:

Vi dv; OF,
AR l_"‘, (2.16)
0X, 0Oxq 0X,

regardless of i and p. We insert the formula (2.16) in the equality (2.14), leading to

1 8v,~ 8Fa 8Fj aFk
9, det Vx F = —g; 48 p0r i S0 &7 Ok
X ke ey 80X, 0X, X,

2.17)

In writing carefully the six nonvanishing terms of ¢;;x, which take values in {—1, 1},
we find that for any fixed indices «, j, and k,
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OF, OF; IF;
Frax, 9X, 0X,

gqjk det Vx F =

Then, the equality (2.17) becomes

1 av;
9, det Vx F = Esajksi,ka det Vx F. (2.18)
Using the relation
EajkEijk = 20ai, (2.19)
we have
1 av; v; dv;
—EyikEiih— = Oyi— = — = Vy-V. 2.20
28 jkEijk Xy " 0xg ax; v ( )

We combine (2.18) and (2.20), which yields
0y det Vx F = (Vx - v) det Vx F,

concluding the proof of Lemma 2.1. O

To better understand this result, recall that det Vx F' is involved in the change of
variables in integral calculus. Indeed, let g : £2 — R be an integrable function,
wp CC £2 be a measurable set, w, = F (¢, wp). Then

/g(x)dx:/ g(F(t,X))| det Vx F (¢, X)|d X.

Roughly speaking, det Vx F (¢, -) measures how the diffeomorphism transforms the
Lebesgue measure at time ¢. Formula (2.12) links its time evolution to Vy - v,
which will later appear to be the indicator of the fluid’s capacity to perform volume
variations, such as compressions or decompressions.

2.2.3.2 Volume Form and Mass Measure

Let X € £2 be a given point and Tx the tangent space at X, which is isomorphic to
R3 in this case [1]. The volume form d vy at X is defined by

Y (1.0.8) €Ty, dvo(X) (1,82, 83) = det(Cy, &, 53). (2.21)

Lett € R+ befixed, x = F(t, X), T; x be the tangent space at (¢, X), also isomorphic
to R3. Since F(t,-) is a diffeomorphism on £2,
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VxF(t,X) Tx — Tix

is an isomorphism. Therefore, for each (1, 12, 73) € Tt?x, there exists ({1, {2, 3) €
Ty such that

M1, 1m2,m3) = (VxF(,X) - 1, Vx F(t,X) - &, Vx F(1,X) - £3). (2.22)

This allows us to define a local volume form on 7,y denoted by dv(z,x) and
defined by

Y (01,12, m3) € T, dv(t.x)(n1,m2,m3) = det (1, n2,1m3) =
det(Vx F(¢,X) - &1, Vx F(t,X) - {2, Vx F (1, X) - {3).

(2.23)
The following relation holds true:

dv(t,x) = det Vx F(, X)d vo(X), (2.24)

following the classical determinant theory [4].

Since parallelepipeds generate a Borel algebra on 7 x, this allows the mass of a
particle of fluid that sits on x at time ¢, dm(t, X), to be defined as a measure on Tx
by the formula

dm(t,x) = p(t,x)dv(t,Xx). (2.25)
This is in accordance with the definition (2.4) since when ¢ is fixed, dv(z, x) = dx.
This may seem to be unnecessarily complicated at a first glance. However, we

shall see in Sect. 2.3.4 how it simplifies significantly the mathematical derivation of
the mass conservation equation (2.26) below.

2.3 Mass Conservation Equation

2.3.1 Aim of the Section

This section is devoted to the derivation of the mass conservation equation
9p+V-(vp) =0, (2.26)
satisfied at every (¢, x) € R4+ x £2, where we have set

JE; 9
VE=(E\ ExEy) =E(Lx) € C'(Ry x2) V-E=22 dip= B—’t’.
Xi
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From now on, each tensor field depends on x in space and no longer on X, and we
shall no longer explicitly specify x or X subscripts when writing derivatives with
respect to the space variable.

Equation (2.26) is called a “conservation law,” the mass being preserved during
the motion. Although it is easy to claim “the mass is preserved,” this is difficult to
define rigorously.

We derive equation (2.26) using two different procedures. One is heuristic, based
on rough approximations that are not rigorously true. Nevertheless, this procedure
presents the great advantage that we can simply derive the equation, which enables
a better understanding of the physics. This is the aim of Sect. 2.3.2.

The other procedure is based on the relation (2.12) and the definition (2.25) of
dm. This allows a rigorous definition of the mass conservation by imposing that
the total derivative of dm is equal to zero at each point (¢,x) € Q. Therefore, we
must first define the total derivative, which we do in Sect. 2.3.3, that specifies how
to derive in time along the flow trajectories. The rest of the program is implemented
in Sect. 2.3.4.

Throughout this chapter, we assume

Assumption 2.2. The fields p and v are of class C' on R x 2 = O,

without stating it systematically.

2.3.2 Heuristical Considerations

Let o CC §2 be a fixed open set strictly included in 2, I’ = dw its boundary,
n = n(x) the outward-pointing unit normal vector at any pointx € I".

Let 1 € R4, 8t > 0 be an infinitesimal time. We count how much mass of
fluid leaves w through I" over the time period [t,¢ + §¢], a quantity denoted by
Am(t,§t, w). Of course, some mass of fluid might also enter w through I" over the
same period. This will still be considered as leaving, counted with a nonpositive
sign.

The calculation of Am(t,8t, w) is made in two different ways. We first expand
Am(t,8t,w) around 6t = 0, using the expression (2.4). We secondly carry out
a local analysis at I" to express Am(t, 8¢, w) as an integral over I", and we use
the Stokes formula to transform it into an integral over w. We obtain two distinct
integrals over w that we equate, thus expressing that the mass budget is balanced
and deriving equation (2.26).

Since we require an algebraic loss in mass, the quantity we aim at computing is

Am(t,8t,w) = m(t,w) —m(t + §t,w).

Using the Taylor formula and the definition (2.4), we have
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Am(t,8t, w) —SI%/p(I,X)dX-i- 0(8t%)

(2.27)
—St/ 3:p(t,x)dx + O(81?).

We hold equality (2.27) in reserve for the moment, and we turn to a local analysis
at the boundary I".

Letx € I be a fixed point, §S C I" be an infinitesimal part of I", whose gravity
center is X, and n(x) be the outward-pointing unit normal vector at x. We assume
that the field (v, p) is constant in the vicinity of (¢, x) and equal to (v(z, x), p(¢, X)),
which is of course not satisfied exactly but is reasonable to first order.

We must characterize the particles that can leave w through 45 over the time
period [t, ¢ + 6¢].

From the assumption we made on v at (¢, x), a physical particle of fluid that sits
ony, a point near X at time ¢, moves to y + v(z,x)4¢ at ¢ + §z. Thus, the particles
we are looking for are those contained in the volume

8V =v(t,x)-n(x)§S 6t

at time ¢. This represents a mass of fluid 6m = p(¢,x)3V. We have to sum §m over
dw to compute the total mass of fluid going out w over the time period [z,¢ + §¢].
Hence, we have

Am(t,8t,w) = 8t/ o(t,x)v(t,x) -n(x)dS. (2.28)

dw

We apply the Stokes formula (see in [5,27]) to the right-hand side of (2.28), leading
to

Am(t,8t,w) = SI/ V- (p(t,x) v(t,x))dx. (2.29)

0]

We combine the equalities (2.27) and (2.29), divide by 6z > 0, and let it tend to
zero. Then we obtain the following relation:

/[B,p(t, x)dx + V- (p(t,x)v(t,x))]dx =0 (2.30)

which holds at every ¢+ > 0 and for every subdomain w of §2. As we assume v and
p of class C!, we deduce from the results of integration theory [26] that the relation
(2.30) yields the mass conservation equation (2.26). |
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2.3.3 Total Derivative

In the previous analysis, we considered that a particle sitting on a point x at time ¢
moves to the point X+ x = x+ 67 v(z, X) at time 7 4 6¢. It is as if the point x = x(¢)
was moving along a trajectory of the ordinary differential equation

X (t) = v(t,x(1)), (2.31)

where x’(¢) denotes the standard derivative with respect to ¢.
Let E = E(z, x) be any tensor field of class C! on Q. As the point x also depends
on ¢, so does

G(1) = E(t, x(1)).

The question arises of how to express the time derivative G'(¢) in terms of d,E and
VE.

Lemma 2.2. Assume that E is of class C' on Q. We have

G'(t) = 9,E+v-VE, (2.32)

DE
The field G'(t) is denoted by D7 and is called the total derivative of E.

Proof. We expand G around §¢ = 0,
G(t + 6t) = E(t 4+ 6t,x(t + 6t)) = E(t + 6t,x + 8tv(t,x) + 0(61)), (2.33)
leading to
G(t + 8t) = G(t) + 8t (0,E(t,x) + v(¢,x) - VE(2,x)) 4+ 0(61), (2.34)
which is valid because E is of class C' on Q. We finally find

G(t + 1) — G(1)

G'(t) = sltiino 5 = 9,E(¢,x) + v(z,x) - VE(2,x), (2.35)

hence the result follows. O
Remark 2.1. The total derivative satisfies the usual derivative rules, namely
DE+F DE DF D(E-F DE DF
DE+F) _DE_DF DE®) _DE . DF
Dt Dt Dt Dt Dt Dt

Remark 2.2. The mass conservation equation (2.26) can be rewritten in terms of a
total derivative. Indeed, we have
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V.(vp) =v-Vp+pV.v, (2.37)
which allows equation (2.26) to be rewritten as

1 Dp

2.38
> D (2.38)

This form of the mass conservation equation may sometimes be useful.

2.3.4 Rigorous Derivation of the Mass Conservation Equation

Let us consider a fluid particle that sits on x = x(¢) at time ¢ and which moves to
x(t + &t) at time ¢ + &¢, almost along a trajectory of the ODE (2.31). Recall that
the mass dm = dm(t,x) = p(t,x)dv(t,x) of the particle at (¢,x) was defined by
(2.25).

The principle of mass conservation is that the mass of the particle remains
constant along the trajectory, which is expressed by the following equation:

Ddm) _

i (2.39)

We show in what follows that equation (2.39) is precisely the mass conservation
equation (2.26).
According to the definitions (2.25) and (2.32), we have

D(dm) D(dv)
D - @p+Vv-VV)dv+p Dr (2.40)

D(dv)

We insert the identity (2.12) of Lemmé 2.1 in the relation (2.24) that expresses
dv in terms of dvy and the Jacobian determinant, by noting that dvy(X) is totally
time independent. The point X denotes the Lagrangian coordinate of the particle,
which means its position at time ¢ = 0. Therefore, we find the relation

We must compute the total derivative

D(dv)
Di

= (V-v)dv, 2.41)

satisfied at every point (¢, x) € R4 x §£2. We combine equations (2.39), (2.40), and
(2.41). Since dv # 0, we obtain

0p+v-Vp+pV.-v=0, (2.42)

which is the mass conservation equation (2.26), following relation (2.37). ]
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2.4 Incompressibility

2.4.1 Basic Definition

Compressibility and incompressibility are natural physical notions that we all are
familiar with from everyday life. Generally speaking, we know that the volume
occupied by a fixed mass of gas can be reduced, but that in the case of a liquid, the
mass density remains more or less constant during motion. In the first case, we say
that the flow is compressible while in the second case it is incompressible, and so
the state equation can be written as

p=pEx)=p on Q=Ryx0, (2.43)

for some constant py > 0. In this case, the mass conservation equation (2.26)
becomes

V.v=0. (2.44)

The nature of equation (2.44) is kinematic. Moreover, experimental data [10]
indicate that there are flow motions, the velocity of which still satisfy equation
(2.44), but whose density is not constant. This suggests the global definition:

Definition 2.2. Any fluid flow on Q with v = v(¢,x) as velocity field is incom-
pressible on Q if and only if v satisfies equation (2.44) at each point (¢,x) € Q.

Incompressible flows preserve the volumes, according to Formula (2.12). Incom-
pressibility refers to the nature of the motion. This is why the term of incom-
pressibility is applied to the flow rather than the physical nature of the fluid. Some
gas motions might be considered as incompressible flows, depending on the scales
involved. Even if it is more difficult to conceptualize, some liquid motions may be
considered as compressible.

In the remainder of the section, we consider the example of oceanic flow
which is the typical example of an incompressible flow with a variable density.
We then evoke the Mach number, closely linked to the question of compressibil-
ity/incompressibility.

2.4.2 Incompressible Flow with Variable Density:
The Example of the Ocean

The density of the ocean varies by about 2 % around a mean value py =
1035 Kg.m™* ([10,21]), so that
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22| 22
o Po

<2.1073. (2.45)

This density change is mainly due to salt, which is not evenly distributed in the
water, as well as to temperature variations. As a result, the density p of the ocean
satisfies a state equation p = p(S, 8), where 6 denotes the temperature and S the
salinity (the mass of salt per unit of volume). This equation is nonlinear and may
vary according to the place of study [10]. In some situations, the pressure p may
also be involved. Simplified mathematical models use the linearized state equation:

p=po+as(S—So) + ap(th—0), (2.46)

forag > 0, a5 > 0, Sy > 0, and 6y > 0 constant.

Nevertheless, the bound (2.45) allows us to consider the ocean’s motion as
incompressible. To see this, we introduce a typical velocity magnitude U, a typical
time magnitude 7', and a typical length magnitude L. Those values may change,
according to the case we focus on. Their choice usually fixes the parameters for
numerical simulations: the time step is related to 7 while the mesh size is related to
L. We assume

U=LT". (2.47)

We examine the magnitude of each term in the mass conservation equation (2.38).
We denote by [E] the magnitude of any given field E. Therefore,

U
V-v]=—=T"7" (2.48)
L
Similarly,
1D D
[__p} =71 [—p} =2.107377". (2.49)
p Dt o

Therefore, in equation (2.38), the magnitude of the right-hand side (r.h.s.) differs
from that of the left-hand side (L.h.s.) by a coefficient ¢ = 1073. This is as if the
equation was written as

¢eE =F, (2.50)

where O(E) = O(F) = 1 and ¢ = o(1). This is a standard situation in
asymptotic analysis [3], and the result is that both £ and F must vanish to satisfy
equation (2.50), which yields

1D
Do _y

- = v=0,
p Dt

and hence we can conclude that the flow is incompressible according to the
definition 2.2.
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2.4.3 Incompressible Limit

An observer swimming in the sea with his head underwater may hear the sound of a
boat engine apparently close by, although the boat is actually a large distance away.
It seems that the speed of the sound in the water is infinite.

The study of sound propagation in fluids [20] led E. Mach to introduce in 1887
the dimensionless number

M =

U
e
where c is the speed of the sound. This number is now called the Mach number.

It can be shown that when M goes to zero, which implies an infinite speed of
sound, then the corresponding limit of the velocity satisfies the incompressible
equation (2.44). This is the incompressible limit, which can be derived from
asymptotic expansions in the compressible Navier—Stokes equations [22]. An
analysis based on physical arguments at small scales yields the same results [2].

Throughout the rest of this book, we assume the following:

Assumption 2.3. The flow specified by the vector field v = v(t,X) is incompress-
ible, thatis, V - v = 0.

2.5 Kinematic Features of Incompressible Flows

2.5.1 Aim of the Section

This aim of this section is to study the transformations of an infinitesimal body of
fluid §V during its motion in an incompressible flow, over an infinitesimal time
period. We assume the following:

Assumption 2.4. The body 8§V can be identified to an open set  C 2 at a given
time t and to w, C §2 attime t + t, T € [0,8T] for some §T > 0. We also assume
that w, has a boundary T, of class C' for all t € [0,8T]. We denote by n, the
outward-pointing unit normal vector on I%.

Recall that during its motion, the total volume §V is constant, thanks to the
incompressibility assumption.

The local analysis carried out in Sect.2.5.2 below reveals that the tensor field
Vv(t,x) = Vv defined by

Vy = (ﬂ(z,x)) (2.51)
dx; 1<i,j<3

J
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governs the first-order transformations of §1 over a time period 6P = [t,t + 677,
where we assume that over §P, the point X remains the gravity center of §V, §T =
o(1) as well as diam(§V) = o(1).

We write Vv at (¢, x) in the form

Vv = Dv + Viy, (2.52)

designating by V?v the antisymmetrical part of Vv and Dv the symmetric part of
Vv, namely

1 1
Dv = E(Vv + Vv, Viv= E(VV — Vv,

where A’ denotes the transpose of any matrix A. The tensor Dv is called the
deformation tensor.

We show in Sect. 2.5.3 that the spectral analysis of Dv determines in what
directions 8V remains stable and how it might deform. The incompressibility
assumption 2.3 makes the study of stability easy, since the trace of Dv is equal to
zero in this case. This analysis also explains why Dv is so important for expressing
the internal forces acting on the fluid, performed in Sect. 2.6.

Turning to the tensor Vv, we show (Lemma 2.3 in Sect. 2.5.4) that it is fully
specified through the vorticity vector

@ =VXxXV, = (w,w,ns). (2.53)

In Sect. 2.5.5, we study the contribution of the vorticity @ in the transformations of
sV
In the light of the decomposition (2.52), we distinguish three cases:

(i) Dvislarge compared to @, ||@|| << ||DV]|,
(il) o is large compared to Dv, ||Dv]| << ||®||,
(iii) they are of the same magnitude, || Dv|| =~ ||w]|,

where by default,

1
VE = (Ejie Di<ijke.<s |[E[[=1El=( Y Elg)2,
1<ijke..<3

or any equivalent norm. The conclusions of this section are the following.

In case (i), if §V has the form of a football at time ¢, it is then transformed into a
rugby ball.

In case (ii), 6V behaves like a rotating solid body, whose angular velocity is
(1/2)w. In regions where (ii) holds, small-scale vortices may be observed.

Case (iii) is more difficult. The transformation of § 7 might be anything because
both effects compensate. To illustrate this, we sketch out in Sect. 2.5.6 the typical
example of a shear flow, for which such a compensation occurs.
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2.5.2 Local Role of Vv and Fundamental ODE

Let x be the gravity center of §V at time # and y € §V be any other point. Let x(¢)
and y(¢) denote the position of two particles sitting on x and y at time ¢. Let us
consider

E=&() =x(1)—y(), (2.54)

Assume that the particles move to x + §x and y + 8y respectively at time ¢ + ¢ for
some §¢ > 0. Let us set §& = dx — Jy.
We perform the asymptotic expansions:

8x = v(t,x)8t + 0(8t), (2.55)
8y = v(t,y)ét + o(5t), (2.56)
v(t.x) —v(t,y) = Vv-& +o(|[§]]), (2.57)

where Vv = Vv(¢, x). We combine (2.55), (2.56) and (2.57) and we find

‘;—f = VV(.%) - & + ot + [IE]D. (2.58)

We take the limit in equation (2.58) as §¢ goes to 0, which yields the following
differential equation:

' = Vv(t.x)-§ +o(l&]]). (2.59)

This suggests the following local ODE, which corresponds to the first-order term in
equation (2.59):

E'(t+1)=Vv(t,x)-E( + 1), (2.60)

where now & = &(¢ + 7) is only time dependent, ¢ and £(¢) are given and fixed,
7 > 0, and &’ denotes the derivative with respect to 7.

Although equation (2.60) makes sense around =0 from the physical viewpoint,
as a linear ODE it possesses a unique global solution defined on R, for any initial
datum & [5].

However, without any specific information about the matrix Vv(¢,x) = Vv,
it is difficult to easily picture the overall appearance of the solutions to (2.60).
We can only get qualitative stability properties, by using the incompressibility
assumption. However, following the decomposition (2.52), it is natural to split the
ODE (2.60) into

g =Dv-&, 2.61)
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£ = Viv-E, (2.62)

In what follows, we study (2.61) and (2.62) separately after having first analyzed
the stability properties of equation (2.60).

2.5.3 Deformation Tensor

2.5.3.1 Stability

The question is whether & (f 4+ 7) goes to zero as T goes to infinity, for a given initial
data &(¢) # 0. If yes, we say that equation (2.60) is stable, otherwise we say it is
unstable. We follow the theory developed by A.M. Lyapunov in 1892 (see the details
in [13]). To do so, we take the inner product by & with both sides of (2.60), which
yields

(£.8)=(Vv-£.8). (2.63)
According to a well-known result of linear algebra,
(Vv-&,8) = (Dv-£,8§),
regardless of &. Therefore, equation (2.63) may be written as

1d)1&)P
2 dt

The inner product (Dv - £, &) is a Lyapunov function for the ODE (2.60) which
specifies local stability properties near the point (¢, X).

To check the stability properties of the flow, we use the symmetry of Dv, which
is therefore orthogonal diagonalizable [4]. Moreover, incompressibility yields

= (Dv-§,8). (2.64)

trDv =2V -v=0.

Assume first that Dv = 0. Then the velocity is locally constant around x and
particles move along straight lines.

Assume next that Dv # 0. Because of incompressibility, Dv has at least one
strictly negative eigenvalue, denoted by A1, and one strictly positive, denoted by A,.
The ODE is stable along the eigendirection associated with A; and unstable along
the one associated with A,.

In particular, let £(t) # 0 be an initial datum that is an eigenvector associated
with A, then £(¢ + 7) goes to zero when t goes to infinity. Let £(z) # 0 be an
initial datum that is an eigenvector associated with A,, then ||E(t + 7)|| goes to
infinity when 7 goes to infinity. If A3 # 0, its sign determines if stability holds
along a plane or along a line only.
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2.5.3.2 When Footballs Become Rugby Balls

Assume that Dv is large compared to Vv at (¢, x). At that point, the solutions to
the fundamental equation (2.60) are very close to those of equation (2.61) that we
solve in the eigen-coordinate system of Dv.

Let (aj, a;,a3) be an orthogonal eigenbasis of the tangent space T;x for Dv,
associated with the eigenvalues A, A5, A3. From now, we assimilate T}, to R? for
simplicity. We write

Et+0) =&0+a, (2.65)
where each §; satisfies
& = Aiki. (2.66)
Therefore, the solution to equation (2.61) is
E(t + 1) = M7 (a;. (2.67)
To picture what the solution looks like, assume that §1 is a ball of radius r = o(1)
centered on x at time 7. Then § V' instantaneously becomes a rugby ball, an ellipsoid

whose axes are defined by the vectors a;, a,, and a3 and its shape determined by the
sign of the eigenvalues.

2.5.4 Vorticity

If the body 6V were a solid body with x as its center of gravity, then the velocity of
eachy € 8V would be expressed by the law [15]:

v(t,y) = v(t.x) — £ x &, (2.68)
for some angular vector 2 to be determined.

We rewrite the asymptotic expansion (2.57) using the decomposition (2.52) as
follows:

v(t,y) = v(t,x) — Dv(t,x) - € — V¥v(t,x) - & + o(||€]]). (2.69)

We assume that Dv is negligible against V®v at (¢,x). Consequently, (2.68) is
similar to (2.69), provided that V®v - & can be written in the form 2 x .
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The appropriate vector field is the vorticity @ = V X v = (w;, w2, w3), as proved
by the following.

Lemma 2.3. Let

1 BV,' an
=5 o, "o
X 8x,~

be the general term of V2v. Then the following relation holds:

1
;ij = _Egijkwka (2.70)

forall 1 <i,j < 3. Furthermore,

Viv(t,x)- & = %w(l,x) x &, (2.71)

regardless of .
Proof. From now on and if no risk of confusion occurs, we shall write

0

= 2.72
o, (2.72)

forevery i = 1,2, 3. Following the formula (2.10) and using the antisymmetry of
the Levy-Civita tensor, we have

Ok = Epgk 0pVq, (2.73)
which yields &;jxwx = €;jk€pgk 9 pv4. The relation
€ijkEpgk = 8ip8jq — 8iqSjp (2.74)
shows
gijkwr = 0;v; — 0;v; = =28,

which proves the relation (2.70) as well as the identity (2.71) following (2.10),
combined with (2.70). O

As a consequence of the identity (2.71), the expansion (2.69) becomes

V03 = VX~ DY) £~ 00 xE +ollEl). 275

where we recall that § = x —y.
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Remark 2.3. By explaining the formula (2.73), we find

02v3 — 0312
® =\ 03vi—01v3 |,
01v2 — 0oy

which is the practical expression of the vorticity.

2.5.5 Vortices

When we compare the expansion (2.75) to the expression (2.68) by taking £2 =
(1/2)w, we observe that the vorticity characterizes the instantaneous rotation of
8V, provided w is large compared to Dv. In this case, the fundamental equation
(2.60) is very close to equation (2.62), which we rewrite as

g = %w x &, (2.76)

using the relation (2.71), in which @ = ®(¢,x) for a fixed (¢,x). Let us solve
equation (2.76).

If o = 0, then &(¢ + 7) = £(¢) regardless of 7. Let us assume that @ # 0, and
let us consider

b= .
|||

Let b, and b3 be such that (by, by, bs3) is an orthogonal basis of R3 that in particular
satisfies

b; xby = bz, baxbs; =b;, bz xb; =b,. (2.77)
We write
§=6b. (2.78)
Using the relations (2.77) and setting z = éz + i§3, we get

£ =0 = i@z, (2.79)

which yields

o
2

E+1) =50, 2t+1)=e"3"20). (2.80)
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Therefore, trajectories rotate around the axis spanned by @ with a frequency equal
to [|@]]/2.

The resolution of the ODE (2.76) explains why the vorticity is closely linked to
the notion of vortex (also called eddy) which plays a central role in the study of
turbulent flows.

However, the fact that @ # 0 in a given flow does not imply that an observer will
see vortices in the flow, essentially because the analysis carried above is local in
time as well as in space and therefore only makes sense for small scales. Moreover,
the deformation tensor effects may balance the vorticity effects when @ and D(v)
are of the same magnitude, as shown in the example discussed in Sect. 2.5.6.

The question of defining mathematically a “vortex” as we picture it at large scales
is hard. The simplest and popular criterium that is used in practical simulations to
locate where there may be vortices is the Q-criterium which says that vortices are
located in the set

{(t,x) e Ry x 2, 0(t,x) = =[|2(t.x)|* — |Dv(t,x)|*] > 0}. (2.81)

1
2
2.5.6 A Typical Example of a Shear Flow

In this example, we work in a dimensionless framework for simplicity, dimensional
analysis being detailed in Sect. 3.2.
Let v = (vi, v, v3) be the stationary vector field defined by

Vx=(x,y,2, wix.y,29) =2 x,y,2 =v(x,y,2 =0, (2.82)

where X = x e| + y ez +zej3. The field v satisfies V-v = 0. Basic calculations yield

001 00 %
Vv=]1000], Dv=]000]|, w=1]1]. (2.83)
000 1oo0
We notice that
ll@|[ = [|Dv|i = 1. (2.84)

Let§ = (x, y,2)" be given at time 7. The solution to equation (2.60), denoted by &,
at time ¢ + 7 and such that §, = £, is equal to

X+ 1z 107
&= y |=1010]-&=R & (2.85)
z 001
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For a given t > 0, the matrix R; is the matrix of a transvection [4]. Let us describe
carefully the transformation of §V" in the flow when §V = B(0, r) is a ball centered
at the origin. Three cases occur:

(a) Points in 8V N {z = 0} remain steady.

(b) Points x = (x, y,z) € 8V N{z > 0} are such that x — oo while y and z remain
constant when t — oco.

(c) Points x = (x, y,z) € 8V N {z < 0} are such that x — —oo while y and z also
remain constant when t — oo.

The ball §V is sheared in the region {sup(|y|, |z|) < 1} and fluid particles contained
in 8V at time ¢ are mixed in the whole strip, which is a typical process in turbulent
flows.

Transformations of bodies totally included in the region {z > 0} or {z < 0}, both
stable through R, are sheared along the x-axis.

We study equations (2.61) and (2.62) one by one. Equation (2.62) is already
solved by the general formula (2.80). The solution is a rotation whose frequency is
equal to 1/2, around the line spanned by w, that is, the line {x = z = 0}.

We turn to the ODE (2.61). The spectrum of Dyv is the set {—1/2,1/2,0}. The
eigenspace associated with the eigenvalue —1/2 is the line {x = —z, y = 0},
spanned by e; + es, which is a stability direction according to Sect. 2.5.3.1. The
eigenspace associated with the eigenvalue 1/2 is the line {x = z, y = 0}, spanned
by e; — e3, which is an unstable direction. Finally, the eigenspace associated with
the eigenvalue 0 is the y-axis that also coincides with the line spanned by . The
general solution is then given by

&, = (xcosh(r) — zsinh(z)) e; + y e; + (—x sinh(t) + zcosh(r)) e3, (2.86)

by noting that @ is neither a stable nor an unstable direction.

The overall impression is that the resolution of (2.61) and (2.62) does not
allow the transformations of §V to be pictured in this specific case. This is more
easily done by solving the fundamental equation (2.60), which is fortunately
straightforward. The solutions are highly unstable, especially when considering
bodies initially in both {z > 0}, {z < 0}.

Nevertheless, we suspect the fact that Dv has an eigenvalue equal to zero, whose
eigenspace is spanned by w, together with the result (2.84), may explain some of
the features of this example. No more can really be said, apart from noting the great
importance of shears in turbulent flows.
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2.6 The Equation of Motion and the Navier-Stokes Equation

2.6.1 Aim of the Section

We turn to the momentum equation, based on Newton’s law:
mass x acceleration = total applied forces, (2.87)

which a priori applies over a time period [t,¢ 4+ 7] to a body §V satisfying
assumption 2.4.

We start by modeling the total forces applied on 6V = w, at time ¢ + t. We
distinguish two different types of forces:

(i) The body forces, applied at distance on §V, such as gravity, electromagnetic
forces, and so on,

(i) The “internal forces” F(z, §V'), that are those the rest of the fluid applies on §V/
attime ¢ + 7.

As the internal forces are those that are hard to model, particular attention will be
paid to them. The appropriate tool is the stress tensor

0 = (0ij)i<ij<3 = 0(t,X)

(see [2,7,8,11, 14]) that is symmetric and such that

F(z,8V) :/ o -n,, (2.88)

T

which results in an internal force density equal to (V - )dv, according to Stokes’
formula. Therefore, we must specify o by making some reasonable assumptions.
This is the aim of Sect. 2.6.2, where the dynamic pressure is introduced through the
relation p = —(1/3)tre. Furthermore, we introduce the definition of a Newtonian
fluid together with the notion of dynamic viscosity u.

Next we consider a local point of view, just as we did when studying the mass
conservation energy in Sect. 2.3. Indeed, we prefer to apply Newton’s law to a
particle of fluid that sits on x at time #, rather than to a body 6V, which has been
useful in finding V - a. Once the acceleration of x at time ¢ has been calculated
in Sect. 2.6.3, we present the momentum equation for incompressible flows in as
general terms as possible.

We introduce the kinematic viscosity v in Sect. 2.6.4 and we take the opportunity
to present various forms of the incompressible Navier—Stokes equations, each form
being useful for theoretical investigations or for practical simulations.

We conclude with Sect. 2.6.5, where we derive the equations satisfied by the
vorticity @ and the pressure p.
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2.6.2 Stress Tensor

2.6.2.1 Physical Evidences and Some History

The goal is the determination of F(t, §V'). Before doing any mathematics, we recall
some historic physical considerations which manifest such internal forces.

The well-known Archimedes’ principle (approximately year 250 B.C, see in [7])
may be stated as follows:

“Any object, wholly or partially immersed in a fluid, is buoyed up by a force equal to the
weight of the fluid displaced by the object.”

This law characterizes the internal force in the fluid at rest, which is the
hydrostatic pressure.

The famous experience carried out much later by E. Torricelli in 1644 (see
in [7]), who constructed the first mercury barometer, has highlighted existence of
atmospheric pressure, which varies depending on the weather.

Therefore, the first internal force exerted on any flow that comes to mind is
the pressure, although this was initially considered for steady fluids. This led
L. Euler to derive in 1757 a momentum equation based on Newton’s law. In Euler’s
equations (see in [2,7, 8, 14, 22]), which couple the incompressibility equation to
the momentum equation, the pressure is the only internal force, which is treated as
an unknown of the equation together with the velocity. A fluid governed by Euler’s
equations is called a perfect fluid. According to legend, D. Bernoulli is supposed to
have said a short time after Euler’s work:

“If a perfect fluid would exist, then the birds would not fly.”

Indeed, any body moving in a fluid faces a drag that yields an energy dissipation.
Moreover, Le Rond d’Alembert [19], shortly after Euler’s work, showed that the
drag in a perfect fluid is zero, highlighting what was regarded as a paradox at that
time. Therefore, something was missing in Euler’s model, though it still remains a
very exciting mathematical objet.

In the light of this, fluid dynamics was subject to intensive research, especially
experimentally. The notion of viscosity that quantifies the concept of drag in flows
rapidly emerged, leading in 1822 to the famous model due to Navier [24], who added
a term in the Euler equations to model the viscosity effects and the loss of energy by
dissipation during the motion. Stokes [28] made a significant contribution (1842-
1846), notably in studying the flow around a rigid sphere, that yields the Stokes law.

2.6.2.2 Constitutive Law for Newtonian Flows
The concept of stress tensor, as expressed by (2.88) above, exists for any material

that touches continuum mechanics. The stress tensor is often determined by
experiments and its expression varies depending on the material under study.
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It is convenient to split o as
o =—pl+ DD, (2.89)

where p is the dynamic pressure and D the deviatoric part of o. We have the
fundamental relation

1

It must be stressed that many experiments indicate that the dynamic pressure agrees
with the static pressure [2], so far that a static fluid is considered to be a fluid in
motion with a velocity equal to 0.

It remains to specify ID, which is responsible of the shear in the flow. The fluids
we are interested in are water and air because they are involved in oceanography,
meteorology, and climate, which are the applications we have in mind. For both
water and air, experiments indicate that DD is a linear function of Vv, thus defining
Newtonian fluids. The following definition holds.

Definition 2.3. Every fluid whose deviatoric tensor is a linear function of its
velocity gradient is called a Newtonian fluid.

In addition to air and water, most organic solvents and mineral oils are also
Newtonian fluids. Their main physical property consists in filling the space instan-
taneously when they are poured into some cavity. In contrast, fluids such as
paints, mustard, and ketchup do not behave in the same way and therefore are not
Newtonian fluids.

Throughout the book we assume the following:

Assumption 2.5. The fluid is Newtonian.
The Newtonian assumption 2.5 leads us to write D = (d;;)1<; ;<3 in the form
dij = Ajjredeuy, (2.91)
where (A;jke)1<i,j k<3 remains to be specified. We assume that D = (d;j)1<; j<3 is
isotropic, which means that it is invariant under coordinates changes. This implies

that the tensor A = (A4jjke)1<i,j k<3 is also isotropic. Because of this isotropic
assumption 2.3, we know that A is of the form [12]

Ajjie = w881 + 1'8ie8jk + "8 Sk, (2.92)

where i, i/, and u” are real numbers.
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From the incompressibility assumption, we have
8ij8keleur = Ogur =V -v=0. (2.93)
Therefore, (2.91), (2.92), and (2.93) yield
dij = u8i810cur + [1'8i08 jk dgux = pd;vi + p1'9;v;. (2.94)
Furthermore, since ¢ is symmetric, so is ID. Therefore we have u = u’ and
D =2uDv. (2.95)
Consequently
o =2uDv— plL (2.96)
The coefficient u is the dynamic viscosity, a typical unit of which is Pascal x
seconds. Since viscous effects are known from experiments to be dissipative, we

have ;¢ > 0. The dynamic viscosity varies depending on the temperature 6. For air
and many other gases, u satisfies Sutherland’s law:

3
0\ 6+ C
) 0+ (2.97)

= 9: _—
w = () “0(90 i1 C

where 19, 6y, and C are constants that must be fixed from experiments. For water
and many other liquids, u satisfies the exponential law

w=pu(0) = poe ", (2.98)

for some constants o and b.
To conclude this subsection, we notice that when we apply the Stokes formula to
(2.96), we obtain

F(z,8V) =/ V.o(t,x)dx. (2.99)

Therefore, the quantity V - ¢ can be understood as the density function of internal
strength. Therefore, we can define the force df;,,(f,x) exerted by the rest of the
fluid on a particle at x € £2 as a measure on £2 for a fixed ¢, by the formula

dfin (t,x) = (V-0(t,x)) dv(t,x), (2.100)

where dv was defined by the formula (2.24). This point of view will be useful in
what follows.
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2.6.3 The Momentum Equation

We apply Newton’s law (2.87) to a given fluid particle that sits on x at time . We
recall that v satisfies the regularity assumption 2.2, that is, v is of class C! with
respect to ¢ and X.

We assume that the external forces exerted on x at time ¢ by the fluid can
be described by a density function f, (¢, x). This is completely true for gravity,
where f,,; (t, X) = p(t,x)g, g being the gravitational acceleration. Then the “sum of
applied forces” is equal to

dfin: (t,X) + forr (1. X)dV(t,X) = (V-0 + fors)d V. (2.101)

We aim at computing the acceleration of the particle. This particle moves to x +
u(t,x)8t +o(8t) at time ¢ 4 8¢, where its velocity is equal to v(¢ + 87, x+u(t, )8t +
0(8t)). Therefore its acceleration, denoted by y = (y1, ¥2, ¥3), is equal to

v(t + 8t,x + u(t,x)8t + 0(8t)) —v(t,x) _ Dv

y(t,x) = %E}}) 5 D—t(t,x). (2.102)

Following the arguments for proving formula (2.32) in Sect. 2.3.3, we find
component by component

yi(t.,x) =0,vi +v-Vv; = 0,v; +v;0,v;. (2.103)
The vector, whose coordinates are (v - Vv, v - Vv, v- Vvs) and which appears in
the expression of y, is denoted by (v- V) v.
From (2.101), Newton’s law applied to our particle at (¢, x) yields
pydv= (V-0 +1f,.)dv. (2.104)
We divide each side of this equation by dv # 0. We find the momentum equation
p(0, v+ (v-V)v) =V .0 +1,,,. (2.105)
By using formulas (2.89) and (2.95), this equation becomes

p@ v+ (v-V)V)=V-Q2uDv — pl) =f,,;. (2.106)

When we combine equation (2.106) with the incompressibility condition (2.44), we
get the Navier—Stokes equations in their initial form.
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2.6.4 The Navier-Stokes Equations: Various Forms

2.6.4.1 Basic Form

It is commonly accepted that any variations of the density p are negligible in the
momentum equation for incompressible flows ([2, 14]). Therefore, we take p = po
in equation (2.106), where py is a constant. For instance, pg = 1035 Kg.m™ for the
ocean ([10,21]).

We divide equation (2.106) by po, and we still denote by p the ratio p/po, which
becomes a “density of pressure per unit of mass and volume.” Consistent with usual
practice, we still call this new variable “the pressure.”

We denote by f the ratio f,,;/po, still called the “external forcing.” Finally, we
put

v =—, (2.107)
Po

which defines the kinematic viscosity, a typical unit of which is the square meter per
second (m2s™1).

We combine the momentum equation and the mass conservation equation to
obtain the main usual form of the incompressible Navier—Stokes equations (NSE
in the remainder) while noting

V-(pD) = Vp, (2.108)
in assuming p to be of class C!. We find

v+ (v-V)v—V.(Q2vDv)+ Vp =H{, (2.109)
V.v=0.
The unknowns are the pressure term p = p(¢,x) and the velocity v(¢,x). The
external forcing f = f(¢, x) and the initial value vp = vo(x) = v(0, x) are given.
Note that the pressure is not a prognostic variable, and so knowledge of its initial
value is not required.

2.6.4.2 The Nonlinear Term in Divergence Form

The i component of the vector (v- V) vis v;d;v;. Because of the incompressibility
condition, we have

vajvi =3j(v,-vj). (2110)
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The term 9, (v;v;) is the i™ component of the vector V-(v®V), where v®v denotes
the tensor v ® v = (v;v; )< j<3. This allows the NSE to be written as follows:

v+ V- (v®V)—V-(Q2uDv)+ Vp =, @.111)
V‘V:Oa .
or equivalently
v+ V-(v®v—20Dv+ pl) =T, (2.112)
V.v=0.

This last form might be interesting, especially when f is a restoring force,f = V-V,
such as gravity. Hence, the NSE can be considered as a conservative law of the form

v+ V-P(v,p)=0,
2.113
{ V.v=0. ( )
2.6.4.3 Form with the Vorticity
We note that
(v-V)v=Vyv.v, (2.114)

where the r.h.s. above is the product of the matrix Vv by the vector v (see in [4]).
Using the decomposition (2.52) combined with (2.71), we find

1
(v-V)v:Dv-v—i—wav, (2.115)
leading to
v)*
v-V)v=V > + o X V. (2.116)
The NSE then take the form

2
Btv+wxv—V-(2vDV)+V(p+ﬂ):f,

2 2.117)
V.v=0.
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2.6.4.4 Rotating Fluids

Up to now, we have calculated the acceleration of a particle using formulas (2.102)
and (2.103), which require the coordinate system to be Galilean.

In the case of “rotating fluids” such as the atmosphere and the ocean, the
acceleration is computed in a local system that turns with the earth, with an angular
velocity §2. Then we have ([10,15,21])

Dv
= — 22 .
y D[ XV

Therefore, for such flows the NSE become

v+ (v-V)v—=282 xv—V-Q2vDv)+ Vp =f,

V.v=0 (2.118)

which is the form primarily used to model the motion of the ocean. The term —242 x
v is commonly considered as a force, because any observer in a rotating reference
frame feels an eastward deflection, which is of prime importance in meteorology
and oceanography.

Although this effect has been known since Galileo, it is called the “Coriolis
Force,” because of G. Coriolis who formalized it in 1835 [6].

2.6.4.5 Case of a Constant Viscosity

We consider an adiabatic flow, whose viscosity v remains constant. For the record:

e v = 1.006.10"°m2s~! for the water at 20° C.
e v =15.6.10"°m2s~! for the air at 25° C.

In such case, we have
V-Q2vDv) =vV .- (Dv) =v(Av+ V(V-v)) = vAy, (2.119)
because Dv = (1/2)(Vv + Vv') with V - v = 0. Hence, the NSE become

v+ (v-V)v—vAv+ Vp =f,

2.12
V.v=0. (2.120)

2.6.5 Equations for the Vorticity and the Pressure

Throughout this section, we assume that the field v is of class C* and p is of class
C?, with respect to ¢ and x, while the source term f is of class C!. This regularity
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assumption is being made to justify the formal calculus carried out in this section.
We also assume that the viscosity v is constant for simplicity.

2.6.5.1 Vorticity Equation

To find the equation satisfied by @, we take the curl of the NSE in its form (2.117)
when applying (2.119). We check each term carefully.

On one hand, we observe that for any scalar field £, V x VE = 0. On the other
hand, the formula (2.74) gives the general rule

Vx(ExF)=V-(EQF)-V-(FRE)=(E-V)F—(F-V)E (2.121)

satisfied by any vector field E and F with free divergence. Due to the regularity
assumption, we can write

V.ew = 8,‘jkaiajuk = —ej,-kaja,-uk =-V.wo= 0, (2.122)

by using the antisymmetry of the Levy-Civita tensor. Hence, the general rule (2.121)
applies to v and w. Furthermore, regularity allows the Schwarz theorem to be
applied:

VxAv=A(V xV)=Aw, Vx0v=20((VXV)=0o.
Accordingly, by taking the curl of (2.117) with v constant, we find
0w+ (V- V)w —vAw = (0 - V) V+ V xf, (2.123)
The term (@ - V) v is called the vortex-stretching term. It is worth noting that in the
two-dimensional case, where things are simplest, this term does not appear in the
vorticity equation. This may be of relevance in the study of stratified flows such as

large-scale motions in the ocean or in the atmosphere, for example, cyclones and
anticyclones, which present some two-dimensional structure.

2.6.5.2 Pressure Equation

We take the divergence of the NSE in its form (2.120) and study each term
separately. We have

V- (Vp)=0;0ip) = Ap. (2.124)

Applying the Schwarz theorem together with the incompressibility assumption, we
obtain
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V-9,v=0;(V-v) =0, V-(Av)=A(V-v)=0,
which yields
Ap=V-((v-V)v)+ V-1 (2.125)
Furthermore, note that
V-((v-V)v) = 9;v;d;jv; = Vv: Vv
Equation (2.125) therefore takes the form

Ap=Vv:VvV' + V.1 (2.126)

2.7 Boundary Conditions

We derived the NSE from mathematical principles combined with experimental
observations. The equations are based on conservation, dynamics, and dissipation
principles, which are of course essential features of the flow. However, emphasis
must also be given to the role played by the boundary conditions, which are
crucial in order to provide a full mathematical description of the flow, which is our
main aim.

The boundary conditions describe macroscopic as well as microscopic effects
that can be considered as engines of the motion. For example, movements in the
air and the sea are essentially due to the heating by the sun, which supplies energy
to the sea/air system. This energy is converted into kinetic energy and dissipation.
Moreover, the air and sea exchange energy all the time, some of which is dissipated
during the transaction.

The energy process sketched above and many others are described through
boundary conditions (BC in what follows). They are often hard to model with
mathematics, and there are many possible ways of describing the same thing.
The choice may vary depending on the specific case under study. However,
boundary conditions may also be suggested—and even imposed—by numerical or
purely mathematical constraints. Moreover, some boundary conditions are simply
mathematical artifacts but relevant for a better understanding of the local nature of
the NSE.

In this section, we examine the following BC: periodic BC, the case of a full
space, no-slip BC, Navier BC, friction BC, and air/sea interface.
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2.7.1 Periodic Boundary Conditions

The periodic BC are certainly the least physical ones of all, but they still remain
very popular because they have the great advantage that Fourier analysis can be
used to study the NSE, especially when v is constant. This helps in getting a better
understanding of the interaction between small and large scales and the balance
between the convection term (v - V) v and the diffusion term vAv in the NSE, either
in the form (2.120) or in the form (2.111).

Let [0, L]? be a given box, for some L > 0. The “set of wave vectors” is defined
as the quotient set

2n 73
T3 = 7
The domain of study is the torus
0,L)}
Ts = [ 7] , (2.127)
3

within which the velocity v and the pressure p can both be decomposed into Fourier
series,

v(t,x) = Z W()e'™™,  pt.x) = Z pe()e™™,  (1.x) € Ry xTs. (2.128)
ke.Z ke 7

2.7.2 The Full Space

In this case, the flow domain is R?. Tt is assumed that the fluid is at rest at infinity,
which is not so unreasonable. Rather than forcing v to be zero at infinity, we impose
the integrability condition

VieRy v(t,-) e LX(RY), (2.129)

We emphasize that we do not require p to satisfy any boundary condition.

Remark 2.4. Leray [18] and Oseen [25], who pioneered the mathematical analysis
of the NSE, considered this type of BC, with v constant. However, we impose
v(t,-) € L*(R?) at all times because of the continuity assumption 2.2 that holds for
local time solutions such as those studied by C. Oseen. J. Leray obtained a global
time solution to the NSE in this case, which he called a “turbulent solution” (see
also Sect. 3.4.2 in Chap. 3), but we do not know if this satisfies assumption 2.2 or
not, when vy € L?(R?) is continuous on R*. Therefore, the right BC should be “at
almost all ¢ € Ry, v(¢,-) € L2(R?)” as introduced in [18]. The same applies to the
other BC below, where “at all” should be replaced by “at almost all.”
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2.7.3 No-Slip Condition

Let £2 denote the flow domain with a boundary I". The three typical cases are:

1. £2 is a half space and I" is a plane.
2. 2 =R3*\ V, where V is a bounded smooth set in R3 and I" = 9V,
3. R is a bounded domain in R?.

In case 1, the plane I" may be the fixed bottom of an infinite ocean, which has
meaning for an observer very deep in the sea.

Case 2 models a body moving in a fluid, such as a plane flying in the air, a fishing
net being pulled in the ocean, and many similar examples, in particular the sphere
which is the most studied since the initial work by Stokes [28]. The body’s velocity
is known and denoted by U. We aim to describe the flow structure around the body
and to calculate the constrains exerted on it by the fluid. It is more convenient to
consider that the body is at rest and that the velocity of the fluid is equal to —U at
infinity.

Case 3 models a flow in a closed cavity, such as fuel in an engine.

The “no-slip condition” is of the form

Vi, x)e Ry xI, v(t,x)=0, (2.130)
or more simply
vir =0. (2.131)

Here too, no special condition on the pressure is required at I". We sometimes say
the “homogeneous Dirichlet BC” instead of “no-slip condition,” in line with the
terms used in the study of partial differential equations.

The argument that yields the condition (2.131) is based on a microscale
observation. Indeed, even if a physical surface I" may seem very smooth at a
macroscale, a closer examination at a microscale reveals many irregularities, which
are however very large in comparison with the scale of the fluid at which the NSE
hold. Hence, the fluid particles are stuck in the surface’s irregularities, leading to the
no-slip condition.

2.7.4 Navier Boundary Condition

Although the no-slip condition has been popular for a long time, it has also been very
controversial. We may imagine that the fluid slips on the boundary while considering
the possibility of friction, for example, a body experiencing drag when it moves in
the fluid. The Navier condition represents a balance between slip and friction.
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Let w = w(x) be any vector field defined on I". We introduce the tangential part
of w(x) at x € I, denoted by w.(x):

w.(x) = w(x) — (W(X) - n(x)) n(x). (2.132)

Lett € R4 be a fixed time, x € I". We note n = n(x), v = v(¢, x) for simplicity.
We assume that I is not porous, such that no fluid particle crosses I", which means
v = v, almost everywhere on I" or in other words

ven|r =0. (2.133)

The calculation of the friction at the boundary is based on the principles introduced
in Sect. 2.6.2. Taking the view that the force applied by the fluid on I" is equal to
o - n, we take as friction the corresponding tangential part denoted by (o - n)..

The Navier-slip condition is based on the observation that the fluid is slowed by
the frictional force at I, resulting in the relation

V. =v=—u(0o -n),, (2.134)
for some o > 0. In conclusion, Navier BC are
v-n|p =0, (v+a(o-n),)|=0 «a>0. (2.135)

Note that when « goes to zero, the Navier condition (2.135) converges to the no-slip
condition (2.131), at least formally. When « goes to infinity, we find (o -n). | = 0,
which is the total slip condition, which only holds in the case of a perfect fluid.

2.7.5 Friction Law

We show in this subsection another way of computing the force exerted by the fluid
on a given body V' moving with a constant velocity U. Equating the result with ¢ - n
yields another type of BC.

Let G be the center of gravity of V' and S its effective area. Assume that at time
t, G sits on x. At time ¢ + 8¢, G sits on x + Ué§¢. Therefore, the total volume of
fluid displaced is equal to S|U|éz, the mass of which is equal to §m = pS|U|ét.
The momentum carried by the sphere, denoted by §ps, is equal to

$ps = Usm = pSU|U|St. (2.136)

The fluid slides with friction on the body. This suggests that only one part of the
momentum of the sphere is transmitted to the fluid. Therefore, the momentum of
the displaced fluid is equal to

§p = CpSU|U|St, (2.137)
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where C €]0, 1] is a constant that is determined by experiment. Therefore, the force
applied on the body by the fluid is equal to

. 8p
Sltlino 5 o-n=CpSU|U|. (2.138)

This law was firstly stated by Gauckler [9], then redeveloped by Manning [23],
and therefore is often called the Gauckler—Manning law. Engineers also call it the
Plotter—Landweber law [16], depending on the context in which they use it. Anyway,
this law is in agreement with experiments and is used in numerical simulations (see
in [17], for instance).

A natural general BC based on (2.138), which is used, for instance, in the
modelization of the ocean—atmosphere interface considered in the next subsection, is

v-nlp =0, (0-n)|r=CU—v,)|Uy— v, (2.139)

for some given Uy. Moreover, we shall derive the same law from the turbulence
modeling process carried out in Sect. 5.3 in Chap. 5. In this case, we call it the wall
law, to which we shall pay attention from Chap. 6.

2.7.6 Ocean—Atmosphere Interface

We conclude this section with the ocean—atmosphere coupling. The usual assump-
tion, known as the rigid lid assumption, is that the interface between the ocean and
the atmosphere is a fixed surface, denoted by I".

Although this assumption is not very realistic, it is commonly used. Indeed, many
highly complicated physical effects occur at the mixing layer between both media.
Because of this complexity, we prefer to replace the physical mixing layer by an
averaged thin layer called the rigid lid, especially when considering large scales. The
energy processes between air and water are then modeled through suitable boundary
conditions.

The processes involved in the air/sea coupling are dynamic as well as thermody-
namic. We will only briefly outline the dynamic part in this subsection. The BC that
we obtain is based on the law (2.139), considering friction between air and water.

For simplicity, we sit on a local earth coordinate frame. Let k be the vertical
unit vector and (i, j) the unit vectors spanning I" viewed as a plane in R>. The
coordinates are denoted by (x, y, z).

Note that k is the outward-pointing unit normal vector n" of the ocean at I,
while —Kk is the outward-pointing unit normal vector n* of the atmosphere at I".

Let v and v* denote the water velocity and the air velocity, respectively. We split
these into a horizontal part and a vertical part:

V= (VY v = (VY)Y = @), vE = fvY). (2.140)
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The rigid lid assumption yields

ler = W“|p =0. (2141)

This is consistent with the condition (2.133) above, since
wp=v"-n", w'lp=v"-n

For the moment, we focus on the ocean. We shall adapt the condition (2.139), where
we have to take into account the relative velocity at I equal to v¢ — v". Note that
[v¢ —v"| = |v{ —v]/| at I due to (2.141).

Let us compute 6" - n” = ¢" - Kk, where " = 2u,,D(v") — p"1. Applying the
basic definitions yields

ou” + d,w”
" k=[]0 +a,w" |. (2.142)
20w + p

We consider just the two first components of ¢ - k. From (2.139), we find that on I"

w

9
2t av b= C(v — V)V — v, (2.143)
Z

The same analysis holds for the atmosphere by the action and reaction principle, by
using v — v instead of v¢ — v". Notice that the third component in the relation
(2.142) is useless.
In summary, the BC on I" is given by (2.141), together with
w a
h

v a WY [, 4 w aVh w a w a
zluwa_z =C (v —v )|V -V I’ 2pq 9z =GV —v )|V -V Iv (2.144)

where C; and C, are two constants that must be fixed from observations [10].

References

1. Arnol’d, V.I.: Mathematical Methods of Classical Mechanics. Springer, New-York (1989)

2. Batchelor, G.K.: An Introduction to Fluid Dynamics. Cambridge University Press, Cambridge
(1967)

3. Bensoussan, A., Lions, J.L., Papanicolaou, G.: Asymptotic Analysis for Periodic Structures.
North-Holland, Amsterdam (1978)

4. Bretscher, O.: Linear Algebra with Applications. 4th edn. Prentice Hall, New Jersey (2008)

5. Cartan, H.: Differential Calculus. Herman, Paris (1971)

6. Coriolis G.G.: Mémoire sur les équations du mouvement relatif des systemes de corps. J. de
I’école Polytechnique 15, 142-154 (1835)

7. Duvaut, G.: Mécanique des Milieux Continus. Masson, Paris (1990)



44

10.
11.
12.
13.
14.

15

17.
18.
19.
20.
21.
22.
23.
24.

25.
26.

27.
28.

2 Incompressible Navier—Stokes Equations

. Germain, P.: Mécanique des Milieux Continus. Masson, Paris (1962)
. Gauckler, P.: Etudes thoriques et pratiques sur I’ecoulement et le mouvement des eaux.

Comptes Rendues de I’ Acadmie des Sci. 64, 818-822 (1867)

Gill, A.E.: Atmosphere-Ocean Dynamics. Academic Press, San Diego (1982)

Gurtin, M.E.: An Introduction to Continuum Mechanics. Academic Press, New-York (1981)
Jeffreys, H.: Cartesian Tensors. Cambridge University Press, Cambridge (1931)

Khalil, H.K.: Nonlinear Systems. Prentice Hall Upper Saddle River, New Jersey (1996)
Landau, L.D., Lifchitz, E.M.: Fluid Mechanics. Pergamon Press, Paris (1959)

. Landau, L.D., Lifchitz, E.M.: Mechanics. Butterworth-Heinemann, Oxford (1997)
16.

Landweber L., Plotter M.H.: The shape and tension of a light flexible cable in a uniform current.
J. Appl. Mech. 14, 121-126 (1947).

Le Dret, H., Lewandowski, R., Priour, D., Chagneau, F.: Numerical simulation of a cod end net.
Part 1: equilibrium in a uniform flow. J. Elasticity 76, 139-162 (2004)

Leray, J.: Sur le mouvement d’un liquide visqueux emplissant 1’espace. Acta Math. 63,
193-248 (1934)

Le Rond d’Alembert, J., Diderot, D.: Encyclopédie ou Dictionnaire Raisonné des Sciences, des
arts et des Métiers, pp. t1-t17, André Le Breton Editeur, Paris (1772)

Lighthill, M.J.: Waves in Fluids. Cambridge University Press, Cambridge (1978)
Lewandowski, R.: Analyse mathématique et océanographie. RMA, Masson, Paris (1997)
Majda, A.: Compressible Fluid Flow and Systems of Conservation Laws in Several Space
Variables. Springer, New York (1984)

Manning, R.: On the flow of water in open channels and pipes. Trans. Inst. Civil Eng. Ireland
20, 161-207 (1891)

Navier, C.L.: Mémoire sur les lois du mouvement des fluides. Mémoires de 1’ Académie des
Sciences de I’Institut de France. vol. 6, pp. 375-394 (1822)

Oseen, C.W.: Hydrodynamik. Akademische Verlagsgesellschaft, Leipzig (1927)

Rudin, W.: Real and Complex Analysis. McGraw-Hill Series in Higher Mathematics, McGraw-
Hill, New York (1966)

Stewart, J.: Calculus: Concepts and Contexts. Brooks/Cole, Pacific Grove (2001)

Stokes, G.G.: Report on recent research in hydrodynamics. British Association for the
Advancement of Science (1846)



Chapter 3
Mathematical Basis of Turbulence Modeling

Abstract Dimensional analysis is formalized in an abstract framework, which
leads to the introduction of the generalized Reynolds numbers through dimensional
bases. We give a rigorous mathematical statement of a version of the Reynolds
similarity law, based on the dimensionless form of the Navier—Stokes equations
(NSE), which highlights the connection between the Reynolds similarity law and
the problem of uniqueness of solutions of the NSE. We review weak solutions a la
Leray and strong solutions a la Fujita—Kato, to discuss the validity of such a law.
Furthermore, weak solutions to the NSE are shown to have long-time averages, the
equation they satisfy being determined, which allows the introduction of some basic
tools of turbulence modeling, such as the Reynolds decomposition and the Reynolds
stress.

3.1 Introduction

Having presented the basic ideas of fluid mechanics, we may now start the process
of mathematical modeling of turbulent flows, which will be the subject of this and
the next two chapters.

One may wonder why this modeling process is necessary. We aim to develop
numerical tools to simulate realistic flows and to predict their motion, which will
often be turbulent. Because of the structure of the turbulence, any code using the
Navier-Stokes equations (NSE) derived in Chap.2 would be very complex and
would require too much computational resources in order to run the simulation.
Turbulence models can reduce this complexity, but inevitably introduce a loss of
accuracy.

This raises the issue of what is “turbulence,’ to which there is no real answer,
although some facts can be deduced from observations and experiments. For
example, while we can observe a wide variety of water flows in nature, two very
different types are generally distinguished: calm waters and tumultuous waters,
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which were already depicted by Leonardo da Vinci in 1510 [13] and later studied
by Stokes in 1851 [43] and Boussinesq in 1877 [7]. This distinction also holds for
many different fluid flows (gas or liquid flows).

History records the contribution of Reynolds in 1883 [43], who introduced a
smart experimental device to investigate the nature of the flows. This device is made
of a transparent pipe ending in a valve and filled with water in which an ink thread
is introduced. The valve is opened which causes a fluid motion. Depending on how
the valve is opened, three states of the ink may be observed during the motion:

(i) The ink thread remains straight.
(ii) The ink thread moves following a distorted line.
(iii) The ink mixes with the water and develops eddies of many different sizes.

In case (i), the flow is said to be laminar, in case (ii) transitional, and in case
(iii) turbulent. O. Reynolds brought to light a global dimensionless parameter that
governs the state of flow, today called the Reynolds number and generally expressed
by Re = UL/v, and that two flows having the same Reynolds number are similar,
which is the first similarity law that we shall study in this book.

However, complexity of turbulent flows is due to nonlinear interactions between
different scales, and we shall establish that at each scale there is a corresponding
Reynolds number, leading to the notion of generalized Reynolds numbers.

The goals of this chapter are:

(a) to properly define the generalized Reynolds numbers and to give a mathematical
formulation of the Reynolds similarity law,

(b) to make the link between the Reynolds similarity law and the standard results for
the existence of solutions for the NSE, in order to investigate the mathematical
validity of the Reynolds similarity law,

(c) to introduce the Reynolds decomposition and the Reynolds stress for long-time
averages of global weak solutions to the NSE.

The Reynolds numbers and similarity laws derive from dimensional analysis and
the various dimensionless forms of the equations. This is why we specifically give
a rigorous mathematical framework to dimensional analysis, which is the aim of
Sect.3.2.

The novelty in Sect.3.3 is the concept of length—time bases b = (A, 7), where
A is a given length scale and t a given time scale. Length—time bases will be used
throughout this and the following two chapters. Indeed, this concept provides an
appropriate tool for properly defining the generalized Reynolds numbers as well as
any law about turbulence based on similarity assumptions, such as the Kolmogorov
law or the wall laws studied in Chap. 5.

Section 3.3 concludes with the statement that a given flow satisfies the Reynolds
similarity law if the uniqueness of the corresponding dimensionless NSE can be
established, which is the case for most laminar flows. However, the situation is
less simple for transitional or turbulent flows. We are naturally led to review the
existing mathematical results in Sect. 3.4, by confronting the global time turbulent
(also weak) solutions a Ia Leray, the uniqueness of which is generally not known,
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and the local time strong solution a la Fujita—Kato, which is unique. Therefore, we
can assert at this stage that the Reynolds similarity law makes sense locally in time.

Nevertheless, it is worthwhile asking if there is any connection between the
global time turbulent solutions a la Leray and the long-time average of turbulent
flows considered by Boussinesq [7], Prandtl [33], Reynolds [34], and Stokes [43],
where the long-time average V of the velocity v is formally given by

T
v(x) = Tli_)moo/() v(t,x)dt.

We shall see in Sect.3.5 that we are able to rigorously prove that the long-time
average of turbulent solutions is well defined in appropriate space functions, as well
as deriving from the NSE the equations satisfied by (v, p), by giving a sense to

(i) the Reynolds decompositionv =V + v/,
(i) the Reynolds stress 6 ® = v ® v/,

which allows some of the main elements of the turbulence modeling to appear for
the first time in a rigorous mathematical framework.

3.2 Dimensional Analysis

Let us start with a simple example. Let A be any length scale and e be any energy
scale. It is possible to construct from A and e, a viscosity v, = v,(4,e) by the
formula

v, = Ae. 3.1

This formula makes sense because it is easily checked that the dimension of A /e is
indeed that of a viscosity. The starting point to derive a law like (3.1) is to postulate
that v, = v,(4, e) and is of the form

v, e) = A%eP. (3.2)

The rest is elementary algebra, noting that the problem might or might not have a
solution.

The aim of this section is to build an algebraic tool to perform the dimensional
analysis, in particular the similarity laws that occur in turbulence modeling, showing
for example how (3.1) might be derived from more deep physical considerations
than from a postulate such (3.2), when possible and/or necessary.
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3.2.1 Generalities

Turbulent flows are described by physical fields ¥ expressed in the mass—time—
length system, as shown throughout Chap.2. We do not take thermal effects into
account, nor electromagnetic interactions and possible variations of amount of
molecular matter. Each field v = ¥ (¢,x) depends on the time ¢ and the space
position Xx.

The time ¢ and space position x are defined by their measurements: time is what
a clock reads, |x| is a length, and x/|x| indicates a direction. The basic time unit is
the second, which is approximately 1/86,400 of a mean solar day. Time and length
are related by the speed of light in vacuum, commonly denoted by c, which is a
universal physical constant equal to 299,792,458 ms™!, thus defining the meter.

3.2.2 Basic Algebra

Each physical field ¢ = ¥ (¢, x) involved in turbulent flows can be decomposed as

v = mdm(w)@dz(w)tdf(w’ (3.3)

where m = m(t,x) is a mass field (expressed in kilograms), T = 7(, X) a time field
(expressed in seconds), and £ = £(¢,x) a length field (expressed in meters). In the
expression above,

DY) = (dn(¥), de(¥), d. (¥)) € Q°, (3.4)

is the dimension of ¥. Notice that in particular, D(x) = (0, 1,0), D(¢) = (0,0, 1).
We also use the notation

[W] = ainW) pde) i), (3.5)

which is useful in practical calculations. From now on, we denote by (%, x) the
monoid! of all scalar fields related to a given turbulent flow.

Definition 3.1. We say that ¢ € .% is dimensionless if and only if
D(y) = (0,0,0), (3.6)
which is equivalent to

Yoe.Z, Do) =D(p). (3.7

'A monoid is an algebraic structure with a single associative binary operation and an identity
element.
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We list below the main properties of the operator .
Property 3.1. Products: The operator D is a morphism from (%, x) into the group
(Q*, +), that s,

VV.9 e . DWe) = (dn(¥)+dn(@). de(Y) +de(g). d:(¥) +d:(9)). (3.8)

In particular,

YyeF, VpeZ DE?)=(pdu¥), pdi(y). pdc(¥)). (3.9)
Property 3.2. Sums: The field 1 4+ ¢ makes sense if and only if D(y) = D(¥),
and in this case D(Y + ¢) = D(¢) = D(p).

Property 3.3. Derivatives: In what follows, ¥ € .% is given.

a
D (3—‘f) = (@) di(@).de(¥) = 1), (3.10)

9
Vi=123 D (%) — (dn(V), de(¥) — 1, do (). G.11)
Property 3.4. Integrals:

VV CR3, st V #0,

B (3.12)
{D(///deV) — (A (), de(W) + 3. de (),

¥ S C R?, anontrivial surface,
{D(//S‘”ds) = (dn (). de() + 2.d:(). (3.13)

¥ L C R? anontrivial Jordan curve,
{D(/L‘”‘”) = (dn(). de(Y) + 1. dc(¥)). (3.14)

We also have

T
vT >0 D (/0 ) dt) = (dn(¥),de(¥), d:(¥) + 1). (3.15)

3.2.3 Table of Scalar Fields Dimension

We list in the following table the dimension of the main scalar fields involved in
fluid mechanics.
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Physical field Dimension D
Mass density p 1,-=3,0)
Dynamic viscosity p 1,—1,—1)
Kinematic viscosity v 0,2,—1)
Scalar velocity u 0,1,—1)
Pressure per mass density p 0,2,—2)
Kinetic energy per mass density £ = (1/2)|[v]> (0,2, —2)
Dissipation per mass density & = 2v|Dv|? 0,2, =3)

Notice that except for p and u, every dimension quoted above is of the form
(0,a, B). Since p and p will not be involved in the remainder of this chapter, we
shall denote from now on D(y) = (d¢(¥).d.(y¥)) € Q. This corresponds to a
projection on the dimensional length—time plane.

3.2.4 Dimensional Independence

Definition 3.2. Let ¢, ¢ € .%. We say that ¢ and ¢ are dimensionally independent
if and only if

det(D(¥), D(¢)) = det (2‘3% Zig) £ 0. (3.16)

Notice that det(D(v), D(¢)) € Q. If ¥ and ¢ are scalar dimensionally independent
fields, there exists (p, ¢) € Q* and (r, s) € Q* such that

YyPe? isalength, " ¢* isatime.
In other words,

D7) = (1.0). D(y"¢") = (0. 1). (3.17)

More generally, the following holds.

Lemma 3.1. Let  and ¢ be scalar dimensionally independent fields. Then given
any scalar field &, there exists a unique (p,q) € Q? such that D(Y? @) = D(§).

Proof. Equation D(y?¢?) = D(£) is equivalent to the linear system

pde(¥) +qdi(e) = de(§), (3.18)
pd.(Y) + qd.(p) = d-(§), '

by using the rule (3.8). Since det(D(y), D(¢)) # O, this system has a unique
solution (p, g), calculated from the formula
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p = det(D(¥), D(p))~" det(D(§), D(y)) € Q, (3.19)
q = det(D(y). D(¢)) ™! det(D(y), D(§)) € Q
due to the algebraic field structure of Q. O

Corollary 3.1. Let i, i = 1,2,3 be three scalar fields, and denote D(y;) =
(i, Bi)- If

D(yr1) ar B
rank | D(yp) | = rank | a B2 | = 2.
D(yr3) a3 B3

Then there exists nonzero rational numbers p; (i = 1,2,3), such that
D" ¥y y5") = (0.0). (3.20)

In other words, let us consider three scalar fields ¥;, i = 1,2,3, two of them
being dimensionally independent. Then we have that one can form a nontrivial
dimensionless field "' y5>¥1°. Notice that this dimensionless field is uniquely
determined up to an inversion.

3.2.5 Vector and Tensor Dimensional Algebra

Let (e, €5, e3) be the canonical basis of R3. Each of these vectors is dimensionless,
Vi=1,2,3, D(e) = (0,0). (3.21)

In the same way, let 2 be any smooth domain, I its boundary, and n the outward-
pointing unit normal vector field on I". Then n is also dimensionless:

D(n) = (0,0). (3.22)

Definition 3.3. Each vector field w = (wy,wy,w3) € F 3 we consider from now
on satisfies D(w;) = D(wz) = D(w3). Then we set D(w) = D(w;) (0 = 1,2,3)
and denote D(w) = (d¢(W), d;(W)).

More generally, each tensor field
P
¥ = i i)i<ip=n € ®y""
k=1

for some integers ni, .., n, also verifies D(Wil....ip) = D(l//jl___,jp) for all p-uplets
@1,...ip)and (ji,...., jp). Thus, we set D(Y) = D(Wil....ip), and
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DY) = (de(¥). de(¥)). (3.23)

The main vector and tensor fields encountered in the formulation of the incompres-
sible NSE are given in the following table.

Physical field Dimension D
Velocity v (1,—1)
Deformation tensor Dv 0,—1)
Vorticity @ 0,—1)
Source term f, force per mass unit (1, -2)

Stress tensor per mass density (1/p)a  (2,—2)

3.3 Basic Similarity Setting

It is often said in fluid mechanics that two flows having the same Reynolds numbers
and similar geometries share dynamic and kinematic similarity: they are said to be
similar. At this stage, this sentence is ambiguous because

(i) the notion of similarity must be rigorously defined,
(i1) there are many ways to define the Reynolds number.

We aim to define rigorously these notions and to derive the dimensionless form of
the NSE (see Sect. 3.3.2), which is performed by the introduction of dimensional
bases.

3.3.1 General Reynolds Numbers

We first introduce the notion of a length—time basis b = (4, t), A being a given
length and t a given time. This allows the definition of the h-dimensionless form of
any given field ¥ €.%# and the Reynolds number associated with b, which we call the
generalized Reynolds number. The definition of the classical Reynolds number that
could also be called “the large-scale Reynolds number” is postponed to Sect. 3.3.3
below.

3.3.1.1 Length-Time Bases

Real numbers are dimensionless, and we denote by (¢, x') = (¢',x],x},x})
standard four-uplets in R x R3.
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Definition 3.4. A length—time basis is a couple
b= (A1), (3.24)

where A is a given constant length and 7 a constant time.

Definition 3.5. Let ¢y = ¥ (¢, x) (constant, scalar, vector, tensor...) be any given
field defined on a cylinder Q = [0,T] x £2. Let ¥, be the dimensionless field
defined by

T 1
¥, (0 x) = AWy (o X)), (1 X) € Oy = [o, —} x 292 (3.25)
T

We say that ¥, = ¢, (¢, x) is the b-dimensionless field deduced from ¢ .

It is easily checked that ¥, is dimensionless, by using the properties of D given in
item (3.2.2) of Sect. 3.2.

Remark 3.1. According to Lemma 3.1, any couple (¢, ¢) of dimensionally inde-
pendent constant fields may be used as alternate basis, which is referred to as a
dimensional basis.

3.3.1.2 Generalized Reynolds Number

Let us consider a turbulent flow, the kinematic viscosity of which is v. Following
Kolmogorov [23] and Tikhomirov [47], a cascade of length scales A and time scales
7 is involved in the structure of this flow. Let b = (A, 7) be the length—time basis
related to a given scale and

V=2At"", (3.26)

be the convective associated velocity. The kinematic viscosity v is a fixed field
whose dimension is determined by d¢(v) = 2, d.(v) = —1. Therefore, according
to formula (3.25), the b-dimensionless field v, deduced from v is expressed as

_ v
vy = A2ty = 7T (3.27)

by involving the associated convective velocity V' given by (3.26). Let Re(b) be the
dimensionless number defined by

1 VA
R(b) = - === (3.28)
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We observe that Re(b) is of the same form as the Reynolds number used in classical
fluid dynamics (see Sect. 3.3.3 below), which is why we call Re(b) a generalized
Reynolds number.

3.3.2 Mathematical Reynolds Similarity

Reynolds similarity is closely linked to the dimensionless form of the NSE, that
is, the equations satisfied by (v, pp) for any given length—time basis b = (A, 7).
Two different dimensionless forms are considered below, depending on how the
source term is processed. This allows one to distinguish two formal behaviors of the
equations as v, goes to zero or to co. We then define the mathematical similarity.

3.3.2.1 Dimensionless Form of the NSE

Let Q = [0, T'] x £2 be any cylinder, v a kinematic viscosity, f any source term, and
vo = Vvo(x) a given field on £2. We assume that these data are such that the following
NSE:

v+ (v-V)v—vAv+Vp =1 in Q,
V.v=0 in Q,
v=20 on I

V=Y at t =0,

(3.29)

has a solution (v, p) that is sufficiently smooth for the needs of the analysis
performed in this section.

Lemma 3.2. Let b = (A, 1) be any length—time basis and (vy, pp) be the b-
dimensionless field deduced from (v, p). Then (vp, pp) satisfies the following
dimensionless NSE,

vy + (vp - Vv, —vpAvy + V/pb =1 in Qyp,
Vv, =0 in Qp

’ 3.30

vy =0 on Iy, ( )

Vp = (Vo)b at t = 0.

Proof. Itis easily checked that for any field ¥ = ¥ (¢, x) of class C! in time and of
class C? in space,
¥ (. x) = AU =015, 4, (1 X)), (3.31)
Vi (t,x) = A1 dc gy (1 X)), (3.32)
AP (t,x) = A2y (1 X)), (3.33)
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where (£,x) = (tt/, AX). As

dv)=1, d:(v)=—1, d(p)=2, de(p)=1,
we get from (3.25)

v(t,x) = At v (X)), p(t.x) = A2t 2 pu(d,X). (3.34)

Then (3.30) results from (3.31)—(3.33) applied to v and p, combined with (3.34).
O

3.3.2.2 Further Dimensionless Form

We consider another way to derive a dimensionless form of the NSE, which is based
on the determination of other force and pressure scales that occur during the motion.

Starting with the source term, we assume thatf € L'(Q) and let F be the average
of f, expressed as

F = @//Q I£(t, x)|dxdt, (3.35)

which is of the same dimension as f, i.e., D(F) = D(f) = (1, —2), thus providing
a body force scale. Using F, A, and v, one can form a dimensionless number Fj ,
given by the formula

F)3

Fpy = —5-. (3.36)
v

that plays a role in the equations. For large scales, this number shares analogies with
the Grashof number (see Eckert and Drake [16]) used to characterize convection
in fluid. It is also used by many authors to study various mathematical aspects of
turbulence that are linked to scale cascades, such as in Doering and Foias [14],
Doering and Gibbon [15], and further references therein.

We now proceed with the pressure, by observing that

Phy =~ (3.37)

is a constant field, the dimension of which is a pressure, i.e., D(Pp,) = D(p) =
(2,-2).

In order to get an another dimensionless form of the NSE, we consider the
dimensionless fields given by the formula
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p(t.x)
Pb,v ’

f(t'.x) = —f(tl’px) , (3.38)

ﬁb,\/ (t/s X/) =
which yields the following dimensionless form of the NSE:

IV + (Vo - V)V + 0y (=A'Vy + V' ) = Fpv2f in Qy,

Vv, =0 in Qp,
3.39
v, =0 on Iy, ( )
vy = (Vo)p at t =0,

that highlights the role played by the number F},,, introduced by formula (3.36).

3.3.2.3 Formal Limits

When v, — 0 (or Re(b) — o0), then the dimensionless NSE (3.30) converges
formally to the Euler equations

v+ (Vo - V)V +Vpy =1, in Qp,
Vv, =0 in Qp,

3.40

vpen =0 on [, ( )

vy = (Vo)p at t = 0.

The analytical study of this limit addresses a difficult issue, which has been
extensively studied. To summarize, in the whole space and with supplementary
hypotheses on the solution of the NSE and Euler equations, such as uniqueness
and regularity, then the solution of the NSE (3.30) converges in some sense to the
solution of the Euler equations (3.40) when Re, goes to co (see the review paper
Bardos and Titi [4]).

The situation becomes more complicated when 2 has a boundary, giving rise to
boundary layers. Only partial results are known for linear cases by taking the limit
when v, — 0. These results exhibit additional terms in the Euler equation in the
limit, called correctors (see [20] and additional references therein).

When

vp > 00, Fp,—0, Fp,vp >ack,
then the dimensionless NSE (3.39) formally converges to the Stokes equations
—A'vy + V’ﬁb,v =af in Qp,

V' Vp = 0 in va (3.41)
vy, =0 on [}.
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We will not give much attention to a rigorous proof of such convergence. However,
it is well known since the works of Stokes [43] that the Stokes equations describe
well “slow flows,” which are not turbulent and therefore not in the scope of this
book.

3.3.2.4 Similar Flows

The pressure in the NSE is defined up to a constant. Therefore, it naturally belongs
to quotient spaces (see Sect. 3.4.1 below). We denote by p the class of any p in a
suitable quotient space, which does not need to be specified at this stage, since this
section deals with formalism. Fori = 1, 2, let us consider:

(i) QW =10, TD] x 2@ two cylinders,
(i) v two kinematic viscosities,
(iii) £© two forces per mass unit,
@iv) V(()l) = v0 @ (x) two velocity fields defined in 2 (i = 1,2).

Definition 3.6. Let (v, @) be two flows in QV), i = 1,2. We say that these two
flows are similar if there exist two length—time bases b, and b,, such that

1 2 ~ 2) (2
o) =02, V.= B (3.42)
Let us consider the NSE, fori = 1,2,

BV £ (v . VYD — pO A0 4 V) = fDin Q0.
Vv =0 in Q0,
vi) =0 on I'®,

v = V(()i) at t = 0.

(3.43)

We assume that the data are such that each of these two NSE have a sufficiently
smooth solution (v, 5(). The similarity hypothesis is stated as follows.

Hypothesis 3.i. If there exist two length—time bases b; and b, such that
1 2 1 1 1 2
Q( : Q( : (V(() ))bl = (V(() ))bz’ f( : f( : Vb, = Vb,

then the two flows (v, 5()) are similar.

The similarity hypothesis is satisfied if and only if the dimensionless form (3.30)
of the NSE has a unique solution. We are left with the question of what are the right
conditions imposed on the data to guarantee existence and uniqueness and to fix the
correct mathematical framework. This will be discussed in Sect. 3.4 below. Before
doing this, we conclude with a discussion of the concept of the Reynolds numbers
used by engineers.
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3.3.3 The Reynolds Number

Let us consider a flow of viscosity v in a cylinder Q. In engineering, the Reynolds
number is defined as the ratio of inertial forces to viscous forces and consequently
quantifies the relative importance of these two types of forces for given flow
conditions. Roughly speaking, at a given point (¢, x), Re is defined by

_ _ v x) - Vv, x)|
Re = Re(t,x) = AV (3.44)

assuming Av(z,x) # 0.

Lemma 3.3. Let (t,x) € Q = [0,T] x §2, Re be defined by formula (3.44). Then
there exists infinitely many length—time bases b = (A, T) such that Re = Re(b).

Proof. Let b = (A, t) be any length—time basis. We deduce from formulas (3.31)—
(3.33)

. V’
Re = Re(p) V2 Y)Vel (3.45)
[ A%V

at (t',x') = (t7'¢,A7'x). Thus, Re = Re(b) if and only if

|(V}, -V/)Vbl — Re -1
[ A"V Re(b)

(3.46)

The expression for R(b) stated in (3.28), combined with the expression of V' (3.26)
and (3.46), yields the equation

VAT2tRe = 1, (3.47)

which has infinitely many solutions b = (A, t) for a given Re. O

In practice, Re is considered as a global constant quantity calculated from a
length L defined by the flow geometry and a mean large-scale velocity U, which is
deduced from experiments. In this case

Re = Re(b) = %, b= (L,LU™Y). (3.48)
%

The best illustration of this definition is the case of a flow around a sphere of radius
L moving at a constant velocity U in a fluid whose kinematic viscosity is equal to
v, by taking U = |U]|.

Further examples of such global Reynolds numbers can be found in [3, 6,26,31,
33], for cases of a flow in a pipe, a flow around an aircraft wing, a jet flow, a flow
between two plates, the flow behind a grid, oceanic flows, and so on.
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Experiments indicate that when Re is low, the flow is smooth and regular; we
say that it is laminar. As Re increases, waves and instabilities appear. When Re
becomes large enough, there are regions where the flow is chaotic, revealing a wide
range of eddies on many different scales; we say that the flow is turbulent in those
regions.

The concept of a dimensionless number defined as the ratio of inertial forces to
viscous forces was first suggested by Stokes [43] and popularized by Reynolds [34].

3.4 Solutions to the NSE

We aim to state various existence results for the NSE with the no-slip BC, to give
a rigorous framework for the Reynolds similarity Hypothesis 3.i, and to make a
connection with the mathematical analysis.

As already mentioned, two types of results will be presented: the existence of a
global time weak solution a la Leray and the existence of a local time solution a Ia
Fujita—Kato. We shall study the existence of global weak solutions of turbulence
models in future chapters, which is why this notion is more discussed in what
follows, although the Reynolds similarity seems to make sense for strong solutions,
because of uniqueness.

Throughout this section, we work with the dimensionless form of the NSE.
However, we shall refer to the NSE (3.29) rather than (3.30) for simplicity, which
means that we write (v, p) instead of (v, pp), and v stands for vy.

3.4.1 Functional Spaces

We begin with reminders of the standard functional analysis framework. We assume
that I” is of class C! for simplicity.> For given g, p,s ..., we set

LI(2) = {w = (wi,w2,w3); w; € LY(2),i =1,2,3}, (3.49)
WP(2) = {w = (wi, w2, w3); w; € WP(2),i = 1,2,3}. (3.50)

We denote by |||, . the standard W*”(£2) norm (see [1] and Sect. A.1 in [TB]?).
For any s > 1/2, we consider the spaces

HS(.Q) = {W = (Wl,Wz,W3); w; € HS(.Q),I = 1,2,3}, (351)
H)(2) = {we H(2); yow =0on I'}. (3.52)

2Many results explained below also hold for Lipchitz domains, see for instance Tartar [45].
3[TB], tool box, Appendix A.
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In the definition above, )y is the trace operator, which is defined by
Vo eC®), yp=glr.

that can be extended to H*(§2), when s > 1/2, in a continuous operator with values
in the space H s=1/ 2(1") (see Theorem A.2 in [TB]). When no risk of confusion
occurs, we also denote yow = w. The space H(l)(.Q) is equipped with its standard
norm

||W||H01(_Q) = [IVWllo2.0.

which is a norm equivalent to the || - ||;2.2 norm, due to the Poincaré’s inequality
(see in [8]).
In this chapter we shall make use of the following spaces,
YVaiv(§2) = {@ = (01,02, 03),0: € D(2),i =1,2,3, V-9 =0}, (3.53)
Viin(2) = {w e H)(R2), V- w = 0}, (3.54)
Ly, 0(R2) ={weL*(2), y,w=0 on I, V-w = 0}. (3.55)

In the definition above, y, is the normal trace operator, which is defined by
Vo eC®(2), yp=9-nl,

the vector n being the outward-pointing unit normal vector to I". We know that this
operator can be extended to Léiv([?), in a continuous operator with values in the
space H~'/2(I") (see in [21]), where

L7,(2) = {w e L’(2): V-w e L (2)}.

Modern analysis of the NSE with the no-slip BC* by compactness methods is based
on the Aubin-Lions lemma, Lemma A.9 in [TB], the application of which is detailed
later in Chap. 8, when we will need it for investigating problems with wall laws,
introduced in Sect. 5.4.

We simply explain below why the conditions for the application of the Aubin—
Lions lemma in the no-slip BC case are fulfilled.

Lemma 3.4. The following injections hold:
Yain(2) = Vain(2) = Ly, (2) = Vain(2), (3.56)

each space being dense in each other and the injection of V 4;,(§2) onto inv,o(‘g)
being compact.

“BC, boundary conditions.
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This result is a consequence of the following statement, often referred to as de Rham
theorem, a complete proof of which can be constructed by following the method
introduced by Tartar [44,45] combined with the inequalities in the Sobolev spaces
obtained by Necas [30] (see also details in Girault and Raviart [21]).

Theorem 3.1. Let F € H™'(£2) such that
Ve Yin(82). (F.g)=0. (3.57)
Then there exists a unique p € L3(2) such that
Vpep, F=Vp. (3.58)
Moreover there exists a constant C, which only depends on §2 and such that
VieLi@),Vpep pllpg <ClVpll-ize. (3.59)

In the statement above, L%(.Q) is the quotient space of L?(£2) by the constants,
equipped with the norm

15 11120) = inf{l| pllo2.2. p € P} (3.60)

which is isomorphic to the space

(p e LA(Q): /Q p(x) dx = 0}, 3.61)

also denoted by L%(.Q) in the following.
Remark 3.2. Inequality (3.59) can be rephrased as:

. - ,V-w
inf{||pllo2.e. p€ P} <C sup u. (3.62)
weH)(2) [Wl[1.2.2

This is called an “inf-sup condition” (see also Sect. 9.3.3).

3.4.2 Turbulent Solutions

The first known existence result about the NSE was established by Leray [25], in
the case 2 = R3, f = 0. In his pioneering paper, J. Leray laid the foundations
of modern functional analysis. Taking inspiration from this work, completed later
by Hopf [22], we state in this subsection conditions for the existence of a turbulent
(weak) solution to the NSE with the no-slip BC.
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As this result is well known in the field, we shall not give a detailed proof, which
can be found for instance in [12, 17, 19,24, 28,29, 45,46]. However, the techniques
that we shall develop in Chap. 8 allow the reader to reconstruct a complete proof of
Theorem 3.2 below.

In this subsection, we shall use the Bochner space L? ([0, T'], E) and the space of
weakly continuous functions valued in E, C,, ([0, T], E), E being a given Banach
space, 1 < p < oo. These spaces are described in detail in Sect. A.4.5 in [TB].

3.4.2.1 Turbulent Solution: Definition

The present variational formulation of the NSE is based on projections over spaces
of zero divergence fields, such as V4;,(§2) and chliv,O(‘Q)' The pressure p, which
is not involved in the formulation, is recovered by the de Rham theorem 3.1. In the
following, T > 0 is a standard time.

Hypothesis 3.i. The standard working hypothesis is f € L?([0, 7], H™'(£2)) and
Vo € Lfm’o(.Q).

Definition 3.7. Assume that Hypothesis 3.i holds. We say that v is a turbulent
solution of the NSE (3.29) over [0, T'], if

v e L2(10. 7] Vai(2)) N Cu([0. T1. L, (92)). .
v e L*3([0,T], Vair(£2)), '
and for all w € L*([0, T], Vi, (£2)),
T
/ (9,v, w)dl—f—/ /((v V) v)(t,x) - w(t,x) dxdt
0 ’ (3.64)
\Y \Y dxd f, w)dt,
+U// v(t,x) : Vw(t,x) dxdt = /O(W)Z
and
}E}%HVU, )= vo()lo2.2 =0. (3.65)

The reason why we chose 9;v € L*3([0,T], V4;,(£2)") will be clarified below.
The condition (3.65) on the initial data is the strong version. We may also use the
following lighter one:

forall @ € C'([0,T],V4i,(£2)) such that ¢(7,-) =0,

T T
/0 (a,v,tp):—/Qvo(x)tp(O,~)dx—/0 /Qv(t,x)(p(t,-)dxdt, (3.60)

which is usually easier to check (see in Sect. A.4.5 in [TB]).
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3.4.2.2 Alternative Formulation

Another equivalent way of defining turbulent solutions proceeds as follows
(see in Lions [28]). For simplicity, we denote by (u,v) the duality pairing
(L7 (). L7(£2)).

u,v)o = / u(x)v(x)dx.
2
and we formally define the diffusion and transport operators by
a(v,w) =v(Vv,Vw)e, b(z;v,w) = ((z-V)V,W)q. (3.67)

The detailed study of these operators is postponed to Sect. 6.2, Chap. 7.
As aresult of Lemma A.11 in [TB], any turbulent solution v to the NSE, such as
in Definition 3.7, also satisfies Y w € V4;,(§2),

%(v, W)o + b(z;v,w) +a(v,w) = (f,w) in 2'([0,T)), (3.68)

which is an equivalent formulation to that expressed by (3.64).

Remark 3.3. The terminology “turbulent solution” was used by Leray [25]. People
today generally call them “weak solutions.” It is easily checked that any weak (or
turbulent) solution to the NSE is a distributional solution to the PDE system (3.29).

Remark 3.4. We shall consider throughout the following chapters alternative varia-
tional forms of NSE-like equations and by-products, with other BC than the no-slip
BC, such as wall laws (see, e.g., in Chap. 6). In these variational formulations, the
pressure is strongly involved, and we shall refer to these as mixed formulations.

3.4.2.3 Existence Results

The existence result, based on the works by Leray [25] and Hopf [22], is the
following.

Theorem 3.2. When Hypothesis 3.i holds, the NSE (3.29) have a turbulent solution
v = V(¢, X) that satisfies the energy inequality at everyt € [0, T]:

d .
5 IVE I Bog +VIVVEBog < (E7) in Z(0.T).  (369)
The uniqueness of this solution is still an open problem at the time of writing.
Similarly, we do not know if the energy inequality (3.69) is an equality. The energy
inequality (3.69) also yields
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1 ! 1 !
VMg +0 [V 0 = Svlloe+ [ @0 G0

for all # > 0. The pressure is recovered from the de Rham theorem, Theorem 3.1,
leading to the following statement (see for instance in [17,28,45,46]):

Lemma 3.5. There exists p € 2'([0, T}, L%(.Q)), such that for any p € p, (v, p)
is a solution of the NSE (3.29) in the sense of distributions.

The pressure p € p is considered as a constraint in this kind of formulation.
Therefore, p is called a Lagrange multiplier. It also can be proved that p € L%*(Q)
(see for instance in Caffarelli-Kohn-Nirenberg [9]).

3.4.2.4 Estimates and Consequences

The energy inequality (3.70) combined with the inequality (A.37) of Lemma A.18
in [TB] shows that for any ¢ > 0,

ve L'3(Q,) N L*([0.4]. L2 (22)) N L¥?([0. 1], L*(£2)). (3.71)
where Q; = [0, ¢] x £2. In particular, we have
¥l 3oty < € IVl qoaiey < C's (3.72)

where C and C’ depend on |[vollo2.2, v and ||| 120 71,v,.(2))) (and not on £2).
Estimates (3.72) yield v ® v € L*3([0,¢], L?(£2)°) and

IV & VIl a3 o2y < C*. (3.73)

Estimate (3.73) enables us to determine the choice 4/3 as the exponent in
Definition 3.7 above. To better understand this, assume that we could take the scalar
product of the NSE (3.29) with v and integrate by parts. We would find that v
satisfies (3.70), where the inequality is actually an equality. We shall refer later on
to an energy equality. The vector v would satisfy

v e L?([0. T], Vain(£2)) N L=([0. T]. L*(£2)),
hence (3.72) by the inequality (A.37), then (3.73), leading to

V-(v®v) = (v-V)ve L3(0,T],H ' (2)). (3.74)

Moreover, as v € L>*([0,T], Vi, (£2)), then —Av € L2([0,T],H'(£2)), and
because f € L2([0, 7], H™'(£2)), we find by (3.74),

v+ Vp=Ff+vAv—(v-V)ve L*3(0,T],H ' (£2)).
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We observe that L*/3([0, T], H™'(£2)) c L*3([0, T], V4;,(£2)’), which combined
with (Vp,w) = 0 for all w € V,;,(£2), provided that this duality product makes
sense, yields

d,v e LY3([0, T], Vain(R2)),

which is what we call an a priori estimate. This estimate is currently the best we
can get, which forbids taking v as test in the formulation (3.64), even though this
information derives from taking v as test in the NSE, which is the standard paradox
while investigating the NSE. As a consequence, it is not possible to prove that:

(1) the turbulent solution is unique and
(i) it satisfies the energy equality.

In particular, we cannot conclude that any turbulent (weak) solutions satisfy the
Reynolds similarity Hypothesis 3.i introduced in Sect. 3.3.2.

3.4.2.5 Further Regularity

We might ask if the regularity of any turbulent solution increases for more regular
data.

Thanks to Helmholtz—Hodge decomposition (see in [21]), we can reduce the
problem to the case where f satisfies V - f = 0. We assume from now that this
condition holds, without loss of generality. Therefore, applying regularity results
proved by Solonnikov [42] on the evolutionary Stokes equations combined with
estimate (3.89), we get

Lemma 3.6. Assume that
vo € L3, o(2) N W34(Q) and £ e L*(Q), (3.75)
then the turbulent solution v verifies in addition
3,v, Av,Vp e L*(0). (3.76)
In particular, we deduce from (3.76) that
ve C(0,T].LY*(2)) aswellas v e LY*([0, T], W>¥*(2)). (3.77)

This machinery is also well depicted in [9]. Furthermore, following Cattabriga [10],
we also conclude

p e L0, T], W /*(2)/R), (3.78)

However, this regularity enhancement is not sufficient to solve the problem raised
above: uniqueness and energy equality.
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3.4.3 Global Time Estimate

We consider in this subsection turbulent global time solutions, which are defined in
time over all R, which will be the starting point for building the long-time average
model in Sect. 3.5. We assume throughout this section that

Hypothesis 3.ii. The source term f € H™!(§2) C V4;,(52)’ does not depend on 7,
and we set F' = ||f||-12.0.

The real number u denotes the best constant in the Poincaré inequality, written
as

Vve Hy(2) ClVlloze <I1VVllo2.e-

Energy inequality (3.70) yields ||v(z,-)||0.2.5 that is bounded uniformly in ¢. To be
more specific, we prove the following.

Proposition 3.1. Let v be any turbulent solution to the NSE. Then we have

- F? -
VG20 < [Volliog €™ + S (1 =€), (3.79)

forallt > 0.
Proof. Set:

W) = V@G ae. WO) = [IVollf .- (3.80)

Energy inequality (3.69) yields

Lo 2 F? v 2
W'@®)+v [ |Vv[ < {fv) < — + = | |Vv|. (3.81)
2 Q 2v 2 Q

We apply Poincaré’s inequality in the second term of the L.h.s. of (3.81), leading to
F2
W () +vuW(t) < —. (3.82)
v
Therefore, W is below the solution of the ordinary differential equation

F2
N (1) + vud(t) = - (3.83)
A(0) = W(0),

the solution of which is
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2
A(t) = W(0)e "™ + F2—(1 — eV, (3.84)
V2

hence inequality (3.79). O

As a consequence, we deduce that the turbulent solution is well defined all over
R+, hence can be extended to L*° (R, Lfm(.Q)) as a global time solution. In
particular, we have

sup ||v(z, )”029 = max K(Z) = Eco, (3.85)
>0
where
2 F?
K1) = Ivollos.e e 4 m(l —e ). (3.86)

We also deduce from (3.81), combined with (3.85), the following inequality:
F? \
Vit >0, // |Vv(s,x)|’dxds < — % (3.87)

Moreover, we infer from inequality (A.37) in [TB], V¢ > 0,

ve L0, [IVlloioso, < CLELIVVIE: o, (3.88)
leading to
V-V)ve L74Q). [[v-V)Vllossso, < CELIVVI o, (3.89)

which is the essential information giving a sense to the long-time average introduced
in Sect. 3.5, which is the first turbulence model of this book.

Remark 3.5. We say that (%), X¢) is a singularity of the turbulent solution if

lim  |v({,x)| = o0
(2.x)—(t0.%0)

Even when v( and f are smooth, it is not known if the turbulent solution has any
singularity. This question was studied among others by Serrin [40,41] and then for
“suitable weak solutions” of the NSE, which are weak solutions satisfying a local
energy inequality, see Scheffer [35-39], Caffarelli et al. [9], Lin [27], and Choe and
Lewis [11].
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3.4.4 Strong Solutions

We now state the existence and uniqueness of a strong local time solution to the
NSE, according to Fujita and Kato [18], which will serve us in

(i) giving an example of a solution to the NSE that satisfies the Reynolds similarity
hypothesis introduced in Sect. 3.3.2,

(i) preparing the ground for the framework of statistical models we shall introduce
in Sect. 4.2.

In this context, V4;,(£2) N HY 2(.Q) is the right minimal space for initial data v,
while C%* (R, L?(£2)) is the right minimal space for the source term f. However,
we shall make use of stronger spaces for the data, because we need very regular
solutions in view of Sect.4.2.

From now on and when no risk of confusion occurs, we denote the class p simply
by p. The results of [18] that we need are summarized in the following statement.

Theorem 3.3. Assume that
Vo € Vyi(2) N C**(2)? and fe C™* Ry x ) forsome a > 0. (3.90)

Then there exists §T > 0 such that the NSE (3.29) has a unique strong solution
(v, p) defined over [0, 8T, which satisfies:

(i) the fields v, 0,v, Vv, Av, p, V p are all Hilder continuous and (3.29) holds in
the classical sense,
(ii) the energy inequality (3.70) is an equality for all t € [0,6T],
(iii) the solution is continuous with respect to vy and f,
(iv) the upper bound 8T is governed by

C(vo,f,v) = [Ivoll1/22.0 + V_1||f||L°°(]R+,L2(Q))7 (3.91)
and

lim 8T =0, (3.92)

C(vo,f,v)—o00

(v) when C(vy,f,v) is small enough, the strong solution is global in time, which
means that one can take §T = oo.

The flow considered in item (v) corresponds to a laminar flow while the situation
corresponding to formula (3.92) is that of turbulent flows.

In conclusion, the similarity Hypothesis 3.i holds at least for small times, in
the case of strong solutions, because of uniqueness. This is in accordance with the
modeling process followed in Chap. 2 that conceptually considers local time smooth
fields (v, p) to construct the NSE, as given in Assumptions 2.2 and 2.4.



3.5 Long-Time Average Model 69
3.5 Long-Time Average Model

The framework of this section is that of global time turbulent solutions, as
investigated in Sect.3.4.3. We assume that Hypothesis 3.ii holds, which means
that the flow is governed by a steady-state source term, and we denote by v a
given weak solution to the NSE, with p the corresponding pressure. We aim in this
section to study long-time averages of v and p, which will establish some principles
of turbulence modeling in a rather clear and rigorous mathematical framework,
connected with the theoretical results reported above.

Although the source term f is steady, there is no reason for (v, p) to become
steady. However, we find that at large times 7, (v, p) oscillates around a steady mean
flow (v, p). According to Stokes [43], Boussinesq [7], Reynolds [34], and Prandtl
[32], it is worth considering the long-time average of the velocity and the pressure:

1 [ 1 [!
v=lim — | v(s,-)ds, p= lim —/ p(s,-)ds. (3.93)
t—oo 0 t—>oo 0

We show in this section that (V,p) € W>¥4(2) x W'¥4(£2)/R makes sense in
one respect that we shall explain below and verifies the coupled system

V-V)V—vAV+Vp =-V.a® +f in 2,
V-v in 2, (3.94)

=0
=0 on I

<l <

in the sense of distributions. In system (3.94) above,

S 1 [
o®(x) =v(,x)®V(,x)= lim t—/ V(s,X) @ V(s.x)ds € L3(2)°,
n—>00 n 0
(3.95)

for some sequence (f,),en, that satisfies #, — oo as n — oco. We call the tensor
o ® a Reynolds stress, which is not solely determined by our analysis below, and
v/ = v — ¥V (which is time dependent), as explained in Sect. 3.5.2 below.

However, the price to pay is that we must assume some regularity for the domain,
in order to fulfill the conditions for the application of regularity results for the Stokes
problem proved in Amrouche and Girault [2], and more regularity for the source
term. More specifically, throughout this section, the hypothesis is

Hypothesis 3.i. The domain £2 is of class C”*!; f € L/4(22) N H™!(£2) does not
dependon t, vy € Léiv’o(ﬂ).



70 3 Mathematical Basis of Turbulence Modeling
3.5.1 NSE Long-Time Average

As in Sect. 3.4, we consider dimensionless fields and equations. In this subsection,
v is a given turbulent solution of the NSE, with p its associated pressure. We respect
the conditions for the application of the Proposition 3.1.

3.5.1.1 Technical Result

We start with the study of the mean operator M, over [0, ¢], for a given fixed time
t > 0, expressed by

M) = /0 ¥(s5.%) ds. (3.96)

¥ = ¥ (¢, x) being any given field.

Lemma 3.7. Lett > 0, Q; = [0,¢] x 2. Assume ¥ € L?(Q;). Then M;(¢¥) €
L7 (§2) and one has

1
M (¥)lo.p.2 < m“'/’”O,p,Qr (3.97)
Proof. By the Holder inequality, we have
1 [ 1 (!
‘—/ Y(s.x)ds| < —/ ¥ (s, %)|” ds. (3.98)
tJo tJo
Thus (3.97) follows by Fubini’s Theorem. |
3.5.1.2 Setting
We study the effect of M, on (v, p), in defining
Vix) = M (V)(x), Pi(x) = Mi(p)(Xx). (3.99)

We deduce from the NSE that (V,, P;) is solution of the following Stokes problem,
at least in the sense of distributions:

_VAVt+VPf:_Mt((V'V)V)+f+€[ in Q,
V-V, =0 in Q, (3.100)
V:=0 on I

In system (3.100),
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e(x) = M (3.101)

which goes to zero in L?(§2) when t — +oo0, according to (3.85).

3.5.1.3 Main Result

We aim to take the limit in system (3.100) as ¢ — +o00. As a result we prove the
following.

Theorem 3.4. When Hypothesis 3.i holds, there exists

(i) a sequence (t,)nen that goes to +00 when n — 400,
(ii) (V.P) € W>/4(2) x WH/H(2)/R,
(iii) F e L/4(R2),

such that (V,,, P,,)ne converges to (V, p), weakly in W23/4(2) x W5/4(22)/RR,
that satisfies.

V-V)V—vAV+Vp=-F+f in 2,
V.v=0 in 2, (3.102)
v=20 on T,

in the sense of distributions.

Proof. The proof is divided in three steps. We first find estimates and extract
convergent subsequences. We then take the limit in the equations, firstly in the
conservation equation and then in the momentum equation.

STEP 1. We first show that the nonlinear term —M; ((v-V) v) is bounded in L>/4(£2).
By inequality (3.97) we have

1
[IM;((v-V)V)|los/4.0 < WH(V V) v|lo5/4.0, (3.103)

where Q; = [0,¢] x £2. Combining this inequality with (3.89) and (3.85), we
find

1 t
[|M((v-V) v)ll(s)/54/4:2 < Cls/4Eé</,4 (;/ / IVv(s,x)lzdxds), (3.104)
o 0 Je

hence (M, ((v - V) V));> is bounded in L>/#(£2), uniformly in ¢ due to (3.87).
Since 2 is of class C'T5/41 = €941 f e L¥4(2) and

(M;((v-V)V));~0 and (&;);~¢ are bounded in L5/4(.§2), (3.105)
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the results in [2] apply: there exists a unique solution (V;, P;) to system (3.100)
that satisfies

[[Vell2s/a.2 + | Pillwrisieym =
[IM;((v-V)V)|os/4.2 + Ifllos/a.2 + |leillos/4.0-

(3.1006)

Because of uniqueness, this solution (V;, P;) is indeed that defined by (3.99).
Statement (3.105) combined with estimate (3.106) ensures that

(V,);>o isboundedin W2*/4(£2),

3.107
(P));>o isboundedin W'/*(2)/RR. ( )
Therefore, there exist
veWH(Q2), pewWH@2)/R. BeL¥(R),
a sequence (f,),en Which goes to co as n — oo, such that
lim V, =V weakly in W>"*(2), (3.108)
n—>o00
lim P, =P weaklyin W¥/4(Q2)/R, (3.109)
n—oo
lim M, ((v-V)v) = B weakly in L*(2)°. (3.110)
n—>o00

Moreover, W2/4(2) — W15/7(£2), the injection being compact. Then
(Vi )new convergesto V strongly in W7 (). 3.111)
STEP 2. We check that V-V = 0 in an appropriate Lebesgue space. To do so, we first

prove that V-V, = 0in 2’'(Q7) regardless of T > 0. For any given ¢ € 2(Qr),
we have

(V-Vi,0 // (—/ v(s, x)ds) o(t,x) dxdt
—// (/ V(s,x)ds) . 7V<p(t,x) dxdt (3.112)
// / v(t,x) - (/ -Vo(s, x)ds) dxdt,

which holds because ¢ € 2(Qr). Moreover, since ¢ € 2(Qr), Vt € [0, T],

/ quo(s,x)ds = V/ 005 %) ds = Vy(t,x). (3.113)
o S 0 N
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Therefore, we deduce from (3.112) and (3.113) that
(V-Vi,0) =(v,Vy) = —(V-v,¢¥) =0, (3.114)
and because V - v = 0 that (V - V,, ¢) = 0. Then
VT >0, V-V, =0in 2/(Qr). (3.115)

Furthermore, by setting Vo = v, we get V, € C([0, T], L?(£2)), so that (3.115)
becomes

Vtel[0,T], V-V,=0 in H(2),

and in reality in L'>/7(£2) by (3.111), and regardless of T > 0, which allows us
to take the limit as #, — oo, leading to V - ¥ = 0 in L'%/7(£2).

STEP 3. We now take the limit in the momentum equation. Let ¢ € 2(£2)3. Since
0.V, Ap € L(£2), we deduce from (3.108)—(3.110) and the convergence to
zero of (e;,)yen in all L7 (§2), p < 2, on the one hand

Jim (M, (V- V)v), @) = lim (M;,((v- V) V), 9)e = (B.9)o, = (B, 9),
(3.116)
and on the other hand

lim (&;,,9) = lim (¢,,,¢9)e =0,

n—>00 n—>00
lim (—AV,,,@) = lim (V,,,—A@)o = (V,—A@)o = (—AV,9)q,
n—>0o0 n—>00

lim (VP,,9) == lim (P,,V-9)e =—(P,V-9)e = (VD.9),
n—o0 n—o0

which shows by (3.100) that (v, p) satisfies in 2'(£2),

—VAV+Vp=-B+f in £,
V-v=0 in £, 3.117)
v=0 on I

Let F denote the tensor defined by
F=B-(F-V)V=B-V-(v®V). (3.118)
As W23/4(Q2) < L'/2(2) and W2>/4(2) — WLI/7(2), we get

Vv e L¥7(2)? and v € L'/?(2) and then (v-V)V € L°(2) — LY4(),



74 3 Mathematical Basis of Turbulence Modeling

we deduce that F € L>4(£2). Hence (v, p) satisfies (3.102) in the sense of
distributions. O

We conclude this subsection by formulating problem (3.102) in another way. To
do so, we consider the spaces

W, (2) ={we W' (2), V-w =0}, (3.119)

s > 1,p > 1, equipped with the usual Wy”(£2) norm (see Sect. A.1 in [TB]).
According to the definition (3.54), we have V;,(£2) = W;’izv(.Q). We also know
from [2] that ¥;,(§2) expressed by (3.53) is dense in Wcll’izv(.Q) foreverys > 1,p >
1. This proves the following:

Corollary 3.2. The long-time velocity V is a solution to the variational problem:
Forall we W’ (),
bV;v,w) +a(V,w) = —(F,w)o + (f,w)g, (3.120)

the operators a and b being defined by (3.67).

Remark 3.6. The proof of Theorem 3.4 contains the proof of the general identity,
Vp>=1,VT >0,Vte[0,T],

Vo eL'(0.TL.W'"(2)). V-Mi(p) =MV -¢). 3.121)
Furthermore, the same reasoning also yields
VM (p) = M: (Vo). (3.122)

which is called the Reynolds rule.

3.5.2 Reynolds Decomposition and Reynolds Stress

This subsection aims to identify the source term F that appears in system (3.102), to
link the results of Theorem 3.4 with the usual approach to modeling turbulence, by
introducing the Reynolds decomposition and the Reynolds stress.

3.5.2.1 Problem Statement

Let v be a given turbulent solution to the NSE and p its associated pressure. We
respect the conditions for the application of the Theorem 3.4, which ensures that we
can split (v, p)
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v(1,x) = V(x) + v'(z,x), (3.123)
pt.x) = p(x) + p'(t.x), (3.124)

where (V/, p’) stands for the fluctuations around the mean field (v, p). We call the
decomposition (3.123)—(3.124) a Reynolds decomposition.

To identify the source term F in system (3.102), we start from the system (3.100)
and notice that, according to the Reynolds rule (3.122),

Mi((v-V)v) =M (V-(v®V)) =V -M(V®V).

We shall find out from the Reynolds decomposition that it suffices to study the
convergence of

t
M,V ®V)(x) = ;/ vV (s,X) ® V(s,x) ds. (3.125)
0

as t — oo, which yields what we call a Reynolds stress, denoted by o ®.

Remark 3.7. The definition of (Vv,p), and hence the Reynolds decomposi-
tions (3.123) and (3.124) and the Reynolds stress that we shall find, depends
on the sequence (#,),en that appears in Theorem 3.4, and we do not know if the
limit of (V;, P;);>o is solely defined when t — oco. As a result, we do not know
if F is solely defined too, and even if it were, it is not known if the system (3.102)
has a unique solution. All of this implies that without any further information, this
analysis will not provide means and decomposition that are intrinsically defined.

3.5.2.2 Main Result
We proceed with the program outlined above. The results are synthesized in the
following statement.

Theorem 3.5. Let (t,),ew be as in Theorem 3.4 and ¥ as in (3.102). Then there
exists ® € L°3(2)3 such that:

(i) We can extract from (M;, (V' ® V))new a subsequence that we denote by
(M, (V' ® V'))nen, which converges to & ® weakly in L°/3(£2),
(i) F=V-o® in 2'(2)3,
(iii) the following energy balance holds:

VI[VVI[5 2.0 + (F.¥) = £ V), (3.126)
(iv) F is dissipative, in the sense

(F,v) > 0. (3.127)



76 3 Mathematical Basis of Turbulence Modeling

Proof. Remember that M, is defined by (3.96). We derive from (3.123) and (3.124)
that

Vi =V+ M, (), P,=7+M, (). (3.128)
Therefore we deduce

vV = lim M, (v)=0, p' = lim M, (p)) =0, (3.129)
n—>oo n—>00

the limit being weak in W>>/4(£2) and W'>/4(2)/RR, respectively. In addition
(t2)nen can be chosen such that the convergence of (M;, (v')),en toward O is strong
in L'%/2(£2) because the injection W23/4(2) — L'/2() is compact. We now
demonstrate each item of the above statement.

Proof of (i). By using decomposition (3.123), we write
VIV=VRV+VR®V+VRV +V ®V, (3.130)
leading to
MVRV)=VRV+MV)V+VR M,(V)+ M,V ®V), (3.131)
for each ¢ > 0. As V and M, (V) € L'/2(£2), we obtain from the Holder inequality
M,(v)®V and Vv M,(V) € L"*(2)° — L°3(22)°.
In particular, (3.129) yields

lim M, (V)®V= lim v®@ M, (v') = 0, (3.132)
n—o0 n—oo

strongly in L% 3(.Q)g. Moreover, we infer from (3.97), combined with (3.88)
and (3.85),

1 t
1M, (v ® V)||os/3.0 < CLPE? (;/ / |Vv|2dxds). (3.133)
0 2

We are led to rewrite the formula (3.131) in the form of the asymptotic expansion
that holds in L>/3(£2)°:

M, (v®V)=V®V+ M, (¥ ®V) + o(1). (3.134)

We deduce from the estimate (3.133) that (M,, (v ® V)),en is bounded in L3 ().
Therefore, we can extract a subsequence (written likewise), which converges weakly
in L°/3(£2) to some # € L3(£2)°. The expansion (3.134) shows that the sequence
(M, (V' ®V')), e weakly convergesto 0 ® € L3(£2)°, linked to # by the relation
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d® =9 -3V, (3.135)

which proves item (i).
Proof of (ii). According to (3.110) and the Reynolds rule (3.122), we note that V -
# = B e L°/*(2)?; therefore, (3.118) combined with (3.135) yields F = V- ¢ ®.
Proof of (iii). As already quoted, v € W>/4(2) — WLI57(Q) — H!(RQ).
Moreover, since V= 0on I",and V-v = 0, then V € V;;,(§2). Consequently, we
can take Vv as test in formulation (3.68), which yields

d
E(V, Vg +b(v;v.V) +a(v,v) = (£, V). (3.136)
We integrate (3.136) over [0, ¢] and divide the result by ¢, leading to

;(V(t,-)—vO(-),V(-))g + (M ((v-V)V),V)o +v(VV,,V¥)o = (£.V)o. (3.137)

We take the limit of each term in (3.137). Firstly

S0 =0 502l = IV = oOllozelFlloze, (139

which goes to zero when ¢ — oo, due to the L? uniform bound (3.85). We also
have v € L'*/2(£2), and M, ((v- V) v) converges to B in L>/4(£2)°. Fortunately, we
observe that 2/15 + 4/5 = 14/15 < 1, thus, according to (3.118),

Jim (M, (v-V) V), V)2 = (B.V)e = (F.V)e+((V-V)V.V)e = (F.V)o, (3.139)

since it is easily verified from V - v = 0, that ((v- V)V,V)p = 0.

Finally, we deduce from Theorem 3.4 and Sobolev embeddings that (VV,,),en
converges strongly to Vv in LY(£2) for all ¢ < 15/2, in particular for ¢ = 2,
leading to

lim (VV,,,V¥)o = (VV,VV)o = ||VV|2, o, (3.140)
n—o0o 2y

hence the energy balance (3.126) follows from (3.137) to (3.140).

Proof of (iv). We start from the energy inequality (3.70) that we divide by ¢,, and
we let n go to infinity. Using again the strong convergence of (VV; ),en to VV in
L?(£2) and the L? uniform bound as above, we obtain

V[[V¥]lo2.0 = (£ V)e. (3.141)

which combined with (3.126) yields (3.127) and concludes the proof. ]
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In summary, (v, p) € W>¥/4(£2) x WH¥/4(2) /R satisfies

V-V)V—vAV+Vp =-V.a® +f in 2,
V-v=0 in 2, (3.142)
=0 on I,

< <

in the sense of distributions, where in addition (V - G(R),V)Q > 0.

3.5.3 Closure Problem

3.5.3.1 Reynolds Stress: First Episode

The issue is how to calculate in practice values of the mean field components, V;,
(i = 1,2,3), and p. This cannot be done directly from (3.142), because a® is
unknown. We have in one respect (see Remark 3.7)

d® =vVevV. (3.143)

This is why, following common usage in turbulence modeling, we call c® a
Reynolds stress. It is a symmetric tensor, as the limit of a sequence of symmetric
tensors. In order to derive from system (3.102) a PDE system that fully determines
the mean flow (v, p), we have the following options.

(a) To seek for an equation satisfied by o®: the method is to combine sys-
tem (3.142), the Reynolds decomposition (3.123)—(3.124), and the NSE. We
then find the system satisfied by (v/, p’) that should be resolved to get an
equation for o ®.

(b) To postulate a form of o ® in terms of tractable fields.

Option (a) holds an undeniable theoretical interest (see in Batchelor [5]).
Unfortunately, a new unknown tensor agR) appears in the equation satisfied by o ®,
where, roughly speaking, agR) =V ® V ® v'. Then we must derive an equation for
ogR), in which we find a tensor like aiR) =VvV®V®V ®YV, and so on. Sooner

or later, we have to turn to option (b) concerning one of the a,({R) . This is a closure
problem, which is the main task in turbulence modeling.

3.5.3.2 Eddy Viscosity and Turbulent Kinetic Energy

To model 0 ®, we observe:

(i) the dissipative feature of ¢ ® characterized by (3.127),
(i1) the similarity between system (3.142) and the primitive form of the motion
equation of NSE, (2.105) in Sect. 2.6.3,
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which yields a strong analogy between —a® and the stress tensor o. Indeed, we
deduce that —a® allows the calculation of the forces exerted by the fluctuation on
the mean field. Following formula (2.96) in Chap. 2, which models the stress tensor
o, we are led to postulate the existence of a nonnegative function v;, called an eddy
viscosity, such that

2
o® =y, Dv+ gkI, (3.144)

where Dv = (1/2)(Vv + VV') is the deformation tensor and k is the turbulent
kinetic energy:

1 1—
k=—=tre® = =|v/|2. (3.145)
2 2

Equality (3.144) is the Boussinesq assumption. Thus, we obtain for (V, p),

-V)V—V-(2v+v)DV) + V(P +k) =f in 2,
=0 in £, (3.146)

Since k in this equation is treated as a Lagrange multiplier (see Corollary 3.5 above),
it remains to model the eddy viscosity v;.

Prandtl introduced in [33] the notion of mixing length £. Roughly speaking, ¢
is the mean distance traveled by a ball of fluid, before disappearing because of the
turbulent mixing. Prandtl suggested that

v, = CL?|Dv|, (3.147)
where C is a dimensionless constant. We then have the problem of determining £
and the constant C.

The other usual approach starts from the observation that k and £ are dimension-
ally independent (see Definition 3.2). According to Lemma 3.1, we find

D(Vk) = D(v,) = (2, 1), (3.148)
which suggests taking
v = C'eVk, (3.149)

for some dimensionless constant C’ bringing the additional issue of the determina-
tion of k and the constant C’.



80 3 Mathematical Basis of Turbulence Modeling
References
1. Adams, R.A., Fournier, J.F.: Sobolev Spaces. Elsevier, Oxford (2003)

2.

3.
4.

5.

10.

11.

12

13.

14.

15.

16.

17.

18.

19.

20.

21.

22.

23.

24.

25.

26.

Amrouche, C., Girault, V.: On the existence and regularity of the solutions of Stokes problem
in arbitrary dimension. Proc. Jpn Acad. 67(5), 171-175 (1991)

Bailly, C., Comte Bellot, G.: Turbulence. CNRS éditions, Paris (2003)

Bardos, C., Titi, E.S.: Euler equations for incompressible ideal fluids. Russ. Math. Surv. 62(3),
409-451 (2007)

Batchelor, G.K.: The Theory of Homogeneous Turbulence. Cambridge University Press,
Cambridge (1953)

. Batchelor, G.K.: An Introduction to Fluid Dynamics. Cambridge University Press, Cambridge

(1967)

. Boussinesq, J.: Essai sur la théorie des eaux courantes. Mémoires présentés par divers savants

a1’Académie des Sciences 23(1), 1-660 (1877)

. Brezis, H.: Analyse Fonctionnelle. Masson, Paris (1983)
. Caffarelli, L., Kohn, R., Nirenberg, L.: Partial regularity of suitable weak solutions of the

Navier—Stokes equations. Comm. Pure Appl. Math. 35(5,6), 771-831 (1982)

Cattabriga, L.: Su un problema al contorno relativo al sistema di equazoni di Stokes. Rend.
Sem. Univ. Padova 31, 308-340 (1961)

Choe, H.J., Lewis, J.L.: On the singular set in the Navier-Stokes equations. J. Funct. Anal.
175(2), 348-369 (2000)

. Constantin, P., Foias, C.: Navier—Stokes Equations. Chicago Lectures in Mathematics. Univer-

sity of Chicago Press, Chicago (1988)

Da Vinci, L.: Studies of flowing water. Available via DIALOG. http://www.westerncivimages.
com/items/show/2951

Doering, C.R., Foias, C.: Energy dissipation in body-forced turbulence. J. Fluid Mech. 467,
289-306 (2002)

Doering, C.R., Gibbon, J.D.: Applied Analysis of the Navier—Stokes Equations. Cambridge
Texts in Applied Mathematics. Cambridge University Press, Cambridge (1995)

Eckert, E.R., Drake, R.M.: Analysis of Heat and Mass Transfer. McGraw Hill, New York
(1972)

Feireisl, E.: Dynamics of Viscous Incompressible Fluids. Oxford University Press, Oxford
(2004)

Fujita, H., Kato, T.: On the Navier—Stokes initial value problem. Arch. Rational Mech. Anal.
16, 269-315 (1964)

Galdi, G.P.: An introduction to the Navier—Stokes initial boundary values problems. In: Galdi,
G.P, Heywood, J.C., Rannacher, R. (eds.). Fundamental Directions in Mathematical Fluid
Mechanics. Advances in Mathematical Fluid Mechanics, vol. 1, pp. 1-98. Birkhéuser-Verlag,
Basel (2000)

Gie, G.M., Hamouda, M., Temam, R.: Asymptotic analysis of the Stokes problem on general
bounded domains: the case of a characteristic boundary. Appl. Anal. 89(1), 49-66 (2010)
Girault, V., Raviart, PA.: Finite Element Approximation of the Avier-Stokes Equations.
Springer, Berlin (1979)

Hopf, E.: Uber die Anfangswertaufgabe fiir die hydrodynamischen Grundgleichungen (Ger-
man). Math. Nachr. 4, 213-231 (1951)

Kolmogorov, A.N.: The local structure of turbulence in incompressible viscous fluids for very
large Reynolds number. Dokl. Akad. Nauk SSR. 30, 9-13 (1941)

LadyZzhenskaya, O.A.: The Mathematical Theory of Viscous Incompressible Flow. Second
English Edition, Revised and Enlarged. Mathematics and Its Applications. Gordon and Breach
Science Publishers, New York 2 (1969)

Leray, J.: Sur le mouvement d’un liquide visqueux emplissant 1’espace. Acta Math. 63,
193-248 (1934)

Lewandowski, R.: Analyse Mathématique et Océanographie. Masson, Paris (1997)


http://www.westerncivimages.com/items/show/2951
http://www.westerncivimages.com/items/show/2951

References 81

217.

28.

29.

30.

31.

32.

33.

34.

35.

36.

37.

38.

39.

40.

41.

42.

43.

44,

45.

46.

47.

Lin, F: A new proof of the Caffarelli-Kohn-Nirenberg theorem. Comm. Pure Appl. Math.
51(3), 241-257 (1998)

Lions, J.L.: Quelques Méthodes de Résolution des Problémes aux Limites Non Linéaires.
Dunod, Paris (1969)

Lions, P.L.: Mathematical Topics in Fluid Mechanics. Oxford Lecture Series in Mathematics
and Its Applications, vol. 1. Oxford University Press, Oxford (1996)

Necas, J.: Sur les normes quivalentes dans W,f (£2) et sur la coercivité des formes formellement
positives. In: Séminaire Equations aux Dérivées Partielles, pp. 102-128. Les Presses de
I’Univesité de Montréal, Montréal (1966)

Pope, S.B.: Turbulent Flows. Cambridge University Press, Cambridge (2000)

Prandtl, L.: Uber die ausgebildeten Turbulenz. Zeitschrift fiir angewandte Mathematik und
Mechanik 5, 136-139 (1925)

Prandtl, L.: Guide a Travers le Mécanique des Fluides. Dunod, Paris (1952)

Reynolds, O.: An experimental investigation of the circumstances which determine whether
the motion of water shall be direct or sinuous, and of the law of resistance in parallel channels.
Philos. Trans. R. Soc. 174, 935-982 (1883)

Scheffer, V.: Partial regularity of solutions to the Navier—Stokes equations. Pacific J. Math. 66,
535-552 (1976)

Scheffer, V.: Turbulence and Hausdorff Dimension, in Turbulence and the Navier—Stokes
Equations. Lecture Notes in Mathematics, vol. 565, pp. 94—112. Springer, New York (1976)
Scheffer, V.: Hausdorff measure and the Navier-Stokes equations. Comm. Math. Phys. 55,
1-97 (1977)

Scheffer, V.: The Navier—Stokes equations in space dimension four. Comm. Math. Phys. 61,
41-68 (1978)

Scheffer, V.: The Navier—Stokes equations on a bounded domain. Comm. Math. Phys. 73, 1-42
(1980)

Serrin, J.: On the interior regularity of weak solutions of the Navier—Stokes equations. Arch
Ration. Mech. Anal. 9, 187-195 (1962)

Serrin, J.: The initial value problem for the Navier-Stokes equations. In: Langer, R.F. (ed.)
Nonlinear Problems, pp. 69-98. University of Wisconsin Press, Madison (1963)

Solonnikov, V.A.: Estimates of the solutions of a non stationary linearized system of Navier—
Stokes equations. Trudy Mat. Inst. Steklov 70, 213-317 (1964) (Translations, Am. Math. Soc.
Ser. 2,75, 1-117)

Stokes, G.: On the effect of the internal friction of fluids on the motion of pendulums. Trans.
Cambridge Philo. Soc. 9, 8-106 (1851)

Tartar, L.: Topics in Nonlinear Analysis, pp. 78-13. Publications mathématiques, d’Orsay
(1978)

Tartar, L.: An Introduction to Navier—Stokes Equation and Oceanography. Lecture Notes of the
Unione Matematica Italiana, vol. 1. Springer, Berlin (2006)

Temam, R.: Navier-Stokes Equations, Theory and Numerical Analysis, Reprint of the 1984
Edition. AMS Chelsea Publishing, Providence, RI (2001)

Tikhomirov, V.M. (ed.). Selected Works of A.N. Kolmogorov: Volume I: Mathematics and
Mechanics. Kluwer Academic Publishers, Dordrecht (1992)



Chapter 4
The k — ¢ Model

Abstract Turbulent flows are considered as random motions, the velocity v and
the pressure p being random variables. After having defined a clear probabilistic
framework, we look for equations satisfied by the expectations v and p of v and
p, which yield the Reynolds stress ¢ ® = v/ ® v'. In keeping with the Boussinesq
assumption, we write o ® in terms of the mean deformation tensor DV and the eddy
viscosity v,, which must be modeled. The modeling process leads to the assumption
that v, depends on the turbulent kinetic energy k = (1/ 2)W and the turbulent
diffusion & = 2v|DV’|2, addressing the issue of finding equations for k and &
to compute v, and therefore (v, p). To realize this, hypotheses about turbulence
are necessary, such as local homogeneity, expressed by the local invariance of
the correlation tensors under translations. The concept of mild homogeneity is
introduced, which is the minimal hypothesis about correlations that allows the
derivation of the k — & model carried out in this chapter, using additional standard
closure assumptions.

4.1 Introduction

Turbulent flows are chaotic systems, highly sensitive to small changes in data [23],
which means that any tiny change in body forces, any external action and/or initial
data, might give rise almost instantly to significant changes in the flow features.

To be more specific, let us consider an experiment which measures the velocity
(or one of its components) of a turbulent flow N times at a given point. Each
measurement is carried out under the same conditions (same initial data, constant
temperature, same source). Although advanced technologies allow measurements to
be made to high precision, the experiment will yield N different results, because
in reality infinitesimal changes occur during each measurement that cannot be
controlled.
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However, the statistics in some sense stay the same. Indeed, let v be the result
of the kth measurement at a given point (¢, x). It is well known that the ensemble
average

1 N
v, = — 4.1
v N;Vk 4.

converges for large N to a vector denoted by V that, roughly speaking, remains
the same for each series of N measurements, reminiscent of the long-time average
model considered in Sect. 3.5.

These observations agree with numerical experiments highlighting the enormous
difficulty of performing accurate numerical simulations (DNS) of flows with high
Reynolds numbers based directly on the NSE and hence the need for turbulence
models. There are two major families of turbulence models: the RANS models
(Reynolds-averaged Navier—Stokes) and the LES models (Large Eddy Simulation).
We focus on RANS models in this chapter.

Following Taylor [24] (see also [2, 21]), we consider the flow (v,p) =
(v(t,x), p(t,x)) as a random field (v, p) = (v(¢,Xx, w), p(¢, X, w)), where the new
parameter @ belongs to a suitable probabilistic space (£, n). In this framework, the
mean field (v, p) is defined as the expectations,

V=EW) = /y vdp(w). 7=E(p) = /@ pdu(w), 42)

while the fluctuations are specified by the Reynolds decomposition, as in (3.123)
and (3.124):

v=v+V, p=p+p. 4.3)

The issue then is to find equations for (v, p), which will involve the turbulent kinetic
energy (TKE) k = (1/2)|v/|? and the Prandtl mixing length £ (cf. Prandtl [22]),
which we must also determine.

More fundamentally, we must decide on the right physical assumptions about
turbulence to be included in the development of our model. These assumptions are
usually based on homogeneity (cf. Batchelor [3]) or local homogeneity on small
scales (cf. Kolmogorov [14]), which are related to the correlation tensors that must
be carefully defined.

Our experience in fact indicates that instead of £, it is better to introduce the mean
dissipation of the fluctuation, & = 2v|DV’|?, related to £ by the formula inferred
from dimensional analysis,

k3/2

. (4.4)
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and to consider the couple k — & instead of k — £. This yields the k — & model, first
developed by Launder and Spalding [16], and known to provide reliable predictions
of mean properties for many turbulent flows in engineering applications as well as
in oceanography (cf. Burchard [6], Davidson [8], Mohammadi—Pironneau [20], and
Wilcox [27]).

The goals of this chapter are:

(a) to give a rigorous definition of the flow as a random field,

(b) to introduce the correlation tensors, to discuss homogeneity, and to introduce
mildly homogeneous flows, and

(c) to derive from the NSE the k — & model, after having clarified the essential
closure assumptions that are necessary.

There are different ways of approaching item (a), for example, based on statistical
solutions for the NSE introduced by Foias [10-12] (see also [13]). In Sect. 4.2, we
start simply, choosing a set of initial data as a probabilistic space, the probability
measure of which is the limit of ensemble averages such as (4.1). This is based
on strong local time solutions considered in Sect.3.4.4 and provides a coherent
framework in which to compute the expectation of the NSE, including a clear and
general definition of the Reynolds stress ¢® = v/ ® v/ and the notion of eddy
viscosity ;.

We introduce in Sect.4.3 the correlation tensors and local homogeneity,
expressed by the local invariance of the correlation tensors under the action of
translations. Although this definition is the closest to that generally considered in
the literature, it is however too restrictive since it applies to only a few turbulent
flows, according to the results summarized in Sect.4.4.4.4 below. Obviously, the
range of application of k — & model is much wider. Hence we wish to determine the
minimal mathematical hypothesis to be satisfied by the correlation tensors in order
to derive the k — & model, which results in what we have called mild homogeneity
(cf. Sect. 4.3.3).

We shall prove that locally homogeneous flows are mildly homogeneous. We
however do not know of any particular example of a mildly homogeneous flow
which is not locally homogeneous, although we conjecture that such flows do exist,
as suggested by the discussion in Sect. 4.4.4.2.

Section 4.4 is mainly devoted to the derivation of the kK — & model from the NSE.
The starting point is the supposition that the eddy viscosity v, is a function of k and
&, dimensional analysis leading to the formula

k2

v =v(k,&) = cvg, 4.5)
¢, is a dimensionless constant. In addition to supposing mild homogeneity, we make
use of the Boussinesq assumption and the principle that convection by random fields
yields diffusion, which leads after a long and technical process to the coupled system
of (4.126) and (4.127), known as the k — & model. The determination of boundary
conditions for k and & is postponed until Chap. 5, together with the introduction of
wall laws in Sect. 5.3.3, based upon similarity principles.
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4.2 Statistical Model and Mean Equations

4.2.1 Long-Time Average as Statistical Model

We first observe that the long-time average model, studied in Sect. 3.5.1, falls into
the class of probabilistic models. Indeed, in this case, the probabilistic space & is
the half line R4 and

VAeBRy), p(A)= lim ;/\(A N 10.1]). (4.6)

where Z(R+) denotes the Borel o-algebra on R4+ and A the Lebesgue measure.
Formula (4.6) clearly defines a measure, and since

p(R) = lim u([0,]) =1,

it is a probability measure, the scope of which can be extended as follows.
Let f : R+ — R be a measurable function. Then, f € L'(u) if

1L
M) = fim [ fs)as

has a limit in the usual sense, called the long-time average. The long-time average
operator can be extended to functions f for which M;(f) is bounded using the
Hahn-Banach theorem. This extension, called the generalized Banach limit, is
sometimes used to define large-scale quantities of turbulent flows (see in [13]), but
remains ambiguous since it is not unique and has no analytic expression.

We have remarked in Sect. 3.5.1 that the notion of the generalized Banach limit is
not necessary in order to define the long-time average of (v, p), since any turbulent
solution to the NSE will have a long-time average, as proved in Theorem 3.4.
However, the uniqueness of such an average is unknown, so that a certain ambiguity
is also present in this mean field definition, although it appears to be very natural
(see also Remark 3.7).

4.2.2 Probabilistic Flows

The probabilistic space is a set K of initial data. The difficulty is to clearly construct
a measure of probability relevant to the usual experimental conditions, by taking the
limit of the ensemble averages in the sense of measures. We also must take care to
give a sense to the Reynolds rules (4.24)—(4.29), essential in the modeling process
that yields the k — & model.
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The spaces and notations are those of Sect.3.4. We refer to the book by
Billingsley [5] for everything that concerns probability theory.

4.2.2.1 Framework

We assume throughout this section that the source term f in the NSE (3.29) belongs
to CO%(R4 x 2) NC(R4, Lfm(.Q)), with v > 0 fixed. In the following model, the
uncertainty is in the initial data.

Let KK be a compact subset of C2%(£2)* N V,;,(£2) (for some a > 0) equipped
with the C2%(£2)3 topology and the corresponding Borel o-algebra, denoted by
A(K). According to Theorem 3.3, as f € C**(R4 x 2) N C(Ry., L?HV(.Q)), for
any vq € IK, there exists §T = 6T (f, v, vo) such that the NSE has a unique Holder
continuous solution (v, p), well defined at each point of (¢,x) € [0,5T] x £2. Let

8T,, = inf ST (£, v, Vo). 4.7)
voEK

Following the results of Sect.3.4.4, in particular the formula (3.91), §7;, > 0 only
depends on f, v, and diam(IK).
The model is based on writing the local time solution of the NSE (v, p), whose
initial data is vo € K as
V(t,x) €[0,6T,] x 2, (v,p)=(v(t,x,vp), p(t,X,Vp))
with v playing the role of w. Once a probability measure over KK is constructed, we
shall be able to specify the mean field as the expectation of (v, p).

4.2.2.2 Construction of the Probability Measure

The measure that we construct is the limit of the Cesaro means of Dirac measures.
Since C%*(£2)? is a separable space, so is K. Let

K=" v v ) (4.8)

be a countable dense set in IK, and denote
8 = 8(v)), 4.9)

the Dirac mass at Vék) in KK, expressed by
VAe BEK), §A)=0if v{)¢ A &) =1if v’ ed (410

Let u, be the Cesaro means of the §;’s, k = 1,...,n,
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ln
n= - Sk, 4.11
n n};k (4.11)

thus defining a probability measure on K. Indeed,

1 n
[lnll = pa(1x) = /]KIIKdﬂn = ;ZS}C(]K) =1. (4.12)

k=1

The sequence (1, ),en being bounded in the sense of the measures, we can extract
a subsequence (still denoted by (1,),en), which weakly converges to a measure /4.
To be more specific, this means

VY feCK,R), lim / Fdun =/ fdu. 4.13)
n—o0 K K

As 1k € C(K, R), we deduce that |||| = w(1k) = 1. Therefore, u is a probability
measure on K.

Remark 4.1. 1t is also possible to consider the source term f as an additional
source of uncertainty in the model, which can be included in the description of the
probabilistic space. This only involves extra technical difficulties and is not essential
for our purpose here.

4.2.2.3 Mean Fields

Let (£,x) € [0,8T;,,] x 2 = Q,, be fixed. We denote by v(¢,x,vy) € R? and
p(t,x,v9) € R the values taken by the strong solution (v, p) of the NSE (3.29)
at (¢,x), whose initial data is vo. This is reasonable since we are dealing with the
Holder continuous solutions. Moreover

K — R*,

Fiar: % Vo —> (V(£, %, Vo), p(£. %, ¥0)) (@14

is a continuous map, due to Theorem 3.3. In particular F; y € L'((IK, ); R*), which
allows us to consider the expectation of F;,

E(Fix) = /KF,,X(VO)d,u(Vo), (4.15)

This defines a mean field at each (¢, x) € Q,, which we denote from now as
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v(t,x) = v(t,X, V) = /]Kv(t,x, vo)du(vo) = E(v(2,X, Vo)),

(4.16)
p(t,x) = p(t,x,v9) = / p(t.x,vo)du(vo) = E(p(t,X, Vo).
K
Moreover, given any X € £2, let us consider
3
) B— RS (4.17)
Vo —> Vo(X).

Since the C2%(£2) topology is stronger than the uniform convergence topology, this
map is continuous, so that Iy € L'((KK, u); R?). This allows us to consider the
integral

E(ly) = /}K Lvo)dp(vo), (4.18)
where we denote
600 = [ vodia() = Ewo). (4.19)
We note that
Vxe R, ¥(0,x) = v5(x). (4.20)

In general, given ¥ € L'((KK, 1), R"), we denote
V=E@W) = /}K ¥ (Vo)dj(vo) € R", 4.21)

the expectation of . By denoting the fluctuation ' = ¥ — ¥, the general Reynolds
decomposition holds

v=v+y (4.22)

where W =0.

Remark 4.2. The average definition preserves the dimension. That is,
Dy = Dy, (4.23)

for any field ¢.
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4.2.3 Mean Equations

We determine in this subsection the PDE system satisfied by the mean field
(v, ). To do so, we establish basic properties of the expectations, such as the
Reynolds rules. We then derive the Reynolds stress o ® from elementary algebraic
calculations based on the expectation of the NSE.

4.2.3.1 Reynolds Rules

As9,v,Vv,V.v Av,w = Vxv, pand V p are all Holder continuous, the continuity
modulus of which is a function of the diameter of K, f, and v, they all belong to
L' (). Furthermore, the usual results concerning integrals depending on parameters
yield, V (¢,x) € O,

3, v(1, X, Vo) = 9,9(1, ), (4.24)
Vv(t,x,vo) = VV(1,x), (4.25)
V-v(,x,vo) = V-¥(t,x), (4.26)
AV(t,X, Vo) = AV(1,X), 4.27)
V xv(t,x,vo) = V X ¥(t, X), (4.28)
Vp(t.x,vo) = Vp(t.x). (4.29)

These identities are called the Reynolds rules. The first consequence of the Reynolds
rules is

Lemma 4.1. The fluctuation’s mean vanishes, i.e., ¥ (t,X) € Qn, V'(t,X,vg) = 0.

Proof. We infer from the Reynolds decomposition (4.3), v/ = v — V. Therefore
vV =V/(t,X, Vo) € R? is also a random vector at a fixed (¢, X). Moreover, we have

V=V+V =vV+V, (4.30)

by using the linearity of the expectation. We observe that

v(t,x) = /]KV(t,x)d,u(Vo) = V(t,x)/]Kd,u(Vo) =v(t,x), (4.31)

which yields

V(t,X) = / v (t,x,vo)du(vg) = 0. (4.32)
K
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In a general way, for any field ¥, we have W = 0. In particular, p’ = 0, @’ = 0,
the vorticity @ = V x v being decomposed as

®w =0+, where ® =V xV, o =VxV, (4.33)

using the Reynolds rules.
The next lemma makes a connection with Sects. 3.5 and 4.2.1, dedicated to the
long-time average model.

Lemma 4.2. The long-time average measure tlim M, (-) satisfies the Reynolds
—>00

rules.

Proof. Spatial rules (4.25)—(4.29) hold as reported in Remark 3.6. Let us verify

the time rule (4.24). Since the long-time average is by nature stationary, d,v = 0.
Furthermore,

VLX) — Vo) _

M, (9,v)(1,x) = ;

—&,(x), (4.34)

[see also (3.101)], which goes to zero when # — oo. Then, 9,v =0 = 9,V, at least
in L2(£2), therefore almost everywhere in £2. O
4.2.3.2 Reynolds Stress: Second Episode

The Reynolds rules (4.24)—(4.29) yield the following system for (v, p), obtained by
taking the expectation of the NSE,

IV+V-(vRV)—vAV+ Vp =f in Qp,
V-¥=0 in Qp,
4.35
v=0 on T, ( )
vV=vy, att=0.

System (4.35) addresses the issue of determining the nonlinear term v ® v.

Lemma 4.3. We have at each (¢t,x) € Qp,
VRV=VRV+VRV. (4.36)
Proof. Tt results from the Reynolds decomposition that
VIV=VRV+VRV+VRV +V ®V, (4.37)

which is similar to decomposition (3.130). Cancellation of the fluctuation’s mean
(equality (4.32) in Lemma 4.1) leads to
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VR V(t,x) = / V(t,x) ® V' (£,x, vo)duu(vg) =
K

(4.38)
V0@ [ Vxvdut =0
K
Similarly, v/ ® v(¢, x) = 0, hence (4.36). O
As in Sect. 3.5.3, we define the Reynolds stress o ® by
o® =vVeV, (4.39)
which is the same definition as (3.143). Therefore, system (4.35) becomes
IVF+ V- V)V—vAV+Vp =-V.6® +f in Q,,
V . V = O in Qma
4.40
v=0 on [, ( )
V="V at t = 0.

This system is the evolutionary version of system (3.142) in Sect. 3.5.2.2. The issues
concerning this system are the same, in particular the Reynolds stress o® that
needs to be determined. Our guideline throughout this chapter is the Boussinesq
assumption, already met in Sect.3.5.3.2, that assumes that o ® is related to the
mean deformation tensor by the relation,

2
o® =y, DV + kL (4.41)

where

(1) v, is the eddy viscosity,
(ii) k = rro® is the TKE.

This assumption is motivated by the principle that ¢ ® allows for the calculation of
the mean forces exerted by the fluctuations over the mean field.

The main concern is how to model v; in terms of mean fields only. It can
be expressed in terms of the Prandtl mixing length £ and k, according to for-
mula (3.149), or in terms of the deformation tensor following (3.147), leading to
the Prandtl-Kolmogorov—Smagorinsky model, which will be discussed at the end
of Sect.5.2.

In either case, k and ¢ are involved, making it necessary to find equations that
they satisfy. Dimensional analysis plays a central role in this process, where (£, k)
seems to be a natural dimensional basis. Modeling an equation for k proceeds from
a natural energy balance. However, finding an equation for £ is not easy, and so
we substitute it with the mean dissipation & = 2v|DV’|2, the equation for which
is modeled from the helicity balance, roughly speaking the energy balance for
the vorticity. The mixing length is then computed by the formula (4.4). We will
complete the derivation of the £ — & model at the end of Sect. 4.4.
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Before continuing the modeling process, we discuss in the next section our
hypotheses about turbulence, to make sense of the calculations yielding the model.

4.3 Correlation Tensors and Homogeneity

Homogeneity and isotropy are the standard hypotheses in turbulence modeling.
They are designed on the basis of algebraic properties satisfied by the correlation
tensors introduced in this section. Section 5.2 discusses various notions of homo-
geneity and isotropy.

Throughout this section and the rest of this chapter, (v, p) = (v(¢, X, Vo),
p(t,x,vp)) is a given flow over Q,, x K, Q,, = [0,6T,] x 2. We denote
v = (v, v2,13).

4.3.1 Basic Definition

A standard issue concerning turbulence is how the flow at any given (¢;,x;) € O,
is linked to the flow at (¢;,x;) € Q,, if at all. To begin, we recall the notions of
independence and covariance in probability theory (cf. Billingsley [5]).

Definition 4.1. Let ¢, ¢ : K — R be two random variables. They are said to be
independent if E(py) = E(p)E (), in other words if oy = @r.

Definition 4.2. Let ¢,y : IK — R be two random variables. The covariance of

¢ and ¥ is defined by cov(p, V) = E(¢y) — E(p)E(Y¥) = ¢y — @¥. Roughly
speaking, the covariance is a measure of how much ¢ and 1 change together.

Rather than covariance, we speak about the correlation tensor in the study of
turbulent flows. The most popular correlation tensor is the tensor B, defined by

By = Ba(My, My) = (B (M, M2))1<ij<3»

Bij (M, M3) = vi(t1,X1,V0)v; (12, X2, Vo) = (4.42)
[ vttnxivom e vt
K

denoting M; = (t;,%;) € Qn (i = 1,2). More generally, let M,..., M, € Q.
The correlation tensor B, = B, (M1, ..., M,) at these points is defined component
by component by

Bir.iy(My.... . My) = [ ] vi, (. %, v0) = / (1‘[ Vi (e X Vo)) dp(vo).
k=1 K \k=1
(4.43)
which is the standard definition (cf. Batchelor [3]).
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More general correlation tensors than those given by (4.43) are encountered when
we look at the k — & model. To define these, we need to introduce the set

Vi,V2,V3, P, ajvl (1 S ivj S 3)},8[\)[ (1 S i S 3)5

G = , 4.44
dip(1<i<3).0wu (1<i, jk=<3) (a9

called the complete field family, and

Viovh vy, podivi (1 <i,j <3)} 0 (1 <i <3),

a= , 4.45
0ip' (1<i <30, (1=<i.jk=<3) (4.45)

called the fluctuations field family. Each element of
F=4UH (4.46)

is Holder continuous with respect to (¢,x) € Q,, and continuous with respect to
vy € K.

4.3.2 Homogeneity

4.3.2.1 Framework

In the following, D = I x w C Q,, denotes an open connected subset, such that

I C]0,6T,[ and o CC $2, which means that ® C 2. Let M = (t,x) € D, and
denote 7, > 0 and ry > 0 the greatest real numbers such that

It —w.t + o [xBXx,rg) C D.
For simplicity, we also denote
t+t,x4+r)=M+ (7,v), (t,x+1r)=M +7. 4.47)

We introduce in this subsection the concept of homogeneity in D, reflected in the
local invariance under spatial translations of the correlation tensors based on the
family & = 4G U 7.

As this concept appears to be too restrictive, we introduce a weaker mathematical
concept called mild homogeneity, reflected in a formal property satisfied by second-
order fluctuations correlations.
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4.3.2.2 Homogeneous Flows

Any ¥q,..., ¥, € F, My,..., M, € D being given, we set

B, ... ¥n)(My, ... My) = Y1 (My) - Yu(My), (4.48)

called an n-order correlation.

Definition 4.3. We say that the flow is homogeneousin D, if Vn € IN,

VM, ... M,eD, Vvyi,....¥,e€.Z, VreR’ suchthat |r|§li11_1£nrxi,

(4.49)
we have

B, ....¥vn) My +r,.... M, +1) = B(,....¥n)(Mi,...,M,), (4.50)

B being defined by (4.48).
The following result is straightforward.

Lemma 4.4. Assume that the flow is homogeneous. Let
Yi,....ym € F, M,,....M, €D, M =(,1),

such that

Let v; denote the vector such that M; = M, +r;. Then, B(Y(, ..., ¥,)(My,..., M)
only dependsont andry,--- ,r,_.

According to Lemma 4.4, we can denote

B, ....¥)(My,... . My) = B(Yri.... . ¥) (0, Tpy) (4.51)

any n-order correlation, defined for |r;| <ry,i =1,--- ,n — L.
Mean fields of homogeneous flows are characterized in the following result.

Theorem 4.1. Assume that f satisfies the compatibility condition VI = 0 in D and
the flow is homogeneous in D. Then
(i) Vy e F Vy =0,
(ii) Vo® =0in D,
(iii) and we have V't € I,
t

v =v() = V(1) + / f(s)ds in D, 4.52)

fo

by noting ty = inf 1.
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Proof. (i) Take n = 1 in (4.50), and consider ¢ € .%. We find that

VreR® suchthat |[r| <r, VM €D wehave ¥(t,x +r1) = ¥ (1, X).
(4.53)

Therefore, for any fixed ¢ € 1, W(t, -) is constant in B(X,7y), VX € w. AS @ is
compact and connected, ¥ is continuous with respect to x, and we deduce that
¥ (t,-) is constant in w, hence V{y = 0in D.

(i1) Let us consider

B, = B(My, My) = (Bi; (My, M2))1<ij <3,

_ / : (4.54)
Bij (M, M>) = v;(t1, X1, Vo)V (2, X2, Vo).

For our purpose, it is convenient to set, V M = (¢,x) € D, Vrs.t. |r| < ry,
B>(M, M +r) = Bs(t.x. ). (4.55)

From the continuity and derivability properties of the flow, we deduce
im 3 (R) ; 3I~BQ (R)
lim By (¢, x,r) = 0™ (¢,x), lim —(¢,x,r) = Vo' (¢,x). (4.56)
r—0 r—0 0X
As the flow is homogeneous, I~Bz does not depend on x; therefore,
B
Y (t,x,1) € D x B(X,ry), a—z(t,x,r) =0, (4.57)
X

hence Vo ® = 0in D.
(iii)) We deduce from the above results that the momentum equation in system (4.40)
becomes 9,V = f, leading to (4.52).
O

Observe that one can take I =)0, §7,,,[. However,
Proposition 4.1. The only homogeneous flow in Q,, is a flow at rest.

Proof. Indeed, given a time ¢ €]0,87,,[, it follows from Theorem 4.1 that v(¢, -)
and v/(z, -, ) are constant in all §£2. As these fields are continuous, v(z,-) = 0 in £2
because of the no-slip boundary condition on I". Moreover, since vV = v — ¥, then
v’ also satisfies the no-slip boundary condition on I'", hence v/(z, -) = 0 in §2, which
yields v = 0 in Q,, which characterizes a flow at rest. Note that this makes sense
only if f = 0, due to the formula (4.52). O

Proposition 4.1 implies that no turbulence model based on homogeneity makes
sense throughout £2, mainly because the flow in the boundary layer near the wall I"
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is not homogeneous. Roughly speaking, the boundary layer is the flow region driven
by the friction at the boundary (also called wall). The structure of this boundary layer
will be studied in Sect. 5.3.

Specifically, one decomposes §2 into two regions: the boundary layer 2. C 2
in a neighborhood of I', characterized by a log law, and 2, = 2 \ %% being the
computational domain, assuming that the flow satisfies some homogeneity property
in D = [0,8T,,] x £2.. In addition, one has 2 = L U £2,, %ii” ng. =0.
In D, a model such as the k — & or the Prandtl-Kolmogorov—Smagorinsky model
might be used. In this manner, the mean field satisfies on d£2, a modeled boundary
condition called a wall law, expressed in Sect. 5.3.

Remark 4.3. The usual definitions of homogeneity are used to replace the family
Z (expressed by (4.46) by ¢4 [complete field family (4.44)] in Definition 4.3.
Our choice is motivated by the fact that using .%# instead of ¢ allows a complete
description of such homogeneous flows (see also item (4.4.4.3) in the Sect.4.4.4
below). However, in the Sect.5.2, we use ¢ in the definition of homogeneity
to define isotropic flows. Observe finally that we may also replace % by %
[fluctuation field family (4.45)] in Definition 4.3, leading to another structure that
we shall not consider here.

4.3.3 Mild Homogeneity

Homogeneous flows do exist, but their means are only time dependent in the
homogeneity region and do not reflect all turbulent flows that can be encountered
in nature. In view of the derivation of the k — & model, we consider a weaker
notion, which appears to be the least restrictive mathematical assumption that
allows this derivation, although it is a formal artifact. Standard assumptions on
turbulence (ergodicity, Gaussian statistics, isotropy of the fluctuations, etc.) allow
similar formal calculations, but with technical complications (see the discussion in
Sect.4.4.4.2).

Definition 4.4. We say that a flow is mildly homogenous in
D =1 xw, where I C]0,6T,,[, and w CC £2,

if Vi, ¢ € 5 [fluctuations family (4.45)], we have

YM =(t,x)e D, ¥(x)0e(t,x)=—0;V(, X))t X). (4.58)

The following is straightforward.

Lemma 4.5. Assume a flow is mildly homogeneous. Given any matrix A =
(Aij)<ij<3 Aij € €, any vector field w = (w1, wa, w3), w; € €, and any scalar
field g € I, we have ¥ (t,X) € D,
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(V-A)-w=-4:Vw, Vg-w=—q(V-w). (4.59)

This definition is motivated by:
Lemma 4.6. Any homogenous flow is mildly homogeneous.

Proof. We deduce from (4.50) that if a flow is homogeneous, then
VYy.pe ', YM =(x)eD, VreR’ suchthat |r| <r,,

we have

Y, x +r)et,x) = Y, x)e(t,x —r), (4.60)
v(t,x) p(t,x+r1) =Y, x—r)p(t,X). 4.61)

Furthermore,

Y(t,x)0;0(t,x) = 11_1)1}) %W(t, X)p(t,x +re;) — v, x)pt,x—re;). (4.62)

Formula (4.58) is then satisfied following (4.62) combined with (4.60) and (4.61).
O

Remark 4.4. Formula (4.58) is similar to the usual integration by parts in the case
of homogeneous boundary conditions,

VS e HA(R). Vg e HA(Q). /Qfaig=—/gg8if- (4.63)

4.4 Derivation of the k — & Model

Throughout the rest of this section, we suppose that the flow (v, p) defined in Q,, x
K is mildly homogenous in a given region D = [ x w. Our goal is to derive the
famous k — & model (coupled system (4.126) below) in the considered region D.

As well as the Boussinesq-like assumptions and dimensional analysis, the usual
hypotheses about turbulence involved in the original derivation of the k — & model
are ergodicity, Gaussian statistics, and isotropy of the fluctuations [20]. We replace
these assumptions by the mild homogeneity assumption and will discuss this choice
in Sect. 4.4.4.

Though we have tried to minimize the list of sufficient conditions to derive the
model, we do not know if it is the list of necessary conditions. This still remains a
grey area about the k — & model, raising many open mathematical questions.
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4.4.1 Turbulent Kinetic Energy Equation

The TKE k was already encountered in Sect. 3.5.3.2. It is defined at (¢,x) € Q,, by

1 1 1 1
k=_tre®™ =_[vV]2 = —/ V(. x.vo)[*d(vo) = E((v— E(v))?), (4.64)
2 2 2 Jx 2

where ® = v/ ® v/ is the Reynolds stress already defined by (4.39). The field
k is the mean kinetic energy of the flow fluctuations. Apart from the factor 1/2, it
corresponds to the variance of the random vector v(¢, X, vo) at any fixed point (¢, x)
and is the probabilistic tool that measures how far the flow is from its mean value at

(t,x).

The TKE is an essential tool in turbulence modeling, used to measure the
intensity of the turbulence. Indeed, if the TKE increases around a given point (, X),
so do the fluctuations, and the flow becomes more turbulent in the neighborhood of

(t,x).

We aim at finding an equation for the TKE. It would seem that the minimal
requirement to do so is to assume that the turbulence is mildly homogeneous as
stated in Definition 4.4. We start with some preliminaries.

Let e denote the kinetic energy of the fluctuation, defined by

1
e =3IVI* =e(tx.v0), (4.65)

satisfying k = ¢, so that e = k + ¢’. The strategy to find the TKE equation is

(i) to write the equation satisfied by the fluctuating field (v', p’),
(i1) to infer from that an equation for e,
(iii) to take the expectation of that equation.

To state the main result of this subsection, we first need to introduce the dissipation
e = 2v|Dv]%. (4.66)
Arguing again as in Sect. 4.2.3, item (b), we find
£ =2v|DV]* + ¢, (4.67)
where we have denoted
¢ = 2v|DV|%. (4.68)
Theorem 4.2. The TKE k satisfies in the region D the equation

0k +V-Vk +V.-e'v = —® : Vy—¢/, (4.69)
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Proof. We start from the Reynolds decompositionv = V+ Vv, p = p + p’. We
subtract system (4.40) satisfied by (v, p) from the NSE, leading to

OV +v-VV4+V.Vv—V.-QuDV)+Vp —V.a® =0,

4.7
V-v =0. (4.70)

The dot product of the momentum equation in (4.70) with v’ yields the following
equation for e

de4+v-Ve+(V V) : Vv—(V-2uDV))-V+Vp' v —(V-a®).v = 0. (4.71)
We take the expectation of this equation and study each term one after the other
(from right to left in the equation). From V' = 0 and since V - ¢® does not depend
on vg, we deduce

(V-a®).v =(V.o®).v =0. (4.72)

Because p’,v/,0;vV' € 2, the mild homogeneity assumption, in particular for-
mula (4.59), yields

Vp' v =—p'V.v =0, (4.73)

as well as

—(V-QvDV)) -V =20DV : VvV =2vDV : DV =¢'. 4.74)

Furthermore, we also have

VeV): VWW=FveVv):Vv=e¢® : Vv, (4.75)

Finally, using the same method as in Sect.4.2.3.2, which highlights the Reynolds
stress, we find

ev=kv+ev. (4.76)
Using v-Vk = V- (kv) since V - v = 0, we deduce from identity (4.76),
v-Ve=V-Vk +V.ev. 4.77)

Therefore, (4.69) results from the identity ﬁ = d;k [Reynolds rule (4.24)] com-
bined with (4.71)—(4.75) and (4.77). O
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4.4.2 The Epsilon Equation

The TKE equation (4.69) raises many issues, such as the determination of the source
term & = 2v|DV’|2, which is the mean dissipation of the fluctuations. From now
on, we set

& =¢ = 2v|DV|?, (4.78)

according to common use. The goal of this subsection is to find an equation for &.
We shall often use in the following the formulas (4.58) and (4.59) because of the
mild homogeneity assumption. This will not be systematically mentioned.

4.4.2.1 Preliminaries

We have decomposed the vorticity as @ = @ + @’ wherew = VxV, 0’ = V xV/,
® =0.

Lemma 4.7. Let & be the mean dissipation of the fluctuation. Then & is related to
®’ by the relation

& =v|w'|2 (4.79)

Proof. AsV' € 5 and V - v/ = 0, we have

l——— 1 ——
[DV'|? = —v' -V -(DV) = _EV/ CAV = Ele’lz. (4.80)

We next use the general formula VxVxw = V(V-w)—Aw, reducing to VxVxw =
—Aw for zero divergence fields. We infer from o’ € 57,

V.- VXVxV =|VxV]?=|w|=-V AV = |VV|% (4.81)

hence (4.79), due to (4.68) combined with (4.80). O

Formula (4.79) highlights a strong connection between k and &. Indeed, apart
from the factor v, & measures the variance of the vorticity. The TKE equation (4.69)
reveals that turbulence provides energy to fluctuations.

4.4.2.2 Derivation of the Equation

We are now able to determine an equation for &. According to formula (4.79), we
first search for the equation satisfied by the vorticity fluctuation w’.

Lemma 4.8. The vorticity fluctuation ' satisfies in D,
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o'+ (V- Vo' + (V- V)@ —(0- V)V — (&' V)V—vie' =

4.82
V x(V-a®) (4-82)

Proof. We recall that @ satisfies the equation (see Sect. 2.6.5),
0w+ (V- V)w —(w-V)v—vAw =V xf. (4.83)

Since @ = V x vV, we obtain from the mean NSE (4.40),
@+ - V)o— @ -V)V—vAw = -V x(V-c®) + V xf. (4.84)

As @’ = w —®, (4.82) is obtained by subtracting (4.84) from (4.83). O
Lemma 4.8 yields:
Lemma 4.9. The equation satisfied by & is the following:

0,E+V-VE+V - vV =20(0 Q@ : VV+ (0 Q@ @) : VV) —2V%|Ve'|?,

(4.85)
in D.
Proof. Since
VvV Vo —(0-V)V=-Vx (¥ x®), (4.86)
equation (4.82) becomes
0w +(V-V)o' - Vx(Vxw)— (@ -V)V—(0 -V)V—vAw' =
4.87
Vx(V-o®). (4.87)
Denote
h = |w'|?, decomposedas h =h +h'. (4.88)
Note that & = vh. We take the dot product of (4.87) with @” which gives
! 0:h ! Vh Y "X ®) =
50 +§v- -0 -Vx(Vxw)= (4.89)

(@ Rw): VV+ 1l 0 + (0 @w'):VV +Vx(V-c®)

We then take the expectation of this equation, and we study each term one after the
other, from the simplest to the most complicated, the simplest being

Vx(V-a®). 0 =Vx(V-a®). 0 =0. (4.90)
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The next simplest term is the transport term. We have already met similar terms
before in the TKE equation and the mean field equation. Skipping the details, we
find

vV-Vh=v-Vh+ V- -WV. (4.91)

Moreover, w’ € 5 yields

Aw’ -0 = —|Veo'|2. (4.92)
Next, from the Reynolds decomposition,
R =00 + (0w, (4.93)

(0’ ® w’) = 0 and since VV does not depend on v(, we obtain

(W Rw): VV=0' Q@ w': VyV, (4.94)

and since @’ ® @’ does not depend on vy either,

(0 Q@w'):VV = (0 @ @) : VV. (4.95)

The last term, @’ - V x (V/ X @), is more tricky. Fortunately it vanishes as we now
show. Since @', v/ € S we have

@ VX (VX0)=FVx®) Vxo' =V xw) - (VxVxV). (4.96)

A component-by-component calculation as detailed in (4.98) below shows that the
components of @ are constants since @ does not depend on vy, hence formula (4.58)
leads to the result. Moreover, as V- v/ = 0, then V x V x v/ = —AV/, leading to

@ VX (Vxw)=—(Vxw)-AvV. 4.97)
In writing @ = (w1, w2, w3) and since @ does not depend on vy, we have

V xXw)- AV =
@3 VAV — iy Vi AV + @1 VAV — @3 V] AV, 4+ @7 V) AV, — w1 v AV = 0.
(4.98)

We conclude the proof by using the identity & = vh and combining (4.89)—
(4.92), (4.94), (4.95), and (4.98). O
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4.4.2.3 Summary of the Equations
Gathering together the k and & equations yields the system
Wk +V-Vk+V-e'vV=-0cPR:VvV-&,

0, +V-VE+ V- vV =200 Qo' : VV+ (0 Q @) : VV)  (4.99)
—2V?|Vw'|?,

where

1 1——
e= EIVIZ, h=lw? k= SR &= vl (4.100)

These equations have similar structure. Indeed, the tensor —®’ ® @’ in the &-
equation plays the same role as ¢® in the k-equation, while 2v?|V®’|? in
the &-equation plays the same role as & in the k-equation. However, the term
(w0’ ® @’)’ : VV' in the &-equation creates a difference between them.

4.4.2.4 Dimensional Analysis
We observe that

D(k) = (2,-2), D(&) = (2,-3). (4.101)

Therefore, k and & are dimensionally independent. Thus, according to Lemma 3.1,
at each point (¢,x) € Q,,, we can form a length—time dimensional basis, denoted as

b(k,&)(t,x) = (L(t,x),0(t,x)) (4.102)
where
_ _ K32(t, x) _ _ k(@,x)
E—Z(I,X)— m, Q—Q(I,X)— é()(t’x), (4103)

insofar as those quantities are well defined. Usually, it is postulated that £ given
by formula (4.103) is the Prandtl mixing length, first introduced in Sect.3.5.3.2.
Historically, the practical calculation of the Prandtl mixing length has for a long
time been a major concern. No satisfactory equation was found before the work by
Launder and Spalding [16], who assumed that £ is a function of k and &, expressed
by (4.103). Instead of deriving an equation for £, they considered that it is more
tractable to find an equation for &, the equation for k involving £, having already
been found before by Kolmogorov [25].
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4.4.3 Closure Assumptions

System (4.99) cannot be used in that particular form for numerical computations,
due to the fluctuating terms e’v/, vi'V/, |[Vw’|2. To deal with these, there are two
options:

(i) To derive equations for them from the NSE,
(ii) By using suitable physical assumptions, to express them in terms of v, k, and &
to close the system.

We chose option (ii). We first discuss on Boussinesq assumption and then introduce
the turbulent diffusion coefficients that allow us to close the equations.

4.4.3.1 Boussinesq Assumption

Remember that our initial aim was to find a PDE system satisfied by the mean field
(v, P), which is subject to the determination of the Reynolds stress o® =V RV,
as already mentioned in Sects. 3.5.3.2 and 4.2.3.

According to Theorem 3.5, which concludes that ¢ ® is dissipative in the long-
time average case, we took into account the Boussinesq assumption that led us to
write

2
o® = —y,Dv + gkl, (4.104)

where v; > 0 is the eddy viscosity. We assume that (4.104) still holds in the
statistical case. A priori, v; is not constant and depends on (z,x). Therefore,
system (4.35) becomes

IV+ (V- V)V=V-(v+v)DV)+ V(P —-(2/3)k) =t in Qn,
V.-v=0 1in Q,,
v=0 on I,
V=vy at t =0,
(4.105)
while the k-equation becomes in D,
0k +V-Vk +V-e'vV = v, |DV|* - &, (4.106)

noting that kI : VV = k V-V = 0 and DV : VV = | DV|%.

The important point is the determination of the eddy viscosity v;. As already
mentioned in Sect. 3.5.3, one possibility is to consider that it is the function of k and
£, which we take for granted in the statistical framework of this chapter. Therefore,
it is seen from dimensional analysis that

v = vk, 0) = e tVk, (4.107)
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where ¢, > 0 is a dimensionless constant that must be fixed according to
experimental data. To be more specific,

v (t’ X) € va Ul‘(€7 k)(tv X) = Ul‘(e(tv X)’ k(tv X)) = Cve(tv X) \% k(t’ X)' (4108)
In other words, from (4.103) that expresses £ in terms of k and &, we deduce
k2
Vy = Vt(k,é)@) :CVE, (4109)

insofar as this quantity makes sense. To close the model, it remains:

(i) to deal with the convection fluctuating terms

V-e'vV=v-Ve and V-vi'V = vV - VI

in system (4.99),
(ii) to model the r.h.s of the &-equation.

From here on, we shall use dimensional analysis to determine various coefficients
in terms of k and &. Dimensional constants appear in this process. They must be
fixed from experiment, which will not be systematically mentioned.

4.4.3.2 Turbulent Diffusion Coefficients

Problems of convection by random or periodic fluctuating fields has attracted much
attention over the last few decades [1,4,7, 15, 18,28]. It has been rigorously proven
for many cases that convection of passive scalars by fluctuating velocity fields
yields diffusion of the corresponding means. These results are closely linked to the
Boussinesq approximation.

Unfortunately, there is no mathematical evidence that this holds in the case of
the k — & equations, since neither e’ nor /' is a passive scalar. In any case, we shall
assume that there exist turbulent diffusion coefficients u; > 0 and ;. > 0 such
that

VeV ==V (uiVe) ==V (uiVk), (4.110)
Vo'V = =V - (. Vh') = =V - (1. VE). (4.111)
Following the logic outlined in the previous subsections, we set

2 2

k k
Mk = ir(k, &) = Ckgr Mre = ie(k, &) = Cess (4.112)

where ¢ > 0 and ¢, > 0 are dimensionless constants.
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From (4.106) combined with closure formulas (4.109) and (4.112), we find the
following model equation for k

k2 k2
dk+v-Vk—V. (ckng) =CVE|DV|2—£ (4.113)

that holds in the mild homogeneity region D.

4.43.3 Closure of &£-Equation
To complete the model, we are left with modeling the r.h.s of the &-equation,
Ww w): VV+ (0 Qw') : VV) —2v*|Ve'|2. (4.114)

We consider each term consecutively.

¢ The tensor
oM =20 ®w (4.115)

is a Reynolds-like tensor, so that the Boussinesq assumption applies to it.
However, we have

1
&= Etraff), (4.116)

which leads us to assume that it is anti-dissipative, yielding a formula of the form
®) ¢ v
g, = gl + n: DV, (4.117)

for some n; > 0. Assuming 1, = n;(k, ¢), we infer from dimensional analysis,
skipping the details,

ne = n:(t,x) = cpk(t,x). (4.118)

where ¢, > 0 is a dimensionless constant. Hence, recycling earlier proofs, we
come to

o' @ VV=ck| DV (4.119)
e The term (@’ @ ®’)’ : VV' is a third-order correlation term. At this stage, there

is no evidence and no physical reason that this term is either dissipative or anti-
dissipative. Nevertheless, to remain consistent with the logic of a closure process
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based on the Boussinesq assumption, we assume that the tensor (0’ ® @’)’, which
is of second order in terms of fluctuations, can be expressed in terms of the first-
order fluctuation of the deformation, leading to

1 1
(@ ®w) = g(lw/lz)’l + 27DV, (4.120)

without any assumption on the sign of the coefficient y; and apart from that it does
not depend on vy. Therefore, by using calculations described earlier, we obtain

2v(w' @ @) : VV) = ¥, 2v|DV'|?) = y,&. 4.121)

Since D(y;) = (0, —1), by assuming y; = y;(k, &), which is the way to express
those coefficients, we are led to set

Cy &(t,x)
=y (t,x) = = , 4.122
re=rlN =0 T Y (¢-122)
where 6 was specified by (4.103). Hence
- &2
2v(w @ @') : VV) = c},?, 4.123)

¢, being a dimensionless constant whose sign is unspecified.

o We are left with the term & = 2v%|Vew’|2, which is a dissipative term in the
equation for &. As this term closely resembles &, we might be tempted to seek an
additional equation for &,. We shall find an equation similar to the &-equation,
including third-order correlation terms, with third-order fluctuating terms, and a
dissipative term &3 needing an additional equation, and so on: this addresses the
issue of how many closure equations we need to calculate a mean field (v, p) as
accurately as possible.

A large number of numerical experiments carried out since the work by Launder
and Spalding suggest that two closure equations are more than enough and an
additional equations do not bring greater accuracy. This is why we may close &
using dimensional analysis, by assuming that it only depends on k and & as we did
for turbulent diffusion coefficients. This yields

éaz
& =&k, &) = caz?, (4.124)

where ¢,, > 0 is another dimensionless constant.
In conclusion, by gathering together (4.112), (4.119), (4.123), and (4.124), we
find
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2

_ k? 0 &
0,8 4+V-VE&—-V - cEgVéa = ¢, k| DV|" = (ce, — €y) —

4.12
k’ (4.125)

satisfied in D.

4.4.4 Conclusion and Further Results

4.4.4.1 Summary of the Model

By synthesizing the previous results, we get the following closed coupled system
setin D = I X w, where the unknowns are v, p, k, and &,

2

IV+(F-V)V—V. ((u + ckg) Dv) + V(@ —(2/3)k) =t

V.-v=0,

k? k? 4.126

0k +V-Vk—V-(ck—Vk) = ¢,—|DV|* - &, ( )
4 ¢ )

k &
0,8 +vV-VE-V. (cggv@@) = ¢, k| DV]* — (c;, — cy)T,

which is known as the k¥ — & model. Boundary conditions for k and & will be
discussed in Sect. 5.3. Initial data are naturally given by

V=0 = Vo = %‘(VO),
k|t=0 = k() = EEOVO _‘TO|2) = ko(X), (4127)
Eli=0 = & = VE(|V x vo = V x ¥g|*) = & (x).

We must stress that the nature of the measure u and the probabilistic space plays
no role in the equations. Statistical tools are only involved via the initial conditions,
which must be calculated from experimental data.

4.4.4.2 About the Assumptions

Usually, the kK — & model is derived (cf. Mohammadi-Pironneau [20]) by assuming
that:

(i) the Boussinesq assumption holds,
(ii) transport of scalar fields by fluctuating vector fields yields turbulent diffusion,
(iii) the eddy viscosity and the turbulent coefficient are all functions of k and & and
can be derived by dimensional analysis,
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(iv) additional symmetry properties of turbulent flows hold as well as isotropy of
the fluctuations,

(v) turbulence is ergodic,

(vi) turbulent flows are Gaussian, which means that v has a Gaussian distribution.

We have also assumed in our derivation items (i)—(iii). According to [20], the mild
homogeneity assumption yields similar results to (iv)—(vi). One question remains:
is a flow which satisfies (iv)—(vi) necessary mildly homogeneous? The answer
should be more or less yes, although it is not of primary interest. The class of mild
homogeneous flows is definitively a broader class than homogeneous flows or flows
satisfying (iv)—(vi).

Furthermore, because of closure assumptions, five dimensionless constants ¢y,
I = v, k,e,n, y are involved in the system. They are fixed from experimental data
corresponding to very simple cases, for which the model can be easily implemented
on computers. For example, we find in [20] the following values:

¢, =¢k =009, ¢ =007 ¢,=0063, pu=c,—c,=192, (4.128)

which are not however universal.

4.4.4.3 Case of Homogeneous Flows

Assume that the turbulence is homogeneous in D = I x w. According to Theo-
rem 4.1, Vk = 0, VvV = 0, and by an easy extension of the proof, we also have
V& = 0, so that the kK — & model reduces to

0k ==&,
&2 (4.129)
9,6 = —H?,
to which we add initial conditions
ki—o = ko, &=0 = &. (4.130)

Theorem 4.3. Assume the initial data ko and &, are constant on 2, satisfying in
addition kg, & > 0. Then system (4.129) has a unique solution (k(t), & (t)) of class
C'! over a neighborhood of t = 0. When [1 # 1, this solution is given by

k(1) = ko (1 . 1)%)_”_1, £(t) = @%(1 +(u—1)k5‘0)r)
(4.131)

which is defined over [0, ko/(1 — p)é&o] if £ < 1 and over [0,00[ if & > 1. When
W =1, the solution is given by
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& &
k(t) = ke R',  &(t) = &e R, (4.132)

defined over [0, oo|.

Proof. Since the map (x,y) — (—y, —uy?/x) is locally Lipschitz continuous on
the open set R? \ {x = 0}, we deduce from the Cauchy-Lipschitz theorem that
when kg, &y > 0, there exists #y > 0 such that system (4.129) has a unique solution
(k(t),&(t)) of class C'! over [0, ty]. We search for a solution of the form

k(t) = ko(1 +A0)7P, &E@t) = &+ Ar)~P7L (4.133)

Inserting this ansatz in (4.129), we obtain the system

& &
pr= (p+DA=p", (4.134)
ko ko
whose solutions are
1 &
p=—— A=(u-1_, (4.135)
n—1 ko
hence (4.131). Formula (4.132) is deduced from (4.131) when & — 1. |

To illustrate this point, assume that any event creates a homogeneous turbulence
in the domain w at¢ = 0, consider the flow forz > 0, with an eventual homogeneous
smooth source term without any fluctuation, and assume p > 1. Thus far, no
factor creates turbulence for ¢ > 0, so that turbulence decays at a rate —(u — 1)~}
following (4.131). There are many experiments that validate a decay law of the
form (4.131) for homogeneous turbulence and yield experimental values for u
which confirm that p > 1 in the considered cases (see in [2]).

4.4.4.4 RANS Models

The k — & model is widely used in engineering applications, as it provides reliable
predictions of mean quantities for many turbulent flows. It has been mainly used in
its steady version, and it is understood that it computes a long-time average flow.
It is also used to compute transient flows, based on a finite-interval time average.
It is the basic model of the RANS models. However, in the kK — & model, the
eddy turbulence affects all the flow scales, so that the large eddies are somewhat
damped. This is acceptable for a wide class of engineering applications, although
many RANS models have been developed to more accurately compute the mixing
length, either by refining the modeling of k and & or by changing & with a different
statistic of the turbulence. This is the case of the Mellor—Yamada model (that uses
the variables k and k¢, cf. [19]), k —w (that uses the variables k and = &/(c, *k),
cf. [26]), or V2F (that adds an equation for the wall-normal stresses, cf. [9]) models,
among others.
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All RANS models are formulated through a coupled PDE system that involves
the mean velocity v, the modified pressure p — (2/3)k, still denoted by p, and
the statistics of the turbulence ki,---,k,. The typical PDE system satisfied by
(v,p. ki, , k) is of the form

WV+ (- V)V=V-(v(ky, - ky)DV) + VD =1,
V- 0,
8,kj +Vv- Vk] -V. (H[’j(kl,"' ,kn)ij) =

nj(kls"' 7le)|DV|2_Gj(klv skn)v

<|
|

(4.136)

for some functions v, (eddy viscosity), i, ; (eddy diffusion of statistic k), n; and
G, j = 1,---,n, that remain to be determined. Most frequently these functions
are obtained by dimensional analysis, so they are rational functions of the k;. We
shall say that system (4.136) is an n-order closure system, for n > 2. It is expected
that as the order increases, the accuracy improves. However, models of order larger
than n = 2 are not frequent, and for many cases, we can take n = 1 using the TKE
as the only statistic, by providing some convenient mixing length.

All the equations for the k; in (4.136) have the same structure: on the Lh.s. there
appear the material derivative 3,k; + V- Vk; and eddy diffusion (V - (@ Vk;))
operators, and on the r.h.s. there appear the production 7;| DV|? and dissipation G
terms, both nonnegative.

The case n = 1 requires a closure assumption to link k to &. To do so, we return
to formula (4.103) that connects the mixing length £, k and &, by considering £ as
a given known function. In practical calculations, £ is taken to be equal to the local
grid size, yielding very accurate results for many turbulent flows (see [8, 17], for
instance). The resulting model is usually written in the form

v+ (V-V)V=V.- (v, (k)DV) + V(p) = f,
V.-v=0, (4.137)
0k +V-Vk =V - (u;(k)Vk) = v, (k)| DV|*> — ke Vk,

called the NS-TKE model. In view of the similar structure of each equation for k;
in the n closure model, we will perform the mathematical analysis of the steady-
state NS-TKE model in Chap. 7, the evolutionary NS-TKE model in Chap. 8, and
its numerical approximation in Chap. 12.

This simplified NS-TKE model, however, retains some of the main mathematical
difficulties of the larger-order models. This is especially due to the unboundedness
of the eddy coefficients. Moreover, the production terms such as v, (k)| Dv|* have
only L' regularity and nonstandard mathematical tools are needed to deal with them.

However, the analysis of the well-posedness of coupling mean velocity-pressure
with the k£ — & model (4.126) still remains an open problem. In particular, this could



References 113

be a problem because of eddy coefficients of the form k?/& that might blow up or
vanish, which cannot be kept under control. Moreover, quadratic source terms such
as k| Dv|? cannot be estimated.
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Chapter 5
Laws of the Turbulence by Similarity Principles

Abstract The physical laws describing turbulence are written down, whose
common denominator is that they derive from similarity principles: the —5/3
Kolmogorov law for local isotropic turbulent flows, the log law in the turbulent
boundary layers, and the wall laws. On the one hand, we investigate local isotropic
flows, characterizing their second-order velocity correlation tensors. On the other
hand, we analyze the structure of the turbulent boundary layer. In both cases, we
derive the appropriate dimensional bases and clearly define appropriate similarity
assumptions from physical considerations. The range of validity of these laws is
clarified: (i) the inertial range, estimated by the mixing length £, the viscosity v, and
the turbulent dissipation &’; (ii) the boundary layer thickness, estimated by v and the
friction velocity u,. We establish the connection between the —5/3 law and subgrid
models (SGMs), such as Smagorinsky’s model, and provide a detailed analysis of
generalized wall laws which express the boundary conditions for the mean velocity
at the top of the boundary layer, where SGMs are accurate.

5.1 Introduction

5.1.1 From Richardson to Kolmogorov, via von Kdarmdn

According to Richardson [25] in 1922:

(i) turbulence consists of different eddies,
(ii) an eddy is a localized flow structure,
(iii) large eddies consist of small eddies.

Kolmogorov [13] took up this idea in 1941. He improved it by introducing the
concept of energy cascade: the energy of large eddies is transferred to smaller
eddies, the energy of which is transferred to even smaller eddies, and so on up
to a final eddy size A¢, known as the Kolmogorov scale, with an associated time
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scale 7p. Both A and g are functions of the viscosity v and the turbulent dissipation
& . Dimensional analysis therefore yields

)ko:v%éa_%, t():v%@@_%, 5.1

providing the appropriate length—time basis by = (A9, 7p) to analyze energy trans-
fers. The existence of a universal energy spectrum profile E = E (k) such that

2n 2m

Vk e[k k)] C [7, )T} . E(k)=C&EIkI, (5.2)
0

is known as the —5/3 law, where k is the wavenumber, [k, k,] the inertial range,
and ¢ the Prandtl mixing length. In obtaining the —5/3 law, it must be assumed that
the turbulence is isotropic,! at least locally, which is credible outside the boundary
layer.

von Karman [12] stated in 1930 that the turbulent boundary layer is governed by
v and the friction velocity u,, defined by (5.66) below, which yields the length—time
basis by = (Aps, Tp1), Where

v v
App=— T =—. (5.3)
Uy u

*
Following von Karmdan, who first demonstrated the existence of a universal log
profile V' in the boundary layer, we can write

u(z) = bll(—* (log (%) + 1) ,

where u is the tangential mean velocity, considered as the dominant component of
the mean velocity in the boundary layer, z is the local distance to the wall, k ~ 0, 41
is the von Kdrmén constant, and zo is the thickness of the linear viscous sublayer.
This result allows the determination of mean velocity’s boundary conditions (BC)
at the top of the boundary layer? called wall laws, expressed by (5.105) below.
Moreover, the thickness of the boundary layer is calculated from the formula (5.95).
Wall laws, which are similar to the friction law (2.139), are widely used in numerical
simulations of turbulent flows.

!"The mean dissipation & = 2v|Dv|? is usually used in the —5/3 law. For local isotropic turbulence,
we show below that this is equivalent to using & = 2v|DV/|2 = v|@’|?, introduced in Sect. 4.4.2,
which is consistent with the k — & model, that yields the calculation of £.

2See the discussion that follows the proof of Proposition 4.1.
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5.1.2 Similarity Principles

The common denominator of the —5/3 and log laws is that both are based on
similarity principles. Note that we have already encountered a similarity principle
in Sect. 3.3, given by the Reynolds similarity, stated in Definition 3.6. We briefly
explain what we mean by a similarity principle. Imagine that we seek the deter-
mination of a given mean scalar field ¥ (E or u in the present case) in terms of
computable and/or experimental available mean quantities ¢,--- , ¢, (here v,&
or v, u,). Roughly speaking, the similarity assumption that reflects the physical
properties of ¥ is built in two steps:

STEP 1. We identify from the physics a subfamily ¢;,,--- , ¢;, that governs ¥ in a
given range of scales [s1, 5], denoting by s the standard control parameter (k,
z, I, etc.).

STEP 2. We state that two flows having the same ¢;,, -, ¢;,’s share the same ¥ in
[s1, s2], which is reflected by : if there are two length—time bases b, and b, such
that

1 1 2 2 1 2 1 2
[Si )’Sé )]bl = [Si )’Sé )]bz and ((pi(l ))bl = ((pi(l ))b27 ) ((pi(k))bl = ((pi(k))bzy

then
Uy, = Wp,.

From that, the standard similarity principle goes as follows.

(1) We identify the characteristic scales and the appropriate length—time basis b.
We write the b-dimensionless field ¥, deduced from ¥ (see Sect.3.3.1) as a
universal profile V', and determine ¢ in terms of ¢y, -, ¢, and V.

(il) We use the similarity assumption and perform the right scale analysis to find the
length—time basis family that leaves the similarity equation invariant, leading to
a functional equation, the solution of which determines the profile V.

5.1.3 OQutline of the Chapter

Section 5.2 is devoted to the derivation of the —5/3 Kolmogorov law, satisfied
by local isotropic flows. We first state a clear definition of isotropic flows, the
mathematical properties of which are carefully analyzed. In particular, we determine
the general structure of the second-order velocity correlation tensors and we link
it to &. We then show the existence of an energy spectrum E. We prove that E
satisfies the —5/3 law by the similarity assumption that reflects the energy transfers
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in the inertial range, specified by (5.56). The similarity assumption we introduce
is a generalization in our own words of that expressed in the original paper by
Kolmogorov [13].3

Section 5.3 aims to establish the basic structure of the boundary layer and to
derive the wall law. The boundary layer similarity assumption focuses on the eddy
viscosity v;, which is the unknown profile. We find the log law by analyzing the
dominant terms in the mean NSE inside the boundary layer, and we derive the
wall law from an asymptotic expansion using the log law. We also obtain boundary
conditions for the TKE k and the turbulent dissipation & at the top of the boundary
layer.

We perform in Sect. 5.4 the analysis of general wall laws that occur in various
type of boundary layer models. This leads us to compile a list of mathematical
properties satisfied by the wall laws, which will be used in all subsequent chapters.

Section 5.5 is devoted to making the connection between Smagorinsky’s model
and the —5/3 law. To achieve this, a cut frequency k. is fixed in the inertial range
[k1, k>], assuming that the mean velocity V dissipates its energy in the range [k, k.],
while the fluctuation v' dissipates its energy over [k., k»]. After some technical
manipulations, we obtain the relation

& = C8?|Dv), 5.4

where, roughly speaking, § = 2n/k, signifies the size of the smallest eddies that
the model is able to capture in a numerical simulation with grid mesh size of order
8 (cf. Lele [20]).

Once this point is reached, the eddy viscosity v; is linked to & and § by the
dimensional relation v, = & 585, Indeed, in [k, k.], the Kolmogorov scale A in
formula (5.1) is replaced by &, and v is replaced by v,, following the large-scale
modeling principle. We finally get from (5.4)

v, = C8?| DV,

which is often known as Smagorinsky’s model [28], which is a subgrid model
(SGM). Notice that Prandtl [23] has already introduced a similar formula in 1925
for computing v;, as noted in Sect.3.5.3. This model is sometimes called the
Kolmogorov—Prandtl-Smagorinsky model and belongs to the family of large eddy
simulation (LES) models.

3Kolmogorov has not derived the —5/3 law in [13], but the 2/3 law (5.47) sketched in Sect. 5.2.4.
However, the major principles needed to find the —5/3 law are those of [13]. This is why the —5/3
law is always attributed to Kolmogorov.
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5.2 Isotropy and Kolmogorov Law

This section aims to derive the —5/3 law for turbulent isotropic flows that specifies
the profile of the energy spectrum £ = E(k) in the inertial range. To understand
this, imagine that each eddy of size r in a turbulent flow is like an elementary wave
of wavenumber k = 27/ r. A turbulent flow can therefore be viewed as a continuum
of elementary waves interacting in a nonlinear fashion. To each of these elementary
waves there corresponds a wave vector k € R? that belongs to a 3D torus

kmax
M= [ Si. where S ={keR’, |kl =k}.
k=kmin

The energy spectrum E(k), if it exists, is the amount of kinetic energy contained
in Sx. We prove the existence of the energy spectrum E for isotropic flows
in Sect.5.2.3, by considering the Fourier transform of the second-order velocity
correlation tensor B, defined by (5.9) below and using the isotropy assumption.

This raises the issue of what isotropy is. We explain in Sect. 5.2.1 that isotropy is
reflected by the invariance of the correlation tensors under the action of the orthogo-
nal group O3(R), expressed below in a local sense. This geometrical property allows
for a complete characterization of the second-order velocity correlation tensor IB,,
which is stated by Theorem (5.12) in Sect. 5.2.2, where we also make the connection
between the turbulent dissipation & and IB,.

Section5.2.3 is devoted to the proof of the existence of the energy spectrum
E = E(k) and the calculation of & from E (k). The —5/3 law is derived in the
Sect. 5.2.4. The similarity assumption that yields this law is based on the hypothesis
that E (k) is determined by v and & for wavenumbers k € [27/£,27/Ay] and
that there exists an interval [k, ky] CC [27/€,2m/ ], called the inertial range,
in which E is determined by & only.

5.2.1 Definition of Isotropy

5.2.1.1 Background

Let (v, p) be a flow defined over Q,, x K (K is introduced in Sect.4.2.2). Recall
that D = I x w C Q,, denotes an open connected subset, such that I CJ]0, 87|
and v CC £2. We also recall that for any M = (¢,x) € D, we denote by 7, > 0
and ry > 0 the greatest real numbers such that

It —w.t + o [xBXx,rg) C D.

For a given n > 2, we consider
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My,--- M,eD, V. €9 1=<ix<3 k=1,---,n,

where ¢ is the complete field family defined by (4.44) above. Let B, =
B, (My,---, M,) be the n-order correlation tensor whose components are

Birii = By (M1, . My) = Wi, (My) -5, (M,,). (5.5)

We call 4, the set of all such n-order correlation tensors.

We assume that the flow is homogeneous in D following Definition 4.3, by
exchanging .% [cf. (4.46)] for & to keep the generality. With a fixed point M,, =
(ty,x,), we denote M; = (t;,X, + r;) and we assume thatt, =, = --- =1, = ¢.
Thus, according to Lemma 4.4,

V]Bn € %ns IBn = ]B,,(l;l'l,"' srn—l)v (56)

which is well defined for |r;| < ry,,i = 1,---n—1 and only depends on M,, through
the relation ry, = 8o which we shall fix in what follows.

5.2.1.2 Isotropy
Letay,--- ,a, € ]R3, a, = (a,-l, aio, 611‘3). We set
By, rp—1), @1, - -+, a,)) = ayyy -+ Apiy By, (31,00 T0—1), (5.7)

using the Einstein summation convention. We denote by O3(R) the orthogonal
group, which means that Q € O3(R) ifandonly if 0Q' = Q'Q =1

Definition 5.1. We say that the flow is isotropic in D if and only if it is homoge-
neous in D and

Vn>2, VB,e%,
VQe€Os;R), Vap---,a, €R,
Vx, €w, Y(t;ry,-+-,1r,—1) € I x B(0,ry,)" ",

then we have

(IBn(ts ers ) an—l)s (Qalv"' B Qan)) =
Bu(t:rr, o 1p—1), (@1, @)
(5.8)
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5.2.2 The Second-Order Velocity Correlation Tensor

The second-order velocity correlation tensor IB, was first introduced in Sect.4.3.1
by the formula (4.42). As its trace in r = 0 is the kinetic energy at a given point,
it is easy to understand why it plays a central role in energy transfer investigations.
Moreover, it is worth noting that in the case of isotropic flows:

(i) B, has a specific structure that can be well identified; in particular it only
depends on r = |r|,
(ii) the turbulent dissipation & can be expressed from the derivative of B, atr = 0.

The goal of this subsection is to clarify these points.

5.2.2.1 Isotropy in the Particular Case of B,

For the simplicity, the time dependence is omitted. Therefore, the second-order
velocity correlation tensor is denoted from now by

By = Bo(r) = (vi(x)v; (X +1)i<ij<3 = (Bij (N)1<i,j <3 (5.9)
In the expression above, we fix § once and for all and x satisfies d(x, dw) > §y so
that B, (r) is well defined for |r| < §y and at least of class C! with respect to r (and
does not depend on x). In this case, the isotropy hypothesis becomes:
Va,beR3 Vre B(0,8), VO eO0:R),
(B2(Qr)0b, Qa) = (By(r)b, a), (5.10)

where (-, ) is the usual scalar product on R?, B,(r)b is the product of the matrix
B, (r) with the vector b. In the following we set

r= (1‘1,1‘2, r3), rer= (r,»rj)lﬁ,-,jsg, r = |l'| (5.11)

5.2.2.2 Main Result

The structure of BB, is given by the following theorem.

Theorem 5.1. Assume that the flow is isotropic in D. Then there exist two scalar
functions By = By (r) and B, = B, (r) of class C' on [0, §o[ and such that*

4 B, stands for the deviatoric component and B,, for the normal component.
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Vre B(0,5), Byr) = (Ba(r) — Ba(r) ok + B,(r)l. (5.12)

re®
72
Moreover, By and B, are linked through the following differential relation:

Vrel0,8f rB)(r)+2(Bi(r)— B,(r)) =0, (5.13)

where B/, (r) is the derivative of By.

Proof. We infer from the isotropy definition (5.10) and the relation Q' = Q!,
Va,be R (By(r)b,a) = (Q'B,(Qr)0b, a). (5.14)
Hence, we obtain
Vre B(0,§), VQeO0:(R), B(Qr)Q = QB(r). (5.15)

Let us take Q of the form

10
0= (o P), P € O,(R), (5.16)

which satisfies Q(e;) = e;. The matrix B,(re;) is partitioned as block matrices:

_ ( Ba(r) y(r)'
Bz(rel)—(x(r) H(r)), (5.17)

where B, (r) € R, x(r),y(r) € R?, and H(r) € M>(R). We deduce from (5.15)

_ [ Ba(r) y(r)" ) _ _ ( Bu(r) y(r)'P
OBolren) = (Px(r) PH(r)) = Ba(ren@ = (x(r) H(r)P)' -18)

Therefore,

VP e 0,(R), Px(r) =x(r), y(r)'P =y(r), PH@r)=H(r)P,
(5.19)

which yields at once x(r) = y(r) = 0. Moreover, we know from standard algebra
that only scalar matrices commute with all matrices in O,(IR), which leads to the
existence of a scalar B, (r) such that H(r) = B, (r)l.

Summarizing, we have

Bd(r) 0 0
By(re)) = | 0 B,(r)0 = (By(r)—B,(r)) e ®e; + B,(r)I5. (5.20)
0 0 B, (r)
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Formula (5.12) derives from the isotropy hypothesis (5.15) combined with expres-
sion (5.20). Indeed, let r € B(0, §y). There exists Q € O3(R) such thatr = rQ(ey),
and we notice that

rer
r2

Qer®e)Q™" = (Qe) ® (Qey) =

since Q' = 071
Finally, we find the differential relation (5.13) by taking the divergence of r in

BB, from expression (5.12) and by observing that the incompressibility of v yields
V,-B, = 0, which makes sense because B, is of class C! and so are B; and B,. O

We conclude from Theorem 5.1 that B, only depends on r = |r|, and not r, and
is entirely determined by a single real-valued function, following the differential
relation (5.13). Moreover, the following relations hold:

Bd(l’) = Bll(rsovo)v Bn(r) == BZZ(rv Os 0) == B33(r7 Os O)s

. . (5.21)
Vi#j, Bir0,0)=0.

5.2.2.3 Dissipation

Here we aim to establish the link between 1B, and the turbulent dissipation &.

Lemma 5.1. Assume that the flow is isotropic in D. Then the following identity
holds in D:

9*Bi;
E=-v)y 5 (0). (5.22)
ij J

Proof. Since the flow is homogeneous in D, we deduce from Theorem 4.1 that
Vv = 0, hence by the Reynolds decomposition,

Dv = DV,

which holds in D. Therefore,

2|DV]2 =% = 20| DV|2 = &, (5.23)

which does not depend on x € w for any fixed time ¢ € I. Moreover, by a proof
similar to that which yields (4.80) and because of the homogeneity assumption,
Lemma 4.6 (homogeneity yields mild homogeneity), and V - v = 0, we obtain
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N\ 2
5:5:v|Vv|2=uZ(§l) . (5.24)
. )Cj

Let x € w such that d(x, dw) > 8o, and 0 < h; < . By a Taylor expansion, we
have

v+ hyeg) = vi () + %(x) +olh)), (5.25)
J

which allows us to write

e N2
(aaTv;(X)) = % [Vi (X + ]’ljej)z — 21)1‘ (X + hjej)vi (X) + Vi (X)Z] + O(hj)
(5.26)

We infer from the homogeneity assumption that v; (x + /;ej)> = v;(x)?, which
leads to

8v,< 2 2
X)) =5 [Bii(0) = Bii(hje;)] + o(hy). (5.27)
8xj hj

As we consider smooth solutions, the r.h.s. in (5.27) is finite, so that we necessarily

have 8,.j B;;(0) = 0, leading to, for fixed i and j,

h5 8By 2
Bii(hje;) = Bii(0) + ———-(0) + o(h)), (5.28)
2 9r; /
which yields (5.22) by summing up, according to (5.27). O

5.2.3 Energy Spectrum

We assume throughout this subsection and until the end of this section that the flow
is isotropicin D = I X w. Let

1 1—
E= Elr]Bz|r=o = §|V|2, (5.29)

be the total mean kinetic energy at any (¢,x) € D, which is constant in w for every
t € I, because isotropy implies homogeneity. The goals of this subsection are:

(i) to prove the existence of an energy spectrum E = E(k) that allows for the
calculation of E, by considering the Fourier transform of 1B, called the wave
energy tensor,

(ii) to make the connection between E and &.
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5.2.3.1 Wave Energy Tensor

We extend 1B, by 0 outside B(0, §y), keeping the same notation. Let 1B, be its Fourier
transform, expressed by

~ 1 .
Vk e R®, By(k) = o /R 3 B, (r)e " ¥Tdr, (5.30)

at a given fixed time t € [, which is implicit. We deduce from the Plancherel
formula,

1 N .
VreR? By = W/w B, (k)e' ¥Tdk, (5.31)

which makes sense since B, € L?(R?)° N L' (R?)°.
Theorem 5.2. The tensor B, is isotropic with respect to k.

Proof. We must prove that
YO e 05(R), YkeR? O'B,(0k)Q = B,K). (5.32)

The Lh.s. in (5.32) is equal to
1 )
I =— B —iokr gy, 5.33
oy [ 0B 0 o (533)

In this integral we make a change of variables r = Qr/, by noting that
| det(JacQ)| = 1 since Q € O3(R). Hence,

1
I'=Gy

/m 0'Ba(Qr) Qe dr' = /R By ()™ K7 dr’ = 1B, (k).

(5.34)

1
()

where we have used the isotropy of B in r and the formula Qk-r = k- Q'r = k-r/,
as Q' =07 O

According to the proof of Theorem 5.1, which holds in this case, we deduce the
existence of two real-valued functions B; and B,, of class C! such that®

VkeR? |k|=k By(k) = (Bsk)— én(k))k%k + B,(k)l5.  (5.35)

Sk already denotes the TKE, and from now also the wavenumber, k = |Kk|. This is commonly used
in turbulence modeling, although it might sometimes be confusing.
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5.2.3.2 Energy Spectrum

The existence of the energy spectrum E is stated as follows.

Theorem 5.3. There exists a measurable function E = E(k), defined over R+, the
integral of which over R is finite, and such that

o0
E= / E(k)dk, (5.36)
0
where It is the total kinetic energy specified by (5.29).

Proof. We derive from Plancherel’s formula (5.31)

1
T 2(27)3

/ Bi: (K) dk. (5.37)
R3
Using formula (5.35) yields
Bii(k) = By (k) + 2B, (k), (5.38)
which combined with Fubini’s Theorem leads to
A oo A oo ~ ~
/ Bii(k)dk = / (/ Bii(k)da) dk = / 4]Tk2(Bd (k) +2B,(k))dk,
R3 0 k|=k 0
(5.39)

by noting d o the standard measure over the sphere {|k| = k}. This proves the result,
where E (k) is given by

E(k) = (%)2 (Bq(k) + 2B, (k)). (5.40)

Notice that in addition,
D(E) = (3,-2). (5.41)
In other words, [E] = % 2.%, where % denotes the velocity’s dimension. O

Remark 5.1. From the physical point of view, E (k) is the amount of kinetic energy
in the sphere Sy = {|k| = k}. As such, it is expected that £ > 0 in R, and we
deduce from (5.36) that E € L'(R.). Unfortunately, we are not able to prove that
E > 0 from formula (5.40), which remains an open problem.
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5.2.3.3 Connection Between E and &

The following statement is one of the key results needed for the derivation of
Smagorinsky’s model and general SGM.

Lemma 5.2. The turbulent dissipation & is deduced from the energy spectrum from
the formula

E=v /oo kK*E(k)dk, (5.42)
0

which also states that when E > 0, then k>E(k) € L'(R).
Proof. We start from identity (5.22). As

_ 1 p.. ikr
Bii(r) = W/R} Bii(k)e'*Tdk, (5.43)
we obtain
P Bi 0) = / k2 B;; (k)dk (5.44)
arj? o) e Y ' '

Therefore, according to (5.22) which expresses & in terms of the second derivatives
of the B;;’s, we have

&= (2—;)3 /}R K Bis () d (5.45)

The rest of the proof follows from an identity similar to (5.39) combined with (5.40).
In addition, we observe that if E > 0, then k>E(k) € L'(R4). O

Corollary 5.1. According to formula (5.23), we also have

1 o0
|Dv|? = 5/ K?E(k)dk. (5.46)
0
Proof. This is a consequence of formula (5.23). O

5.2.4 Similarity Theory and Law of the —5/3

5.2.4.1 Aim of the Subsection

Kolmogorov [13] proved in 1941 that under suitable similarity and isotropy
assumptions, there exists an inertial range [ry, 2], where 0 < r; < r, such that



128 5 Similarity Principles

Vrelrnmnl, [vix+r)—vx)]?~ &3, (5.47)

This law is known as the 2/3 law. He also proved similar laws of this kind in
subsequent papers [14, 15] (these papers are also gathered in [31]). The similarity
principle set up by Kolmogorov can be adjusted to find the profile E (k) of the
energy spectrum, leading to the —5/3 law (5.2), that we focus on in this subsection.

In the collective unconscious of fluid scientists, the Reynolds number Re governs
the state of a given flow. However, we have seen in Sect. 3.3 that things are much
more complicated than that. In particular, Hypothesis 3.i shows that besides the
geometry, the kinematic viscosity v, the initial data vy, and the source term f
(or similarly any nonhomogeneous boundary condition) should be involved in the
statement of the Reynolds similarity principle if it is to make sense.

L. Richardson talked about eddies as localized flow structures, suggesting the
existence of large and small eddies. The contribution of L. Prandtl was the intro-
duction of the mixing length £. Rather than eddies, he talked about balls of fluids, £
being the distance that a ball of fluid can traverse before being mixed in the flow.

Reading Prandtl’s works [23,24], we are led to understand that £ is also more
or less the scale of those balls of fluid. Notice that this point of view has strongly
influenced the statement of Assumption 2.4, which forms part of the basis of our
modeling process deriving the NSE in Chap.2, or to motivate the Boussinesq
assumption, introduced for the first time in Sect. 3.5.3 and used throughout Chap. 4.

The Kolmogorov reference scale is precisely £. Eddies whose size are larger than
£ are understood to be large eddies, while small eddies refer to those whose size is
much smaller than £. Kolmogorov’s theory tells us that the physics of small eddies
is statistically universal, locally isotropic, driven by v and &,° which constitutes the
appropriate dimensional basis to investigate the physics of scales smaller than £.

In the following, we follow the scheme established in Sect.5.1.2 to derive the
—5/3 law.

5.2.4.2 Dimensional Framework

AsD(&) = (2,—-3) while D(v) = (2, —1), & and v are dimensionally independent.
Let us consider the associated length—time basis by = (Ao, 70), determined by

NS
=
=
=

Ao =v4¢E74, 19 =Vv2E7 2. (5.48)

We recall that A is called the Kolmogorov scale. The important point here is that

é)@bo = Vpy = 1. (5.49)

0r g, what amounts to the same thing.
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Moreover, the convective associated velocity is given by
Vo = /loro_l =v/4el/4, (5.50)

Now let b = (A,7) be any length-time basis and v the associated convective
velocity. The dimensionless wavenumber k’ is defined by

k' = k. (5.51)

Therefore, we have from (5.41)

1 k'

For the simplicity, we write Ey instead of Ej,. In particular, we have
VkeRy, Ek)=vi&iEy(Aok), (5.53)

and
, 5’ Ao
Vb=(A1), Vk' €Ri, Eb(k)— TR ——F Ak . (5.54)

As the energy spectrum E is entirely determined by v, &, i.e., that two flows sharing
the same v, &, have the same energy spectrum, then the profile E is universal.

5.2.4.3 Similarity Assumption and the —5/3 Law

We shall suppose that wavenumbers (scales) up to 27/¢ correspond to waves—
or scales—that describe permanent eddies. We assume that turbulence separates
the scales, which is formalized by the following assumption, locally expressed in
D=1xow.

Assumption 5.1 (Scale separation). Let { be the Prandtl mixing length. We
assume that { is constant in w at any time t € I and that

Ao << L. (5.55)
This assumption is usually satisfied for high Reynolds number flows, that is,

turbulent flows. The main similarity assumption for the derivation of the —5/3 law
is stated as follows.
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Assumption 5.2 (Similarity assumption). There exists an interval

(5.56)

et ko] © [2” 2”]

L

called the inertial range, such that ky << k, and for any by = (A1, 1)) and by =
(A2, T2) two length-scale basis such that &, = &,, then Ep, = Ep, on [Aok1, Aoka].

Proposition 5.1. If Assumptions 5.1 and 5.2 hold, then there exists a constant C
such that

V' € [hoki, Aoks] = J,  Eo(k') = C(K')3. (5.57)
Corollary 5.2. The energy spectrum satisfies the —5/3 law
Vk elki k). E(k)=CEIk3, (5.58)

where C is a dimensionless constant.

Proof. Given any dimensionless real number o > 0, let us consider the following
length—time basis:

b = (a3ko, o’ 19).

Epy = 1 = &,

Assumption 5.2 yields
Vk' € J,, VYa>0, Eyw(k')=Epk'). (5.59)

Therefore, we deduce from (5.59) and expression (5.54) that E, satisfies the
functional equation,

1
Vk'eld,, Va>0, —Eok') = Ey’k), (5.60)
o

whose unique solution is given by

5
ki\3 . [k
Vi ed,, Eok)=CK)3 C=(2L) E (), (5.61)
Ao Ao
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Log(E)

Slope = —5/3

ky ky Log(k)

Fig. 5.1 Energy spectrum log—log curve

hence the result. The corollary results from a direct calculation using the expression
of Ag, (5.48), combined with that of E, (5.53). ]

The —5/3 law is often depicted by the log—log diagram in Fig. 5.1.

Remark 5.2. According to the results of Sect.4.4.4.3, and for homogeneous flows
such that fluctuations are also homogeneous, we find

"

E(k) = C& (1+(M—1)k£(°)z) s

Wl

(5.62)

This formula makes sense only for short time 7. Indeed, without any external
fluctuating source, the turbulence decays rapidly. We therefore conjecture that the
scale separation Assumption 5.1 fails when ¢ > ¢*, for some #* > 0 that remains to
be determined.

Remark 5.3. The constant C that appears in the —5/3 law (5.58) is a universal
constant (cf. Lilly [21]). Moreover, k; ! is of the same order as the Kolmogorov
scale Ag, so that Aok, ~ 1.
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5.3 Boundary Layer and Wall Laws

5.3.1 Background

5.3.1.1 Boundary Decomposition

We assume that £2 is a bounded domain of class C”, m > 1, and that the no-slip
boundary condition holds at the boundary I", also called the wall. The flow there is
neither homogeneous nor isotropic. Its structure is well identified around a region
called the boundary layer and denoted by %.%Z, where shear diffusion processes are
dominant because of flow friction at the wall. Note that a turbulent boundary layer
which does not detach is very thin compared to the rest of the flow.

Arguing in a similar manner to the proof of the further Theorem 6.1, based on
local charts and a unit partition, and when %.Z is thin enough:

(i) we can decompose I" as
r=Jw.
i=1
(ii) there exist open sets Z.Zw, C £2,i = 1,--- ,n, such that
n
BLw =\ ) BLw, 0BLw, =W
i=1
(iii) there exist C"-diffeomorphisms H; : L w, — Q where Q is the cylinder
0 = {(x1, x2, x3), x% +x§ <1, |x3] < 1},
such that
Hi(Wj)) c QN{z=0}, Hi(BZLw)C QN{z> 0}

Let W one of the W;’s, % the corresponding boundary layer’s component.
Therefore, we can reduce the investigations to the case where W is of the form

BLw =Sx{0<z<z}, W=8x{z=0}, (5.63)

where § C RR? is a bounded domain of class C™. For clarity and simplicity in
this modeling chapter, we shall examine the structure of the boundary layer in the
specific case (5.63) rather than in the general case, which may be described using
the diffeomorphisms H;’s and the local charts. We refer to Theorem 6.1 to complete
these technical details. However, this case corresponds to the ocean—atmosphere
interface considered in Sect. 2.7.6.
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5.3.1.2 Outline

The no-slip BC yields v = 0 at W, and according to the usual boundary layer
models (see Schlichting [27]), we assume that:

(1) Vis parallel to the plane {z = 0} in BL w,
(ii) Vv is stationary and only depends on z,
(iii) the mean pressure is constant in Z.Zy,

which translates into
v=(40,0) and u =u(z) in BLw, Vp=0 in BLYy, (5.64)

which holds if we perform geometrical transformations which do not affect the
dynamics.

We aim to derive the profile of u and the corresponding boundary condition at
S x {z = z1}. The starting assumption is that the flow in Z.Zw is governed by v
and the friction velocity u,, which characterizes the shear stress exerted by the flow
over W. After having defined u,, we introduce the appropriate length—time basis
deduced from (v, u,).

Before following the similarity principle scheme, we model .2y by separating
the sublayer S x [0, 79], where the molecular viscosity effects are dominant, from
the sublayer S X [zo, z1], where the eddy viscosity effects are dominant. This allows
various simplifications in the mean NSE (4.40) combined with the Boussinesq
assumption (4.41). We are led to write u = u(z) for z € [z0,z1] in the equation
for the eddy viscosity v; = v;(z), to which the similarity assumption is applied.

We find that % is linear in [0, zo] and logarithmic in [z9, z1], and we calculate zg
and z; as a function of u, and v. We derive the wall law (5.96) from an asymptotic
expansion of u# between 0 and z; and using the log law. The wall law is then
established for general boundaries. Finally, we derive boundary conditions for k
and & at z = 7.

5.3.2 Boundary Layer Structure

5.3.2.1 Friction Velocity and Dimensional Analysis

The flow exerts a tangential friction over W, calculated by the shear stress

au
§ = POV3—|z=0, (5.65)
n

assumed to be constant over W for simplicity. The friction velocity is defined from
the shear stress by
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U, = M (5.66)
Lo

It is easily verified that the dimension of u, is that of a velocity. As v and u,, which
governs the physics of the flow inside .2y, are dimensionally independent, we
can consider the associated length—time basis

v v
by = Apr,tot)s A= — w1 = — (5.67)
U, u?
Let
T
L) =Ty (1) = 2 o ! (5.68)
We assume that the profile L is universal and one has
Vze[0.z]. () =ulL (i) . (5.69)
Abl

We must now determine L.

5.3.2.2 Sublayers

The boundary layer’s component Z.Zy is divided into two parts:

(1) The viscous part
%XW’V = S X [07 Z0]7

where the dynamics are driven by the molecular viscous shear stress, supposed
constant. Therefore, in this viscous sublayer, the mean NSE reduces to

Vzel0,z], voa=C, (5.70)

for some constant Cj.
(i1) The turbulent part

BLw, =S x [20,21],

where the dynamics are driven by the turbulent shear generated by the Reynolds
stress, also assumed constant. In this turbulent sublayer, the mean NSE becomes

Vze [ZOs Zl]s Vtazﬁ =(, (5.71)

where C, is also a constant.
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We assume that 9,z > 0 in B.Zw, which is in agreement with experiment.
Moreover, we also assume that % is of class C'. Therefore, by (5.65), (5.66), and
because n = (0,0, —1) on W,

— 2
Vo ul,= = u, = Cj.

The interface between the two sublayers is where turbulent and molecular shears are
in equilibrium, which implies that since % is of class C!,

vo,u = v, d;u on S X {z=2z}. (5.72)

Therefore, it follows from (5.70) and (5.72), C, = uf In summary, the equations of
the boundary layer are

* N

Vo, U =u in Lw.,, (5.73)

in ZLw,. (5.74)

* N

V¢ BZE =Uu

Asu = 0 on W, integrating (5.73) over [0, zo] yields the linear profile,

2

u Uy
Vze[0,z], uz)=—>z=-—z (5.75)
v Abi
In terms of the universal profile L, we get
/ <0 / /
Vz e [O,—:|, L(z)=17. (5.76)
Abi

To integrate (5.74), we must determine v;. We assume that v; is a continuous
function of z in [zo, z1], and we seek the profile of v; = v;(z), which is achieved
using the following similarity assumption, yielding the log law.

5.3.2.3 Similarity Assumption and Log Law

To give meaning to the following similarity assumption, we extend v, = v,(2) to
[0, 00[ in a continuous function, still denoted by v,. The idea is that v, is solely
determined by u, in the range [z0,z;], which plays the same role as the inertial
range [k, k»] in the —5/3 law.

Assumption 5.3 (Boundary layer similarity assumption). For any two length-
scale bases by = (A1, 11) and by = (A2, 1) such that (u,)p, = (Us)p,, then (v;)p, =
Vi), on 2o/ Apis 21/ Api] = I

Theorem 5.4. If Assumption 5.3 holds, there exists a dimensionless constant k €
10, 1[ such that
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Vzelw,ul, i) =kuz, (5.77)

i(z) = ”7 (log (Zi) + 1) . (5.78)
0

and

Moreover,

A v -
0= — = . 21 = Qo€ . (579)
K KU,

The dimensionless constant k is called the von Kdrmdn constant, whose experimen-
tal value is about 0.41, and the relation (5.78) is called the log law.

Proof. The proof is divided into three steps. We first demonstrate (5.77), whose
direct consequence is the log law (5.78), where 7(zo) is the integration constant.
We then calculate zo and z;, which yields in the third step the value of 7(zp) and
therefore (5.78).

STEP 1. We focus on v,. We first observe that

(), = 1. (5.80)
Let us denote (v;)p, (Z) = N(Z), N being another universal profile, that
satisfies
vie | 2l und) = NE). (5.81)
Apr A

Let b = (A, 7) be any dimensional basis. We deduce from (5.81)

W»(@) = A2TvN (%z) : (5.82)

bl

Let o > 0 be any dimensionless number and b® be the length—time basis
b@ = (ahp;, atp). (5.83)
A straightforward calculation yields
Va>0, Uy =1= U, (5.84)
We deduce from Assumption 5.3 that

vZel, Ya>0, )pw(@)= ), ) (5.85)
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which combined with (5.82) leads to the functional equation satisfied by N:
1
Ya >0, —N()=N(E), (5.86)
o

the unique solution of which is

0 2 Abi 20
Ve |:— —:| , NEZ)=«7, k=—7N (—) , (5.87)
Api Al ) 20 Abl
which yields
Vz€ [z, al, vi(z) =«Ku.uz, (5.88)

as claimed by (5.77). Therefore, (5.74) becomes
K, z0.1 = u?, (5.89)

which we integrate over [z, z], leading to

W(2) = W(z0) + = log (i) . (5.90)
K 20

The constant u(zg) must be calculated as a function of u, and . To do so, we
first calculate zy and z;.
STEP 2. To carry out the calculation of zy and z;, we start from the equations:

v; (20)0:1(z0) = v9(20), (5.91)
u(z1) ® u(z1) = v (21)9.u(z1). (5.92)
Equation (5.91) expresses the equilibrium molecular shear/turbulent stress, and

(5.92) the equilibrium turbulent stress/convection. As % is of class C ' and 0.1 >
0, we derive from (5.88) combined with (5.91),

Ab[ V
Ku,zo = v, hence zp = — =

(5.93)

Ky

Finally, let us set u(z) = u, f(z), the function f(z) being specified by the log
law (5.78). The equilibrium relation (5.92) becomes

w2 f(z1)? = kuzi f' (1), (5.94)
whose unique solution, expressed in term of zo, is

71 = z0e' 7", (5.95)
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STEP 3. To finish the proof, we must compute %(zg). As # is a C! function, (5.75)
can be used, leading to

_ u
M(Zo) = A—;IZO,

hence by (5.93), u(z0) = u,/k, and the log law (5.78) follows from the relation
(5.90). O

5.3.3 Wall Law

Once the structure of .7 is known, numerical simulations can be performed in
the computational domain 2, = 2 \ Z.Z. We need boundary conditions (BC) at
I'. = 082, for v or k and &. We remain within the framework of Sect.5.3.1, so that
we aim to find BC at z = z;.

5.3.3.1 Velocity’s Wall Law

Recall that we have assumed d,u > 0in ZL w.

Lemma 5.3. The following holds at the top of the boundary layer:

2

K
(2-x)

Vi (21)0:(z1) = (z1)*. (5.96)

Proof. Expanding u between z; and O in a Taylor series yields
0 =u(0) = u(z1) — 210:u(z1) + o(z1). (5.97)

Experiments show that the boundary layer thickness decreases to zero as Re goes
to infinity [27]. In other words,

lim u, = oo orequivalently lim z; = 0. (5.98)
Re—o00 Re—>00

It is reasonable therefore to neglect the remaining term in expansion (5.97). Using
the relation v;(z;) = ku.z;, we obtain

Vi (21)0:7(z1) = Kku,7(z1). (5.99)

The log law (5.78) allows u, to be eliminated in the above relation by writing
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i(z) = = (log (Z—l) + 1) . (5.100)
K 20
As z1/70 = €', we obtain
K
U, = (z1). (5.101)
2—k
hence formula (5.96). ]

Remark 5.4. We observe that using (5.99) and (5.101), formula (5.96) also can be
written as

v (21)0:01(z1) = (2 — k). (5.102)

If we remove the assumption d,z > 0 in ZLw and u(z;) # 0, this boundary
condition becomes

» u(z1)

)l

since the friction that the boundary layer exerts on the rest of the fluid has the same
orientation as the velocity at its top.

Vv (21)0:1(z1) = (2 —1)u

(5.103)

5.3.3.2 General Boundaries

Formula (5.96) is a local expression of the boundary condition satisfied by the mean
field at the boundary of the computational domain

Q. =Q\BL., TI.=0%. (5.104)

The generalization from the local expression to a global boundary condition at I,
proceeds as follows:

(i) The assumption Vv = (vy,vy,v;) = (u(z),0,0) in the local frame of L w
becomesv, =v-n = 0at I.

(ii) In the local frame of Z.Zw, vy = u(z) is the tangential component of v and
n = (0,0,—1) at the top of B.Zw. Therefore, according to (5.96) and the
motivation behind the relation (5.103) in Remark 5.4, we have

v-n=0 and —[v,Dv-n], = CV,|v,| = g(v); on I,. (5.105)

In the above expression, the subscript t refers to the tangential component of
any vector, decomposed as
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w=w,+ (W-n)n.

Moreover C = C(x) is a nonnegative dimensionless function of class C™ that
only depends on the geometry of I-.

The boundary condition (5.105) is called a wall law. This wall law has a structure
very similar to that of the friction law (2.139). Note that we could be more specific
and technical by using the C™-diffeomorphisms H;’s and the local charts introduced
in Sect. 5.3.1 to justify the wall law (5.105). However, this does not bring anything
more to the modeling process.

5.3.3.3 Boundary Conditions for k and &
As we have already stated, v, is naturally given by the formula
v = Cevk, (5.106)

for some dimensionless constant C. Recall that we are reasoning in the local frame
of W. It is commonly accepted that in the boundary layer, the mixing length at a
given point M is of the same order as the distance of M to the wall. Therefore we
take £(z) = z. Combining this expression with v,(z) = ku,zin B.Lw, yields a link
between k and u, in ALy, given by

k=Cu® in BLw,. (5.107)

where we still denote any dimensionless constant by C. Moreover, as ¢, k, and &
are linked by the relation & = £~! k*/2, we find that in Ly,

3
E=C% in BLw,. (5.108)
Z

We deduce from (5.93) and (5.95),

71 = —, (5.109)

which leads to the following boundary conditions:

4
k=Cal, &=Cs™ at I. (5.110)
v
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5.4 General Wall Laws

5.4.1 Framework

5.4.1.1 Further Examples of Wall Laws

Let L be the dimensionless universal profile defined by (5.68). It is customary in
studies of wall laws to write

. u _
=7 =z ut = (@, =

= = 5.111
v ( )

S=

We deduce from Theorem 5.4 and (5.76) that the boundary layer is specified by the
equation

ut = L"), (5.112)

where L is the real-valued function:

1
zt if 0<z@<-—,

L(zT) = 1 e’f—x (5.113)
—(logkz") +1) if - <zt <
K K K

However, the law (5.113) does not take into account the transition zone between the
laminar and logarithmic sublayer (called the buffer layer). Spalding [29] proposed
a law that takes into account the three sublayers, whose dimensionless profile L is
expressed by a single formula defining L™ !:

(ku)?  (kut)?
-

T =L7'uh) =ut € (e,er —1—(ku™) —

) (5.114)

Another useful wall law is the Richard law, which also models the three boundary
sublayers and expressed by a single formula:

L") =2,5log(1 +1,4z%) + 7,8 (1 et lz—le—lﬁ”ﬁ) . (5.115)

5.4.1.2 Problem Setting and Outline

From here on, it is understood that we are investigating mean fields and mean
quantities. Therefore, for simplicity and clarity, we drop the overlines; in particular
v stands for v, u stands for 7, etc.
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For the wall law (5.105) satisfied in the case of the log law, we may ask if general
profiles L such as those considered above still yield wall law like

v-n=0 and —[v,Dv-n], =g(v), on [, (5.116)

where the function g : R® — R? can be determined from the profile L. Following
formula (5.103), which does not involve the log law, we are led to seek g in the form

cY w2 if v >0,
g(v) = [v] (5.117)
0 if |v| =0,

for some dimensionless function C = C(x) > 0 of class C™ over I. This formula
raises the question of how to compute u, from L.

Within the framework of Sect. 5.3, ZLw = S x [0, z1], the length—time basis is
by = (v/u,,v/u?), and there exists a function L : R4+ — R such that Ly is
entirely determined by the equation u™ = L(z"), where u™ and z* are defined by
(5.111). Let (z]", u]") be the point

*

Uy
ZIF = (Zl)bhl = ZIT’ "‘IF = (“)bbl (Zi‘—) =

that characterizes the top of the boundary layer. The equation ufr = L(zf) becomes

uz) _ L(Z—lu*), (5.118)

Uy v

rewritten for simplicity in the form

5 = L (A, (5.119)

Z . .
where u stands for u,, v stands for u(z;) = |v(z;)], and A = L The idea is to
v

partially disconnect # and A and to assume

limul = a >0, (5.120)
u—0

lim Au = +o0. (5.121)
u—>0o0

In the following, we aim to solve (5.119) to express u as a function of v for a wall law
L, as defined in Definition 5.2 below. This allows us to derive the general structure
of the wall laws from (5.117). Although A actually depends on u, the modeling trick
is to decouple it from u in order to solve (5.119). We finally obtain

g(v) = vH(|v]), (5.122)
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where H : R+ — R+ is a continuous function that satisfies
HO)=0and Vv>0, H(@W) <C(l+v), (5.123)

where the dimensionless constant C only depends on L.

5.4.2 Derivation of Wall Laws

Roughly speaking, a wall-law function is a function L = L(z") linear near z* = 0,
whose profile is logarithmic for large values of z*, as suggested by experiments on
turbulent boundary layers. To be more specific

Definition 5.2. A function L : R4+ — R is called a wall-law function if L €

Wll,fo (R+), L is nonnegative and strictly increasing, L’ admits a finite number of

discontinuities, and

. L)
| -, 5.124
z+1—I>I;l)+ Z+ ! ( )
L +
@) _ ¢, (5.125)

o0 logzt

where C; and C, are nonzero constants.

After some elementary but involved calculus, it can be shown that all the three
functions L given by (5.113)—(5.115) actually are wall-law functions.

Lemma 54. Let L : Ry — R be a wall-law function. Then for any v € Ry, the
algebraic equation (5.119) admits a unique solution u € R.

Proof. Let us rewrite (5.119) as
v = F(u), where F(u) = uL(Au),

considering A as a fixed parameter. As L is strictly increasing and continuous, then
F is strictly increasing and continuous. Also, by (5.124), F is continuous at # = 0
with F(0) = 0. Moreover, by (5.125),

lim F(u) = +oc.
u—>00

Then F is bijective from R4 onto R4. Consequently, (5.119) admits a unique
solution u = F~'(v) = h(v). Note that we have 1(0) = 0. O

Lemma 5.5. Let h(v) = u be the unique solution of (5.119). Then h is a continuous
bijection from R onto Ry. Moreover there exists a constant C > 0 such that
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|h(v)| < C (1 +v), forall v=>0. (5.126)

Proof. The functionh = F —1is clearly bijective and continuous, since F' is. Also,

. h) . u . 1 i 1 log(Au)
lim — = lim = lim —— = lim =0,
u—00 Y u—>oo F(u) wu—>oo L(Au)  w—oolog(Au) L(Au)
by (5.125) and (5.121). As & is continuous, (5.126) follows. ]

Let g : R?® — IR be the function defined by

Y R2(v)) if v] >0,
0 if |v|=0.
The essential properties of g are listed in the following statement.

Lemma 5.6.

(i) § € Wy (R*\ {0}) N CORY).
(ii) g is monotone.
(iii) g is positive,

g(v)-v=>0 forall veR>. (5.128)
(iv) g verifies the growth property
lgW)| < C (14 |v|]}) forall veR? (5.129)

for some constant C > 0.
(v) Finally, Vg also satisfies

[Vg(v)| < C (14 1|v]) a e in R (5.130)

for some constant C > 0.
Proof.

(i) The continuity of g over R% follows from the continuity of % in R.
Furthermore, as A(v) — 0 as v — 0, we infer from (5.127) that g(v) — 0
as |v| — 0. Therefore, g is a continuous function over R3.

To prove that g € WL (IR?\ {0}), we first note that F € Wli’fo (R+). Then if
u=nh®),

1 1 1
F@ — LOw +aul'Gw) ~ LGw)’

W) = a.e.in Ry, (5.131)
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as L is strictly increasing. Then, as L’ admits a finite number of discontinuities,
so does h’, which is nonnegative. Moreover, we deduce from assumption
(5.125) combined with (5.131) and (5.121),

lim '(v) = 0,
V—>00

and consequently #’€L*°(Ry). As the application v — |v| belongs to
C®(R? \ {0}), we conclude g € W,"®(R? \ {0}).

loc
(i) To prove that g is monotone, we use Lemma A.21 and prove that it is the

gradient of a convex function in R3. Let us define the functions
B(v) = / h()2dv, C(v) = H(v|). (5.132)
0

We claim that
g(v) = VC(v) forany x € R>.

Indeed, the function C is differentiable and VC € Wliuoo (R3\ {0}), since B is
differentiable in R with B’ € W,"*°(RR). Moreover

loc

9;C(v) = d;(Iv) B'(Iv)) = % h(v)? = gi(v), i =1.2,3if veR*\{0}.

Furthermore, VC(0) = g(0). Indeed,

vl
= / h(v)*dv < max h(v),
| Jo

v v 0<v=lvl
and then

c
im Y _ o,
v—0 |V|

The function C is convex, as it is the composition of the functions ¢(v) = |v|
and B(v), which are both convex. Indeed,

B’ () =2h(v)i'(v) >0, a.e.in ]0, +oo],

as F~l e WILCOO (0, 400), is nonnegative and strictly increasing.
(iii) Property (5.128) follows from the identity g(v) - v = |v| 2(|v])?.
(iv) To determine the growth rates of g at infinity, observe that |g(v)| = h2(|v|) if

v # 0, hence (5.129) follows from (5.126).
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(v) We now investigate the growth rates of Vg. Let J#(v) = h?(v), so that g(v) =
Y F€(|v|). A straightforward calculation yields

vl
8ii oy oy
9;gi(v) = (—f - %) AWV + 2L (). (5.133)
vl vl vl
We easily deduce from (5.126) that
8,']‘ V,‘Vj

It remains to investigate the term involving J#’(|v|). Since #'(v) =
2h(v)h'(v), we deduce from the relation u = h(v) = F~(v),

1 2u
/ _ -1 _ :
') =2F"(v) F@) ~ LOuw) + dal G a.e.in Ry,
Thus, as u = v/ L(Au), we get
() 2 .2 R
= a. €. 1n .
v L(Au) (L(Au) + AuL’(Au)) — L(Au)? +

/
Then Ilim 2 0)
y—>00 v

lecoo (0, 400). Consequently there exists a constant C > 0 such that

= 0. Also, %' is bounded in compact sets as & €

|27’ (v)] < C(1+v) a.ein Ry. (5.135)
We combine (5.133), (5.134), and (5.135), giving
10;8i (V)] < C (1 +|v]),

which yields (5.130). O
In order to complete the analysis of wall laws, we prove the following statement.

Lemma 5.7. The function H : R4+ — R defined by

h*(v)

if v#0,
0 ifv=0,

H®y) =

is a continuous real-valued function.
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Proof. Tt suffices to prove the continuity of H at v = 0, since we already know that
h is continuous over R? . Recall that u = h(v), which yields v = F(u) = u L(Au),
and in the vicinity of v = 0, we have

2

u u u
H®y) = = ~ 0 0,
W= Tow = Low L@ &7~
by (5.120) and L () # 0 since & > 0, which completes the proof. O

In conclusion, by combining the result of Lemmas 5.4 and 5.7, we obtain the
general wall law

v-n=0 and —[v,Dv-n], = g(v), at I, (5.136)

where g is of the form g(v) = vH(|v|), H being a continuous function that satisfies
Vve R4, 0< H(v) <C( +v).

Moreover, we also deduce from (5.110), Lemma 5.4, and (5.5) that there exists a
continuous function ki = k- (v), where k- (v) = Ciyh%(|v|), such that

k=kpr(v) on I, (5.137)

which determines the boundary condition for the TKE.

Remark 5.5. Strictly speaking, as already noted in Sect. 5.3.3.2, the functions g and
kr should involve a dimensionless function C = C(x) > 0, of class C™ on I,
which only depends on the geometry. As this function C does not influence the
mathematical structure of the problems studied in the subsequent chapters, we take
it as a constant equal to 1 for simplicity.

Remark 5.6. The working assumption (5.120) is in agreement with Theorem 5.4,
in particular (5.79), which is not the case of (5.121). However, the results of
Lemmas 5.6 and 5.7, based on (5.120) and (5.121), include the case of the basic
friction law (5.105) derived from the results of Theorem 5.4, already obtained in
Sect.2.7.5 from other argumentations. There is a paradox, which would require
more investigations, however not essential for the rest of the book.

5.5 Large Eddy Simulation and Subgrid Model

In RANS models, all scales of the turbulent flow are modeled through the expecta-
tions of the fields and a statistical analysis; hence, the eddy viscosity also applies to
large scales. An alternative approach is to resolve large grid scales and to model the
subgrid scales. This is the main objective of the so-called LES, which can accurately
simulate many flows that RANS cannot. This is the case of transitional flow, flows
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with large separation or flows past bluff bodies, where the wake is mostly unsteady,
for instance. On the other hand, LES is much more expensive than RANS so it is
used for specific applications.

The main idea in modeling the effect of the subgrid scales onto the resolved
scales is to use the self-similarity of the statistical properties of the turbulence in the
inertial range. Smagorinsky [28] was the first to take advantage of this idea in 1963,
in the context of numerical simulations of atmospheric weather prediction to run,
by taking as eddy viscosity

v, = (Cs h)?| DV]. (5.138)

In this formula, % is the grid mesh size, and Cs is a dimensionless constant,
whose value is determined to fit experimental results. Deardorff [4] improved and
systematized the concept in 1971, when the terminology LES started to appear.
Models using eddy viscosities of the form (5.138) are also called SGM.

Modern LES is based on filtering fields by convolution,

V==Gs*V, (5.139)

for some appropriate filter Gg, see in [1,3,5-7, 18, 19,22, 26]. With this in mind,
the limit between the resolved and modeled scales must be located in the inertial
range, which determines the range the filter parameter § belongs to, as well as the
grid mesh size in a numerical simulation.

We shall not detail the LES modeling process in this book, already described in
the numerous books and articles given in the wide bibliography quoted above. It is
however striking that there is a strong connection between the modeling framework
developed throughout this chapter and the previous one and Smagorinsky’s model,
as pointed out in the next subsection.

5.5.1 From the —5/3 Law to the Smagorinsky Model

In the LES field, SGM’s are often related to the —5/3 law, although they are used
for simulating flows that are not homogeneous nor isotropic. Based on the foregoing
discussion, we list below sufficient conditions for the derivation of the basic SGM,
Smagorinsky’s model, within our framework. As usual we denote D = I X w.

(i) There exists E = E(t,x, k), defined over I x o x Ry, with [k] = 7!, such
that

1— o0
Vixelxo, SVExP= / E(t,x. k)dk. (5.140)
0
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(ii) Forall (t,x) € D, there exists k; (¢, X), k»(z, x), with
0 <no <ki(t,x) < np << n3 < ka(t,x) < 14, (5.141)
where the constants 1; only depend on D, a constant C > 0 and such that
Vk e [ki(t,%), k2 (1,%)], Et,x.k) = CE@,x)3k™3, (5.142)

Moreover, we assume that

1 ka(,x)
[Dv(t,x)2 = E/k K2E(k)dk. (5.143)
1(2,x)

The functions k; allow us to define a local inertial range at each (z,x) € Q. The
bound k;(, x) refers to a local Kolmogorov scale A, and according to Remark 5.3
and formula (5.48) that initially defines A¢, we are led to write

Vt.x) el xw, At.x)=k(t,x)" = vié(t,x)" 5. (5.144)

Formula (5.143) is based on formula (5.46), rigorously proved for isotropic flows.
We assume here that the flow dissipates all the energy in the inertial range, which is
consistent with the usual assumptions about turbulence.

We are now in a point to establish the link between the —5/3 law and the SGM,
based on the assumptions above. Let § > 0 be any cutoff length, k. = §~!, so that

M < ke < ns, (5.145)

to ensure that V (¢,x) € I X w, ki(¢t,X) < k. < ky(t,x). The idea is that we
cannot simulate all the flow scales in the inertial range, and indeed we only intend
to simulate the scales in the range [k, k.]. Therefore, § replaces Ay, which allows a
natural eddy viscosity to be defined through the formula

§ =, (t,x)3E(t,x)"4 or v, (t.x) = &3 (t,x)87, (5.146)
The goal is to exploit our assumptions, especially the —5/3 law, to express &
(without giving the dependence in (#,x) € [ X w systematically) in terms of §

and | DV| to derive formula (5.154), v, = C§?| D¥V]|.
We obtain from the Reynolds decomposition

|Dv|2 = |DV|* + |DV'|2, (5.147)

where we assume that the mean field scales span the range [k, k.], while the fluctu-
ation scales span the range [k., k;]. This means, according to (5.143), V (¢,x) € D,
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1 [k
|DV(t,x)|? = 5/ K2E(t,x, k)dk,
frem (5.148)
1 2(2.X)
DV (1, x) = 5/ K2E(t,x, k)dk.
ke
We deduce from the —5/3 law
3C 4 4 3C 4 3C
|DV|? = ?5%(/(3 —k}) ~ ?g%kg - ?5%5—% (5.149)
by using k; << k., which yields
& = C§* Dv), (5.150)

where C is always a generic notation for any nonnegative dimensionless constant.
By combining (5.150) and (5.146) we arrive at

v, = C8?| DV (5.151)

as expected. O
Remarkably, we recover Prandtl’s structure for the eddy viscosity, introduced in
Sect. 3.5.3, with a mixing length related to the cutoff length by

¢ =~C8é.

In practice a numerical method is required to compute the mean flow. The subgrid
scales must also be modeled. The cutoff length is then the grid size & (that can
vary in space). This leads to the Smagorinsky model (5.138) in which £ = Cgh
is the characteristic length associated with the subgrid scales. A reference value for
the constant is Cs ~ 0.18 that may be obtained by a refinement of the preceding
statistical analysis. However, in practice, its value is adjusted to better fit the results
for each actual flow, taking values in the range [0.01, 0.2].

Near the solid walls, eddy diffusion effects decrease, and the SGM should be
adapted. This is usually done either by means of wall laws or by means of “damping
functions”that adjust the constant to the distance to the wall, so that (5.138) is
changed to (cf. Van Driest [32])

v = fu(@) (Cs h)*|DV|, with f,(z7) = 1 —exp(=7/2), (5.152)

for some dimensional 7 located in the logarithmic layer, typically z € [20, 30].
However, the Smagorinsky model is over-diffusive, as the eddy diffusion affects
all resolved flow scales (cf. Zhang et al. [33]). Modern LES models (at least
partially) overcome this difficulty, by approximating the filtering by the function
G in (5.139). For instance, using asymptotic expansions in the spectral space leads
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to models such as the Taylor or the rational models (cf. [5, 18]). Some technical
difficulties arise: some of these are related to the stability of the models, although
the main difficulty is the treatment of the so-called commutation error that only
vanishes if the normal stresses vanish on the boundary of the domain. This error
may be of the same order as the divergence of the Reynolds stress tensor (cf. [2,10])
and is difficult to control in practice. However, some of these models with suitable
numerical discretizations can provide a large improvement in accuracy with respect
to the Smagorinsky model (cf. [9]).

5.5.2 Mathematical and Numerical Analyses of LES Model

The LES model introduced in the preceding section is intended to model the large
scales of the flow, above the cutoff length §. For this reason it is considered as a
continuous model that requires a subsequent numerical discretization to be solved.
The equations of this LES model read

4+ T V)TV (v + @)DV +Vj=f in O,
v.v in 0, (5.153)
o at t =0,

<l <
Il
<l ©

with
v (V) = €% | DV, (5.154)

for some subgrid characteristic length £ > 0 associated with the cutoff length by
£ = Cs §. The boundary conditions may include wall laws.

The mathematical and numerical analyses of this model have been the object of a
large amount of research. It belongs to the class of models introduced by Ladyzhen-
skaya [16, 17], whose solutions belong to H ([0, T], L?(£2)) N L3([0, T], W3(£2))
for well-suited boundary conditions. This is the case of Dirichlet boundary condi-
tions treated in [16, 17] and of mixed Dirichlet—-Navier boundary conditions treated
by John in [9]. This regularity allows us to prove uniqueness and, furthermore,
well-posedness: the solution depends continuously on the data f and v, (and,
eventually, of the boundary data). This is coherent with the intuitive idea that
the averaged flow should have some additional smoothness with respect to the
Navier-Stokes equations. In this sense, LES models are more satisfying from
the mathematical point of view than RANS models. Some subsequent work has
analyzed Smagorinsky-like models, with variable eddy diffusion that includes
dynamic modeling of the Cs constant and wall damping (cf. [30]).

The numerical approximation of the LES model (5.153) considered as a contin-
uous model has to be performed by considering a cutoff length § independent of
the grid size. The question to be faced is assuming that the model indeed governs
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the behavior of the targeted large-scale flow, whether this large-scale flow is well
described by the numerical approximation considered. The ideal objective is to
obtain error estimates independent of the Reynolds number of the flow. In John
and Layton [11] such estimates are obtained with constants that depend only on &,
for solutions that belong to L2([0, T], W' (£2)) (with additional regularity with
respect to the “natural one”’mentioned above). This analysis is extended in [8] to
more general LES models.
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Chapter 6
Steady Navier-Stokes Equations with Wall Laws
and Fixed Eddy Viscosities

Abstract We consider the Navier—Stokes equations with a given eddy viscosity
and a wall law as boundary condition. Once the functional background is properly
established, we prove the existence of a weak solution to this problem, obtained by
approximations based on a singular perturbation of the incompressibility constraint.
We investigate two ways of establishing the existence of approximate solutions:
the standard Galerkin method and the linearization method by Schauder’s fixed-
point theorem. Estimates for the velocity are deduced from energy equalities,
whereas estimates for the pressure are derived from appropriate potential vectors.
Cases where the solution is unique are also investigated. To achieve our goal, we
also develop several theoretical tools that will be used for the analysis of general
turbulent models in the following chapters, such as the convergence of families of
variational problems or the energy method.

6.1 Introduction

The previous modeling chapters yield several continuous partial differential equa-
tion (PDE) systems allowing the calculation of mean fields characterizing turbulent
flows, in particular the mean velocity and pressure, denoted from now by (v, p)
instead of (v, p) for simplicity. We also write §2 and I” instead of §2, and I,. The
reference boundary condition (BC) for v is the general wall law (5.136), which will
be a guideline throughout the rest of the book. We are now ready to proceed with
the mathematical analysis of the models.

According to the scheme laid out in Sect. 4.4.4.4, we aim to prove the existence
of a weak solution to the TKE model (4.137), either in the steady-state case or the
evolutionary case, where v satisfies the wall law (5.136) throughout I" and where
the turbulent kinetic energy k satisfies (5.137) throughout I". The case of mixed BC,
wall law/no-slip, will be considered from Chap. 9.
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156 6 NSE with Wall Laws and Fixed Eddy Viscosities

The complete study of the TKE model is technically very complex, since many
nonlinear terms interact. This leads us to decouple the difficulties, starting with those
due to the convection term and the wall law. We focus in this chapter on the steady-
state Navier—Stokes equations (NSE) with a wall law and a given eddy viscosity

V¢ = V¢ (X):

vV-V)vy=V-[Qv+v)Dv]+Vp=f in £2,
V.v=0 in £2, ©6.1)

—[2v+v,)Dv-n], = g(v); on I,

v.n=20 on I

The steady-state NSE with various boundary conditions (BC) have been widely
studied, but not with nonlinear wall laws nor eddy viscosities. We refer to the
thorough presentation by G. Galdi [8] and further references therein. As far as we
are aware, system (6.1) has not yet been discussed in the available literature.

Our goal is to lay the mathematical foundations for analyzing turbulence models
and to prove that system (6.1) has a weak solution by two different methods,
Galerkin or linearization, assuming:

(i) v, € L*®(R) is nonnegative,
(i) g = vH(v]) = vH (v) is a wall law derived from (5.127), which satisfies all
the properties listed in Lemma 5.6,
(iii) 2 is of class C™ (m > 1),!
(iv) f € W(£2)', where W(£2) is defined by (6.2) just below.

This chapter is organized as follows.

The first task is to properly establish the variational formulation of the NSE
(6.1) which yields weak solutions. Unlike the turbulent solutions introduced in
Sect. 3.4.2, based on the Leray projector over spaces of free-divergence fields, the
weak solutions to the NSE (6.1) considered in this chapter are given by the mixed
variational problem (6.12) below, denoted by #27, where not only the velocity v
but also the pressure p is involved. In particular, the velocity space function W(£2)
upon which #% is based can be defined by

W(2) = {ve H'(£2) suchthat v.-n=0 on I}, (6.2)

and is studied in detail in Sect. 6.2.1. Note that p will be sought in the space

L3(2) = {p € LA(9): /Q pX)dx = 0}.

' According to a private communication by L. Tartar, the results of this chapter should work for
Lipschitz domains.
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We then detail how to derive the variational problem #27 from the NSE in
Sect. 6.2.3.

The operators involved in #2?—[transport—ditfusion]+pressure+wall law—are
carefully analyzed in Sect. 6.3, as well as related compactness properties essential
to the analysis carried out in this and the following chapters. These compactness
properties are based on standard results of functional analysis and are used at each
step of the process developed throughout this and the following chapters. To sim-
plify the presentation as much as possible and to avoid useless duplications, we will
introduce integrated theoretical packages, such as the Velocity Extracting Subse-
quence Principle (VESP) in Sect. 6.3.3, which integrates all the properties satisfied
by bounded sequences in W(£2) (existence of weak subsequential limits, compact-
ness in LY(£2), g < 6, properties of the corresponding traces in H'/?(I") etc. . .).

The technical groundwork is completed in Sect. 6.4. In particular, we derive
a priori estimates for the velocity and the pressure, which make #% consistent.
The velocity estimate is obtained by the standard energy equality procedure. The
derivation of the pressure estimate by suitable potential vector fields is based on
the method developed in Buli¢ek—Malek—Rajagopal [5], where general evolutionary
NSE are studied with the linear Navier BC (2.135).

Furthermore, in many cases solutions to nonlinear variational problems are
constructed by approximations, which is the case for #Z2. As is usual in analyses
of the incompressible Navier—Stokes equations, the main difficulty arises from the
pressure term and the free-divergence constraint. Following [5] again, in Sect. 6.4.3
we approximate the constraint V - v = 0 by the equation

0
—eAp+V-v=0in £, —plr =0, / p(x) dx, (6.3)
on Q

which has a unique solution, given any v € W(§2). This allows the pressure to
be expressed as a function of the velocity and to introduce approximate variational
problems 722, (see (6.73) below), in which only the velocity is involved. To make
the connection between ¥, and 7%, we define the convergence of a family (or
sequence) of variational problems in Sect. 6.4.5, which will be a very useful concept
for all the problems studied in this book.

We then prove that the family (¥&2,)..¢ converges to ¥2? when ¢ — 0. As a
result, the existence of a solution to each Y&, yields the existence of a solution
to 2. After this, we will focus on ¥, to achieve our goal, in developing two
methods:

(i) The standard Galerkin method,
(ii) The linearization method, by Schauder’s fixed-point theorem.

The Galerkin method, based on projections on finite-dimensional subspaces of
W(£2), is explained in Sect. (6.5). Apart from its undeniable pedagogical interest,
this presentation is also a preparation for finite-element analyses carried out from
Chap. 9.
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The linearization procedure is performed in Sect. 6.6, which is made possible
by the structure of the wall law. It is the basis for generating practical algorithms
for computing solutions of the nonlinear NSE (6.1), solving linear problems in
successive iterations. Section 6.6 also prepares for the analysis of the TKE model
carried out in Chap. 7.

To be more specific, given any z € W(§2), the linearized NSE at z are given by
the linear PDE system

(z-V) V=V -[2v4+v,)Dv]+Vp =1 in £2,
V-v=0 in $2, (6.4)

—[(2v + v,) Dv-n], = H(|z|)v, on [,

v-n=20 on I

The corresponding variational problem is the problem (6.93) denoted by .227,. To
understand how the linear NSE (6.4) yield weak solutions to the NSE (6.1), assume
that

(1) Vz e W(£2), £, has a unique solution (v(z), p(z)) € W(£2) x L%(.Q),
(ii) the application z — v(z) has a fixed point vy, which means v(vy) = vy,

therefore, (v(vo), p(vo)) is a solution to 2. Unfortunately, things become quite
difficult and tricky, mainly due to (6.4.iii).> Indeed, H(|z|) may vanish on one part
of I', leading to a loss of coercivity which does not permit a direct proof of the
existence of a solution to .£27, , by the Lax—Milgram theorem, which is the standard
procedure. For this reason, we introduce several interconnected variational problems
and proceed to develop the following somewhat circuitous process:

1. We add to (6.4.iii) an extra linear nonnegative term, so that (6.4.iii) is replaced
by, for any n > 0,

—[@v +v)) Dv-n], = (H(|z| + n)v; on T,

which yields an 7 regularization to (6.4) whose corresponding variational
problem is denoted by £, ,.

2. We perform in .£27, , the e-regularization (6.3), which provides a further linear
problem 2%, ,.

3. We show that for a fixed z € W(£2) and a fixed n > 0, the family (£, ,)s>0
converges to £, , when ¢ — 0.

4. We prove the existence of a unique solution to £27, , , and deduce the existence
of a unique solution (v,(z), p,(z)) to £, ,.

5. We prove that the application z — v, (z) fulfills the conditions for the application
of Schauder’s fixed-point theorem [16] and therefore has a fixed point which

2We implicitly number the equations of a given coupled system in the order they are set out with
roman numerals.
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provides a solution to a variational problem denoted by ¥, corresponding to
the n-regularization of the nonlinear NSE.
6. We show that the family (¥27,),-0 converges to ¥ and conclude.

This chapter concludes with some thoughts concerning uniqueness.

6.2 Variational Formulation

For any given system () of PDE there exists a corresponding variational problem
U, also called its variational formulation. A variational problem involves space
functions deduced from a priori estimates and the expression of the equations as dual
forms, resulting from integration by parts based on the Stokes formula.® Solutions to
U are weak solutions to (.5). This section is devoted to establishing the variational
framework for the study of the NSE (6.1).

We start by analyzing the main functional space W(£2) we shall use in this and
the next two chapters, which is the natural space in which to seek the velocity
appearing in the NSE (6.1). Roughly speaking, W(£2) is the set of vector fields in
H'(£2), the normal components of which vanish on I". We establish the density
in W(£2) of C™ fields having zero normal component on ", assuming §2 is of
class C™.

We then elaborate the general abstract concept of variational problems and
determine which one is associated with the NSE (6.1).

Before proceeding, we recall the functional spaces introduced in Sect. 3.4.1:

(@) WP(2) = WP (R)%, L1(2) = WO2(R)} = L(R2)?, denoting by || - ||; p.e
the corresponding norm,

(b) H'(2) = W(2)?,

(c) the trace operator4 Yo and the normal trace operator y,,,

(d) the trace spaces W*P(I"') = yo(W*T1/PP(2)) (s > 0), denoting by || - |5 5.1
the corresponding norms,

(e) H'(I") = yo(H'T1/2).

Section A.1 of the Tool Box> summarizes the necessary prerequisites concerning
Sobolev spaces that are necessary for what follows. The reader is also referred to
Adams—Fournier [1] and Tartar [18] for further details about Sobolev spaces.

3The Stokes formula may also be referred to as Green’s formula.
‘if o € 2(2), yov = ¢lr.vi9 = ¢ -nlr.
3 Appendix A at the end of the book, also referred to as [TB].
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6.2.1 Functional Spaces

6.2.1.1 Definition and Characterization of W($2)

The wall-law condition (6.1.iii) will be integrated into the variational formulation,
whereas (6.1.iv), i.e., v - n|p = 0, combined with the proposition 6.1 below,
motivates the definition of W(£2).

Normal practice defines the space function as the adherence of the appropriate
smooth vector fields space, deduced from the boundary conditions, leading to the
definition

W(2) = {@ € €"(2)° suchthat ¢ -m =0 on I'}, (6.5)

H'(2)

W($2) = #(£2) (6.6)

where the integer m > 1 is the regularity order of the domain £2. Although this
definition is unambiguous, it must be completed by a clear characterization of
W(£2), otherwise the variational formulation deduced from W(£2) may not yield
solutions to the NSE (6.1). Moreover, it seems natural to consider the space

W(Q) = {w e H'(£2) suchthat y,w =0 on I"}.
According to Lemma A.1 in [TB], the condition y,w = 0 is meaningful in L*(I").
In what follows, we show that
Theorem 6.1. W(2) = W(£2).

Proof. Obviously, W(§2) C W(.Q). In order to prove that W(.Q) C W(£2), we
must show that any w € W(.Q) is a limit of a sequence in %, (£2). To do so, we
recycle the method detailed in Brézis [4], Chap. IX, based on local charts and a
partition of unity.

STEP 1. Local charts. Let Q C R? denote the unit cylinder,
0 = {(x1,%2,x3), x{ +x3 < 1, |x3| < 1},
and 0+ = Q N{x3 > 0}, Qo = QO N{x3 = 0}. As I" is compact an% 2 is
of class C™, there exist open sets in R3, Uy,---, U, such that I' C U U;,
C"-diffeomorphisms H; : U; — R3,j =1,---,k, such that =
Hj(Uj) =0, H;(2nUj) =0+, Hj(I'NUj) = Q.

We denote by X' = H;(x) any pointin H; (U;).
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STEP 2. Partition of unity. We know that there exists a family of functions
0y, 01, -+, Oy, of class C°, such that

k
(i) 0<6; <1,¥,j=0.1.--- . kand Y 6; = lover R,
j=0
(ii) 6 € Z(82), supp(6;) is compact and supp(6;) CU;,V j =1,--- k.

See for instance [1,4, 17]. .
STEP 3. Smooth approximations. Let w € W(§2), which we decompose into

k
w = ij, W, = GjWGW(Q), j=0,1,--- k.
j=0

We already know that wy € Hj(£2), which leads to the existence of a sequence

((pé")),,em in 2(£2)? that converges to wy for the H' (£2) norm (see in [4]). We
have to approach each w; by sequences in %,,($2).

First, we describe the transformation mapping H; : U; — O+, which will have
the same structure for each open set U;. By a rigid rotation we can suppose that

Ui ={xe R?: x% —}—x% <a, h(x;,x) < x3 <a++ h(xy, x2)},

for some a > 0, where for simplicity /(xi, x») represents /2; (x1, X2). The boundary
corresponds to points such that z(x;, x;) = x3, while those x such that xl2 + x% <a
and x3 < h(x;, x2) belong to the complementary of §2. The parametrization shows
that h € C™ and that d;4(0,0) = 0d,7(0,0) = 0. We consider the change of
variables X’ = H(x) given by

(x], x5, x5) = (x1, %2, x3 — h(x1, x2)),

observing that it maps U; N I" on Qo and that the Jacobian determinant of H is
identically equal to one. The covariant transformation of a vector field w; defined on
U; into vector fields w; definedon Q (by meansof H)isVx = H;(x) € 0+ UQy,

wii(x) =w;(H'(x')),
Wia(x) = wa(H (X)),
V~Vj,3(X/) =wjs (H—l (X/))—alh(xl , X2)Wj,1 (H_l (X/))—azh(xl , XZ)WJ',Z(H_I (X/))-

Observe that if X' € Qy, then w;3(x], x5,0) = 0 (that is, W, (x') is tangential to Q)
if and only if w; (x) is tangential to I" at x. The outward normal unit vector n(x) is
set to the vector A(x’) such that 77| (x") = 71,(x") = 0.

By adapting the technique of [4], we deduce that for each w; there exists a

sequence (@%)nem e C®(0 4) which vanishes in a neighborhood of Q and
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which converges to w; 3 in H'(Q+). Similarly, there exists (‘Z’%)nem € C*(0,),
a = 1,2, which converges to w;, in H'(Q). Consequently,

o = @.41.4") € C®(07). satisfies Yn e N, %" -5 =0 on Q.
(6.7)

and the sequence ((ﬁ;"))nem converges to w; in H'(£2). Let us consider Vx € U;,

‘Pj,l(X) = ¢j,l(H(X))
‘Pj,z(X) = ¢j,2(H(X))
@;3(x) = 0, 3(H(x)) + 01h(x1,x2)@; | (H(X)) + 02h(x1, x2)@ ; ,(H (X))

(i.e., the inverse of the covariant transformation) and observe that they all belong to
C™(U; N £2), because H is a C"-diffeomorphism. Since the support 6; is compact
in U;, then each ¢;”) can be constructed to be equal to zero in a neighborhood of the
top of O+, {x3 = 1} N O, and its lateral boundaries, {x7 + x3 = 1,0 < x3 < 1}.
Therefore, the extension of each q);") by zero outside m (without changing the
notation) is in C"(£2). Moreover, we infer from (6.7)thatV j = 1---k, Vn € N,

(p?” -n = 0 on I". Therefore,

k
0" =9+ 0" € #,(2),
j=1

and the sequence (@), e converges to w, which ends the proof. O

6.2.1.2 Topology of W(£2)

The space W(£2) is a closed subspace of H' (£2) and thus a Hilbert space endowed
with the H'(£2) norm || - ||12.2. According to a variant of Korn’s inequality (see
in [5,7,15] and Sect. A.4.4 in [TB]), this norm is equivalent over W(§2) to the
Hilbertian norm

IWliw) = (IDWI52.0 + [lvowl[52r)">. (6.8)
which derives from the scalar product defined over W(£2),°

(Vv W) = (va DW).Q + (VOVv yOw)F- (69)

SRecall that for all measurable sets U whose measure is denoted by A, Vu € L?(U), Vv €
L? (U), we denote for simplicity (i, v)y = / u(x)v(x)d A(x).
U
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In the following sections, we may occasionally write w instead of yyw when no risk
of confusion occurs. We shall use either || - ||12,0 or || - ||w()-

6.2.1.3 Space for the Pressure

We must determine the appropriate space for the pressure. Following the result of
Sect. 6.4.2 below, we will seek the pressure p in L?(§2). We know from Sect. 3.4.1
that the pressure is defined up to a constant and the natural space is therefore the
quotient space L?(§2)/R equipped with the norm defined by (3.60). We know that
this space is isomorphic to the space L3(£2),

L%(.Q) ={q € Lé(.Q) such that / qg(x)dx = 0},
Q2

which is more convenient to use.

6.2.2 Generalities Concerning Variational Problems

Generally speaking, a variational problem %% is given by:

(i) Two reflexive Banach spaces X; and X5: X is the space of unknowns and X,
is the space of tests,
(ii) an operator 7 : X| — X,
(iii) a source term F € X),

and is formulated as
Find ¢ € X; suchthat V9§ € X5,
(% (0),0) = (F,9), (6.10)

where (-, -) denotes the duality product. The spaces X; and X, are Banach spaces
for simplicity, but might also be general topological spaces, as in the NS-TKE
model investigated in Chap. 7. We say that %47 admits a solution if there exists
¢ € X, such that (6.10) is satisfied V% € X,. Note that we may consider a priori
solutions which might not exist, in order to derive information about them from
formal analysis.

Given any PDE system (S), we can derive a variational problem, whose solutions
are weak solutions to (S). On the one hand, the choice of the operator % is deduced
from (S) by a process based on multiplying the equations by the given smooth test
functions and performing suitable integrations by parts.

On the other hand, there may be many possible choices for the spaces X and X»,
as long as the duality product in (6.10) makes sense, some spaces however being
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less appropriate than others. The choice of the most appropriate spaces is generally
driven by a priori estimates derived from the equations. In this case, we say that the
variational problem is consistent.

Attention must be paid to the fact that there exist variational problems which may
not derive from any PDE system. To understand this, let us consider the following
simple example. Let (e,).c be the sequence of eigenfunctions of the operator —A
over H}(£2) and (A,),en the corresponding sequence of eigenvalues. We know
from Brézis [4] that (ey,--- ,e,,---) is a Hilbertian basis’ of L?(£2) and

o0
H)(2) ={ue L*(R): Y Ay < oo}, where u, = (u.e,)g.

n=1

Let % be the operator defined by
0 2
(% (u),v) = — L XUy (6.11)
nu

Take X| = X; = HO1 (£2) and as F any form in H~'(£2). The resulting variational
problem is meaningful. Indeed, we verify by Cauchy—Schwarz inequality that

wwwwnggmmmfniymmﬁgyﬂm%

n=1 n=1

= 21lull 30 M 13 -

hence, given any u € H} (£2), % (u) € H~'(£2). Moreover, this problem is consis-
tent, since if u is any a priori solution, taking v = u as test yields

o0
||M||§{(;(Q) = Zlnui < (% (u),u) = (F.u) < IIF”H*I(Q)IIMIIHOI(_Q),
n=1

and therefore ||u|| Hi(2) = [| F|| -1 (q)- However there is no straightforward PDE
system corresponding to this variational problem.

Remark 6.1. According to concepts introduced by L. Héormander [11], the operator
% specified by (6.11) might be characterized as a nonlinear pseudo-differential
operator.

n
Y j €N, (ej.e))p =8 . and Y u € HI(R). uy = Y _(ej.u)ge; — uin L*(£2).
J=1
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6.2.3 Variational Problem Corresponding to the NSE

The present and two following sections will show that the variational problem
associated with the NSE (6.1) is expressed by

Find (v, p) € W(£2) x L3(£2) such that V (w,q) € W(£2) x L*(£2),

b(V;V, W) + (l(V, W) + SV(V, W) - (pv V. W).Q + (G(V),W) = (fv W>s

(V-v.q)0 = 0. (6.12)

where

a(v,w) =2v(Dv, Dw)g,
b(z;v,w) = % [(z-V)V,W)eo—((z-V)W, V)], (6.13)

sy(v,w) = (v,Dv, Dw)g,

and in addition,
(G(v),w) = (g(vV).w)r = /Fg(V(X))~W(X)d1“(X)- (6.14)

From now on we denote this variational problem by #Z7. In this case,

() X1 = W(2) x L3(£2) and X, = W(£2) x L*(£2),
(i) 7 is expressed by

(% (v.p).(W.q)) = (T (V),w) = (p.V-W)g + (G(V).W) + (V-V.q)0,
where .7 denotes the transport—diffusion operator,
(T (v),w) = b(v;v,w) + a(v,w) + 5,(v, W), (6.15)
(iii) the source term F' is expressed by

(F(v.p).(w.q)) = (f. w).

It will be established by the end of Sect. 6.3 that given any (v, p) € Xj, then
(v, p) € X;.

Definition 6.1. Any solution to 7 is called a weak solution of the NSE (6.1).

To understand the link between the NSE (6.1) and 77, let us consider a strong
solution (v, p) (if any) of the NSE (6.1), which means that (v, p) € W(£2) x L3(£2),
feC%$),and

(v.p) € CH(R2)x CY(R), g(v)e ), (6.16)
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so that (v, p) is a solution of (6.1) in the classical sense. We briefly verify in the
following that (v, p) is also a solution to ¥Z7.

We first multiply the incompressibility constraint (6.1.ii) by ¢ € L?*(£2) and
integrate over £2 which yields (6.12.ii). We next take the scalar product of (6.1.i) by
some w € W(£2) and integrate over £2, considering each term successively.

As V -v = 0, we know from Lemma 6.3 below that b(v;v,w) = ((v- V) v, w).
Moreover, we obtain using Stokes formula

—/ V- [Q2v 4+ v)Dv(x)] - w(x)dx =
“ —(2v4+v)Dw-n,w)r + (2v +v;)Dv,Vw)g.

Sincew-n =v-n=0onI",wehavew, =w, g(v); = v, H(|v|]) = vH(]v|) and
by the wall-law relation (6.1.iii)

—(Q2v+v)Dvn,w)r = —((2v+v)Dvn), wo)r = (g(V)e, Wo)r = (g(V),wW)r,
hence
—(V-[2v +v,)Dv],wW)e = a(v,w) + s,(v,w) + (G(V), w).

Finally, applying Stokes formula once again, we obtain

/Q Vo) - wix)dx = /F PO W) - @A E) — (p.V - Wg = —(p.V - W)e.

since w-n = 0 on I". Therefore, (v, p) is indeed a weak solution to the NSE (6.1).

Notice that if we assume (v, p) € (H2(2)NW(£2))x (H'(£2)NL3(£2)) and f €
L?(£2), then equation (6.1.i) makes sense in L?(£2), (6.1.ii) makes sense in H'(£2),
whereas (6.1.iii) makes sense in H'/?(I") and (6.1.iv) in L*(I"). We shall speak
of (v, p) as a mild solution.® The next statement makes the connection between
mild and weak solutions. We skip the proof, which is standard, especially since
Lemma 9.4 below states a similar and more general result.

Lemma 6.1. Assume that f € L*(2), (v, p) € (H*(2) N W(2)) x (H'(2) N
L%(82)). Then (v, p) is a mild solution of the NSE (6.1) if and only if it is a weak
solution.

We show in the following sections the existence of a weak solution to the NSE
(6.1), which leads to the question of regularity, according to Lemma 6.1. Usually,
regularity questions concerning weak solutions to the steady-state NSE with the no-
slip BC are treated using the general results of Agmon—Douglis—Nirenberg [2] or

8Some authors refer to strong solutions rather than mild solutions. In this book, strong solutions
are those satisfying (6.16).
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the results by Cattabriga [6] on the Stokes problem. Whichever approach we take,
we cannot apply these methods because of the nonlinear character of the wall laws,
so that this regularity question remains open at the time these lines are being written.

Remark 6.2. 1In this formalism, the NSE (6.1) can be written as

TV)+Vp+G(v) =T,
vov_o 6.17)

which must be read as

(transport + diffusion + eddy diffusion) + pressure + wall law = external source,

incompressibility constraint.

In this form, the condition v - n|; = 0 is not mentioned. It is clarified by the
specification of the unknown space W(£2), whose choice is also driven by the a
priori estimate carried out in Sect. 6.4.1 below, as already stated.

6.3 Technical Background

This section is devoted to technical considerations, essential for the analysis of &2,
and the proof of the existence of solutions.

The question arises first as to whether ¥ is meaningful. To answer to this
question, we discuss the consistency and the properties of the operators a, b, s,
defined by (6.13); thus, 7 = b + a + s,, with G defined by (6.14).

Furthermore, whatever method we choose to construct solutions (Galerkin or
linearization), we have “to take the limit in the equations,” an imprecise statement
which may have several meanings. In any cases, this requires compactness prop-
erties, based on estimates and standard results of functional analysis, such as the
Banach—Alaoglu theorem, Sobolev embedding, and the trace theorems.

The second goal of this section therefore is to prepare the ground for these “limit
takings.” In particular, we outline what we call the VESP, which is a single package
that contains all the compactness properties of a given bounded sequence in W(§2).

6.3.1 Properties of Diffusion and Convective Operators

We begin with the diffusion operators, expressed by the bilinear forms
a=a(v,w)=2v(Dv,Dw)g, s, =s5,(v,W) = (v,Dv,Dw)g,

whose analysis is the simplest of all.
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Lemma 6.2. Assume v, € L*°(R;R+). The forms (v,w) — a(v,w), (v,w) —
sy(v, W) are nonnegative bilinear continuous forms on W($2).

Proof. These forms are obviously bilinear. By the Cauchy—Schwarz inequality, we
find

VVweW®). Ja.w)l <v[DVloae [DWlhae oo
< v||vlli2.elIWlli 20,
hence, the continuity of a(v, w). Similarly,
VVwe W), s wl < Wil DVIo2elDWloze ¢ o)

< illooll¥l12.211Wl|1.2,2,

hence the continuity of s, (v, w). Moreover, since v > 0 and v, > 0, we deduce that
VveW(2),a(v,v),s(v,v) > 0. O

We now investigate the multiple properties of the trilinear form
1
b=bzv.w)= [z V)vV.We —(z V)W.V)o]. (6.20)

which will be used as the variational nonlinear transport term in the NSE. We also
call it convection, hence the terminology.

Lemma 6.3. The form (z,v,w) — b(z, v, W) verifies the following properties.

(i) b is trilinear and continuous on H'(R2), then on W($2), and in particular,
Vz,v,we H'(2), bz v, w)| < C |zlha2e [Vha2e [Wliae, (6.21)

for some constants C only depending on 2,
(ii) b is antisymmetric,

Viz,v,wEe Hl(.Q), b(z;v,w) = —b(z; W, V), (6.22)
(iii) we also have
Vz,w e H(2), b(z:w,w)=0, (6.23)
(iv) for anyz € W(82) such that V -z = 0 (in L*(£2)), we have
Vv,w e H(2), bz v.w)= ((z-V)v,W)q, (6.24)
as well as

Vw e H(2), b(z:z,w) = —(z®1z, Vw)g. (6.25)
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Proof. (i) We combine the Cauchy—Schwarz inequality with Sobolev embeddings,
H!'(2) = L?(£2), p < 6 (recall that 2 C R?), to obtain

(- V) v ol = ’ [ 20w

1/2 1/2
< ( / |a,»v,-(x)|2dx) ( / |z,(x)|2|w,-(x>|2dx)
2 2

< C'lzlloag IV¥llo2.e IWlose
< Clzli2e lIvlize [Wli2e,

where C is a constant depending only on 2, using the convention of repeated
indexes and 0; = (9/0x; ). The same estimate holds for the term ((z-V) w, v) o,
hence (6.21).

(i1) Property (6.22) directly follows from the definition of form b.

(iii) Property (6.23) follows from (6.22).

(iv) We deduce from the Stokes formula

(z-V)v,w)go =/Z;(X)3jvi(x)wi(x)dx
=/:vi(X)wi(X)z;(X)nj(X)dF(X)—/Qvi(X)aj(iji)(X)dX
=Z-nv-wr—NV-z,w-V)o—((z- V)W, V),

which holds for any z, v, w € € (5)3, since m > 1. Then if z belongs to the
space #,,(§2) defined by (6.5), this formula becomes

(Zz-V)Y)vwWe=—(V-z,w-V)o —((z- V)W, V)q. (6.26)

We easily deduce from the Cauchy—Schwarz inequality, Sobolev embedding,
and trace theorems,

[(V-z,w-v)o| < Cilzli20 V2.0 [Wli2e,
(z- V)W, V)e| < Clzli2.e IVli2.e [Wli2e,

the constant C; depending only on §2. We infer from a standard continuation
argument that the equality (6.26) holds for any z € W(£2) and v, w € H'(2),
because #;,(£2) is dense in W(£2) and € (£2)? is dense in H'(£2), and (6.24)
follows if in addition V - z = 0, which holds in L?(£2).

Letz € #,,(£2), w € € (£2), then using the Stokes formula once again yields,
as z - n vanishes at I,

(Z®Z,VW)_Q:/Z,‘(X)Zj(X)ajV,‘(X)dX:—((Z'V)Z,W)Q—(V'Z,Z'W)_Q.
Q
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Using the same argument as above, we observe that formula (6.25) still holds when
z € W(£2) and w € H'(£2), in taking z such that V - z = 0. O

Remark 6.3. At this stage, one may wonder why we take the form b expressed by
(6.20) to describe convection instead of (z, v,w) — ((z - V) v, z)g. This point will
be clarified in Sect. 6.4.4 below.

In conclusion, gathering Lemmas 6.2 and 6.3 yields the following statement:

Lemma 6.4. Let T be the transportdiffusion operator expressed by (6.15). Then
T maps continuously W(82) into W(§2)' and one has

VveW(R2), [[7Mllwey < ClIvllwe) (1 + [v]lwe). (6.27)

where the constant C depends only on the data and the domain S2.

Remark 6.4. Concerning the notations a, b, s,, historically, the homogeneous
Dirichlet problem —Au = f, u|r = 0 was solved by the Lax—Milgram theorem
typically set in the form a(u,v) = (Vu, Vv)o = (f,v). The NSE involves a new
trilinear form, logically denoted by b, a notation probably due to J. L. Lions [14].

One may find the notation s, peculiar. Historically, the first mathematical
problem on the NSE involving an eddy viscosity is due to O. LadyZhenskaya [12],
where the eddy viscosity is that of Smagorinsky, hence s,, in which the subscript v
stands for “velocity.”

6.3.2 Properties of the Wall-Law Operator

The structure of the boundary term (G(-),-) defined by (6.14) (G for “Gamma =
I'”), which models the nonlinear wall law, is rather complicated. Our priority is
to show that Vv € W(£2), then G(v) € W(£2)'. As we already know that Vv €
W(£2), then 7 (v) € W(£2)', we will be able to conclude that ¥ is meaningful.

According to Lemma 5.4, we know that the most general wall-law function g €
w100 (R?) N C°(IR?) is of the form

loc
g(v) = vH(|v)). (6.28)
The relevant properties of g are recalled below:
YveR? 0<H(v)| <C(+|v)), (6.29)

denoting by C any generic constant, which leads to

VveR3 ,0<g(V)-v, (6.30)
lgW)| < C(1+ |vP). (6.31)
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Moreover, we also know that

VveR? |Vg(v)|<C(l+ v, (6.32)
Vv,weR) 0<(g(v)—gw)-(v—w). (6.33)

Finally, we shall also assume that H satisfies the technical property,
3C, >0, 3a €[0,1] suchthat Vv e R3, Cy|v|* < H(|v|), (6.34)

so that we always have
VveW($), Cg/ [v(x)|*t*d I (x) < (G(V), V), (6.35)
r

where the constant C; > 0 depends on I', Cy, and «. Notice that the most popular
case is H(v) = Cg|v|, which satisfies all these properties.

Lemma 6.5. Assume that g W[})Coo (R*)NCOR3) such that (6.30), (6.31), (6.32),
and (6.33) are satisfied. Then there exists a constant C > 0 depending only on 2
such that

(i) Letv € W(82); then g(v) € L>(I") and
lgMllo2r = C (14 [IVIi.0)- (6.36)
(ii) Forany v, w € W(£2),
lg(V) —gWllo2r < C A+ |IVllize + IWlh2e) [V=W[i2e. (6.37)

(iii) The functional G : v — G(v) defined by (G(v),w) = (g(v),w)r, maps
W(82) in W(82)' and verifies

IGW) lwey < C (A + VI ,.0). (6.38)

Moreover, G is positive, which means Y w € W(£2),0
also satisfies the estimate

IA

(G(w),w), and it

1G(V) —GW)wey <C A+ |IVlize + IWlhae) [V-wliae. (6.39)

(iv) G is continuous and compact.
(v) G is monotone.

Proof. (i) Consider v e W(£2). Its trace on I, still denoted by v for simplicity,
then belongs to H'/2(I") and hence to L*(I"), where we have used the trace
and Sobolev embedding theorems. Moreover, ||v||o4.r < C||V||12.2, hence
estimate (6.36) by (6.31).
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As g € WE®(RY) N CO(RY), the Taylor formula with integral remainder
applies (see in [3]), leading to

1
gv(x) —g(w(x)) = /0 Vg(@v(x) + (1 - 0)w(x)) - (v(x) — w(x)) d6.
Using estimate (6.32) yields

lg(v(x) —g(WX)| = C (I + [vx)[ + [wx)]) [v(x) —wx)[.  (6.40)
which in conjunction with the Cauchy—Schwarz inequality leads to

lg(¥) —gW)lloa.r = ClIL+ V[ + (Wl [loa.r|lv—Wlloa.r.

and hence to (6.37) by combining again the Sobolev embedding trace theorems.
We start by proving estimate (6.38). Given w € W(§2), the duality (G(v), w)
expressed by (6.14) is indeed well defined following (6.36) and satisfies

HGW), W) < lgWlloarlWlozr <C (1 + VIi20) IWli2g,  (6.41)

where we have used (6.36) and the trace theorem again, hence (6.38). The
successive constants that appear in the estimates within this proof only depend
on £2.

The positiveness follows directly from (6.30), estimate (6.39) from (6.37).
Indeed,

HG(v) — G(w).z)| < [lg(v) — gW)lloa.r l|Zllo2.r
<C A+ |vlhae +Iwhae) Iv-wl2e lzli2e,
(6.42)
by using (6.37).
The continuity of G results from (6.39) which shows that G is Lipschitz over
any bounded set in W(£2).

To prove the compactness of G, it is enough to prove that given any sequence
(Vu)new which weakly converges to some ve W(§2), then (G(v,)),en con-
verges (strongly) to G(v) in W(£2)' (eventually up to a subsequence). Let
w € W(£2). We find from Holder inequality combined with the inequality
(6.40),

(G(va) = G(v). W)| = C[(1+ [va| + [V]) [Va — V[ [lo3/2.r [IWllos.r
< C (X + [val + I¥DHos.r [[va = Vllos.r Wl 2.e

< C'l|va = Vlloz.rlwlli2.0
(6.43)
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where C’ depends on £2, ||v||0.3.r» and sup(||V,||o.3.r). In particular,
n€lN

IG(va) = GMllway = C'[IVa = Vlloa.r- (6.44)

As (v,),en weakly converges to vin W(S2), the corresponding traces sequence

(Vi)nen (keeping the same notation) weakly converges to v in H'/2(I"). As the

embedding H'/(I") < L3(I") is compact, ||V, — V|[3 5 - goes to zero when n

goes to 0o, eventually up to a subsequence, hence the result by estimate (6.44).
(v) We deduce from (6.33): Given v, w € W($2),

(G(V) = G(w),v—w) = /F (g(v(x) = g(W(x))) (v(x) = w(x)) dI'(x) = 0,

hence, G is monotone. O
Remark 6.5. The estimates above are expressed in terms of the norm || - ||12.0
for convenience. Because the norm || - ||12,¢ is equivalent to the norm || - ||w(p)

expressed by (6.8), the same estimates hold for the latter norm, which we shall use
in the following sections of this chapter.

6.3.3 Compactness Results: VESP and PSEP

6.3.3.1 VESP: Definition

In the subsequent investigations, we shall often consider a given sequence of veloc-
ity fields (W, ), e in W(§2), which could for example be a sequence of approximate
solutions to our problem. We want to take the limit in the equations, which means
that we aim to determine the equations satisfied by the weak subsequential limits of
(Wn)nen. The process is more or less always initialized by the same procedure:

(i) we derive from energy equalities an a priori estimate for (W, ), e, which means
|[lw,|| < R for some R that does not depend on n,

(ii) we extract weak convergent subsequences from (w,),en and apply the standard
compactness results of functional analysis.

We aim to gather in a single package all the relevant compactness properties of
(Wu)nen, in what we call the “ Velocity Extracting Subsequences Principle,” denoted
by VESP.

In addition to the standard Sobolev and trace theorems (see Sects. A.1 and A.2
in [TB]) we shall use the inverse Lebesgue theorem, which is a consequence of
the proof of the completeness of L' space, as shown in Brézis [4] and stated in
Theorem A.10 in [TB].

Let Bg C W(£2) be the ball of radius R centered in 0. We know from the
Banach—Alaoglu theorem that By is weakly compact in W(£2). As w, € Bg,
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according to Sobolev embedding and the trace and the inverse Lebesgue theorems,
a subsequence (W, ) jen can be extracted from (W,),en and there exists w € Bg
such that

(@) (Wy;)jen weakly converges to w € Bg when j — oo,
(b) (an)je]N strongly converges to win L?(£2), 1 < p < 6, a.ein £2, and

V p <6; thereexists A, € L”(§2) suchthat Vj € N, |w,,| < A4,

a.ein 2,
(©) (Yo(Wn;))jen weakly converges to yow in H'/2(I'), strongly in LI(I"), 1 <
p <4,aein I', and

Vg < 4; thereexists B, € LY(I") suchthat V j € IN, |yo(w,,)| < B,

aein I".

Definition 6.2. We will write (W,,),en instead of (W, ;) ;e for simplicity. The limit
w of the subsequence is called a VESP-limit of (w,),cn, where VESP stands for
Velocity Extracting Subsequences Principle. To avoid duplication, in what follows,
we shall write “applying the VESP” or “the VESP applies to. . .,” which will include
items (a), (b), and (c) without systematically specifying them.

6.3.3.2 Convergence Lemma

Taking the limit of the linear terms is usually straightforward. Difficulties however
arise in nonlinear terms. For this reason we formalize the process in a condensed
statement.

Lemma 6.6. Let (W,),en and (Wy)uew be two bounded sequences in W(S2),
to which the VESP has been applied. Let v and w be any VESP-limit of these
sequences. Moreover assume that (Wy),en strongly converges to w. Then

ll)ngo b(Vy; Vi, Wy) = b(V;V, W), (6.45)
lim (G (va), W) = (G(V), W). (6.46)

Proof. We prove each claim one after the other.

STEP 1. Proof of (6.45). Observe that

/ vV, @ W, :VV,,—/ vV, ® V, :an),
2 2 (6.47)

/v®w:Vv—/V®v:Vw).
2 2

b(Vn;Vn, wn) =

b(v;v,w) =

N =N =
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From item (b) of the VESP definition, we deduce that

lim v, =v and lim w, = w in L*(2),
n—00 n—oo

hence
limv,®w,=v®w and lim v,®v, =v®vV in L*(2)°.
n—o0 n—o0

Therefore, as

lim Vv, = Vv and lim Vw, = Vw weakly in LZ(.Q)9,
n—oo n—>oo
we deduce (6.45) from (6.47).
STEP 2. Proof of (6.46). This is a direct consequence of the compactness of G
already proved in Lemma 6.5. O

6.3.3.3 PSEP

We shall also consider pressure sequences bounded in L%(.Q). We state a similar
compactness principle, which is nothing more than weak compactness.

Definition 6.3. Let (p.).~o be a sequence bounded in L(Z)(.Q). A subsequence, still
denoted by (p:)e=0, can be extracted which weakly converges in L3(£2) to some p.
To avoid duplication, we shall say from now on that the PESP (Pressure Extracting
Subsequences Principle) applies to (p.)>0 and p is a PESP-limit.

6.4 A Priori Estimates and Convergence of Variational
Problems

This section has three objectives:

1. To prove the consistency of #22 by deriving a priori estimates in W(£2) x L3(£2)
satisfied by any a priori solution (v, p).

2. To construct e-approximations by a singular perturbation of the incompressibility
constraint, which yields variational problems ¥, in which only v is involved.

3. To elaborate an abstract definition of convergence of families of variational
problems, illustrated with the convergence of the family (¥2,),~( toward Y.
The convergence of families of variational problems will be used throughout the
rest of the book.
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This program is subject to the hypothesis:
Hypothesis 6.i.

(i) f2isofclass C"™, m > 1.
(i) v, € L*°(R) and is nonnegative.
(iii) fe W(R)'.
(iv) The wall law g satisfies (6.30), (6.31), (6.32), in order to use Lemma 6.5.
Moreover, the form G satisfies the technical assumption (6.35).

We are now ready to state the main result of this chapter, which will be proved by
two different methods:

Theorem 6.2. When hypothesis 6.i holds, the NSE (6.1) have a weak solution.

Whatever the method, the solutions to ¥ that we construct are limits of solutions

to Y2,.

6.4.1 A Priori Estimate for the Velocity

Given any variational problem %%, an a priori estimate is an equality of the form
[|¢]lx < C, satisfied by any a priori solution ¢ to %% and where X is a given
Banach space. The constant C depends on the data of the problem. To make the
problem %% consistent, it must be proved that such an estimate holds when X =
X is the unknown space.

Deriving a priori estimates is based on choosing suitable tests. In the case of
the Navier—Stokes equations in general, one takes v itself, which has already been
discussed in Sect. 3.4.2.4 for the no-slip boundary condition. This procedure yields
an energy equality, at least formally.

In the case of the NSE (6.1) studied therein, as the transport term does not pro-
duce mechanical work and since we are in the steady-state case, the energy equality
expresses the balance between the external source contribution and dissipation due
to molecular and eddy diffusions as well as friction at the wall. To be more specific,

Proposition 6.1. Let (v, p) be any weak solution to the NSE (6.1). Then v satisfies
the energy equality

/(u + v,(x))| Dv(x)|*dx +/ g(v(x)) - v(x)dI'(x) = (£, v), (6.48)
Q r

leading to the estimate

1

flRvey  2C.|2| \°
||V||W(:2)§< wey | 262 )\ o (6.49)

inf(v, C)2 " inf(v, Cy)
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Proof. The basic principle is to take w = v € W(S2) in (6.12.i) and to consider
each term one after the other. We deduce from (6.12.ii) that V - v = 0 in 2/(£2),
hence in L2(£2) since v € W(£2). Therefore, we obtain (p, V - v)o = 0. Moreover,
we also know from item (iii) in Lemma 6.3 that b(v;v,v) = 0.° By consequence,
we have

a(v,v) + 5,(v,v) + (G(v),v) = (f,v), (6.50)

which is indeed the energy equality (6.48). As v; > 0, combining (6.50) with the
inequality (6.35) yields

c, / VERHdx + ][ DVlosa < (£.V). 6.51)
I

As o > 0, it is easily verified that
VxeRy, x2<1+x*, (6.52)

which, when inserted in (6.51) and combined with the definition (6.8) of the W(£2)
norm, yields

inf(v, Co)lIVllwie) = IVIIG2.r + VIIDVIG 2.0 < {£V) + Col21. (6.53)

where |2| = (1, 1) = meas(£2). By Young’s inequality we obtain

[l
HE V)| < |Ifllweey | IV]Iwee) < @)

1
— ) 4 inf(v,C Z o 6.54
= Jinf(v, C) + s v, CI¥llw(e) (6.54)

which proves (6.49) by (6.53). O

6.4.2 A Priori Estimate for the Pressure

The derivation of the a priori estimate for the pressure is much more tricky. We will
construct a potential vector w € W(£2) such that || P||é,2, o = —(p, V-w) and which
will serve as test.

Proposition 6.2. Let (v, p) be any weak solution to the NSE (6.1). Then there exists
C,=C,(v, 8 2.1 ||vi|loo) such that

llPllo2.e < Cp. (6.55)

This result will be used throughout this chapter, which will be not systematically mentioned.
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Proof. Let u € H?(£2) be the unique solution to the Neumann problem

—Au=p in £2,
du _0o r
on on £, (6.56)
/ u(x)dx = 0.
2

As §2 is of class C™ (m > 1), we know from standard elliptic theory [9] that

[lull22.2 < Cllpllo2.e.

where C only depends on §2. Moreover, let w = Vu, which satisfies

9
weH' (27, w-nlr=2=o0.
on

In other words, w € W(£2) and there exists a constant depending only on §2 such
that

[Iwllwe) < Cellplloz.e- (6.57)
We take w as test in (6.12.1), and since
(p.V-w) = (p, Au)e = —|pl[5, 0
we have the following equality,
1PI52.0 = (£.W) = (T (¥), W) = (G(¥), W). (6.58)

Let p > 0, to be fixed later. By using Young’s inequality, (6.18), (6.19), (6.21), and
(6.38), we deduce from the equality (6.58),

P12 = 3oIWlfe + 5= (MFay + €1+ CIIVIE + Colvlia).
(6.59)

where the constants C; depend on v, ||v/||s0, &, and §2 and do not need to be
explicitly specified.'” According to the estimate (6.57), we infer from (6.59),

PC9||P||029
1 2 4
+ 55 (IRyiay + €1 + GIMIWE) + iVl

1PllG2g <
2 (6.60)

91|, || oo stands for ||v; .00 for simplicity.
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Therefore, by taking p = 1/5Cg, and using estimate (6.48), we find

5
Ipll52.0 < ECQ <||f||%v(:2)’ +Ci+ GCl + C3C:}) = Cﬁ, (6.61)

hence estimate (6.55). O

Remark 6.6. The method does not apply to the case of the no-slip boundary
condition, even if it holds only on a part of the boundary I'p, since we are not
able to construct w so that it vanishes on I'p.

6.4.3 Singular Perturbation

The NSE (6.1) are a nonlinear elliptic system, generalizing the definition of Agmon-—
Douglis—Nirenberg [2]. However this elliptic system degenerates due to the pressure
term.

For the no-slip boundary condition, i.e., v = 0 on I', this difficulty is bypassed by
using the Leray projector over free-divergence vector fields spaces, such as Vy;,,(§2)
defined by (3.54). Once the equation is projected, one arrives at a nonlinear elliptic
problem, whose sole unknown is v and for which standard methods work. At the
end of the process, the pressure is recovered using the De Rham Theorem 3.1.

In our case involving a wall law, the structure of the problem does not allow the
De Rham Theorem to be applied. The first idea that comes to mind is to approximate
the NSE (6.1) by the family of nonlinear elliptic systems:

vV-V)v=V.-[2v+v)Dv]+Vp =f in £,
—Ap+V.-v=0 in £,
—[2v +v) Dv-n], = g(v); on I
v.-n=0 on I, (6.62)

dp
— =0 on [

on

/ p(x)dx = 0.
Q

At least formally, when ¢ — 0, system (6.62) converges to the NSE (6.1). We aim
to eliminate p in the system (6.62). Let v e W(£2), ¢ > 0 be fixed, and consider the
Neumann problem, which is a subsystem of (6.62):

—eAp+V-v=0 in £2,
dp

a—n =0 on F, (663)

/Qp(x)dx =0.
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The space suitable for studying this problem is the homogeneous space

o

Hl(:z):{qul(m;/q(x)dx=0},
2

whose natural norm is || V¢q||o 2. by the Poincaré—Wirtinger inequality (see [1]). As
V -v € L?(£2), we know that Problem (6.63) has a unique solution

pe H(2)N H*(2)
(82 is of class C™, m > 1, see [4,9]) which satisfies Vg € H'(R2)
e(Vp,Vg)e +(V-v,q)e = 0. (6.64)

Therefore, one can define a map

p,: ) W) — H'(), (6.65)
v — p, the unique solution to (6.63).

The boundary value problem (6.62) becomes

vV-V)v=V . -[2v+v,) DV]+ VP (v) =f in £2,
—[2v+v) Dv-n], = g(v); on I (6.66)
v-n=20 on I

whose sole unknown is v.
Lemma 6.7. The map P, is a linear continuous map.

Proof. The map P, is obviously linear. Let v e W(£2), p = P.(v); we take p = ¢
in the variational formulation (6.64), which yields the energy equality,

ellVplloae + (p. V-V =0, (6.67)
hence after processing the Stokes formula, recalling that dp/dn = Oon I,
ellVpllgae = (V. V)2 =0, (6.68)
and then by the Cauchy—Schwarz and Sobolev inequalities,
ellVplloz.e = lIVllo2.e = ClIvllwe). (6.69)

concluding the proof. O

Remark 6.7. 'We note that estimate (6.69) yields ||V P (V)||o2.2 = O(||V|Iw)/€);
hence, from the Poincaré—Wirtinger inequality, || P:(V)|lo2.0 = O(||Vllw2)/€)-
Moreover, we also deduce
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1
||Ps||$(W(9),Lg(.Q)) =0 (;) (6.70)

Remark 6.8. We also deduce from equality (6.67) that

(p.V Vg =—¢||Vpll§,q <0. (6.71)

6.4.4 Variational e-Approximations

The variational problem associated with the boundary value problem (6.66) is
Find v € W(£2) such that Vw e W(£2),
((vV)v,W)o+a(v,w)+s,(v, W)= (P:(V), V-W)o+(G(V),w) = (f,w). (6.72)
Unfortunately, as V - v does not vanish, ((v- V) v,v)e # 0, and we are not able
to derive from (6.72) any a priori estimate and hence verify the consistency of this
variational problem. However, the form of ¥ suggests introducing %,
Find v € W(§2) such that Vw € W(£2),
(T (V)W) = (Pe(v), V- W)o + (G(v), w) = (f. w), (6.73)
where = b + a + s, is expressed by (6.15). We will see just below that
this problem is consistent, since b(v;v,v) = 0 given any v € W(£2). Moreover,

following the calculations carried out in the proof of Lemma 6.3, we find that &7,
is associated with the PDE system:

(V-V)V-l—%V(V-V)—V-[(2U+U,)DV]+VPS(V)=f in £2,
—[2v +v) Dv-n], = g(v); on I,
v-n=0 on I

(6.74)

which indeed converges formally to the NSE (6.1) as ¢ — 0. Any solution to ¥,
is a weak solution to (6.74). By the end of this chapter, we shall have proved the
following result.

Theorem 6.3. Given any ¢ > 0, the variational problem V2. expressed by (6.73)
admits a solution.

We will also show in the next subsection that given any solution v, to ¥, then
(Ve, Pe(ve))e=0 converges to a solution of 722 in a sense that is clarified below. All
of this explains why we have preferred to use the form b expressed by (6.20), instead
of (z,v,w) = ((z - V) v,z)¢ (cf. Remark 6.3).

We conclude this section by the following a priori estimates.
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Lemma 6.8. Let ¢ > 0, v, be any solution to VP, and set p, = P;(v;). Then

[[Vellw(2) < G, (6.75)
[1pelloz.e < Cp, (6.76)

where C, and C, are the constants defined in (6.49) and (6.76).
Proof. Taking v, in (6.73) yields

a(Ve, Ve) + 5,(Ve, Vo) — (pe, V- Vo) o + (G(ve), ve) = (£, ve). (6.77)
We deduce from (6.71) and (6.77) that
a(Ve, Ve) + 5,(Ve, Vo) + (G(ve), ve) < (£, v,). (6.78)

From there, the rest of the proof proceeds as in the proof of (6.49). Estimate (6.76)
follows from the same proof as that of (6.55). O

6.4.5 Convergence of Variational Problems

We aim to prove that the family (#%;).~0 converges to 27 as ¢ — 0. We must
first elaborate the concept of the convergence of families of variational problems. To
prepare the ground for future applications, we state one general abstract definition.

Definition 6.4. Let X/ and Y;,i = 1,2, ¢ > 0, be reflexive Banach spaces, such
that given any ¢ > 0, X7 — ¥; with dense injection, ¥> = U.-oX3. Let (%Z;)e>0
be a given family of variational problems, with unknowns in X7 and tests in X7.
We say that (%2,).-o converges to %<2 with unknowns in Y7 and tests in ¥, when
e — 0, if and only if given any {, € X{ a priori solution to %Z2,, the family ({;)s~0
is bounded in Y; and any weak subsequential limit!" of (¢,),-0 in Y] is an a priori
solution to 2.

Definition 6.4 can take different forms depending on the particular case under study,
and variants might be considered. Moreover, a similar definition can be made for
sequences (%2 ) neN-

In the definition above, an a priori solution to %2, verifies formally %2,,
which may have no solution. In other words, convergence of families of variational
problems does not require the existence of solutions. This idea is well illustrated by
Theorem 6.4 below. However, the following is straightforward.

n case of a family (£.)q~0, subsequential limits are limits of sequences of the form (Ce, Jnen,
where ¢, — 0 as n — 0.
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Lemma 6.9. Assume thatV ¢ > 0, %2, admits a solution and the family (%2.) >0
converges to U2. Then %2 admits a solution.

Returning to our first issue, we note that the definition of the VESP-limit of a family
(W¢)es0 is the same as in Definition 6.2, initially stated for sequences. Observe in
particular that any weak subsequential limit w of (W).~o in W(£2) is a VESP-limit
and conversely. The acronym VESP refers to the additional compactness properties
of the particular subsequence (W, ),ew we consider for converging to w. Thus, the
convergence result for the family (¥22,).-o to 2 as ¢ — 0 will be:

Theorem 6.4. Let ¢ > 0, v, be any a priori solution to VP, p. = Pe(ve). Let
v be any VESP-limit of the sequence (V¢)e>o and p be any PESP-limit of (p¢)e>o.
Then (v, p) is an a priori solution to V. We still say in this case that the family
(VP ,)es0 converges to VP as ¢ — 0.

Proof. By definition, (v,, p) is such that for all w € W(2),
(y(vé‘)v W) - (pé‘s V - W).Q + (G(Vs)v W) = (fv W) (679)

We already know by Lemma 6.8 that (V,, p.)e-o is bounded in W(£2) x L3(£2),
so that VESP and PESP limits and v and p exist. We aim to prove that (v, p) is a
solution to #Z. To achieve this goal, we proceed in two steps: we first take the limit
in the variational formulation (6.79) to derive equation (6.12.i) in 27 and then in
the singular perturbation equation (6.63) to derive equation (6.12.ii).

STEP 1. Let w € W(£2). The weak convergence of (V). gives

lima(v,, w) = a(v,w),
e—>0
lim s, (Ve, W) = s5,(V, W), (6.80)
e—>0
lim(pe, V- W) = (p. V- W)g.

Moreover, applying Lemma 6.6, where in this case (W,),en is a constant
sequence equal to w, we obtain

11_1)1(1)b(vg;v8,w) = b(v;v,w), 11_1)1})(G(v8),w) = (G(v),w). (6.81)

Consequently, as (V., pe).~o satisfies (6.79) for all w € W(£2) we deduce from
(6.80) and (6.81) that for all w € W(£2),

(7 (V). w) = (p.V-Wa + (G(v), w) = (f,w),

which is precisely equation (6.12.i) in ¥22.

STEP 2. We now take the limit in the singular perturbation equation (6.63), which
defines p.. Let ¢ € Z(82). Then we apply once again the Stokes formula in the
formulation (6.64),
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—&(pe, AQ)2 + (V- Ve, @) = 0. (6.82)
From the weak convergence of (v;).~o toward vin W(£2), we get
m(V-ve,q)e = (V-V.q)e,
and from the weak convergence of (p;).~o toward p in L%(.Q),
lim(pe, Ag)e = (p. Ag)e. sothat lime(p., Ag)e =0,
which yields by (6.82)
Ygqge2(82), (V-v,q)o=0. (6.83)

As V-v € L*(2) and 2(£) is dense in L?(£2), (6.83) holds for every ¢ €
L?(£2). Therefore, the relations (6.80), (6.81), and (6.83) show that (v, p) is a
solution to Y. O

In conclusion, given any ¢ > 0, it suffices to prove the existence of a solution
to ¥, in order to construct a weak solution to the NSE (6.1), which will prove
Theorems 6.2 and 6.3 simultaneously.

6.5 Solutions by the Galerkin Method

We show in this section the existence of a solution to 7, by the Galerkin method,
the outline of which is:

(i) to project the variational problem over finite-dimensional spaces of the form
W, = span(wy,---, W), where (wy,--- , Wy, ---) is a Hilbert basis of W(£2),
and to show that the resulting problem #27, . has a solution w, by a standard
application of the Brouwer fixed-point theorem, to prove that the sequence
(Wy)nen is bounded in W(£2),

(ii) to take the limit when n — oo by showing that for any fixed &, (Y%, ¢)nen
converges to ¥,.

6.5.1 Finite-Dimensional Problem

Let (w;)en+ be a Hilbert basis of W(£2), the existence of which is straightforward,
and we set

VnelN*, W, =span(wy,:--,W,),
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equipped with the W(£2) Hilbert structure. As W,, is a finite-dimensional space, we
shall identify W:l with W,, when no risk of confusion occurs. Let ¢ be fixed, and let
us consider the variational problem denoted by ¥, .,

Findv e W,, suchthat Vw e W,
(Z(V), W) — (Pe(v),V-W)o + (G(v),w) = (f. w). (6.84)

Problem 727, . differs from ¥Z7, by the unknown and test spaces, which are both
W, instead of W(£2).

Theorem 6.5. Problem V%, . has a solution v, € W, such that ||v,||lwe) < C.,
where C, is specified by (6.49).

Proof. Let ® : W,, — W, be the map specified by its dual action:
(Dv.w) = (T (V). W) = (Pe(v), V- W)o + (G(v), w) — (f. w). (6.85)

Therefore, proving that #27,. has a solution is equivalent to proving that the
equation @v = 0 has a solution in W,,. To do so, we use Theorem A.5 in [TB],
which is a standard variant of Brouwer’s theorem, whose conditions for application
are:

(1) @ is continuous,
(ii) I > O such that (Pv,v) > 0, Vv e W, satisfying ||v||w2) = 1.

Proof of (i). We first observe that
1
b(vi;vi, W) —b(va; V2, W) = 3 [(vi=V2) - V) Vo + (v2- V) (Vi = V2), W)p
—((vi=v2)-V)w,v)e + ((v2- V)W, vi = V2)e],
which leads to

|b(vVi; Vi, W) —b(v2; V2, W)| <
C(1 + [Ivillw) + [Ivallw@)IIvi = vallwe) [[Wllw2)-

By combining this last inequality with Lemma 6.2 and Lemma 6.7, which ensure
the continuity of the contributions due to a, s,, and P,, we finally obtain

[(@v1 — Pva, W) = C(1 + [[Villwe) + [IV2llwe) Vi = Vallwe) [[Wllwee).
and hence by the Riesz representation theorem,

[|Pvi — @Vallw,(2) = C(1 + ||villw) + [[v2llw@)IIVi = V2| lwa).
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Therefore, @ is of class C%! over each bounded ball centered at the origin, and so
continuous over W,,.

Proof of (ii). On the one hand, b(v;v,v) = 0; on the other hand, the inequality
(6.71) yields (P(v),V-v)o < 0. As 0 < s,(v,V) since v; > 0, we deduce from
(6.35)

(@v9) 2o |ID¥R g+ € [ VOPTAr ()~ (£,
r
which following (6.52) becomes

(@V.V) = ||DV|[§ 5.0 + CelIVI[§ . — Cel82] — (£, W) 6.86)
> inf(v, Co)|V|[iye) — lIfllweeylIVlIwe) — C¢l£21.

As the polynomial of second degree
X — inf(v, Co) X% — ||f]lwiay X — C¢l|$2]

goes to infinity when X — oo, we deduce from (6.86) that there exists u , such that
Vvs.t ||v|lww) = i, then (@v,v) > 0 for ||v||we) = u, proving item (ii).

In conclusion, there exists v, € W,, such that v, = 0, proving the existence of
a solution to ¥, .. Moreover, the bound ||v,||w(2) < C, is derived following the
same reasoning as that which yields (6.75). O

6.5.2 Convergence of the Approximated Problems

Theorem 6.6. The sequence of variational problems (Y, ¢)nen converges to
VP, asn — 0.

Proof. Let v, denote any solution to (Y%, )nen and v be any VESP-limit of
(Vi)nen. We aim to prove that v is a solution to Y2,

Let w € W(£2), with w, its orthogonal projection on W,,. We also can apply the
VESP to the sequence (W, ), e, and here we take the limit and the VESP-limit both
equal to w, so that the conditions for the application of Lemma 6.6 are met.

We know that a(-,-), c(-,-), and (f,-) are bilinear/linear continuous maps over
W($2); P, is linear and continuous over L?(£2). Therefore we easily find that

lim a(v,,w,) =a(v,w), lim s,(v,, w,;) = 5,(v,w),
n—>o00 n—>o00

HE)IIC}O(P‘E(V")’ V.w,) = (P:(v),V-w), nll>nolo<f’ w,) = (f, w). (6.87)

Moreover, we know from Lemma 6.6,

lim b(v,; vy, W,) = b(V;v,w), nli)n;o(G(V,,),wn) = (G(v),w). (6.88)

n—00
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By combining (6.87) and (6.88), we conclude that v is a solution of Y&,
concluding this proof. O

In conclusion, Theorem 6.3 is proven, since the proof above shows the existence
of a solution to the problem #Z7,. Therefore, Theorem 6.2 follows from Theo-
rem 6.4 combined with Lemma 6.9.

6.6 Linear Problems

6.6.1 Setting

6.6.1.1 Motivations

It is usually difficult to implement a given nonlinear problem in a numerical code.
A standard strategy is to approach the nonlinear problem by a sequence of linear
problems, easier to implement. In certain cases, this procedure can be performed by
linearization. In particular, we observe that the structure of the wall law allows the
NSE (6.1) to be linearized in the form

z-V)v—=V-[2v+v)Dv]+Vp =1 in £2,
V.v=20 in £
~ ; 6.89
—[2v +v)Dv-n], = v, H(z) on [, (6.89)
v-n=20 on I,
for a given vector field z, where for simplicity we write H(z) = H(|z|). This
suggests for example the following explicit numerical scheme,
(v Vvt — v [(2v 4 v,) DYDY ] 4 Vot = f in £,
V-v=0 in £2,
—[@v+v) DV .n| = VD EV™)  on T
vt g =0 on I,

that may or may not converge (see remark 6.10 below). There are smarter ways to
compute numerical solutions from the linearization (6.89), but this is not our goal
here.

In our framework, we aim to construct a solution to ¥ from a linearization pro-
cedure by the fixed-point theorem, proved by J. Schauder in 1930 (cf. Theorem A.6
in [TB], also proved in [10, 16, 19]). Unfortunately, we are unable to construct
directly a weak solution to the linearized NSE and must introduce further approxi-
mations to stabilize the system.
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We list below the variational problems that can be derived from the linear NSE
(6.101) and its e-approximation one after another, clarifying the reason why some
stabilization is necessary to achieve our aim.

6.6.1.2 Linear Wall Law

We first set the linearized wall-law operator, which is defined by
Vze W(2), (4,(v),w) = / H (2(x)) v(x) - w(x)d ' (x). (6.90)
r

Since 0 < H(z) < C(1 + |z|), the operator ¥, : W(2) — W(£2)' is continuous
and satisfies

1wy < C( + ||z|lwe) Y] Iwe). (6.91)

for some constant C that only depends on §2. Moreover, (¢4,(v),v) > 0. The
operator ¥, is the linearization of G in the sense that

VveW(2), %) =G(). (6.92)

6.6.1.3 Linearization of 77

The linear variational problem .22, directly deduced from the linear NSE (6.89)
is, for a givenz € W(£2),

Find (v, p) € W(£2) x L2(£2) such that V (w,q) € W(£2) x L*(£2),

(Z2(v). W) = (p. V- W)a + (4(v), w) = (f.w).

V-v,q)o =0, (6.93)
where we have set!?
VZEW@). (Z).W) = bEvow) +aw.w) 5w, (694
The operator .7, is the linearization of .77, which means
VveW(2), (F(v).w)=(T(v).w), (6.95)

so that .27, is the linearization of ¥ atz € W(£2).

124, b and s, are defined in (6.13) and .7 by (6.15).
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6.6.1.4 Linearization of 72,
The linearization of 77, yields the variational problem £, ,,
Find v € W(£2) such that Vw € W(£2),
(Z2(vV), W) = (Pe(v), V- W)@ + (%(v). w) = (f,w). (6.96)
Note that it is expected that
811_1)12) LD ey = Ly,

in the sense of the convergence of variational problems.

6.6.1.5 n-Regularization

Let us explain why we are not able to prove the existence of a solution to £, ,,
which now becomes

find v e W(£2) suchthat, Vw e W(£2), A..(v,w) = (f,w), (6.97)

where A, , is the continuous bilinear form over W(£2), which is roughly speaking
expressed by

Ay =T+ P+ 9, (6.98)

This falls precisely in the framework of the theorem proved by P. Lax and A.
Milgram in 1954 [13] (cf. also in [4]). However, the conditions for the application
of the Lax—Milgram theorem stipulate that A, , must also be coercive, which cannot
be proved. Indeed, the best we can get is

Aeavo¥) = v]|DVIR g + / VI2H @).
I

According to Lemma 5.7, wall laws satisfy H (0) = 0. Therefore, if z vanishes over
a subset of I", whose surface measure is not equal to zero, A, is not coercive and
Lax—Migram theorem does not apply.

One possibility that comes to mind is to regularize A,, by adding a small
boundary terms of the form 7n(v,w)r and to introduce the variational problem

LD 1t

Find v € W(£2) such that Vw € W(£2),
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(Z2(V), W) = (Pe(V), V- W) + (Z(v), W) + n(v,w) = (f. w), (6.99)

which will be shown to have a solution in the next subsection.

Note that in terms of PDEs, 227, , , at a given z € W(£2) and for fixed &, > 0,
is associated with the linear elliptic system:

1
(Z-V)v+EV(V-Z)—V-[(2v+vt)DV]+Vp:f in £,
—eAp+V-v=0 in £2,
—[@v+v)Dv-n], =v.(H(@) +7n) on I,
v.n=0 on I,
0
@ _ 0 on I
an
/ p(x)dx = 0.
Q2
(6.100)

To derive £, ,, from System (6.100), we just have to eliminate the pressure by
solving the system (6.63) and to perform the usual steps using the Stokes formula.

6.6.2 Analysis of the Linearized Problems

The goals of this subsection are:

(i) to show that £, , , has a unique solution,
(ii) to show that ling) LD e pa = LPy,, where £, , is the variational problem
which is associated with the linearized NSE,

z-V)v—-V - -[2v+v,)Dv]+Vp =1 in £,
V.v=0 in £

~ ©(6.101

—[2v +v,) Dv-n], = v.(H(z) + 1) on [, ( )
v-n=0 on I

which formally converge to the NSE (6.1) as n — 0.

6.6.2.1 Existence of Solution to £, , ,

We assume that €, 7 > 0 are fixed.

Lemma 6.10. Problem £, , has a unique solution v .€ W(§2), which satisfies

fllwey

v < =

C. (6.102)
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Proof. Let A, be the bilinear form defined by (6.98) and A, ; , be the bilinear form
defined by

V(v.w) € W(R)%  Aepa(V.W) = Aep(VoW) + (V. W),
so that £, , , becomes: [find v € W(§2) such that for all w € W(£2),]
Aenz(v,w) = (£, w).

The previous results show that A, ,, is continuous over W(§2), and according to
Lemma 6.2, Lemmas 6.3, (6.70), and (6.91),

C
1 4enall = €U+ [lzllwie) +2v + |[villoo + — + 1.

Moreover, we know from:

(i) Lemma 6.3 that b(z;v,v) = 0,
(ii) (6.71) that (P:(v),V-w)o <0,
(iii) hypothesis 6.1 that v, > 0,
(iv) hypothesis 6.1, H > 0, and (6.90) that (4,(v), w) > 0.

We then obtain
Aena(V.V) = v[IDVI[55.0 + 1lIVI§ 5.0 = inf(o, )V [y (6.103)

and conclude that A, ,, is coercive. The existence and uniqueness of a solution
to LP,,, follows from the Lax-Milgram theorem. The estimate (6.102) is a
consequence of (6.103), by taking v as test in £, ,. O

(b) Convergence when ¢ — 0. Let £, , be the problem:

Find(v, p) € W(£2) x L3(£2) suchthat V (w,q) € W(£2) x L*(£2),

(Z2(v), W) = (p. V- W) + (Z(v), W) + n(v.w)r = (f.w),

(V-v.q)0 = 0. (6.104)

whose solution is the weak solution to the linearized NSE (6.101).

Lemma 6.11. Given anyz € W(82) and n > 0, the family (L2, 1)s>0 converges
to £%,,ase— 0.

Proof. Let v, be the solution of £, ,, ,. We already know that (Vv;):~o is bounded
in W(£2). Let p. = P.(v.). To estimate the pressure term, we follow the outline of
the proof which provides the inequality (6.61), slightly adapted to the present case.
We then obtain
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5
||Ps||%,2,9 = ECQ (||f||%v(9)’ +Ci+ G + ||Z||%v(9))cv2,n + C3Cé,]) )
(6.105)

where the C;’s depend on v, ||v¢||co» H, and £2. We conclude that (pe)e>o is bounded
in L%(.Q), where p, = P.(Vv,), in other words

||p£||0,2,9 =< Cp,n(”ZHW(Q))- (6.106)

Consequently, the VESP applies to (V,).-o, denoting by v any VESP-limit, and the
PESP applies to (pe)e~0, denoting by p any PESP-limit. Both satisfy

[IVllw2) < Coys Ipllo2.e = Cop(llzllwe))- (6.107)

By reproducing the proof of Theorem 6.4 step by step, we see that (v, p) is a solution
to £, ,, hence the result. In what follows, we denote by (v, p) = (v,(z), p,(2))
the unique solution to £, ,. O

Lemma 6.12. 27, , admits a unique solution (v,(z), p,(z)) that satisfies esti-
mates (6.107).

Proof. We already know from Lemma (6.11) that £%?, , admits a solution satisfy-
ing (6.107). It remains to show that the solution is unique.

Let (vi, p1) and (v, p2) be two solutions, (§v,8p) = (Vi — Va, p1 — p2). We
have V (w,q) € W(£2) x L*(£2),

(Z2(8v), W) — (8p. V - W) + (4(8v), W) + n(§v,w) = 0,

(6.108)

(V-év,q) =0.

We first observe that conspicuously (8p, V - §v)e = 0. Then by taking w = §v in
(6.108) and using b(z; §v, §v) = 0, 5,(v,v) > 0 and (¥4,(6v), §v) > 0, we have

inf(v, (|| D8VI[5 5.0 + [18VI15,5,r) = inf(v, MII8VI[y(q) < 0.

hence §v = 0. We also deduce that (6p,V - w)p = 0 for all w € W(£2) and
in particular for all w € 2(£2)3. Therefore, we deduce from standard results on
distributions [17] that §p is constant a.e. in £2, hence equal to zero since it belongs
to L%(.Q). In conclusion, we have (8v, 8p) = (0, 0), which yields the uniqueness of
the solution. O
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6.7 Perturbed NSE and Fixed-Point Procedure

6.7.1 Framework and Aim

The linear problems investigated in the previous section suggest introducing the
perturbed NSE:

vV-V)v=V-[Qv+v)Dv]+Vp=f in £,
V.-v=20 in 2

’ 6.109

—[2v+v,) Dv-n], = g(v); + nv, on I, ( )
v.n=0 on [,

whose corresponding variational problem ¥, is
Find (v, p) € W(£2) x L3(£2) such that V (w,q) € W(£2) x L*(£2),

(7). w) = (p.V-Wo + (G¥).w) + n(v.w) = (f. w).
(6.110)
(V : V’ q)Q = 07
where the operator 7 is expressed in formula (6.15). Observe that £27,, is the
linearized variational problem of »%7,, while system (6.101) is the linearization of
(6.109) at a given z € W(S2).
In this section we prove that for each n > 0, #27, has a solution constructed
from a fixed point of the application

7 W(s2) —~ W) (6.111)
z = vy(2),

where v, (z) is the velocity part of the unique solution (v,(z), p,(z)) to £%,,.
Indeed, if v denotes any fixed point of 7}, we observe that (v,(v), py(v)) =
(v, py(v)) is actually a solution to ¥Z7,,.

We then show that (¥27,),-0 converges to #2? as n — 0, in the sense of the
convergence of variational problems.

The main goal of this section is thus to prove that ¥}, fulfills the conditions for the
application of Schauder’s fixed-point theorem (cf. Theorem A.6 in [TB]). As W(£2)
is a separated topological vector space, we must establish that

(i) ¥ is continuous,
(ii) there is a convex subset in W(§2), which we take to be a ball By in the present
case, such that ¥} (Bg) C Bg,
(iii) #;(Bg) is compact.

The difficult technical point is the compactness of #;,. This requires taking the limit
in the equations, not only in a weak sense as we have already done many times but
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also in a strong sense. The procedure we develop is called the energy method, as we
prove the convergence of norms by considering energy equalities.

The first step is to show that if (z,),en weakly converges to z € W(£2), then
(L2, 2, )nen converges to £, ,. The second step proceeds with the energy
method, which yields the continuity of #. In the third step, we show that #; has
a fixed point and finally takes the limit as n — O in the last step.

6.7.2 Groundwork

6.7.2.1 Convergence of Linear Problems

Let n > 0. Recall that for a given z € W(£2), 227, , is specified by (6.104). As
announced, we prove:

Lemma 6.13. Let (z,),ew be weakly convergent to z.in W(82). Then (L7, 1, )neN
converges to L7 ,.

Proof. We first apply the VESP to (z,),en, and in this case z is the unique VESP-
limit.

Let (v,, p,) denote the solution of £, , . We deduce from estimate (6.107)
that (v,),en is bounded in W($2) so that the VESP applies to (v,),en. Let v be a
VESP-limit. Since (z, ), is weakly convergent, it is a bounded sequence in W(£2).

We must now check that (p,,),en is bounded. Let us consider

R = sup(||z,||,n € IN).

We observe that the expression of the bound C, , (||z||w(s)) deduced from (6.105)
is nondecreasing in ||z||w(z), leading to

[[Pnlloz.e < Cpy(l|zallw) < Cpa(R),
hence (py)nen is bounded in L3(2), so that the PESP applies to it. Let p be a
PESP-limit.
We have to prove that (v, p) is the solution £, ,. It has the same convergence
properties as (6.80) and (6.81), that is, the convergence
b(zy; vy, W), a(v,,w),s,(V,, W), (pn, W) = b(z;v,w),a(v,w), s,(v,w), (p,V-w)
as n — oo, respectively, for any w € W(£2). Moreover,

Vo, Wr > (v.Wr, (V-vu, ) —> (V-V,q)a, as n — oo.

The boundary terms need to be studied more carefully. As (z,),ew converges a.e. to
zin I' (writing z instead of y(z) for simplicity), H is continuous, so that H (z,) —
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H (z) a.e. in I'. Moreover, according to Sect. 6.3.3.1 where we have defined the
VESP, combined with the growth assumption about H, we infer that there exists
Bs € L3(I"), such that for any w € W(£2),

VneN, |H(z,)w <Clw|(1+ |z.]) < C|w|(1+ Bs) € LY*(I).

The Lebesgue theorem shows that (H (2,)W)nen converges to H (z)w in L¥2(I").
Since (V,),en converges to v in L3(I") (among others), then

lim (¥, (v,),w) = lim (VaH (z,), W) =
n—>o0 n—>oo

lim /F(I:I(z,,)w-v,, Z/FI:I(Z)W'VZ (“,(v), w).

n—00

Summing up, we can conclude that (v, p) is indeed the solution to .#27, ,, ending
the proof. O

6.7.2.2 Weak Continuity of 7

Letz € W(£2) and (v,(z), p,(z)) be the unique solution to £, ,. Recall that ¥ is
the application

) W(2) = W(2),

/V
1 z  — vy(z),

(6.112)
and given any fixed point v of the application #;, (v, p,(v)) is a solution to ¥Z,,.

Lemma 6.14. The application ¥y is sequentially weakly continuous.

Proof. Let (z,),en be weakly convergent to z in W(£2), v, = ¥#;(z,). We have to
prove that (v,),en converges to v = ¥#;(z). We already know from Lemma 6.13
that a subsequence can be extracted from (v,),en that converges to v. But as the
solution to .£%7, , is unique, v is the unique subsequential weak limit to (v,),en,
hence its weak limit, concluding the proof. O

6.7.3 The Energy Method

We aim to prove the following compactness property, where n > 0 is fixed.

Lemma 6.15. Let (z,),en be weakly convergent to z in W(S2), v, = ¥;(z,). Then
(Va)nen strongly converges in W(82) to v = ¥, (z).

Proof. We already know from Lemma 6.14 that (v,),ey weakly converges in
W(£2) to v = ¥,(z). The VESP applies to the sequence (v,),en, and we prove
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in what follows the strong convergence of the extracted subsequence. Once again,
the uniqueness argument leads to the conclusion that the whole sequence strongly
converges.

To do so, we prove that there is an Hilbertian norm || - ||,, ,;, equivalent to the
norm || - ||w(s), such that
Lm ||V lo, 00 = V]| (6.113)
n—>0o0

which will yield the strong convergence of (v,),en to v in W(£2). The conclusion
follows because we know that (see in [4])

(i) the weak convergence of (v,),en toward v, combined with
(ii) the convergence of (||Vy ||y, v.p)new toward ||V|],, v 5,

yields the strong convergence of (v,),en toward v in W(£2), which is a Hilbert
space and hence a uniformly convex Banach space.

It therefore remains for us to prove (6.113). The starting point are the energy
equalities, which are obviously satisfied:

V||DVn||%,2,g + 77||Vn||%,2.,1" + /_Q UF(X)|DV,,(X)|2dx+ (G2, (Vu), Vi) = (£, Vi),

vIIDVI[5 .0 + 2lIVIG2r + /Q v () DY) + (F(v), V) = (£ V).

It is already understood that (f, v,,) — (f, v). We handle the boundary term as in the
proof of Lemma 6.13 above. Recall that y, denotes the trace operator. We infer right
away from the VESP and the continuity of H that (H (Yo(2,))Y0(Vs))new converges
aein I to ﬁ(yo(z))yo(v) and according to Sect. 6.3.3.1:

(i) there exists B, € L3(I") such that Vn € IN, |yo(v,)| < B3, ae.in I,
(i) 0 < H(yo(z,)) < C(1 + |yo(z,)|) and there exists B3, € L3(I") such that
Vn € N, we have |yo(z,)| < B3, a.e. in I,

|H (yo(@:)yo(va)l < C(1 + Bs) By, € LY2(I).
We therefore have that (H (yo(2,))Yo(Vn))new converges to H (yo(2))yo(v) in

L3/2(I"), and as (yo(V,))new converges strongly to yo(v) in L3(I"), we obtain (by
skipping yp for simplicity)

Jim (@, v = fim [ AP = [ @ N = 409,
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leading to

i (10wl + 1llBar + [ w1Dw ) =

(6.114)
VIIDVIR o + 1lIVIE - + [Q b @) DY)

Therefore (6.113) holds as promised, where

1

2
¥l = (V||DV||(2),2,.Q VB, + /Q v:(x)wv(x)ﬁ)

which is indeed a Hilbertian norm equivalent to || - ||w(s), concluding the proof. O

The method developed above, which consists in proving strong convergence
through energy equalities, is called the energy method.

Corollary 6.1. The application ¥y is continuous over W(§2).

Proof. This results directly from Lemma 6.15. Indeed, as W(S2) is a Hilbert
space, continuity is equivalent to sequential continuity, and every strong convergent
sequence is also weakly convergent. O

6.7.4 Fixed-Point Process and Convergence

6.7.4.1 Existence of a Fixed Point

Recall that 727, is specified by (6.110).

Lemma 6.16. The application ¥}, specified by (6.112) has a fixed point. Therefore,
VP, admits a solution.

Proof. 1t is already known that ¥} is continuous. Let R = C,,, recalling that
[Iv,(2)|lwe) < C,, according to estimate (6.107). Let Bx C W(2) be the ball
of radius R centered in 0, which is convex. We obviously have ¥;(Bgr) C Bg.

It remains to prove that #;(Br) is compact. As #;(Bg) is a closed subset of a
metric space, it is enough to show that from any sequence (v,),en in #,(Br), a
strong convergent subsequence in W(£2) can be extracted.

Let z, € Bp be such that v, = v,(z,). The VESP applies to both (v,),en and
() new, with v and z denoting the corresponding VESP-limits. We deduce from
Lemma 6.13 that v = #(z) and from Lemma 6.15 that (v,),e strongly converges
to v, which proves that ¥} (Br) is compact.

In conclusion, the conditions for the application of Schauder’s theorem are
fulfilled, ending the proof. O



198 6 NSE with Wall Laws and Fixed Eddy Viscosities

6.7.4.2 Taking the Limit When 7 Goes to Zero

We conclude the section with:
Lemma 6.17. The family (¥2,),>0 converges to ¥&? when n — 0.

Proof. Let (vy, py) be any solution to (¥%;),~0. We start by looking for bounds,
uniform in 7. Taking w = v, as test yields

a(vy, vy) + 5,(vy, vy) + (G(vy), V) + 0(vy. V) r = (£, V), (6.115)
hence, as n(vy, v;)r > 0,
a(vy, vy) + 5,(vy, V) + (G(vy), vy) < (£, V). (6.116)
By a similar proof to that of (6.49), we obtain
V>0, [lvllwe <C (6.117)

In summary, (v;),>0 is bounded in W(£2), so that the VESP applies for n — 0. Let
v be any VESP-limit.
Customizing the pressure estimate (6.61), we obtain for n < 1,

174lB 2.0 = (5/2)Ca (1l @y + 1 + C2(1 + 1P)C2 + C:C) ©6.118)
< (5/9Ca (Mllygy + C1 +2G:C2 + GG = Gy

which shows that (p;),>0 is uniformly bounded in 5. Thus the PESP applies to
(Pn)n>0 for n — 0, and let p be a PESP-limit.

From here, showing that (v, p) is a solution to #% proceeds as in the proof of
Theorem 6.4, with the additional term 7(v,, w). However, (v;);~o is bounded in
L*(T"), so that n(v,,w) — 0 as n — 0, for any fixed w € W(£2), which concludes
the proof. O

Remark 6.9. It can be proved by the energy method that (v,),-o converges strongly
to vin W(£2).

6.8 Uniqueness

Up to now, we have not discussed the problem of uniqueness. We are unable to
prove any uniqueness result for ¥, and then for the NSE (6.1), due once again to
the lack of coercivity explained in Sect. 6.6. However, we can prove a uniqueness
result for the regularized version #7,, then for the NSE (6.109), subjected to an
additional hypothesis on the data size.
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From now 7 > 0 is fixed. We recall that g(v) = vH (v) € W, (R*) N C*(R?),
so that

|H(|v1]) = H(IV2)| < [|H|loo|V1 = V2. (6.119)
We denote by Ty , , 1 < p < 4, the best constant such that
Vwe W), [wllo,r < Cllwllwe)- (6.120)

We deduce from estimate (i)) in Lemma 6.3, and the equivalence between || - ||12.2
and || - ||w(e) over W($2), that

Vv,w,ze W(2), |b(z:v,w)| < Cllzllw@)lIVllwe)lIWllwe), (6.121)

where C only depends on §2. We denote by By, the best constant such that (6.121)
holds.

Proposition 6.3. Assume that
Co(Bg + Toa.r||H'l|oo) < inf(v.n), (6.122)
then ¥, admits at most one solution.
Proof. Let (vi, p1) and (v2, p») be two solutions to ¥,
(8v.8p) = (Vi — V2, p1 — p2).
We have V (w, q) € W(2) x L*(2),

(Z4,(8v). W) = (8p. V- W)a + (4, (8v). W) = b(8V: V2, W) — (V26 H . W),
(g, V-6v)go =0.
(6.123)
by setting!?

§H = H(v)) — H(v»).
As V-6v =0, then (6p, V - §v); = 0. We also know that
b(vi;8v,6v) =0, 5,(6v,8v) =0, (%, (8v),5v) > 0.

Then by taking w = §v in (6.123), we obtain

inf(v. )18V y() < bEV:v2,8%) = (V2(H (W) = H(v2).6v)r.  (6.124)

134 is expressed by (6.90), .7, by (6.94).
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We now treat the r.h.s. of (6.124), using the estimate and (6.121), yielding
b8V v2,8%)| < BollVallwie) 18V 1y(e) < BoCul 18¥113y(a),

which holds according to the estimate (6.117), since (v, p») is a solution to ¥&7,,.
Moreover, by (6.119) and the Cauchy—Schwartz inequality:

|(V2(H (v1) = H(¥2)),8%)r| < [|H'|ool[Valloa.r |18V][5 4 1
= TO,4,F||H/||OOCV||8V||%V(_Q)'

The inequality (6.124) then yields
(inf(v, 1) — Co(Be + Toa.r|1H'loo) [18V]Ry(a)y < O.

which shows that ||| |%’V(!2) < 0if (6.122) holds, hence v; = v;. Therefore (6.12.i)
reduces to (§p, w)o = 0 for all w € W(£2), in particular for all w € 2(£2)>. Using
a well-known result on distributions (see in [17]), we deduce that §p is a.e constant
in £2 then equal to zero since it belongs to L2($2).

In conclusion, when condition (6.122) holds, (§v, §p) = (0, 0); hence, there is at
most one solution to ¥, O

In summary, by combining Lemma 6.16 and Proposition 6.3, we have proved:

Theorem 6.7. If the hypothesis 6.i and the condition (6.122) hold, then the NSE
(6.109) has a unique weak solution.

Unfortunately, the condition (6.122) is compelling and meaningful only when 7
is large enough. In particular, for fixed f and v, it fails when 7, goes to zero.

Remark 6.10. We deduce from Theorem 6.7 that when condition (6.122) holds,
then given any vy € W(£2), the sequence (v,, p,)nen specified by

(v . V) yor D _y . [(2v+uf)1)v<"+l>] FVpeFD = f in 2,
V.v=20 in £2,

— [(2v+v,) Dyt -n]I = vinH)(fNI(v(”))—l—r)) on I

vt op =0 on I

converges to the unique solution of the NSE (6.109).
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Chapter 7
Analysis of the Continuous Steady NS-TKE
Model

Abstract We prove the existence of a weak solution to the steady NS-TKE
model, which couples the steady Navier—Stokes equations with the equation for
the turbulent kinetic energy k. The link includes the eddy viscosities v,(k, x) and
e (k,x), a wall law for the mean velocity v and k = kp(v) on the boundary, and
the source term v, (k)| Dv|? in the TKE equation, which is in L'. We change the
variable k to x = k — k(v), which yields a new variational problem, whose source
term is regularized by convolution. We next perform the linearization procedure
and use the Schauder fixed-point theorem to prove the existence of solutions to the
regularized system. We then use the energy method to take the limit in the sense of
the convergence of families of variational problems. Apart from the nonlinearities
involved in this problem and a high complexity due to a large number of terms, the
main difficulty comes from the quadratic source term v, (k)| Dv|?, which requires
sharp estimates and yields a nonstandard variational formulation.

7.1 Introduction

We consider in this chapter the following abstract NS-TKE coupled system with
wall laws,

vV-V) V=V [2v+v(k,x)) DV|+Vp =1 in £2,
V.v=20 in £2,
V-Vk =V (u+ u (k. x)Vk) + k E(k,x) = v,(k,x)|Dv]>  in£2,
—[2v + v (k)) Dv-n], = g(v); on I,
v-n=20 onl,
k =kpr(v) on I

(7.1
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where the unknowns are the mean velocity v, the mean pressure p, and the turbulent
kinetic energy (TKE) denoted by k.

This PDE system derives from the modeling process carried out in Sects. 4.4
and 5.3. In particular, the original system is the system (4.137), the boundary
condition for the TKE was derived in (5.137), while the functions v, and u, are
the eddy viscosities. It is a substitute for the k — & sharing the same mathematical
features. Therefore, the results of this chapter can be generalized to the kK — & model,
with appropriate assumptions, as well as systems such as (4.136).

The goal of this chapter is to investigate cases for which we are able to prove the
existence of weak solutions to the NS-TKE model (7.1).

In addition to the issues raised by the nonlinear term (v- V) v and the wall law for
the velocity, thoroughly investigated in Chap. 6, as well as the transport term v - Vk
which will be processed as (v - V) v, this system addresses new issues due to:

(i) the nonlinear boundary condition (7.1.vi) for &,
(ii) the terms involving eddy viscosities, —V - (v,(k,x)Dv) and V - (u; (k,x)Vk),
(iii) the production term v, (k,x)|Dv|? in (7.1.iii), which is at best in L'(£2).

(i) The nonlinear boundary condition for k is indeed a serious problem, which
has never been studied before. Following standard procedures, we change the
variable k to

which satisfies homogeneous boundary conditions on I", making it possible
to use the machinery of elliptic equations (cf. Guilbarg—Trudinger [37]).
However, the equation satisfied by « derived from (7.1.iii) involves a large
number of extra terms due to k- (v). As a result of these extra terms, we are
not able to derive sharp estimates for « in the case

vk
E(_X)’

although this is the correct expression for the function E in the original NS-
TKE model (4.137). For this reason, we must assume that £ is a continuous
bounded function, as if we would had replaced k Vk by k+/Ty(k), where Ty
is the truncation function expressed by (7.98) below, so that

E(k,x) =

E(k,x) = —'Z(ngk), where Vx € 2, £(x) > £y > 0.

(ii) There are many steady fluid models in which the viscosity v is not constant, for
instance, the case where v depends on the temperature, with linear Neumann
boundary conditions. This class of problems has widely been studied (see, e.g.,
[1,19-24,33,44,47,49]). It should be noted that some models in these papers
also involve a quadratic source term in L' in the equation for the temperature.
In the current context, nonconstant viscosities are involved in NS-TKE-like
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models or by-products. The steady-state case has already been discussed
when v satisfies the no-slip boundary condition and k homogeneous boundary
conditions. The case where v, is a bounded function was studied for instance in
[6,15,38,42,43]. The case of unbounded eddy viscosities is more complicated,
and only partial results concerning simplified models are known [35,36,41], as
well as Lewandowski—Murat in [42], Chap. 5, who discussed the existence of
a renormalized solution in a scalar case without pressure.

In a series of papers [3-5, 18], a simplified steady-state NS-TKE model
without convection was considered for the coupling of two fluids such as
the ocean and the atmosphere, with boundary conditions similar to (2.144)
in Sect.2.7.6, nonlinear BC for the TKEs at the interface, and bounded eddy
viscosities.

In this chapter we focus on the case of bounded eddy viscosities, discussing
briefly the case of unbounded eddy viscosities toward the end of the chapter.
The coupling generated by the eddy viscosities motivates the choice of the
linearization method developed in Chap. 6, to investigate the (v, p, k) system,
although the Galerkin method also works. However, the linearization method is
the most appropriate for writing practical numerical codes (see the discussion
in Sect. 6.6.1).

(iii) Elliptic problems with right-hand side in L' and/or measure have been
intensively studied. We may distinguish two main trends. One may be attributed
to Boccardo and Gallouét and collaborators [2,9-13, 31, 34,48]. The concept
of solutions in this approach must be brought closer to the notion of entropy
solutions, widely used for hyperbolic systems.

The other trend is the renormalized solutions approach. The concept was first
elaborated by R.-J. Di Perna and P.-L. Lions for transport and kinetic equations
[27-30]. It was then adapted for elliptic problems by P.-L. Lions and F. Murat,
although the original paper was never published. This concept has resulted in
many papers [7,8,16,17,25,26,39,40,45], after the initial course by F. Murat
[46] in the University of Seville in 1993.

Unfortunately, neither entropy nor renormalized solutions work in the case of
incompressible fluids, because of the pressure and the constraint V - v = 0, even
though many ideas behind these concepts can be recycled. We search therefore
for a natural variational problem YP* that yields weak solutions to the NS-TKE
model (7.1), which is possible when:

(1) vy, u,, E are nonnegative, continuous, and bounded,
(i) kr € WER@RY) N CHRY).

The other hypotheses are the same as in Chap. 6, summarized in Hypothesis 6.1.
The general outline of this chapter is the following:

(a) writing variational problems, studying the new operators involved, obtaining a
priori estimates,

(b) to complement the V-P-ESP of Sect.6.3.3 by the similar KESP package for
k =k — kr(v), proving further compactness results,
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(c) regularization of the source term, writing and analysis of the corresponding
linearized problems,

(d) application of the fixed-point theorem, taking the limit in the equations by
the energy method and the concept of convergence of families of variational
problems introduced in Sect. 6.4.5.

Items (a), (b), and (d) follow the framework of Chap.6. Concerning item (c),
the usual strategy to prove the existence of solutions to an elliptic system with a
source term in L! is to regularize it. In this chapter, the source term v;|Dv/|? is
regularized by convolution, which means by v, D(vxp,) : Dv, for some mollifier p,,.
However, in Chaps. 8 and 12, we will regularize the source term by the truncations
v, Ty (|Dv|*) and Ty (v;|Dv|?). These choices are motivated by technical reasons
which will be clarified by the end of Sect. 7.4.3, in particular in Remark 7.6.

Due to the high complexity of the system, the procedure developed in this chapter
is very technical and involves several interconnected variational problems, which
may seem confusing at first. The main steps of the procedure are the following,
which can be used as a guide while reading:

STEP 1.  Initial TKE Model (7.1). —  ¥P* (1.5):(7.7).
STEP 2 Changing the variable k by —  Y9P*,(7.14):(7.16), with
"k =k —kp(v)in yP*. extra terms in (7.16.iii).
Regularization of the source —  YPX (7.58):(7.60).
STEP 3. . "
term by convolution,
regularized NS-TKE model.
. . . K
STEP 4. n-regglarlzatlon of the fluid — ”1/32,“], (7.62).
equation.
Linearization and fixed-point —  Existence of solution to
STEP 5. p
procedure. VD
STEP 6 Convergence of (7/92’”)00 —>  Existence of solutions to
" to Y. Y P~ therefore to ¥2~.
STEP 7. Convergence of (Y2, ),emwto  —  Existence of solutions to

2 Y P* | therefore to V2K .

Observe that the e-regularization carried out in Sect. 6.4.4 is not necessary to this
process, since we can directly use the results of Chap.6 in Step 5. However, the
n-regularization introduced in Sect. 6.6.1 cannot be bypassed.

At the end of the chapter, we prove the maximum principle, which states that if
(v, p, k) is a solution to ¥Z* obtained by approximation and kr(v) > 0 a.e. on
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I', then k > 0. Then we consider the case of realistic eddy viscosities v; = E\/E,
we=C, vk, approximated by £ /Ty (k) and C 1wl +/Ty (k). When we take the limit
in the equations as n — oo, we obtain an inequality for the TKE, the resulting
solved PDE system being

(V-V)v—v-[(2v+zﬁ)0v]+vp=f in Q.
V-v=0 in £2,

V-Vk—V. [(u + C,J«/E)Vk] > ¢Vk|DV|? — k—ViN(k) in 2,

- [(21} + £k) Dv-n]t =g(v), on I

v-n=0 on I

k=kr(v) on I,

where k- is still a W1 function of class C! and N is fixed. In the realistic NS-
TKE model, kr(v) = C|v|?, a case that remains open as these lines are written.

7.2 Variational Formulation and Change of Variables

From now on and until stated otherwise, we shall assume that:

Hypothesis 7.i. Hypothesis 6.1 holds and in addition:

1) v, ue, E € L®(R x £2) are continuous with respect to k and also satisfy
v, e, E>0ae in R x £2,
(i) kr € WE°(R3?) N CY(R?) is a given fixed function.

In this section we:

(a) specify the original variational problem ¥ P* associated with the system (7.1),

(b) check that ¥ is meaningful,

(c) change the variable k to x = k — k(v) which is identically equal to zero on I”
and then write the variational problem ¥Z?* satisfied by «,

(d) derive a priori estimates to show that %22 and ¥2* are consistent.

7.2.1 Variational Formulation

7.2.1.1 Space Functions

As in Chap. 6, the space of unknowns and tests for (v, p) is W(£2) x L3(£2). The
space of unknowns for x = k — kr(v) is K3/>(£2), while the test space is Q3($2),
where

Kp@) = () W@, Q@) ={Jw " ®. (7.2)

1<¢<3/2 r>3
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The choice of K3/2(£2), whose topology is not trivial,' is motivated by the presence
of the source term in L' in (7.1.iii), which leads to the application of the Boccardo—
Gallouét inequalities [9] (cf. Sect. A.6.2 in [TB] and also in [2, 11]), in seeking
estimates for k in Wol’q (£2), 1 < g < 3/2, hence, K3,2(§2). This point will be
clarified in Sect. 7.2.4 below.

Observe however that 2(£2) is dense in K3,,(§2), which means that given any
k € K3/(82), there exists k, € Z(82) such that («k,),ew converges to « in each

Wol’q, 1 < g < 3/2. To see this, it is sufficient to use the density of Z(£2) in

Wol’q (£2) and to argue as in the proof of Lemma 7.4 below.
The space Q3(£2) is the most restrictive suitable test function space in the list,
which motivates its choice. It is clear that Z(£2) is dense in Q3(£2).

7.2.1.2 Variational Formulation

Recall that a(v, w) = 2v(Dv, Dw)g and

b(z: v, w) = % [(z-V)v.W)o —(z-V)W.V)e], (G(V).w) = (g(V).W)r.

Following the discussion in Sect.6.2.3, we multiply (7.1.iii) by ¢ € 2(£2) and
we perform a formal integration by parts using Stokes formula, which leads us to
introduce the following operators:

1
be(z;k,1) = 3 [(z-Vk,D)o—(z-Vi, k)g], ac(k,l) = u(Vk,Vi)gq,
sy(k;v,w) = (v, (k,x)Dv, Dw)g, Se(k; A1) = (U (k,x)VA, V)@,
dk; A, 1) = (AE(k,x),])g, P(k,v,x) = v;(k,x)| Dv|.

To simplify what follows, we also set
Vv,we W(82), VkeKspn($2),
(ﬂ(k)(v, k),w) =b(v;v,w) +a(v,w) + s,(k;v,w), (7.3)
as well as
VveW(R2), VkeK;3n(2), VIeQi2),
(AW k), W) =be(vik.]) + ac(k, 1) + s.(k; k1) (7.4)

In other words,

't is a Frechet space (see in Dugundji [32]), whose topology does not need to be specified.
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(i) 7% and .7 ®) gather together transport, diffusion, and turbulent diffusion for
v and k respectively,
(ii) the operator d represents the turbulent diffusion term coming from & in the
original equation for k [cf. (4.126) and (4.137)],
(iii) IP is the quadratic source term.

The variational problem Y% associated with the NS-TKE model (7.1) with k as
unknown is

Find (v, p, k) € W(£2) x L3(£2) x K3,2(£2) such that (7.5)
forall (w,q,l) € W(2) x L*(2) x Q3(£2), (7.6)
(y(k)(v, k)s W) - (ps V- w)Q + (G(V)s W) = (f, W),
V-v.q)e =0, 7.7)
(O (v, k), w)y+ dk:k, 1) = P(k,v,x),])qa, '
k=Kk+kr(v),

Any solution to ¥ is a weak solution to the NS-TKE model (7.1). By generalizing
the notion of mild solution of Lemma 6.1 to this case, we obtain:

Lemma 7.1. Assume that in addition to Hypothesis 7.1,
feL*(2), vi.u € W°@R xR), kp e C*R),
and
(v, p.k) € (H(2) N W(£2)) x (H'(2) N L§(82)) x (Hy (82) x H*(£2)).
Letk = k + kr(v). Then (v, p, k) is a mild solution of the NS-TKE model (7.1) if

and only if it is a weak solution.

Sketch of the proof. Observe thatas v, € W (R xR), whenv € H?(2)NW(£2),
then P(k,v,x) € L*(R). Moreover, as kp € C2(R?) and k € H](2) x H*(2),
we deduce that k € H?(£2). Finally, a standard calculation shows that

V(v (k,x) Dv) = v, (k,x)Av + (%Vk + %) :Vve L*(2).
X

For the same reason, V - (i1, (k,x) Vk) € L?(£2). The rest of the proof is standard,
and we skip the details. O
By the end of this chapter, we shall have proved:

Theorem 7.1. Assume that Hypothesis 7.i holds. Then ¥2* admits a solution.
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Remark 7.1. In the realistic NS-TKE model with wall laws derived in Sects. 4.4
and 5.3, we have

v (k,x) = CLx)Vk, p(k,x) = Cl(x)Vk, E(k,x)= z(ixk)
when £ = £(x) is a given function. Moreover, in the case of the boundary two layers
model, ki (v) = Ci|v|?. Therefore, items (i) and (ii) of Hypothesis 7.i do not hold
in this case, and we are not able to prove an existence result in the realistic case,
irrespective of any assumption on £, for technical reasons that will be clear by the
end of this chapter. A discussion of currently known results for the realistic case will
be presented in Sect. 7.5.3.

7.2.2 Meaningfulness and Change of Variables

We first aim to establish that %2 is meaningful when Hypothesis 7.i holds. Then
we change the variable k to « and derive from #2* the variational problem %2
satisfied by (v, p, k).

7.2.2.1 Meaningfulness

Let (v, k) € W(£2) xK3/2(£2), [ € Q3(§2) be given. We treat the terms in ¥P* one
after another.
(i) Asv; € L®°(R x £2),x — v (k(x),x) € L*°(£2). Then all the terms in (7.7.1)
are well defined, as already shown in Sect. 6.3.
(ii) Because (v,k) € W(£2) xK3/2(£2), then v € L(£2) and the Holder inequality
implies

v-VkeLP(2), Y1<p<6/5,

and [ € L*®(£2) as Q3(£2) — L°°(£2); hence, (v - Vk,[) is meaningful.
Moreover, we deduce from the Sobolev embedding theorem that k € L?(£2),
forany 1 < p < 3, leading to

kveLf(2), V1<p<?2, while VIeL?(£2) forsome p > 3,

which allows the product (v-VI, k) to be treated. In sum, b, (v; k, [) is actually
well defined.
(iii) As

VkeL’(R), Y1<p<3/2, while VIeLi(Q), Vgq>3,

and pu; (k(-),-) € L*°(82), then a.(k,l) and s.(k; k, 1) are well defined.
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(iv) The product! E(k(-),-) € L*°(£2), which makes d(k; k,[) well defined.

(v) Finally, since v e W(£2), we deduce that |Dv|> € L'(£2). Moreover,
Vi(k(-),-) € L*®(£2) as well as [ € L*°(£2), which makes (PP(k,v,x),[)q
well defined.

It results from (b):(e) that all the terms in (7.7.iii) are well defined. The processing
of the rest of the system is straightforward.
7.2.2.2 Change of Variable
We now write the equation for « defined by
k = k —kpr(v) which satisfies k =0 on I
We set

Vi (k,v,X) = v (k + kr(v),x),

/IE(K,V,X) = HI(K + kp(V),X),
E(k,v,x) = E(k + kr(v),x).

We note that because of Hypothesis 7.i, v;, i;, E € L®(R x R? x £2) and are
continuous with respect to ¥ and v. We are led to consider the following operators:

t,(A,z;v,w) = (v;(A,z,X)Dv, Dw)g,
te(A,z;k, 1) = (; (A, 2,x)Vk, Vi) g, (7.8)
e\ z;x,1) = (kE(,2.%). ),

and we finally put
0, z,x) = ?)',(A,z,x)|Dz|2,
and

(T, 1), W) = Vv, W) +a(v, W) + 1,(ic, V; v, W), (7.9)

(A OV, 0),1) = be(vik, 1) + ael,]) + to(k, vik,1). (7.10)
The price to pay is that the nonhomogeneous BC for k generates additional terms
in the equation for x. To make the process as clear as possible, we first define the
following operator,

(500 1) = be(z: k. 1) + ac(k,]) + te(A z: k1) (7.11)

which is the linear operator deduced from .# ), which means



212 7 Analysis of the Continuous Steady NS-TKE Model

(AL (). 1) = (A (v.00).1). (7.12)
The extra terms due to the change of variables, are expressed by the operator B,
B z:v,1) = (A5 (kr (). 1) + e(h, z:kr (v), ). (7.13)

An easy calculation shows that Y Pk is equivalent to the variational problem denoted
by ¥&~,

Find (v, p,k) € W(£2) x Lé(.Q) x K3/2(£2) such that (7.14)
forall (w,q,l) € W(2) x L*(2) x Q3(£2), (7.15)

(g(l{)(vv K),W) - (pv Vv 'W)Q + (G(V)7W) = (fv W),
V-v,q)o =0, (7.16)
(O, 1), 1) + e(ic,vik, 1) + Blic,viv,1) = (Q(k,v,x), ) g.

We will examine ¥Z2° in order to prove Theorem 7.1.

Remark 7.2. Let (v, p,k) be a solution to ¥2?* such that k € H,(£2). Then
according to item a) above, we can substitute the test space Q3(§2) by the space
Hy(£2) N L°(£2), which is dense in Q3(£2). This is meaningful since all the
operators involved in ¥ are bounded in the space HO1 (£2) N L*°($2), when
Kk € Hy(£2).

Remark 7.3. In Chap. 12, we perform the numerical analysis of the NS-TKE model,
with mixed boundary conditions. This means that I" = I, U I'p and the wall law
holds only on I}, while v = 0 and k = 0 on I'p. For technical reasons arising from
Poincaré’s inequality, it is possible to deal directly with #2* instead of #2*. In the
case where the wall law holds on I as a whole, it is essential to deal with ¥Z?“ to
get a priori estimates and to prove the existence of weak solutions to the NS-TKE
model.

7.2.3 Change of Variable Operator

The aim of this subsection is to analyze the change of variable operator B, which is
essential in order to approximate #27°.

We first notice that v — 7, (i) (kr(v)) [cf. (7.11)] defines an application from
W($2) to H™'(£2) for any given z, A, and that e behaves like a L? bilinear product
since E is bounded. This suggests that B defines a continuous map from W($2) to
H ().

Before going any further, we must fix some notation. Let
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(i) So,p, denote the best constant in the inequality, ||z||o p.o < C||z||w(n), Where
l=<p=6
(ii) Hw(gn) denote the best constant in the inequality ||Vz||o» 0 < C||z|lw).

Furthermore, observe that as k € W1 (R?) N C1(R?),
VveW(R), kr(v)e H'(£2) and Vkr(v) = Vv - kR (v). (7.17)
Moreover, we set” V (x, y) € R?,
£(x) = Hw@)Sosellkrlloo x + |krlco, (7.18)
B(x,y) = %50,4,:2 yE(x) + Hway(1t + || 14e]]o0) X. (7.19)
We start by investigating %(f) (kr(v)):
Lemma 7.2. Suppose (z,A) € W(£2) x Wol’q (£2) is given for some q > 1. Then
VveW®), 5 kr(v)eH'(2),
and

1S Ger W) -1y < BUIVIIwe). llzllwe)- (7.20)

Proof. Starting from the general expression of f%/z(f) given by (7.11), we study each
term one after the other.

STEP 1. Transport operator. Recall that

elzzkr (4).1) = 3 [(2- V(kr (V). D — (2 V1. Kr (W)l

Therefore, by (7.17) and the Cauchy—Schwarz and Sobolev inequalities, we
obtain

1
|be(z: kp(v), )] < §(||k/r||oo||Z||o,4,:2||l||0,4,9||VV||0,2,9
+llkrlloollzllo4.211VI]l02,2) (7.21)

= 5 Soaellzllw@E (IVllwa@) ] 4 ()

where £(x) is given by (7.18), and ||Z||H01(_Q) = ||VI]]o2.0-

2Let ¥ be any bounded data function of the system, for example, v;, ii;, ki, E, etc. For simplicity
the L°° norm of ¥ is denoted by ||1/||co, unless more precision is necessary.
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STEP 2. Diffusion operators. It is directly deduced from (7.17) and the
Cauchy—Schwarz inequality that

lae(kr (V). D] < pllkrlool [VVIlo2.2lIVI02.2

(7.22)
< nHw kool IVIIw 111 12 @) -

Similarly, we find

lteX.z:kr (V). D] < Hw)ll el lool koo VW) 1 11 ) (7:23)

In conclusion, (7.20) follows from (7.21) to (7.23). O
Corollary 7.1.

|B(A,z:v.D)| < [BUIVlIw@): |1Zllw) + Sor.ellkr|lcol K |loo] 2N )
(7.24)

Proof. As E and k are bounded, we obtain

le(A.z:kr (V). DI < [lkrllool [ ElloolTll0.1.2 = Soaellkrllool | Elleol 121l 1t ()
(7.25)

hence the result by (7.13) and (7.20). We note in passing that this estimate does not
depend on A. O

Observe that B(x, y) expressed by (7.19) is a polynomial function of the form
B(x,y) = a1x + axxy + asy,
where the a;’s depend on the data. Therefore, (7.24) yields the simple estimate
|B(A,z:v.1)| < C(l[¥llwee) +IVllwe) |zl lwe) +lzllwe) + DI o). (7:26)

for some constant C. This is the form that we shall use in what follows.

7.2.4 A Priori Estimates

The energy equality and the a priori estimates for v and p derived in Sects. 6.4.1
and 6.4.2 for Y27 hold for any bounded v; > 0. Therefore, whether or not v; depends
on k or anything else does not change the reasoning. The same proofs hence apply
to this case, yielding

Proposition 7.1. Let (v, p, k) be any solution to Y7*. Then the following energy
equality is satisfied:
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/ (v + D7 (k(x), v(x), x))| Dv(x)|*dx +/ gv(x)) - v(x)dI'(x) = (f,v). (7.27)
2 r

The velocity v satisfies

1
||f||%v(9)/ 2C¢|82| ’
< -C, 7.28
IMliwee =< (inf(v, Co inf(v.Cy) (7.28)
Moreover, there exists C, = Cp(v, g, 2.1, ||v/]|00) such that
llPllo2.e < Cp. (7.29)

Deriving an estimate for « is much more tricky and can be carried out only for
particular solutions to #27*.

Proposition 7.2. Let (v, p, k) be any solution to V" such that k € Hy ($2). Then
forall g < 3/2, there exists a constant C, 4 depending on v, ||v;||oo, £ & 1, ||ttt ]] 0>
[lkr|loor [IkF1loos [| Elloo, and $2, such that

llell1.q.2 < Cig- (7.30)
Proof. The proof proceeds in three steps. We first prove that (7.16.iii) in Y27 is

indeed an equation with a right-hand side in L'. We then aim to apply the washer
inequality, Theorem A.12 in [TB]. To do so, it must be shown that

M, = / |V (x)|> dx (7.31)
n<|k|<n+1

is bounded uniformly in n in order to apply the inequality (A.44), which is carried
out by the choice of the suitable test function. Once this suitable test is determined,
we estimate M,,.

STEP 1. R.h.s.in L'. The aim is to check that
S :x— Qk(x),v(x),x) = 7 (k(x), v(x),X))| Dv(x)|* € L' (2).  (7.32)

We deduce from estimate (7.28)
/ SEdx < |llool[DVI[52.0 =< |01l C) = 01, (7.33)
Q2

hence the result since S > 0.
STEP 2. Determination of the suitable test. Following Murat [46], we introduce the
odd function H, € W1*(R) defined by
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vV x e€|[0,n], H,(x) =0,
Vxelnn+1], H,(x)=n-1, (7.34)
Vxen+1,00, H,(x)=1.

As H, € WI*°(R) and H, has a finite number of discontinuities, we deduce
from Stampacchia’s theorem (cf. [50] and Theorem A.11) that

Vie H(R). H,() € H\ (). VH,A) = H ()VA.

We also notice that because H, = 1 over [-1 —n,—n] U [n,n + 1], H) =0
elsewhere, the following identities hold:

M, = / V(H,(k(x)) - Vi(x)dx
= | (H,(x(x))*|Vk(x)|*dx (7.35)
2
= IVH, ()2, -

Therefore, according to Remark 7.2 and because x € HOl (£2), we can take as
test function in (7.16.iii),

q = H,(k) € Hy(£2) N L=(2), where ||H,()|loco0 <1, (7.36)

leading to the equality

Y= (Q(vas X), H,,(K))_Q, (737)

where we have set
Y = (v, k), Hi(k)) + e(k, vk, Hy(k)) + B(k,v;v, H,(k)).

We derive from (7.33) and (7.36) the inequality

X <10, v, x)lo1.2|Ha(K)]]0,002 < 01 (7.38)
STEP 3. Analysis term by term. We examine each term in X' one after another. The
conditions for the application of Lemma 7.3 below are fulfilled, since V-v = 0
and H, is the derivative function of a C' function. We therefore find
b.(v;k, H,(x)) =0,
which, combined with (7.35), yields
(%(")(V, k), Hy(k)) = uM, + t.(k,v;x, H,()) > uM,, (7.39)

as t,(k, v; kc, H,(«)) > 0. Furthermore, we observe that
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0<e(k,vik, Hy(x)) = / kH,(k)E(k + kr(v),x)dx, (7.40)
Q

since H, is odd, so that H,(k)x > 0 and also because £ > 0. By now
combining (7.37), (7.39), and (7.40), we obtain

UMy < o1+ |B(k,v;v, Hy(k))|. (7.41)

We are left with the term generated by the change of variable operator. Using
the estimate (7.26) combined with (7.28) and (7.35), we find

1
|B(k,v;v, Hy(k))| < P,(C,)M,;,

P, being a second-order polynomial function that does not depend on 7, but
whose coefficients depend on the various data. Hence using Young’s inequality
yields

1
uM, <o + Pz(CV)an <o+

P(C)
—— + 5 M.,
w2

leading to

PRI (e
T 2l

(7.42)

which is actually the desired estimate (7.30), with

01 PZ(CV)) (743)

Cog=P,
“ q(u+ 2p?

where P, is the polynomial function considered in Theorem A.12. This
concludes the proof.
|

We now prove a technical lemma, used in the proof of Proposition 7.2.

Lemma 7.3. Letz € W(2) suchthatV -z =0, A € H,(£2), G € C'(R). Then
be(z; 1, G' (1)) = 0. (7.44)

Proof. Letusconsiderz € ¥,,(§2), A € 2(£2). A similar proof to that of Lemma 6.3
yields

be(Z; A., Gl(x)) = (Z : VA'v G/(A'))-Qv

which by applying Stokes formula and recalling thatz-n = 0 on I" leads to
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be(z; A, G' (L)) = / v(x) - VA(X)G'(A(x)) dx
= j?v(x)'VG(/\(x)) dx (7.45)
o)

_ / V- 2(x)G(A(x))dx.
2

This holds whenz € W(§2) and A € Lé(.Q) by the density of ¥;,(£2) in W(£2) and
2(£2) in L3(£2) and the continuation principle, which obviously applies here. We
therefore obtain (7.44) when V -z = 0. O

Remark 7.4. When G(0) = 0, the same result holds for any z € H;(£2) such that
V -z = 0. In other words, the assumption z-n| = 0 is not in fact necessary since if
A € HJ}(£2), then G(1) € H}(£2). Consequently, the boundary term in (7.45) also
vanishes in this case.

7.2.5 Extra Estimates

Proposition 7.2 only relates to specific solutions (v, p,«) of ¥&7“, for which
k € HJ(£2). This raises the issue of whether any solutions to ¥ satisfy Esti-
mate (7.30), in other words to determine if 7% is consistent.’

The point of this is to justify the use of H, (k) as test in (7.16.iii). However,
when (v, p, k) is any solution to ¥27“, H,(x) ¢ Q3(£2), and even though H, (k) €
L°°(£2), there is no particular reason that it can be taken as test: the method does not
apply—a priori—for any solution to ¥2?*, so that we do not know if estimate (7.30)
always holds and, in particular, we do not know if 22 is consistent.

However, the approximate solutions we construct in this chapter will satisfy
estimate (7.30). We will say that ¥22* is consistent by approximations.

To prepare the ground, let S, € L*(§2) and 2% denote the variational problem:

Find (v, p,k) € W(2) x L3(22) x H} (£2) such that (7.46)
forall (w,q,1) € W(£2) x L*(2) x H} (), (7.47)
(f(’()(v,/c),w) - (ps V. w)Q + (G(V)s W) = (fv W),

(V-v.q)e =0, (7.48)
(JL’/(’()(V, k), 1y +e(k,v;k,l)+ B(x,v;v, 1) = (Su,De.

Therefore, the proof of Proposition 7.2 directly gives:

3Recall that a variational problem is consistent if any a priori solution belongs to its space of
unknowns.
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Proposition 7.3. Assume that the sequence (S,)nen is bounded in L'(2), such
that

[|Sullo1.e < o1.

Then any solution (v, pu, kn) to U2, satisfies the estimates (7.28), (7.29), (7.30).

7.3 KESP and Compactness

We complete in this section the theoretical background necessary for the analysis of
Y P*. We require in particular additional compactness properties and convergence
lemmas, following the outline of Sect. 6.3.3.

7.3.1 K Extracting Subsequence Principle (KESP)

We elaborate the KESP compactness package appropriate to K3/, (£2), similar to the
VESP of Sect. 6.3.3.

Definition 7.1. Let («,),ew be a sequence in Kj3/2(£2). We say that (k,)new is
bounded in K3/, (§2) if it is bounded in Wol’q (£2) forany 1 < g < 3/2.

Lemma 7.4. Let (k,)nen be a bounded sequence in Kz/2(82). Then there exists
k € K3/2(82) and a subsequence (Knj )n, eN such that

(a) forall g <3/2, (kn,;)n;en weakly converges to k in Wol'q (£2), a.e.in £2,
(D) (kn;)n,;en strongly converges to k in L' (2) forall 1 <r < 3.
Proof.

STEP 1. Proofof (a). Let gy < 3/2 be fixed. Since (k) e is bounded in Wol"’0 (£2),
we know from standard functional analysis (see [14]) that there exists ¥ €
Wol’q0 (£2) such that we can extract a subsequence from («;, i In ;e which weakly

converges to k in Wol’q(’ (£2). Obviously,
Yq <qo k€ Wol’q(.Q) and j]i)n;o/cnj =K in Wol’q(.Q) weak,

V1<r<gqy, lim k,, =« in L"(£2) strong,
] —>00
by the Sobolev embedding theorem.* The inverse Lebesgue Theorem
(Theorem A.10 in [TB]) allows us to extract yet another subsequence from
(K,,‘/. ),,‘/.e]N, which converges a.e. in £2 to « that we still denote (Knj ),,‘/.e]N.

— 40

3
4Recall that g5 =
340
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Let g0 < g < 3/2. Since the sequence (ky,)n;en is bounded in WOI"’(.Q),

there exists k¥ € Wol’q (£2), and a subsequence (k, i k),, ;€N can be extracted
which

(i) weakly converges to k in Wol’q (£2),

(ii) stronglyin L"(£2),1 <r < g*,
(iii) a.e in £2.
Of course, ¢} < g*, and by the uniqueness of the limit in L"(£2) for 1 <r <
q;, we infer k = k, yielding k € Wol’q (£2).
Furthermore, we observe that the only possible weak limit in Wol’q (£2) of any
subsequence of (ky,)n;en is k, which gives the result that (k). ;en weakly

converges to k in Wol’q (£2).
STEP 2. Proof of (b). The above reasoning holds V¢ €]qo,3/2[, hence k €
K3/2(£2).

Finally, let r < 3; there exists ¢ < 3/2 such that r < g*. Therefore, by the
Sobolev embedding theorem, a subsequence can be extracted from (Knj )n, €N,
which we still denote («;, i ),,‘/.e]N, such that (K,,‘/. )n‘/.E]N strongly converges to k.
This holds for any r < 3, for the same subsequence, by a uniqueness argument
as above. The a.e. convergence of (ky; ), en has already been derived. O

Definition 7.2. In what follows, we write (K,,‘/. ),,‘/. en instead of (k;;),en for simplic-
ity. We shall say that we apply the K Extracting Subsequence Principle, KESP, to
the sequence (k,)nen and that k is a K-ESP-limit, including all the properties listed
in Lemma 7.4.

Remark 7.5. The KESP also applies to bounded sequences in H,) (£2), where in this
case the critical exponent is 6. We shall sometimes refer to this as the “customized
KESP”

7.3.2 Convergence Lemma

We prove a series of convergence results, in complement to Lemma 6.6. Let us
consider:

1) (Vvp)new C W(S2) to which the VESP is applied, with v any V-ESP-limits,
(i) (kn)new C K3/2(82) to which the KESP is applied, with k any K-ESP-limits,
(iii) (zx)new such that Vn € NN, z, € L®(£2), which converges to z € L(£2) in
L?(£2),1 < p <6,and a.e. in £2,
(iv) (Au)nen such that Vn € IN, A, € L'(£2), and which convergesto A € L'(2)
ae.in 27

3The choice of L! is to fix ideas and is enough for our purpose. The same result holds in a more
general context.
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We recall that the operators involved in the next statement are defined by the
formulas (7.8) and (7.13).

Lemma 7.5. We have, for all (w,]) € W(§2) x Q3(£2),

lim bk, 1) = bo(zk.0), (7.49)
nll)ngo t(An, 2y vy, W) = 1,(A,2;V, W), (7.50)
nli,lgote(A"’Z";K”’l) =t.(A,z;k,1), (7.51)
nli)lgoe(kn,zn;/cn,l) =e(A,z;x,1), (7.52)
HILH;O B(An,zy;v,,1) = B(A,z;v,1). (7.53)

Proof. We establish each convergence one after another.
STEP 1. Proof of (7.49). We write
1
be(Zn; kn, 1) = 5((1 Zy, Vi) — (KnZn, V) o).

As [ € L°°(S2), we observe that

(1) [z, — [ z strongly in L°(£2),
(2) since 5/4 < 3/2, Vk, — Vi weakly in L/4(£2),

so that
(!z,,Vky)o — (l2,Vk)e when n — oo.
Similarly, we infer from the equality 1/6 + 1/3 = 1/2 that
KnZy, — kZ in L1(2), V1 <q < 2.
Moreover, there exists 7 > 3 such that VI € L' (£2) and, in particular, r’ < 3/2.
Therefore, we have (k,z,, VI)o — (k 2, VI])g), hence the result.
STEP 2. Proof of (7.50)—(7.52). We write

ty(An. 203 Vi, W) = (Vi (An. 2,) DW, DV,) .

We know from (iii) and (iv) that z, — zand A, — A a.e. in §2, so the continuity
of v; leads to V; (A, z,,X) Dw — V;(A,z,X)Dw a.e. in £2. Moreover,

|V7 (A, 2, X) DW| < ||v1]]oo| DW| € LZ(.Q),

Hence, we obtain by Lebesgue theorem,
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(Vi(An,2,) DW, Dvy) e — (V7 (A, 2)Dw, DV)g as n — oo,
proving (7.50). Proving (7.51) and (7.52) follows the same procedure, so we
shall skip the details.
STEP 3. Proof of (7.53). As kr is continuous and bounded, we easily deduce that
kr(vy) > kr(v) in L?(£2),V1 < p <oo, and a.e.in £2.
We now prove the weak convergence of (V(kr(v,)))new to V(kr(v)) in

L?(£2). First, we observe that V(kr(v,)) = Vv, - k-(v,), so that since k/-
is bounded V (k- (v,)) € L>(£2). Leth € L?(£2). We have

(Vkr(va)),h)e = (k- (v,) ® h, Vv,)o.
As k- is also continuous,
kr(vi) ®h — k-(v) ®h ae.in £, |kr(v,) @ h| < [|k}||oo]h| € L*(£2).
Therefore,
kp(vy) ®h — kp(v) ® h in L*(22) as n — oo,
so that the weak convergence in (v, ),en in W(£2) leads to
(Vlkr(va)), W@ = (kp(va) ® h, Vvy) o — (kp(v) @ h, Vv)o = (V(kr (v)), h)e,
which yields in turn the weak convergence of (V(kr(v,)))nen to V(kr(v)) in
L2(£2) as expected and hence the weak convergence of (k- (V,)),en in H! (£2),
since we already know the L? convergence of the sequence. From there, (7.53)
derives from (7.49) to (7.52) with kr(v,) instead of k,. Actually, in the proofs

above, the fact that «, is equal to zero on I" plays no particular role, and
therefore they apply to k- (v,) too. O

7.4 Regularized NS-TKE Model

The construction of solutions to ¥2?* is based on approximations obtained by
regularizing the production term by convolution. In terms of PDEs, this corresponds
to the system:
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vV-V)v—=V-[Q2v+v(k,x))Dv] + Vp =1 in £2,
V.v=20 in £2,
v-Vk =V .- (u+ w(k,x)Vk) + k E(k,x) = v,(k,x) Dv,, : Dv in £2,
—[@2v +v) Dv-n], = g(v), on I
v-n=0 on I,
k =kr(v) on I,

(7.54)

where v, = vxp,, for some mollifier p, specified below. We establish in this section
the existence of weak solutions of this system.

We first write the variational problem #27! associated with the regularized NS-
TKE model (7.54).

Following the outline of Sect. 6.6, the existence of a solution to ¥} is proved by
a linearization procedure and then the Schauder fixed-point theorem. This requires
a n-regularization leading to a further variational problem "//BZZ,U, which is proved
to have a solution. We prove that the family (7%, )0 converges to ¥%7; when
n — 0, hence the existence of solution to ¥27;,.

The convergence of the sequence (¥27)),en is studied in the next Sect. 7.5.

7.4.1 Construction of the Regularized System

7.4.1.1 Convolutions

Let p € C*(R?), with supp(p) C B(0,1), p > 0, ||p|lo.1.rs > 0 and p is even,
p(—x) = p(x). Let
3

n
pu(X) = ———p(nX).
||/0||0,1.1R3

Letu € L?(£2) (p > 1) and &z € L”(R?) be the function defined by
Vxe 2, i(x) =u®x), VxeR*\ R, ix)=0.

For simplicity, we still write u instead of i, and we consider the convolution product
of u by py,

wx pa(x) = /R uy)pn(x - V)dy. (7.55)

We know that u x p, € C®°(R?), suppu * p, C 2 + B(0, 1/n), and among all the
properties satisfied by u * p,, we note that when p > 1,

31217

n llullo.p.2 = 1> C,llullop.o- (7.56)
||/0||0,1,1R3

e * pnllo,00m3 <
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Moreover, (1 * p,),eN converges to u in L?(§2) (see in [14]), and we also have
[lu* pnllo,prs =< llullo.p.- (7.57)
As p is even, we easily derive from Fubini’s theorem
Vi<p<oo, YueL’(2),VveLl' (), u*ppnv)e=v*p)e.

In the particular case p = 2, we deduce that u — u x p, | defines a continuous self
adjoint operator over L?(£2).

Finally, if z = (z1, 22, z3) is any vector field on §2, zxp, = (21 % 0n, 2% Pn» 23%Pn ),
and if A = (a;;)1<ij<3 is a second-order tensor field, A x p, = (a;j * pu)1<ij<3.

7.4.1.2 Variational Problem

Let #27% denote the following variational problem®:

Find (v, p,k) € W(£2) x L3(£2) x H} (£2) such that (7.58)
forall (w,q,1) € W(2) x L*(2) x H}(£2), (7.59)
(90{)("’ K),W) - (pv V. W)Q + (G(V)7W) = (fv W),

(V-v.9)e =0, (7.60)
(O, k), 1) + ek, vik, 1) + Bk, viv,l) = (O,(k,v,x;v), g,

where
0.(A,z;v,x) = V/(A,2,X) Dz, : Dv, 1z, = Z % p,. (7.61)

Any solution to Y27, is a weak solution to the system (7.54). By the end of this
section, we shall have proved:

Theorem 7.2. Letn € N be given. Problem ¥}, admits a solution (v, p, k) which
satisfies the fundamental estimates (7.28)—(7.30).
7.4.2 Linearization of the Regularized System

As in Sect. 6.6, in preparation for the linearization process we must introduce the
n-regularized variational problem “I/@Z,n expressed by (7.58), (7.59) and,

6.7 and # ® are defined by (7.9) and (7.10).
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(y(K)(Vs K)s W) - (ps V. W)Q + (G(V) + v, W) = (fv W),
(V Vv, q).Q =0,
(O (v, 1), 1) + ek, vik, 1) + Bk, v:v,l) = (Qu(k,v,x:V), g,
(7.62)
where (nv, w) = n(v, w) . The main results are the following.

Theorem 7.3. Letn € N and n > 0 be fixed. Then ¥, , admits a solution.

Theorem 7.4. Letn € N be fixed. Then, the family (V%7 ,);>0 converges’ to VP
when n — 0.

Theorem 7.2 is a consequence of Theorems 7.3 and 7.4. To prove these results, we
proceed using the fixed-point method with linearization as already outlined. In this
section, we initialize the procedure which yields the application whose fixed points
provide solutions to 727, .

We will not linearize 7/‘@;,71 as a whole. In order to apply the results of
Chap. 6, we proceed in two stages, avoiding the g-approximations: we first solve
the linearized system for (v, p) which yields a couple (v,(z, 1), p,(z, 1)) and then
solve the linearized equation for «, using v,(z, A) in the source term.

7.4.2.1 Linear Equation for (v, p)

Let (z, 1) € W(£2) x H] (£2) be fixed. We consider .7, (Z) the operator expressed by®
(7,5 W), w) = b@v.w) +a(v.w) + 1,(L.z: V. W) (7.63)

which is the linearized operator of .7 ®) since .7® (v,x) = L%(,f) (v). We note that
ﬂz(? is the same operator as .7, defined in (6.12), by setting

ve(X) = 1/ (A(x), (x), X) € L®(£2).

Based on this observation, we deduce from Lemma 6.12 that the variational
problem’ 2% .-

Find (v, p) € W(£2) x L3(£2) such that ¥ (w,q) € W(£2) x L3(£2),

(T W) = (p. VW) + (4(v) + v, wo = (£ W),

V-v.d)e = 0. (7.64)

"The convergence of variational problems was first introduced in Sect. 6.4.5.
8¢, and ¢, are defined by (7.8).
9 The linear operator ¢, derived from G is defined by (6.90).
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has a unique solution (v,, p,) = (v,(z, A), p,(z, 1)), such that

[Vo(z, Mllwe) = Cons [Py Dlloz.e = Cpalllzllwe), (7.65)

C,, and C, , are specified by (6.102) and (6.105).

7.4.2.2 Linear Equation for «

K

2.1 D€ the linear

The linear operator for the xk-equation is given by (7.11). Let £
problem:

Find « € H,(£2), suchthat VI € H;(£2),

(), 1) + e(hoz 00, 1) + BOL2v,), 1) = (00, 2% v,), g, (7.66)

where for simplicity we write v, = v, (z, A).
Lemma 7.6. %27, , , admits a unique solution.

Proof. The proof consists in proving that the problem falls within the framework of
the Lax—Milgram theorem and that the conditions for its application are fulfilled.

STEP 1. Implementation. Let A be the bilinear form
A, 1) = (%f?(/(),l) +e(A,z;k,1).
Then %7, , becomes
find k € Hy(£2), suchthat VI € H}(£2),

Ak, ) = 0,(A,z; vy, X), ) o — B(A,z; v, [) = (F. 1), (7.67)
which falls within the Lax—Milgram framework. We first prove that A is a
bilinear continuous operator, then that F € H~'(£2) and finally that A is
coercive.

STEP 2. Continuity of A. The same arguments as those leading to Lemma 6.4 show
that

Vil e Hy($2), (4,500, 1) < (Clizllwie + i+ o)1l g e 113 )

where C depends only on §2. Moreover, by the Cauchy—Schwarz and Poincaré
inequalities,

le(A,z; 6, D)| < [|E|lool k02,2l [l02.0 < CpIIEIIOOIIK”HOI(Q)”l||H01(_Q)‘
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Consequently, A is a continuous bilinear form over H (£2), which satisfies
ANl = Cllzll + p + Hplloo + Cpll Ellco-

STEP 3. Continuity of the r.h.s. We show that the form F expressed by the r.h.s.
of (7.67) is continuous. We first observe that

1(@n(A.2: vy, %), D < [|Villool[ D2Zull0.00.2 || DVylloz.e ] g (2)-

Since Dz, = (Dz) x p,, we can make use of estimate (7.56) with u = Dz,
which combined with (7.65) yields

[(Qn (A, 2: vy (2, 1), %), Dl < 1’ CyllvillooCryllzllwee) | gy (o) (7:68)
Moreover, we deduce from (7.26) combined with (7.65),
BO.z:v.D)| < C(Coy + (14 Copllzliwea + DIl gy (7.69)

Inequalities (7.68) and (7.69) show that F € H~'(£2).
STEP 4. Coercivity and conclusion. It remains to verify that A4 is coercive. By noting
that

be(z;x,k) =0, t.(A,z;6,6) >0, e(A,z;k,k) >0,
we obtain

Ak, k) = MHKHH(}(Q)v

which proves that 4 is coercive and allows us to conclude that #Z7, , , given
by (7.66) has a unique solution k = «,(z, 1).

Moreover, it is easily verified from the above that «, satisfies the estimate,

1 3
LLQEM@+Q, (7.70)

|m@mm@sq( :

where the constant C, depends on £2, Cy, v, £, i, ||its]]oo, [kr|loo » [1KF|l0os
and || K||co- O

In the following, Ry, ,(x) denotes the first-degree polynomial function

3
Riny(x) = Ci (@ + 1) . (7.71)
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7.4.3 Framework of the Fixed-Point Process

Following the outline of Sect.6.7, we introduce in this subsection the suitable
application whose fixed points provide solutions to 7/9;,71- We demonstrate its
continuity and compactness properties, in order to prepare the ground for the
application of the Schauder fixed-point theorem. In the following,n € INand n > 0
are fixed.

7.4.3.1 Implementation and Weak Continuity
Let &, be the application defined by

o | W) x H{(2) > W(R) x L§(2) x H}($2),
" (z, 1) — (Vy(2, 4), py(2, 1), ky(2, 1)),

where (v,(z, 1), p,(z, 1)) is the solution to X@’;qz’l and «,(z, A) the solution to
AP

zAn*

Lemma 7.7. Let (Zy, Am)mew be weakly convergent to (z, L) in W($2) x H}(£2),
(VWH pWIsKm) - @@n(zm, Am) Then

lim (Vo Pmskim) = (V, p.kc) = (2. 1) in W(£2) x Li(2) x Hy (2) weak.

Moreover, the convergence of (Vi) men toward v is strong in W(£2).

Proof. The proof is based on the energy method developed in Sect.6.7.3 and is
divided into three steps. The various ESP are applied, which allows the limit to be
taken in the fluid equation, following the proof of Lemma 6.13.

Particular attention is devoted to taking the limit in the TKE equation, especially
in the production term which is a source of difficulty. Note that the strong
convergence of (V,,)men toward v is a consequence of this process.

STEP 1. Application of the extraction subsequences principles. We start by applying
the VESP to (z,)men, the customized HO1 (£2) KESP version to (A;)men,
denoting by z the unique V-ESP-limit of (z,,),en, While A is the unique K-
ESP-limit of (A,,)men. In particular, these sequences verify items iii) and iv) of
Sect.7.3.2, necessary in order to use Lemma 7.5. Further concerning the ESP,
we notice :

(a) According to the estimate (7.65), (Vi, pm)men is bounded in W(£2) x
Lé(.Q) so that the VESP and PESP apply once again, and v and p denote
given ESP-limits.

(b) As (Zn)men is bounded in W(£2), s0 is (km)mew in Hj(£2) by esti-
mate (7.70). The customized KEPS applies to this sequence, and k €
H, (£2) denotes a given K-ESP-limit.
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We show in what follows that (v, p, k) = &,(z, A). By uniqueness of the limit,
it can be concluded that the ESP-limits are weak limits, which means that the
full sequence weakly converges, which will conclude the proof.

STEP 2. Taking the limit in ‘Z@’f]qz’ , expressed by (7.64). This equation differs from
(6.104) investigated in the proof of Lemma 6.13 by the diffusion term, where
§y(Vim, W) is replaced by #,(Ay, Zy; Vin, W). We know from the convergence
Lemma 7.5, item (7.50), that

Lim (2,(Ads Zs Vin, W)men = 6, (A, Z; v, W).
m—00

The other terms are analyzed similarly to the proof of Lemma 6.13. We skip the
details and easily conclude

v=v,(z,4), p=pyzA).

STEP 3. Taking the limit in #Z7, , = expressed by (7.66). Of course, Lemma 7.5

z,\.n
has been designed in prevision of this proof. It allows the limit to be taken in

all the terms of the equation, except in the production term Q, (K, Zm; Vi, X)
where particular attention must be paid. The key result is reported in:

Lemma 7.8. The sequence (Q, (A, Zim, X; Vin))men converges to Q,(A,z,X;v) in
the sense of the L' weak star topology, so that in particular

VieP8), 1i_>rn (0 Ay 2y; Vi, X), Do = (Qn(A,2;v,%), D) g.

The proof of Lemma 7.8 is postponed a little further. This result shows that (v, «)
satisfies (7.66), with tests in Z(£2). All the operators involved in (7.66) are in
H~'(£2), in particular Q,(,z; v, x) by estimate (7.68). Therefore, [ € H/(£2)
can be taken as test, since Z(2) is dense in H_ (£2). Hence we obtain

Kk =Ky(z,A),

finishing the proof of Lemma 7.7.

Proof of Lemma 7.8. The proof is divided in three substeps, where the energy
method is used once again.

SUBSTEP 3.1. Separation. The source Q, is separated into a product of two terms.
To see this, consider the following matrix fields:

Vr(Ams Z;m, X) DV, A = /V{(A,2,X)Dyv, (7.72)
U, = V(A 2w, X) D2y, W = /V/(X,2,Xx) Dz, (7.73)

where z,, , = z,, x p, and, according to the conventions above, z, = z x p,. This
allows us to write
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vy Zo; Vi, X) = Ay 2 W, O0n(A,z;v,x) = A WL

In order to conclude, it is enough to show that (A,,),en strongly converges to A in
L?(£2)°, whereas (¥,,)men Weakly converges to ¥ in A in L?(£2)°.
SUBSTEP 3.2. Weak convergence. We verify that for subsequences,

lim A, = A in L*(2)° weak, lim ¥, =¥ in L*(2)° weak.
m—>0Q m—00

The uniqueness of the limits ensures the convergence of the full sequences.

The sequence (A;;)men is treated following the same arguments as those used

to prove (7.50), (7.51), and (7.52) in Lemma 7.5,'° combined to the L? weak

convergence of (Dv,,)en to Dv.

Moreover, the properties of the convolution operator listed in Sect. 7.4.1 ensure
that (Dz,, ,)men Weakly convergesin L?(£2)° to Dz,, hence the weak convergence
of (¥,,) men, again by the arguments used to prove Lemma 7.5 (we also might apply
Lemma A.14 in [TB]).

SUBSTEP 3.3.The energy method. It remains to show the strong L? convergence
of (A;)men to A. From the above, it suffices to show

lim ||Amllo2.2 = ||Allo2.2-
m—00

As we already know from Step 2 that the fluid equation (7.64) is satisfied by
(v, p, k), we can start from the energy equalities, written in the form

V||DVm||(2),2,.Q + 77||Vm||(2),2,r + ||Am||(2),2,9 = (£, Vi) — (%2, (Vin), Vi),

DV ag + iMBar + 141Rs0 = €3 ~ ). Y
Furthermore
(i) by the proof of Lemma 6.15, it is known that
M (,, (V). V) = (4,0, V), (7.75)
(i) the L% weak convergence of (A;,)nen leads to
1413 2.0 < liminf || 4,30, (7.76)

(i) (v||DWI%, o + nlIwl[3, )"/? is an Hilbertian norm equivalent to ||w||w(z).
so that the weak convergence of (v,;) e in W(£2) yields

10The inverse Lebesgue Theorem, the Lebesgue theorem, v; € Lo (RxIR3 x £2) and its continuity,
the sequences that we consider converge a.e. in £2 to their respective limits.
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V||DV||S,2,Q + 77||V||%,2,1" = I}inrgio%f(VHDVm”é,z,Q + nIIlelé,z,r)‘ (7.77)
By combining (7.74) and (7.75), we deduce

Jim [PVl 2.0 + 11Vallo2r + [14nl62.0) =

2 2 2
VIIDYI[G 2.0 + 0lIVIG2,r + [1All2.2-

which we combine with (7.76) and (7.76) to get!!

: 2 _ 2
mh—l>noo [| A |0,2,Q = [|A] |0,2,Qs

- 2 2
mlgnoo(VHDVmHo,z,Q + 0lVimlloa.r)

VIIDV[IF 5.0 + 0lIVIIG .-

since each quantity is nonnegative. By consequence, the convergence of (v,,)nen
and (A,,)men to their respective limits is strong in W(£2) and L?(£2)°, respectively,
as announced; hence, (v, p, k) = &,(z, A), which concludes the proof. O

Remark 7.6. At this level, we can explain why convolution was chosen to regularize
the source term, rather than truncation. This is due to the linearization principle
which requires the weak convergence of (¥,)men expressed by (7.73). This would
not work with a truncation, since truncation and weak convergence are not good
friends. However, the truncation can be used with a standard Galerkin method, as in
Chaps. 8 and 12, since we directly prove the strong convergence of the approximate
solutions and use the technical Lemma A.16 in [TB], which links truncature and L!
strong convergence.

7.4.3.2 Fixed-Point Process

We endow the product space W(£2) x H{ (£2) with the norm [|(z, )|| = ||z||we) +
[|A]] HL(2)" We focus now on the application

W(R2) x H(2) - W(R) x H} (),
Z 0 0 (7.78)
1 (z, 1) — (vy(z,A), ky(z, 1)).
Let (v, k) be any fixed point of ;. It is understood that (v, p, (v, k), k) is a solution
of "//BZ,’;J]. The following compactness property holds true.

Lemma 7.9. Let (2, Am)mew be weakly convergent to (z, k) in W(§2) x H(£2),
(Vins km) = Z5(@im, Am). Then (Vi ki) men strongly converges in W(§2) x HO1 (£2)
to (v,k) = Z,(z,)).

"'We use the general trivial result: if a,, b, > 0, a, + b, —> a + b, liminfa, < a, liminfh, < b,
then a, — a and b, — b.
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Proof. We already know from the proof of Lemma 7.7 above that (v,,) ;e strongly
converges to v = v,(z, A) in W(§2). We also know that (k,,)new Weakly converges
in H,(£2) to k = ky(z, A). It remains to prove that this last convergence is strong.
To do so, we use the energy method to prove

mh_{noo ||Km||H01(_Q) = IIKIIHOI(Q)' (7.79)
We start from the energy equalities. Recall that k,, satisfies for all / € H_ (£2),
(5 (), 1) + e 206, 1) + BOLZ: ). 1) = (Qu(h,2,%:¥,), D (7:80)

We take [ = k,, € HJ(£2) in (7.80), ] = « in the limit equation. Then we use the
identities b (Zy; K, km) = be(Z; i, k) = 0, which yield the energy equalities

MIIKmIIiIol(Q) + te(km,zm;Km,Km) + e(Amazm;Km, Km)
+BAm.Zm; Vin, km) = / KmAp @ Wi,

;1,||K‘|3{01(Q)+te(k,z;/<,/c)+e(k,z;/c,lc)+B(A,z;v,/c) = /:KA:lI/.

After having invoked the VESP and the customized KESP, arguments similar to
those in the proofs of Lemmas 6.6 and 7.5, and taking advantage of the W(£2)
strong convergence of (v,,) e, yields (we skip the details to avoid duplication)

im e(Ay, Zns Ky k) = e(A, 256, k),  Hm B(Ay, Zy; Vi, ki) = B(A,Z;V, k).
nm-—>00 m—00

We focus on the production term again, which is always a source of difficulty. It is
easy to be convinced from the strong L? convergence of (A,,)nen that'?

V1<p<4/3, (knAn)mex convergesto kA in LP(£2)° strong,

for instance, for p = 5/4. Furthermore, following the same argumentation as that
in the proof of the estimate (7.68), we find

VmelN, |[|Ynllooon < n?’Cp||vt||oo sup || Dz |lo2.0 < 00,
m’ €N

hence (¥;;)men is bounded in L™ (.Q)9 and therefore in particular in L (.Q)g, which
allows a subsequence to be extracted that converges weakly in L>(£2)° to some
¥. As we already know that the full sequence weakly converges to ¥ in L2(£2)°,
then we necessarily have ¥ = ¥, and the full sequence weakly converges to ¥ in
L>(£2)°. In other words,

12A,, and ¥, are expressed by (7.72) and (7.73).
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lim KmAm * Wy = / KA.
2 Q2

m—>00

The convergence results established above allow us to deduce from the last energy
equalities the following convergence,'3

hm (,u||/cm||H o)t te(Am, Zim Ky Km)) = ,u||/c||H (o) T le(A,2; K, k),

as expected. Finally, we deduce from the weak convergence of (ki )men in H, (£2),
the a.e. convergence of (Zy)men and (A,;)men, the continuity of [; which is
bounded,

lim [ (A, Z, X)/ >V, = (A, 2,%)"/?>Vi in L?(£2)° weak
m—0Q
leading to

< 11m1nf||/cm|| te(A, 2,6, k) < llinrgioréf(te(km,zm;/cm,/cm)),

hence, all terms being nonnegative, we obtain (7.79), among other things, conclud-
ing the proof. O

Corollary 7.2. The application %, defined by (7.78) is continuous.

7.4.4 Fixed-Point Process and Convergence

7.4.4.1 Proof of Theorem 7.3

To avoid duplication, we summarize in this subsection different parts of the proof,
already detailed above in one form or another. The existence of a solution to
"//322’7],14 stated by Theorem 7.3, results from:

Lemma 7.10. Let n > 0 be fixed. The application %, specified by (7.78) has a fixed
point.

Proof. We follow the outline of Sect. 6.6, to verify that 2, fulfills the conditions for
the application of the Schauder fixed-point theorem, Theorem A.6 in [TB].

The polynomial function R, , , given by (7.71) provides the bound for «,, while
C, 5 is the constant defined by (6.102) which bounds v,. Let R denote the constant

R = Cv,n + RKJI,?](CVJ])'

Bt (A, z36,6) = ||t (A, 2.%)"/2Vk|[ , o according to the expression of 7, given by (7.8).

499" was introduced in Sect. 7.4.1 and is expressed by (7.58)~(7.60), 7/33;_,7 by (7.58), (7.59),
and (7.62).
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Estimates (7.65) and (7.70) yield
Z,(BR) C Bg,

with B convex in W(£2) x H,(£2). We know from Corollary 7.2 that %, is
continuous. Furthermore, the same reasoning as in the proof of Lemma 6.16
combined with Lemma 7.9 ensures that 2, (Br) is indeed compact. The conditions
for the application of the Schauder theorem are thus fulfilled, which concludes the
proof. O

7.4.4.2 Proof of Theorem 7.4

According to Lemma 6.9, Theorem 7.4 is established once we have proved:

Lemma 7.11. Let n € IN be fixed. The family (V) )y converges to V27, when
n — 0.

Prloof. Let (v,, py. k) be any solution to ”1/3”;,], implying that V (w, /) € W(£2) x
HO (Q),

(y(’()(vm’cn)vW) - (pm V-w)o + (G(Vn) + nVn,W) = (f,w),
V-vy.q)e =0, (7.81)
(%(K)(Vna Kn)y” + e(K}‘]’ Vn;Knal) + B(KU’VW;VU’Z) = o@n 7

by writing
Q”Jl = (QH(KI’V Vn; Vr]y X), Z)Q

As usual we

(a) derive estimates uniform in 7,
(b) apply the ESPs and take the limit.

STEP 1. Estimates. Recycling the proof of Lemma 6.17, by replacing v;(x) by
V7 (k;(x), v5(x), X) which is nonnegative and in L*°(£2), it is easily established
that

IIVollwe) = Co, I Pyllon.e < 6; (7.82)
[see estimates (6.117) and (6.118)] so that the sequence (v,, py)y>0 is bounded

in W(2) x L2(£2).
We now must estimate ||« |H01 (2)- To do so, taking / = i in (7.8 1.iii), we have

/“LIIKTIHHOI(Q) = IB(KmVn;Vn’KnN + |(Qn(Kann7X; Vn)vKn)QL (7.83)

since
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be(Vyiky kn) =0, to(ky, Vyiky, Vy) >0, and e(ky, vy ky, vy) > 0.
Estimate (7.26) combined with (7.82) leads to
| By, Vs Vs k)| < PZ(CV)IIKWIIHOI(_Q)v (7.84)

P, being a second-order polynomial function which does not depend on 7. A
similar reasoning to that providing (7.68) leads to

Qe Vi v, %) k) 2| = 1% Collvellool 1y P11kl L1 2
which yields by (7.82):
Qi Vi v %), k)2 | < 1 Colvilloo CF iy 11 2)- (7.85)

In summary, we combine (7.83)—(7.85) to obtain
c 3y 2
IIK,]||H01(_Q) < ;((1 +n’)C; +C, + 1), (7.86)

the constant C being function of the data. The sequence (k;),-o is therefore
bounded in H| (£2).

STEP 2. ESP and limit. From here, we can apply the V-, P-, KESP to the sequences
(Vy)y>0, (Pn)n>0, and (ky)y=0, and we denote by v, p, and k the V-, P-, K-limits
when n — 0.

To take the limit in (7.62.i), we proceed as in the proof of Lemma 6.17,
enhanced by the convergence of Lemma 7.5, to treat the term 1, (k;, V;; v, W).
This shows that (v, p, k) satisfies (7.60.1).

Moreover, arguing as in the proof of Lemma 7.8 above, we observe that
(Vy)p>o0 strongly converges to v in W(£2). Taking the limit in (7.62.ii) to arrive
at (7.60.11) is straightforward.

Finally, the limit in (7.62.iii) is taken by applying the convergence Lemma 7.5,
using the strong convergence of (v,);-0, and follows the same procedure as in
the proof of the Lemma 7.7.

Hence, (v, k) satisfies (7.60.iii), and in conclusion, (v, p,x) is a solution to
¥27!., which completes this proof. O

It is worth noting that (v, p, k), where k = « + kr(v) € H'(£2), is such that
Y (w,]) € W(£2) x H} (£2),

(g(k)(v’ k),W) - (p7 V. W)Q + (G(V),W) = (fv W)v
(V-v.q)g =0, (7.87)
(Ji/(k)(v,k),w) + d(k,k,l) = (Pn(k,V,X),l)_Q
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by writing
P,(k,v,x) =v,(k,x)Dv, : Dv, Vv, =V xp,. (7.88)

We call “I{@ﬁ the variational problem, which is associated with the approximate
NS-TKE model (7.54). The results above show the following theorem.

Theorem 7.5. Let n € N be a fixed integer. “I/@ﬁ admits a solution (v, p,k) €
W($2) x L3(2) x H'(82), such that k = kr(v) on I'. In other words, the
approximate NS-TKE model (7.54) has a weak solution.

Uniqueness remains an open problem, even when the data satisfy additional
conditions, such as those considered in Sect. 6.8.

7.5 Convergence to TKE, Extra Properties, and Conclusion

This section starts by proving the convergence of (¥27)),en to ¥2*, which will
conclude the proof of Theorem 7.1, that is, the existence of a solution to ¥2?* and
incidentally the existence of a weak solution to the NS-TKE model (7.1), when
Hypothesis 7.1 holds.

The maximum principle is then investigated. This consists in proving that when
kr(v) = 0 a.e. on I', then given any weak solution to the NS-TKE model (7.1),
(v, p, k), constructed by approximation as we have done above, is such that k is
nonnegative on §2.

To conclude this section we consider the realistic case where v, = E(x)\/l; and
w = Cul(x) vk, which we approximate by continuous bounded eddy viscosities
(vt(") JneN, (,uf") Jnen. We show that the corresponding sequence of variational

problems, denoted by (¥27*"),en, converges to a problem ¥}, . in which the
fluid equation is preserved, but the TKE equation becomes a variational inequality.

7.5.1 Convergence Result

It is worth noting that the solutions to ¥2?“ constructed as limits of solutions to
V27, satisfy the estimates derived in the Sect. 7.2.4. The general result we obtain is
summarized in the next statement, including the proof of Theorem 7.1.

Theorem 7.6. The sequence (¥2))en converges to Y27, Moreover, let (V, p, k)
be any solution to YP* constructed as a limit of solutions to Y27, when n — oo.
Then (v, p, k) satisfies the estimates (7.28)—(7.30).

Proof. Let (Vyy, P, kn) € W(2) x L2(£2) x HJ (£2) be any solution to #Z%, which
means Y (w,/) € W(£2) x H} (),
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(Q(K)(an/fn)vw> - (Pns V. W)Q + (G(V,,),W) = (fs W),
(V- -vu,q)o =0, (7.89)
(O, ke0) 1) 4 e(kn, Vi kn, 1) + By, ViV, 1) = (Sp, D,

by writing

Sy = S, (x) = Q,(k(x), v(x); v(x), X) (7.90)
= Z(Kn(x)v Vu(X),X) Dv,(X) : Dv, * p,(x) € LZ(Q)- .

Following the usual basic pattern, the outline of the proof is:

(i) proving that (V,, pu. kn)nen is bounded in W(£2) x L3(£2) x Ks/2(£2),
(ii) proving that any ESP-limit of (v, p, k) is a solution to #27*.

STEP 1. Estimates. Based on the foregoing discussion, it is clear that (v,, p,)en is
bounded in W(£2) x L2(£2) and satisfies

[IVallw2) < G, |lpall £ Cp, (7.91)

where C, and C,, are the bounds defined by (7.28) and (7.29).

However, the only currently available bound for (k,),en is estimate (7.86),
which blows up when n — oo. To find a bound uniform in n, we remark that
Y27, is the same variational problem as 02/3”5,’() , considered in Sect. 7.2.5, which
suggests applying Proposition 7.3. To do so, it is enough to check that (S,),en
is bounded in L!(£2). The Cauchy—Schwarz inequality and the convolution
norms inequality (7.57) and (7.91) then yield

[1Sallo.r.2 < llvillool|DVallo2.2|1DVa * pullo2.2
< villoo 1 DVull§ 2.
< vlleC = 01.

Hence Proposition 7.3 asserts that forall 1 < g < 3/2,
llknllig.2 < Ceg. (7.92)

where the constant C, , is defined by (7.43), proving that (k,),en is bounded
in K3/2(.Q).15

STEP 2. ESP and limit. We apply the V-, P-, KESP to (v,)nen, (Pn)nen, and
(kn)nen, this time keeping KESP in its initial version as in Definition 7.1. We
denote by (v, p,k) € W(£2) x L%(Q) x K3/5(82) the V-, P-, KESP-limits, and
we are left with the task of proving that (v, p, k) is indeed a solution to ¥Z2“.
Let (w,q,1) € W(£2) x L*(2) x Q3(£2) be given. Arguing as in Lemma 7.11,
we find

15K3/2 (£2) and Q3(£2) are defined by (7.2).
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Jim (T V060, W) = (o V- Wg + (G(va). W) =
(y(K)(Vs K)s W) - (ps V- w)Q + (G(V),W),

(7.93)
which proves that (7.16.1) holds. It is easily verified that
hm (V : VI’L? q)Q = (V . V’ q).Q’ (794)
n—>0o0

hence (7.16.i1).
It remains to take the limit in (7.89.iii). By the convergence Lemma 7.5, we
obtain

lim (7 Vs ken) 1) + €(n, Vs kny 1) + B, Vi ¥ 1) =
(O (v, k), 1) + ek, vik, 1) + Bk, v;v,1).
(7.95)

The problem here is to take the limit in the source term (S, /). Arguing as in
the proof of Lemma 7.8, we separate S, by introducing

An = V{)‘;(Knavnax) DVn, an = {)‘;(KH,VH,X) Dvn * Ons

so that

In order to conclude, we must prove

lim S, = |A]> in L'(£2), where A = /D;(k,v,x) Dv € L*(22)°.
n o0
(7.96)

By reproducing step by step the proof of Lemma 7.8, we establish by the energy
method that (A,),en strongly converges to A in L2(£2)°. Similarly, we can also
easily check that (Dv,),en converges strongly in L? to Dv, which combined
with the technical Lemma 7.12 below also yields the strong convergence in L>
of (Dv,, x pp)nen toward Dv.

It requires little extra effort to show the strong L? convergence of (¥,),eN
to ¥, based on the a.e. convergence of (v,,),en and (k,),en to Vv and «, and the
fact that V; is a bounded continuous function. Hence (7.96) holds. To conclude,
as | € Q3(£2) C L™(£2), we deduce from the L' convergence of (S, ),en,

lim (S, D)o = (Q(,v;v,x), e,
n—>o0
which combined with (7.114) yields (7.16.iii).

To sum up, any ESP-limit (v, p, k) of (v,, pu,kn)nen is a solution to ¥27*,
which concludes this proof as well as the proof of Theorem 7.1. O

It remains to prove the technical lemma that we have used in the above.



7.5 Convergence to TKE, Extra Properties, and Conclusion 239

Lemma 7.12. Let (f;)nen a sequence in L?>(§2) which converges to f in L*(R2).
Then ( f,, * pu)new converges to f in L*(2).

Proof. We have

Lfw % o= flloze < |1f = f * palloz.a + [1(fu = F) * pulloz.e-

On the one hand, it is known that || f — f * p,|lo2.2 — 0 when n — oo (see in
[14]). Moreover, we also know

N(fa — f) *palloz.e < I fu — fllo2.2 — 0 as n — oo,

hence the result. O

7.5.2 Maximum Principle

Our aim here is to prove that the TKE given by ¥ 2" remains nonnegative, which is
the least we can expect from an energy.

Before giving any results, we first need to lay out the basic framework for the
maximum principle. Let u € H_ (£2) that can be decomposed as

u=ut—u", ut= sup(u,0), u = sup(—u,0).

A famous result by Stampacchia [50] states that both u™ and u~ are in HO1 (£2) and
are orthogonal, which means

wt u ) = (Vu",Vu)e =0 and supp(u™) Nsupp(u™) = {u = 0}. (7.97)
Moreover, u > 0 a.e. in £2 if and only if u~ = 0, and
VaeR, Vu=0 ae on {x € 2; u(x) =aj.
We shall also need the truncation function 7 at height j > 0, expressed by

x if |x] < J,

Tj(x) = Tj(x) =sg(x)j if [x[ > /.

(7.98)

We are now able to prove:

Theorem 7.7. Assume that ¥V z € R?, kr(z) > 0. Let (v, p, k) be a weak solution
to VPX, (v, p, k) the corresponding solution to V2%, such that

(v, p.k) = lim (v, pu,Kn),
n—oo

where (Vy, Pu, kn) is a solution to V7. Then k > 0 a.e. in £2.
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Proof. Such a maximum principle is based on taking —(k~) as test in (7.16.iii).
Unfortunately, we do not know whether k=~ € Q3(§2), and there is no reason
justifying its use as a test. Therefore, we must argue by approximation.

The starting point is (7.87.iii) of “I{@ﬁ, in which we take | = T;(—k,) as test,
for fixed n, j € IN. This is possible since

kn =kr(v,)=0on I, T;e W), T,;(0)=0 then T;(—k,) € H,(£2),
and in addition, T;(—k, ) < 0. We obtain'®

(A OV, 160), Ty (—h))) + dkns Kn, Tj (=ky ) = (P, ¥, %), Tj (=K, ) -
(7.99)

We consider each term one after another. We first observe that since 7 is odd and
by the properties of the decomposition k, = k" —k,,

be(vn; kns Tj (_kn_)) = be(vn; k,j— - kn_s _Tj (kn_))
= be(Vn; kn_, T] (kn_)) (7100)
=0,

where we have used in the last equality the Lemma 7.3 above. Similarly, we obtain

ae(kn, Tj(—k;)) = aky — k. =T;(k;))
= ac(k, . T;(k;’))

— it [ Tj@IVE P dx (7100
= plIVT; (kD520
since (T (x)? = T (x). We also find by the same reasoning
0 < se(knikn, Tj(=ky)), 0 < d(knskn, Tj (=K, ),
which leads by (7.99)—(7.101) to
1IVT; )G 2.0 < =Py (kn. v X), Ty (k). (7.102)

We notice that (T (k;))nen weakly converges to 7, (k™) in H/(£2) as well as in
L*° weak star. We also know that (IP, (k,, v,,X)),en converges to P(k,v,x) in
Ll(.Q) and is nonnegative; hence, as k= > 0,

Jim =Py (ks v, %), Tj (k) = —(P(k, v, %), Tj (k7))o < 0.

1657 ) is defined by (7.4).
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Therefore, (7.102) leads to
WIVT; (O 2.0 < liminf ul| VT (k)52 < 0. (7.103)

We deduce that Vj € IN, T;(k™) = 0 a.e. in £2, which yields k= = 0 a.e. in 2
since k= € L'(£2); hence, k > 0 a.e. in £2. O

7.5.3 Unbounded Eddy Viscosities

According to Remark 7.1, Hypothesis 7.i does not cover the realistic NS-TKE
model. In this concluding subsection, we prove an extra result to indicate what can
be done to approach the realistic model. The case we study is

v (k,x) = Lx)Vk, i (k,x) = Cl(x)Vk, (7.104)

where £ € L°°(£2) is a nonnegative function, C,, > 0 a given constant, and k > 0
a.e.. We still assume that £ € L®(R x £2) and k € W' (R?) N C'(R?).
Before starting, it is worth checking that ¥ is meaningful in this case, following
Sect. 7.2.2. We naturally seek solutions (v, p, k) in the space W(£2) x L3(£2) x
K3/>(£2). The terms which differ from those investigated in Sect.7.2.2 are due to

the eddy viscosities. We are therefore left with the products vk Dv and vk Vk.
Holder’s inequality yields

VikDve (| LYR)°. VkVke () LUR). (7.105)

q<3/2 q<6/5

which suggests that the right test spaces for the velocity and the TKE are,
respectively,

r>3 r>6

X3(2) = W(2) N (U w“(ﬂ)) L Q@ =Jwm @.  (7.106)

From this, it is natural to approximate v; and u; by the sequences

vk, %) = LOVT, (), p"(k) = Cut(x) VT, (K), (7.107)

where T, is the truncation function (7.98).
Let 727" denote the variational problem ¥2?*, whose eddy viscosities derive

from v,(") and ui"’, which are both bounded and continuous functions. The result that
holds at this stage is the following.

Theorem 7.8. The sequence (Y27*"),en converges to ¥V2},,, expressed by
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Find (v, p,k) € W(£2) x L3(£2) x K3/2(2) such that (7.108)
forall (w,q,1) € X3(2) x L}(2) x Qs(2) with 1 >0 a.e. (7.109)
(TE (v, 1), W) = (p, V- W) + (G(v), w) = (£, W),

V-v,q)o =0, (7.110)
(H (v, k), 1)+ ek, vk, 1) + Bk, v;v,l) > (O, v.X),[)q.

Proof. We know from Theorem 7.6 that for all n, #27“" admits a solution
(Vu, Puskn), which means V (w,[) € W(£2) x Q3(£2),

(Q(K’n)(vnvkn)sw> - (pnv V- W)Q + (G(Vn),W> = (fv W>s
(V-vi.q)2 =0, (7.111)
(A (v, k), 1) + e(kn, Vas kn, 1) + Blkn, Vi ¥, 1) = (Sp. D,

where .7®" and .# (") are obviously defined. We also know from Theorem 7.7
that k, = «, + kr(v,) > 0.
Moreover, Theorem 7.6 asserts that (v,, p,,k,) satisfies the uniform esti-
mates (7.28)—(7.30). Let (v, p, k) be the V-, P-, KESP-limit, and
(W, q.1) € X5(2) x L*(£2) x Q¢(£2) such that [ > 0.

Skipping the details for clarity, it is not difficult to check that

Tim (7 (k). W) = (P V- Whg + (G(V,) W) =

(7.112)
(g(/{,ﬂ)(v’ K),W) _ (p’ \V4 W)_Q + (G(V)7 W)a

lim (V- v,.q)e = (V- v.)e. (7:113)

nlilgo((%(,()(v”’lc")’l) + e(Kn, Vn;/(nvl) + B(Knvvn;vnsl)) = (7114)

(v, k), 1) + ek, vik, 1) + Bk, v;v,1).

Therefore, (7.110.1) and (7.110.ii) both hold. Unfortunately, v cannot be used as test
in (7.110.1), since there is no reason that v € X3(£2). The consequence is that (v, k)
does not verify the energy equality (7.27) and the energy method does not apply.
However, let ®,, and ® denote the functions

6,(%) = VI3 60 (%), Va(%), X) DY, (),
Ox) = VIR (KX), Vi), 0DV,

so that

(Su.De = 118ullo20. (Q.v.%). D)o = [16]]5,.0- (7.115)
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The best we can hope is that (6),),ecn weakly converges to @ in L2, leading to
1615.2.0 < liminf||G,[[5 ;. ¢-

hence (7.110.iii) by (7.114) and (7.115). ]

In terms of PDEs and to get closer to the original NS-TKE model, we are
therefore able to prove the existence of weak solutions to the system

(V-V)v—v-[(2v+edl?)0v]+vp=f in Q.
V-v=0 in £2,

V-Vk—V. [(u + C,J«/E)Vk] > ¢Vk|Dv|? — k—ViN(k) in 2,

— [(21} + k) Dv- n]t =g(v), on I,

v-n=20 onl’,

k =kr(v) on I

for a fixed N and kr € W'®(RR?) N C'R, hypotheses that cannot be removed.
It seems that the only option to improve the situation would be to establish that
the sequence (k,),en considered above is bounded in L°°(£2). Such a result has
already been proved in Lederer—Lewandowski [41], but without convection and in
the case of periodic boundary conditions. There is also a similar result in Clain—
Touzani [20], in the two-dimensional scalar case (without pressure). To the best of
our knowledge, the general case considered in this chapter remains open at the time
of writing.

Finally, little is known about uniqueness, apart from a simple case for homoge-
neous boundary conditions, without convection and when vlf is small, a result first
proved in Brossier—Lewandowski [15] and improved in Bernardi-Chacon—-Hecht—
Lewandowski [6]. Again, no result analogous to that proved in Sect.6.8 for the
general nonlinear case with wall laws is known.
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Chapter 8
Evolutionary NS-TKE Model

Abstract We study the NS-TKE model with a wall law for the velocity v and the
homogenous boundary condition for the TKE k. The abstract variational framework
is specified, and a series of a priori narrow estimates is derived. The model
is approximated by interconnected approximate Leray-a-like models, in which
transport terms are regularized by convolution, the source term, and wall law by
truncation. We show that the corresponding families of variational problems admit
solutions and converge to one another. In the final step of the process, we obtain
an NS-TKE model yielding an inequality for the TKE. This chapter finishes with a
thorough bibliographical section on the 3D evolutionary Navier—Stokes equations.

8.1 Introduction

This chapter is devoted to the study of the following evolutionary version of the 3D
NS-TKE model:

v+ (v-V)v—=V.2v+v(k,t,x)) Dv]+Vp =1 in £2,
V.v=0 in §2,

0k +v-Vk =V -[(u+ u(k,t,x))Vk] + k E(k,t,x) =v;(k,t,x)|Dv|? in £2,
—[2v +v)) Dv-n], = g(v); on I,

v-n=20 on I

k=0 onl,

v(0,x) = vo(x) in £2,

k(0,x) = ko(x) in £2.

(8.1)

This model involves the 3D incompressible evolutionary Navier—Stokes equa-
tions (8.1.1)—(8.1.i1) with an eddy viscosity. The last few decades have seen much
intensive study of the general 3D NSE in various forms and with various boundary
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of Turbulence Models and Applications, Modeling and Simulation in Science, Engineering

and Technology, DOI 10.1007/978-1-4939-0455-6_8,
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conditions, in particular the case of a constant viscosity v > 0 and the no-slip
boundary condition, the periodic BC, or the case of the entire space R>. Section 8.8
provides a thorough and detailed bibliography on the field.

Equation (8.1.iii) is a parabolic equation with a right-hand side in L', which
shares many similarities with the steady-state case studied in Chap. 7. The authors
quoted in the bibliography of Chap. 7 have all published work on renormalized
and/or entropy solutions to general parabolic equations with r.h.s. in L' and/or
measure data. It is then easy to generate the corresponding bibliography with
MathSciNet, starting from the bibliography of Chap. 7.

However, this bibliography must be completed by quoting Blanchard et al. [46—
49] and the extra selection of papers [1, 146, 169,223,236,238,242]. Unfortunately,
neither the concept of renormalized nor of entropy solutions applies to the case of
system (8.1), although it is a fruitful source of inspiration.

It is worth stressing that k = 0 on " within this chapter, unlike Chap. 7
where k = kr(v) on I', kr € W1 (R).! This choice is enforced by very serious
technical complications in the unsteady case, since k = k(v) yields a dramatic loss
of regularity with respect to time, which prevents us from adapting the technique of
changing variable developed in Chap. 7. However, this simplification allows us to
include in the analysis the physical case

E(k.1,x) = Vk/U(t.x), £(t,x) = £y > 0.
As in Chaps. 6 and 7, we will develop a matryoshka-doll strategy to investigate

the NS-TKE model (8.1), which means that we will introduce several interconnected
problems, such as the following Leray-(c, 8) NS-TKE model’:

v+ (vg V) V=V -[2v+v;) DV]+ Vp =1f in £2,

V-v=0 in £2,

Ok + vy - VkE =V - [(0 + u)Vk] + k E(k,t,x) = Pg(v,k) in 2,
—[@v +v)Dv-n], + (1/2)(vy-n)v, = v, H,(v) onT, 8.2)

v-n=0 on I,

k=0 on T,

v(0,x) = vo(x) in £2,

k(0,x) = ko(x) in £2,

where

1) v = ve(k,t,x) and u, = u, = ps(k, ¢, x) for simplicity,
(i) Pg(v,k) = v, T1/5(|Dv|*), where the truncation function Ty (N = 1/f) is
defined by (7.98),
(iii) We recall that g(v) = vH (v), and we put H,(v) = T} Ja (H(v)),

IRecall that the modeling process of Sect. 5.4.2 yields k- (v) = Ci|v|>.

*Model (8.2) is not a Leray-ae model in the usual way. However, it makes sense to use the Leray-o
terminology to denote it. See references in item x) of Sect. 8.8.
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(iv) vo4 = V * p, for some mollifier p, = pu(x). As we do not know whether
Vo -n = 0on I', the term (1/2)(v, - n)v, in (8.3.iv) allows estimates for the
velocity to be derived, and vanishes when o — 0.

When § — 0, the Leray-(«, 8) NS-TKE model converges to the Leray-o NS-TKE
model (8.3):

v+ (Vg - V) V=V -[2v+4+v,)Dv]+Vp =f in £2,
V-v=0 in §2,

0k +vy-Vk =V -[(u+ w)Vk] + k E(k,t,x) = v,|Dv[>  in £,
—[2v +v) Dv-n], + (1/2) (v - n)V, = v.H,(v) onT,

v-n=20 onTl, 8.3)
k=0 onl,
v(0,x) = vo(x) in £2,
k(0,x) = ko(x) in £2.

Finally, the Leray-a NS-TKE model should converge to the NS-TKE model (8.1)
when o — 0. Unfortunately, there is no way to prove such a result. The best we can
do is to show the convergence to the NS-TKE inequality model:

v+ (v-V)v=V.-[Qu+v,)DV]+Vp=f in £2,
V-v=0 in £2,

0k +v-Vk -V -[(u+ u)Vk] +k E(k,t,x) > v,|Dv|? in £2,
—[@2v+v,)Dv-n], =g(v); onl,

v-n=20 onl

k=0 onl,

v(0,x) = vo(x) in £2,

k(0,x) = ko(x) in £2.

(8.4)

All these convergences are expressed in terms of the convergence of variational
problems introduced in Sect. 8.5.

The root of the process is the Leray-(«, B)-¢ model:
1
v+ (vy-V)V+ EV(V Vo) — V- [(2v +v,) DV] + VP (v) =T,
1
otk + vy - Vk + Ek(V Vo) + Vo [(u+ ) VK] + k E(k,t,x) = Pg(v, k),

—[2v+v,) Dv-n], + %(va M)Ve|r = Ve Ho (),

v-n|p =0,
klr =0,
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where P, is the e-approximation operator introduced in Sect. 6.4.3. We will show
using the Galerkin method that this model admits a solution (v, k) which satisfies
the energy equality V ¢ > 0:

1
VIR0 + [ [ @ u 0.5, 01DYE 0 dxds
O
t
0

- / (Po(v(5)). V - v(s)ads + / (Ga(¥(5)). v(s))ds = (8.5)
0 t
Slvollag + [ (06 v

where Q; = [0, 7] x £2. This will be achieved by means of the evolutionary version
of the energy method, introduced for the first time in Sect. 7.4.3 and which is based
on energy equalities of the form (8.5).

We will then prove the convergence of the NS-TKE Leray-(«, f)-¢ model to the
Leray-(, §) when ¢ — 0, hence showing the existence of a solution, as well as all
the other models. NS-TKE Leray-(«, 8) and Leray-« are shown to satisfy an energy
equality, but not (8.4), which prevents us from proving that inequality (8.4.iii) is in
fact an equality.

The chapter is organized as follows. Section 8.2 is devoted to the general
functional framework. Sections 8.3 and 8.4 aim to derive from the NS-TKE model
the fundamental estimates, essential in defining the variational problems associated
with the models. These variational problems are stated in Sect. 8.5. For each of
these, we carefully perform a meaningfulness and consistency analysis. Section 8.6
is devoted to the construction of the compactness machinery necessary for taking
limits. The proof of the results are finalized in Sect. 8.7.

8.2 Functional Framework

8.2.1 Spaces, Hypotheses, and Operators

8.2.1.1 Spaces
Throughout this chapter,

Q0 =1[0,T] x 2. (8.6)
We shall use the Bochner spaces L?([0, T'], X), where X is any Banach space and

T a time of reference. We refer to the Sect. A.4.5 in [TB] for further details about
these spaces® (see also in Sobolev [258]). We denote

3Section A.4.5 lists general results on parabolic equations that will be used all along this and
following chapters.
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1

T P
Vue L"([0.T]. X). |lullpx = (/ IIM(Z)ledt) ;
0
and in the particular case of Sobolev spaces

II"‘II[);W~*-‘1(U) = ||“||p;s.,q,U7 U=,T

Furthermore, let X and Y be two given Banach spaces, .4}, ,(X,Y) denotes the
space

Npg(X,Y)={u:ueL?(0,T],X), d,uc LI([0,T].Y)}, 8.7)
endowed with the norm
el 4y gxry = Nl pix =+ [[0rullg:y -
The reference space is still
W(2) = {w € H|(£2) suchthat w-n|r = 0},

first introduced and studied in Sect. 6.2.1. Before proceeding, we must discuss
which norm over W(§2) to use. In Chaps. 7 and 6, we have used

Iwlwee) = (IDWIIG 5.0 + [17owl[52.r)",
appropriate for the steady-state case. Estimates were obtained by the hypothesis
CelIVIIF35 < (G(¥).v)

(see Sect. 6.3.2, satisfied by the friction law g(v) = C,,v|v|). This assumption is not
necessary in the evolutionary case, and we prefer to work with

IWllw2) = (W[50 + IDWIG,.0)">. (8.8)

which is indeed a norm over W(£2) (see the discussion in item b) of Sect. 6.2.1).
The L?([0, T], W(£2)) associated norm is specified by

1
T 2
||W||2;w<9)=(/0 (||w(z>||%,m+||Dw(z>||5,2,g>dz) . 89
or alternatively

1
[IWllaswi2) = (W[5 2.0 + [1DVIG2.0)2- (8.10)
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Following standard use, we take as norm over L2([0, T, H,(£2)):

1
2

T
Wl = ([ I9KOIRs 0de) " = 19kl0zo. ®10

8.2.1.2 Hypotheses

The hypotheses concerning the data within this chapter are summarized in the
following statement:

Hypothesis 8.i.

(i) 2isofclassC™, m > 1.
(i) v, us, E € L®°(R x R4 x £2) are continuous, of class Cl(z;cl with respect to k,
and also satisfy v, u;, E > 0 a.e.in R x £2.
(i) fe LZZOC(IR+,W(.Q)’).
(iv) The wall law g satisfies (6.30), (6.31), and (6.32), in order to apply Lemma 6.5.
By noting g(v) = vH (v), we assume that H is Cl(;’cl.

8.2.1.3 Operators

The operators involved in the variational formulation of (8.1) are similar to those
introduced in the two previous chapters, the detailed definitions of which are restated
below for convenience.

(i) Transport and diffusion. In this context, v = v(¢) = v(¢,x) and w = w(t) =
w(t,x)and k = k(t) = k(t,x) and | = I(¢) = I(¢,x).*

a(v,w) =2v(Dv, Dw)g,
by W) = 21 V) v, Wi — (- V) w. )l

and

1
be(Z;ksl) = E [(z : Vkvl).Q - (Z' Vlsk).Q] ’ ae(kvl) = H(Vkv Vl).Qv
sy(k;v,w) = (vi(k,t,x)Dv, DW)o,  se.(k; A1) = (u(k,t,x)VA,Vi)g,

Let 70 = 7® (v, k) and #® = #® (v, k) denote the operators formally
defined at any given time ¢ by

“The dependence in 7 and/or x is mentioned when necessary.
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(T® (v, k), w) = b(v;v,w) +a(v,w) + s,(k; v, w), (8.12)
(PO, k), D)) = be(vik, 1) + ac(k,1) + s,(k; k., 1). (8.13)

(ii) Source terms. The wall law operator G = G(v), first expressed by (6.14) (cf.
also Sect. 6.3.2) is defined at any given time ¢ by

(G(v),w) = (G(v(2)),w()) = /FI:I(V)V-W(I,X) drI(x). (8.14)

The energy dissipation term in the TKE equation (8.1.iii) is denoted by & =
& (k), where

(&(k), 1) = /9 k(t,x)E(k(t,x),t,x)I(t,x) dx. (8.15)

Finally, for simplicity we denote by IP = IP(v, k) the source term,
P = P(v.k) = v, (k,t,x)|Dv|*. (8.16)
Therefore, the NS-TKE model (8.1) becomes in terms of variational operators:

v+ T k)y+Vp+Gv) =H,
V.v=0,
0k + O, k) + &Kk) = P(v, k), (8.17)
Vxe 2, v(0,x)=vyx),
Vxe 2, k(0,x)=kox).

which integrates the equations and the boundary conditions on I".

8.2.2 Mild Variational Formulation

We outline an initial meaningful variational problem associated with the sys-

tem (8.17), which will be convenient for deriving the basic a priori estimates

satisfied by the NS-TKE model, essential for the understanding of its global

structure. The derivation of this variational problem from the PDE system is based

on the Stokes formula, following the outline of Sect. 6.2.3, plus the temporal

dimension. We skip the details, which are unimportant for the present discussion.
We will need in what follows the family of spaces:

1
Vs > 3 W, (2) = {w € W*3(2), suchthat y,w =w-n|p =0}° (8.18)

3This space may not be well defined for s < 1/2, see Lions-Magenes [214] or/and Theorem A.2
in [TB].
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The first variational formulation of system (8.17) that we consider is denoted by
éﬁ@,ﬁ and expressed by

Find: v € A5,(W2(£2),L2(£2)) N L=([0, T], W(£2)),
p € L*([0.T], L§(£2)), (8.19)
k € M2(H*(82), L*(£2)) N L*([0, T], H (£2)),

such that ¥V w € L*([0, T], W(2)), ¢ € L*(Q), | € L*([0,T], H} (2)), (8.20)

/ @v(t) w(t)adi + / (2O (o). k(). w(n))dr
T T
/ (p(1).V - w())adi + / (G(v(t)). w(D))di = /0 (£(0). w(n))d1

) 8.21)
/0 (V-v(t),q())edt =0, (8.22)
/ (0:k (1), 1(1))2dt +/ (A OW@), k@), 1(0))d1
(8.23)
+ [ ewon. o = / (P (e). k(1) (1) .
0
{ Yo e CI([0,T], W(£2)) such that ¢(T,x) =0,
T _ a(p
/0 (a,v(t),tp(t))gdt——/Qtp(O,x)'vo(x)dx—//Q y(s,x)w(s,x)dxds,
(8.24)
VyeCl([0,T], Hj(£2)) such that ¥ (T, x) =0,
{/0 (0:k(t), v(2))dt = / ¥ (0, X)ko(x) dx—// —(s X)k(s,x) dxds.
(8.25)

Finally, we know from Lemma A.8 that given any solution (v, p, k) to @@9 then
v e C([0,T],W(£2)) and k € C([0, T], H} (£2)). Therefore, this formulatlon must
be completed by

vo e W(R), koe H} (). (8.26)

Clearly, this formulation is not easy to write down. However, one can easily check
that it is meaningful, which means that all the integrals above are meaningful (cf.
Sect. 7.2.2).

Remark 8.1. Due to the nature of the unknown and test spaces, following the
discussion in Sect. 6.2.3, Lemmas 6.1 and 7.1, we shall say that any solution to
5@:1 is a mild solution to the evolutionary NS-TKE model (8.1), the existence of
which is not established.
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k

m°

Remark 8.2. Observe that given any solution (v, p,k) to &2, , then for all

(w.q.1) € W(2) x L*(2) x HJ(£2). it holds in L>([0, T])*:

@v(1), W + (TO (@), k1)), w)
—(p(0). VW) +{G(v(1). w) = (f(). W),
(V-v().9)e =0,

@k(@0). Do + (A OW(@), k@), 1) + (K1), 1) = (P(v(t), k(1)) ))e,
(8.27)

which is equivalent to formulations (8.19), (8.21), (8.22), and (8.23). Indeed,

generally speaking any w € L?([0, T'], E) is a limit of simple functions with values

in E, for any Banach space E, 1 < p < oo (cf. Sobolev [258]), which explains

this equivalence. This remark lies behind the estimation process developed from

Sect. 8.3, until the end of this chapter, and must be kept in mind.

It is not known if the variational problem é?@fn is consistent or consistent by
approximations, in the sense given in Sect. 7.2.5. However, we will use é?@fn to
find the narrowest estimates satisfied by the NS-TKE model (8.17), which allows
us to determine which spaces are appropriate for formulating variational problems
associated with the NS-TKE model.

To be more specific, the space of unknowns Y} ,,, for cff@’fn is expressed by (8.19),
the space of tests Y5, by (8.20). We will consider an a priori solution (v, p,k) €
Y1, and a list of well-chosen tests (w,g,/) € Y5 ,,, one after another. At the end of
a long and technical process consisting in many smaller steps, we will find a series
of a priori estimates, which will set the spaces Y1(Q) and Y>(Q) for the NS-TKE
model (8.17), which are specified by (8.91) below. We first treat the fluid equation,
then the TKE equation.

8.3 Estimates Derived from the Fluid Equation

We start with the derivation of a priori estimates for the velocity and the direct
consequences on the transport—diffusion operator involved in (8.17.1). We estimate
the wall-law operator and finally the pressure. This leads us to lay out the optimal
variational problem associated with the NSE part of the NS-TKE model. The
analysis of the TKE equation (8.17.iii) is postponed until Sect. 8.4.

8.3.1 Estimates for the Velocity

8.3.1.1 A Priori Estimates

Proposition 8.1. Let (v, p, k) be any solution to é?@,’; Then
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1

1 2
Wiz = (55 iy + 1ol = Cooel). 829

1
[Vllzwe) £ —————=
@ Vinf(T—1,2v)

Proof. According to (8.19) and (8.20), we can take v € Y} ,,NY,,, as testin (8.17.1).
We notice that:

(i) Lemma 6.3 shows that b(v(¢); v(t),v(¢)) =0,V ¢t > 0.
(i) As V-v(t) =0, we have —(p(t),V -v(t))o = 0.
(iii) As we satisfy the conditions for application of Lemma (A.8) in [TB], we have

(0;v, V) = (0;v,V) / lv(t,x)|%dx. (8.30)

All of this provides

2dt/ [v(z, x)|2dx+/ Qv 4+ v, (k(t,x),1,X)| Dv(t,x)|?dx + (G(V),v) = (£, V),

which becomes, after integrating over [0, ],

1
SIVOIR o0+ [ [ @0 vilk(s.0.5. 01DV 0P dsdx
O

t 1 t (8.31)
+ [ (G ¥ = Il + [ 16 vo)ds

where O, = [0,¢] x £2. As (G(v),v) > 0 and v, > 0, this energy equality combined
with the Young inequality leads to

||V(t)||02:2+2V||DV||02 0, / ||f(s)||w(9)/ds+||V0||ozgs (8.32)

_2
hence

1

IVIBos02.0 = 5115wy + [1Voll52.0-
P = gy AW > (8.33)

2 2
E [If] |2;W(Q)/ + ||vol |0,2,.Q ,

IA

[|Dv| |%,2,Q
proving (8.28). As we have

||V||§;o,2,.o = T”V“io;O,Z,.Q’

we find by (8.32) and (8.33):



8.3 Estimates Derived from the Fluid Equation 257

1

1 1 2
llzwie 5—(—IIfII2. 4 lIvol 2 ) = Coa(T). (8.34)
2;W(R2) inf(T—l,Zv) 2 2;W(£2) 0110,2.02 2
and (8.29) follows. O

8.3.1.2 The Transport-Diffusion Operator

T ®) (v, k), which is defined by formula (8.12) above.

Proposition 8.2. Let (v, p, k) be any solution to 7. Then we have 7 ® (v, k) €
L*3([0, T), W(82)') and

17O, k)|lajzwiey < Craps(T), (8.35)
in which
Cra3(T) = Qv + |[1]lo0) 2 T3Coa(T) + A Cooo(T) 1 Coa(T)F,  (8.36)

and A is the universal Sobolev constant H' < L°.

Proof. AsV -v =0, v, € L, Lemmas 6.2 and 6.3 lead to
TP 0wy < Qv+ villo) IVlIwe) + 1V & V0.0 (8.37)

Arguing as in Sect. 3.4.2, we combine (8.28) and (8.29) with the interpolation
inequality (A.37) of Lemma A.18 in [TB], obtaining

1 3
[IVll8/3:04.2 < A Cooo(T)*C,2(T)*, (8.38)

which, by the Cauchy—Schwarz inequality, leads to
IV ® Vlla/302.0 < A2Co0(T) P Coa(T)3, (8.39)

hence (8.35) by (8.37).

8.3.2 Improved Estimate for the Wall-Law Operator

Throughout Chaps. 6 and 7, we have worked with estimate (6.38) satisfied by G(v):

IGM)Iwy < C(1+ | IVIRye)-



258 8 Analysis of Continuous Evolutionary NS-TKE Model

which is more than enough to analyze the steady-state case. In the evolutionary case,
this estimate combined with (8.29) yields

G(v) € L'([0, T], W(£2)').

This is unfortunately not enough to derive an estimate for the pressure and therefore
must be improved. We shall use W3,4(£2), the general space W ,(£2) being defined
by (8.18). Following the interpolation theory carried out in Lions-Magenes [214],
we can write

W3,4(2) = [W(22).L*(2)]3/4. (8.40)

since W(£2) < L?(£2) is dense® (and compact), so that W(£2) is dense in W3/4(82).
Moreover,

3 1
Vve W), [IVllzaze = IVllwellVlos.e- (8.41)
We infer in particular that v € L%3([0, T, W3/4), and

[I¥]l8/3:3/4.2.2 < Cv,OO(T)%Cv,Z(T)%' (8.42)

By the duality principle explained in [214], W3/4(£2)" — W(£2)" with density. The
improvement we need comes from the following extension of Lemma 6.5:

Lemma 8.1. The operator G maps continuously W(§2) into W(2)', and one has
YveW®R). (IGMllwey = CA+IVI[3/42.0)- (8.43)

where the constant C only depends on S2.

Proof. We observe that

(@) yo: W34(2) — HY*(I') is a continuous map,
(b) H'/4(I") < L5(I").
Letw € W(£2). As |g(v)| < C(1 + |v|?), Holder’s inequality yields

HG ), w)| = CIWllonr + [IVI[55/3.7IWlloa.r),

hence the result by the trace Theorem. O

In the present context, according to (8.29) and (8.42), we find by easy calculation

NG la/zwiay < C(T + Cyoo(T)3 Coa(T)?)3 = Co.a/3(T). (8.44)

We are now ready to estimate the pressure.

5Observe that 7(2)> C W(£2) and 2(£2)? is dense in L2(£2).
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8.3.3 Estimate for the Pressure

We find below a universal bound for the pressure in L*/3(Q). We follow the method
of Bulicek-Mdlek-Rajagopal [55], already introduced in Sect. (6.4.2) on the steady-
state case.

Proposition 8.3. Let (v, p, k) be any solution to é‘f@fq Then

4
lplloas3.0 < C(T3||f||§;w(9y + Cz43(T) + Ci.4/3(T)) = Cpaps(T), (8.45)

where Cz 4/3(T) is specified by (8.36) and Cg 4/3(T) by (8.44).

Proof. Let1 < 0 < 2, to be fixed later, and let us consider the PDE system:

—Au=p|p/’? ing,

u
0 on I (8.46)
/ u(x)dx = 0.
2

As1 < 6 < 2 foralmostallt € [0,T], p = p(t) € LY(2), hence p|p|?~2 €
LY (£2) (0’ = 6/(1 — )). We deduce from standard elliptic theory [159] that for
almost all ¢ € [0, T'], problem (8.46) has a unique solution u = u(t) € w29 (2),
such that

llullo.or < ClIplpI"lloere = Clipllgs o (8.47)
where C depends only on £2. Let
w=Vu, sothat w-n=0 on " and ||W||1¢ 0 < C||p||8,§’19, (8.48)

in particular, w = w(t) € Wy/(£2) (cf. (8.18)).

We take w as test in (8.17.1). This choice will be validated by the end of the proof,
once 0 has been fixed. We first investigate formally the pressure and time derivative
terms. We notice that

(Vp.wWe=—(p.V-w) = (p.—Au)e = ||pll§ ¢ - (8.49)

Moreover,as V-v = 0, v € Wy(£2), ;v € L?(£2), we have 9,v € Liiv,O(Q)’ where
the space Ljiv’o([?) is defined by (3.55). This means

V-(0v)=0, ov-n=0on T,
leading to

(0;v,w)o = (0,v,Vu)p = 0. (8.50)



260 8 Analysis of Continuous Evolutionary NS-TKE Model

Therefore, (8.49) and (8.50) give
1P166.0 = (£.W) = (TE(v.k). W) = (G(¥).w). 8.51)
Estimates (8.35) and (8.44) suggest taking 6 = 4/3. As (v, p, k) is a solution to
k . . .
EPY, p € L*(Q), and in particular p € L*3(Q). By consequence, we infer
from (8.48) thatw € L*([0, T], W4(£2)), which validates its choice as test in (8.17.i)
in view of the definition (8.20) of the space of tests.

As W4(2) — W(£), the injection being dense,” we deduce W(£2)
W, (£2), the injection being dense; hence (8.51) combined with (8.48) yields

4
I1Pllgas3.0 =C [Ifllwey + 17O, )llwey + GO lwey] W40
e
< C [lifllwey + 17O, Ollwiey + IGMlwey ] 11P1104/5.0
hence, for almost all 7 € [0, T'],
p)lloasse < CUEOlwey + 17O @). k) llwey + IGEVEO)lwey).

leading to

4
[Ipllas3:04/3.2 = lIPlloaszo < C(T3||f||23;w(gy+ng,4/3(T)+CG,4/3(T))7 (8.53)

as claimed. O

8.3.4 NSE with Wall Law

We are now in a position to find the best theoretical spaces of unknowns and tests
for the fluid part of the NS-TKE model, which are the NSE with wall law and eddy
viscosity. The last issue is the regularity of d,v. We deduce from (8.53)

Vp e Li([0,T], Wa(£2))), (8.54)

and as 9,v = f — 7® (v) — Vp — G(v), (8.35) and (8.44), combined with (8.54),
yield

7To check this, observe that W4(£2) <> #;(£2), with dense injection, by recalling that
Wn(2) = {9 € €™(2)° suchthat ¢ -n =0 on I'}, (8.52)

for some m > 1, the domain §2 being of class C”. Then adapt the proof of Theorem 6.1.
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d,v e L3([0, T], Wa(£2)")

and the following holds:

1100V la/3wac2y < C(Cra/3(T) + Cpajs(T) + Co.43(T) + T 4[|l lwiay), (8.55)

for some constant C > 0 that only depends on §2. The conclusion is that

(i) we take as the space of unknowns for Eq. (8.17.1)
[ A5.4/3(W(R2). Wi(2)) 0 L®(0, T].LA(2))] x L3(Q).

where the spaces .4, , are defined by (8.7),
(ii) we would like to take L*([0, T'], W4($2)) as the space of tests for Eq. (8.17.i),
(iii) the most appropriate space of tests for Eq. (8.17.ii) remains L2(Q).

Remark 8.3. Although L*([0, T'], W4(£2)) is the best space of tests for (8.17.i), we
will take L*°([0, T'], #,,(§2)) as the tests space in the following. This choice is
motivated by issues involving compactness properties investigated in Lemma 8.8.
Of course, we could deal with L*([0, T'], W4(£2)), but at the price of extra technical
complications, not necessarily relevant.

This suggests considering the evolutionary NSE system with wall law, where the
eddy viscosity v; = v, (t,x) € L (R+ x £2) is fixed:

v+ (v-V)v—=V . [2v 4+ v(t,x)) Dv]+ Vp =1 in £2,
V-v=0 in £2,

—[2v +v,) Dv-n], = g(v); onl, (8.56)
v-n=20 on I

v(0,x) = vp(x) in £2.

According to the notations of Sect. 6.2.3, and the above, the variational problem
associated with the NSE (8.56) denoted by &7 is naturally

Unknown space:
[45.4/3(W(2), Wa(2)) 1 L=([0, T], L2(2))] x L3(Q) = X1(0Q),

Test space: L ([0, T], #,(2)) x L*(Q) = X»2(Q), (8.57)
Initial data: vy € LZ(.Q),
v+ TV)+Vp+Gv) =f, (8.58)

V.-v=0,

where . = b + a + s,, the function k being fixed in s,, measurable and finite a.e.
in §2, and where v = v(¢,x) and p = p(¢, x) are the unknowns. In other words, §%
is expressed by
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(1) find (v, p) € X1(Q) such that for all (w,q) € X>(Q), (8.21) and (8.22) hold
with .7 instead of .7 ®) and (9,v, w) instead of (3,v, W) g,
(2) Yo € C'([0,T], #,,(£2)) such that ¢(T,x) = 0, (8.24) holds.

The variational problem &% is meaningful, since all the a priori estimates above
still hold if we replace .7 by .7 ®). We do not know if it is consistent. However, we
will see that it is consistent by approximations, which means that it admits a solution
constructed by approximations that satisfies estimates (8.28), (8.29), and (8.45). In
particular, we will have proven by the end of this chapter:

Theorem 8.1. Assume that v, = v,(¢,x) € L®(R4+ x ) and that items (i), (iii),
and (iv) of hypothesis 8.i hold. Then Problem &7 admits a solution (v, p), which
satisfies in addition v € C,,([0, T], L*(£2)).8

Uniqueness is an open problem, as well as the issue of the energy equality, as
discussed in Remark 8.7 below.

8.4 Analysis of the TKE Equation

We focus in this section on the TKE equation (8.17.iii). In particular, we aim to
find estimates for k and determine, for this equation, what are the most appropriate
theoretical spaces for the unknowns and tests.

To start with, observe that estimate (8.29) provides

1P )lo.0 = / / 0o (k(1, %), 1. %)| DV(. %) Pdxdt < |[u1]|oeC2, = 01,
(9]
(8.59)

so that P(v, k) € L'(Q) and (8.17.iii) is indeed a parabolic equation with a r.h.s. in
L'. The main result of this section is the following:

Proposition 8.4. Let (v, p, k) be any solution to 5@,’; Then forall 1 < g < 5/4,
there exists a constant Cy 4(T) such that

kllgi1.q.2 < Crg(T), (8.60)

where Cy 4(T') depends on o1, ||ko||o,1.2, . and q.

The proof will be completed by the end of this section. It is based on the evolutionary
version of the Boccardo—Gallouét Theorem (cf. Theorem A.13 in [TB]). The
procedure leading to apply this theorem requires that we:

(a) find a bound for k in L>®([0, T], L'(£2)),

(b) prove that the washers

8¢f. definition A.4.
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MO = / / Vk(t.x)|2dxd (8.61)
{n=|k|=n+1}

are bounded uniformly in 7.

As in the case of Proposition 7.2, the proof is based on the choice of the correct test
functions.

84.1 L*([0,T], L'(2)) Bound

This subsection is devoted to proving the estimate (8.77) below. Ideally, it should be
derived by taking sg(k) = k/|k| as test function in Eq. (8.17.iii), since

d
@ik sgk)a = o /9 k(t. %)|dx.

providing the wanted ||k||oo;0.1.2 bound. However, the derivative of x — sg(x) is
the Heaviside function, which does not allow the manipulation of V(sg(k)) in the
equations.

To get around this problem, we proceed with approximations as in [209, 210].
Let & > 0 and ¢, € W!*°(R) be the odd function defined on R by

VOsxse ()= Vize gm=1
which approximates sg(x) a.e. in R. To be more specific, the family (¢,).~o satisfies
Vx#0, ggr(l) e (x) = sg(x). (8.62)
Moreover, we have
Ve>0, |[|¢elloo =1 (8.63)

Notice also that ¢ > 0, and ¢, has a finite number of discontinuities. However
it is worthwhile noticing that

1
el = 03). (8.64)

We denote by v, the primitive function of ¢, that vanishes at 0:

Ve(x) = /O @e(x") dxX’, (8.65)
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which is the even function specified by

2
Vos<x<e 1/f£<x)=%, Vi>e, wg(x)=x—§. (8.66)

This an approximation to |x|, which means

VxeR, lir% Ye(x) = |x|, (8.67)
that satisfies in addition

0= velw) = Il + 3. (8.68)

We aim to take @, (k) as test in (8.17.iii). Indeed, g. € W12 (R), ¢(0) = 0, and ¢/
has a finite number of discontinuities. Therefore by the Stampacchia Theorem (cf.
Theorem A.11), as k € L®([0, T], H} (£2)), for almost all 7 € [0, T], ¢ (k()) €
H, (£2) and according to (8.64),

C
ek 2y = KO0y
leading to ¢.(k) € L*([0,T], H,(£2)); hence, (k) belongs to the test space
for (8.17.iii) (cf. the definition of the test space (8.20)). Taking it as test leads to,
for almost all ¢ € [0, T,

(0:k, s (K)) + be(Vik, e (k) + ae(k, @e(k)) + te(k, Vi k, gc(K))

(8.69)
H(E(K), e (k) = (P(v. k), g (k) -
We study each term of this identity consecutively.
(i) Evolutionary term. We obtain using (8.65)
d
(ke = 5 [ w06 0ax (8.70)
Lo
(ii) Transport. By Lemma 7.3, we find
be(v;k, p:(k)) = 0. (8.71)

(iil) Diffusion. As ¢, > 0,

o (k. 9o (k) + 1ok, vi b, 9o (K)) = / (4 1 (k. 1, %)@l (K) | VK = 0. (8.72)
2

(iv) Energy dissipation term
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(EK), g (k) = /9 ke (K)E(k.1.x) > 0, 8.73)

since £ > 0 and ¢, is odd.
(v) Source term. By (8.63) and as ||¢:||coc = 1, we have

(P(v. k). g (k)] < / P(v. k)dx. (8.74)
2
Gathering (8.70), (8.71), (8.72), (8.73), and (8.74), #®) = b, +a, +t,, we deduce

5 [wwesnax < [ P (8.75)
dt Q o
leadingto V¢ € [0, T]:

e
[[Ye(k()]l0.1.00 < 01 + |[¥e(kollo,1.2 < o1 + [Ikollo1.2 + > (8.76)

where we also have used (8.59) and (8.68). So, as k € L'(Q) and ¥, > 0, we derive
from Fatou’s Lemma,

k(®)]lo.1.00 <

< lim [[ye(k(1))]o.1.00-
n—od
and then by taking the limit as ¢ — 0 in (8.76), we find
Vie[0,T], [k@®llo1.co <01+ llkollor.e = Crkooi(T), (8.77)

concluding indeed that k € L>®°([0,T], L'(£2)), its norm being bounded by
Cr.o01(T).

8.4.2 Washer Bounds

We first derive the estimate (8.86) below satisfied by the washers Mn(e) (8.61). We
then draw conclusions about the estimates satisfied by k in L7 ([0, T], Wol’p (£2))
for all p < 5/4, as well as the most appropriate spaces of unknowns and tests for
equation (8.17.1ii).

8.4.2.1 Estimate of M*
We proceed as in the proof of Proposition 7.30, by taking H,(k) as test in

Eq. (8.17.iii), the function H, being expressed by (7.34). Following the outline of
Sect. 8.4.1, we deduce that H, (k) is a possible test function.
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Let 15,1 be the primitive function of H,, that vanishes in 0, which is a nonnegative
even function that does not need to be specified. However, the following property of

IZ,, will be useful:

VxeR, 0< Kn(x) < |x|.

(8.78)

Taking H, (k) yields the same identity as (8.69), the terms of which are considered

one after another:

(i) Evolutionary term. We obtain

d -
(3rk. (k) = - /Q Ro(k(t.%))dx.

(ii) Transport. By Lemma 7.3, we find
be(v;k, H,(k)) = 0.
(iii) Diffusion. As H' > 0:
ko vik Hy0) = [ a0 H 001V 2 0

Furthermore, according to (7.35),

a.(k, H,(k)) = u/ |Vk(1,x)|*dx.
{n<|k|<n+1}

(iv) Energy dissipation term

(&), Hy(k)) = /Q kH,(K)E (k.1.%) = 0,

since £ > 0 and H, is odd, so that kH, (k) > 0.
(v) Source term. Since |H,| < 1, we have

(v, k). Hy(k))a] < /Q P(v. k).

Combining (8.79), (8.80), (8.81), (8.82), (8.83), and (8.84), we obtain

i/ kn(k(t,x))dx+u/ |Vk(t,x)|2dx§/ P(v,k)dx,
dt Jo {n<|k|<n+1} 2

that we integrate over [0, T'] to give

(8.79)

(8.80)

(8.81)

(8.82)

(8.83)

(8.84)
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[ BT xpdx + ubt® < 00+ kol (8.85)
2

vzhere M,,(e) is expressed by (8.61), and (8.78) provides 0 < Kn (ko) < lkol|. As
K, > 0, we have in particular

(8.86)

8.4.2.2 Conclusion

According to (8.77), (8.86), and inequality (A.49), Theorem A.13 in [TB], we can
conclude that

(Ck,oo,l (T)
w

5
Vi<g<d IKllgas < 0, Chaor(1)) = Cig(D), 887

where O, is a polynomial function whose degree and coefficients only depend on
£2 and ¢, hence Proposition 8.4. The explicit expression of Q, is complicated and
not essential. However, it can be proved that

o1 (T
lim Q, (—Ck’ 1)
q—>5/4 ILL

s Ck,oo,l(T)) = 0.

For the purpose of estimating d,k, let us look at the other terms in the equations. We
deduce from (8.87) that

H O (v k) + k) e () L°(0.TL. W (8)).
s<5/4

while as P(v, k) € L1([0, T] x £2),

P(v.k) e () L([0.T]. W™ (£2)).
5§<3/2

In conclusion,

Ok =P(v.k)— AP k)y—&k) e () L(0.T. W™ (R2)).

s<5/4

which yields

ke () Ajasa(Wy* (2). W (), (8.88)
s<5/4
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the spaces .4, ,(E, F) being generally expressed by (8.7). When we combine this
result with estimate (8.77), we are led to introducing

Ks/a(Q) = [ () Asjasa(Wy*(2). W™ (2))] N L>([0.T]. L'(2)). (8.89)
5s<5/4
as the most appropriate space of unknowns for the TKE equation (8.17.iii).

Remark 8.4. The result above indicates that the most appropriate space of tests
for (8.17.iii) is the space

Ts(Q) = |J L7 ([0, T], Wy " (). (8.90)

r>5

However, for the reasons given in Remark 8.3, we shall take L°°([0, T'], 2(£2))
instead of T5(Q).

8.5 Matryoshka Dolls

8.5.1 NS-TKE Inequality Model

According to the conclusions of Sects. 8.3.4 and 8.4.2, the natural meaningful
variational problem associated with the NS-TKE model (8.1), denoted by EPF | is
the following”:

Unknown space: X{(Q) x Ks/4(Q) = Y1(Q),
Test space: X2(Q) x L*°([0,T],2(£2)) = Y»(0), (8.91)
Initial data: vy € L>(2), ko € L1(2),

v+ TOWk)+Vp+Gv) =T,
V.v=0, (8.92)
0k + O, k) + EKk) = P(v, k),

where the spaces X;(Q) and X,(Q), initially introduced in (8.57), are given by

X1(Q) = [A5.4/35(W($2), Wa(£2)") N L=([0, T, L2(2))] x L3(Q),

8.93
X2(0) = L%([0. T], #n(2)) x LX(Q). (8.93)

“Hypothesis 8.i holds until the end of the chapter.
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Problem &2 means:

(1) find (v, p, k) € Y; such that for all (w,q,[) € Y2(Q), (8.21), (8.22) and (8.23)
hold, where (9,v(?), w(t)) and (0,k(¢),1(t))s are replaced by (d,v(t), w(t))
and (9:k (7). 1(1)),

(2) Yo € C'([0,T], #,(£2)) such that ¢(T,x) = 0, (8.24) holds,

(3) Yy € C'([0, T], 2(£2)) such that y(T,x) = 0, (8.25) holds.

Unfortunately, we are not able to prove the existence of a solution to the problem
&7 Indeed, as the spaces of velocity unknowns and tests, namely

N2.473(W(82), Wa(£2)") N L([0, TT, L*(£2)) and L([0, T], #;,(2)).

are unrelated, given any a priori solution (v, p, k) to &@k, we cannot take v as test
in (8.92.1), so that no energy equality occurs. This prevents us from proceeding with
the energy method developed in Chaps. 6 and 7 (cf. Sect. 6.7.3) to take the limit in
the quadratic source term IP(v, k) of equation (8.92.iii).

This is the same difficulty as we encountered in Sect. 7.5.3 on the steady-state
case with unbounded eddy viscosities. Based on that example, we introduce the
variational problem .#Z7% expressed by (8.91) and

v+ TOWk)+Vp+Gv) =T,
V.v=0, (8.94)
Ak + O (v, k) + Ek) > P(v, k),

where (8.94.iii) means

Vie L®(0,T],2(£2)) suchthat [ >0 ae.in £2,

T T
/ B,k (), 10))d 1t + / O V(1) k(). (1)) d
0

T o 7 (8.95)
+/ (éa(k(t)),l(t))dtz/ (P(v(2), k1)), (1)) edt.
0 0

Observe that #2¥ is the variational problem associated with the PDE system (8.4).
By the end of this chapter, we will have proved the following result:

Theorem 8.2. Assume that hypothesis 8.i holds. Then Problem 2% admits a
solution (v, p, k).

In the case where v; does not depend on k, .#2* reduces to &7 given by (8.57) and
(8.58). In consequence, Theorem 8.1 is a corollary of Theorem 8.2.

We list in the following subsections the families of variational problems inter-
connected with each other, deduced from successive regularization procedures, the
end of the chain being .#27* . The outline is:
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(i) Introduction of the regularized nonlinear operators by convolution and
truncature,
(i) Implementation of the evolutionary version of the e-approximations first
introduced in Sects. 6.4.3 and 6.4.4,
(iii) Setting up the different regularized variational problems, checking their coher-
ence and consistency.

8.5.2 Regularization Process

We aim to regularize each operator that poses a problem: transport, quadratic source
term, pressure, and wall law.
As in Sect. 7.4.1, we consider p € C*®(R?), with

Supp(p) C [_17 1] X B(Ov 1)7 1% Z 07 ||p||0,l,R3 > 07

and p is even, p(—x) = p(x). Leta > 0, and

_ _ X
pult) = o lollg} gar ()
e Transport terms. Let « > 0 and b, and b, o, be the regularized transport operators
defined by

1
pataivow) = 2% pu V)W — (% pu- V) w.)al . (B96)
bealwik 1) = 3 [x pu- VDo — (ax pu-VEK)Gl (B97)

Observe that
bo(Z;V, W) = b(2g;V, W), bog(Z:k, 1) = bo(245k,1), 2o =17 % py.
Let %(k) (v, k) and %(k) (v, k) denote the operators:

(ZB (v, k), w) = by (v;v, W) + a(v,w) + 5,(k; v, W), (8.98)
(BN, k), 1) = beo(Vik, 1) + a,(k, 1) + s,(k; k., ). (8.99)

e Quadratic source term. We set

Py = Pg(k,t,x) = v, (k,t,x)T1/5(| D), (8.100)
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where the truncation function Ty (N = 1/8) was first defined by (7.98),
specifically Ty (x) = x if [x| < N, else Ty (x) = Nx/|x|.

* g-approximation. The operator P, was first defined by (6.65). We recall that, given
any v e W(§2), p = P.(v) is the unique solution to the problem:

ad
—eAp+V.-v=0, —p|p=0, /p(x)dsz. (8.101)
on Q

e Wall law. The wall law is regularized by the operator G,
(Ga(v), W) = (VHo (v), W)r,  Hy(vV) = Tiju(H (V) (8.102)

by recalling that g(v) = vH ().

8.5.3 Leray-(a, B)-¢ NS-TKE Model

The Leray-(c, §)-¢ NS-TKE model is a model which only involves (v, k). Its major
focus is its dynamical system structure, which allows us to prove it has a solution
by means of ordinary differential equations over finite subspaces of W(£2), through
the application of the parabolic version of the Galerkin method (cf. Sect. 6.5).

The model is first expressed by its associated variational problem cﬁ@z e TO
start with, we introduce the space

Z1(Q) = G2,(Q) x G24(Q), (8.103)

where

GZ,V(Q) = %,Z(W(Q)ﬂ W(Q)/) m LOO([()? T]’ LZ(Q))’ (8 104)
G2 (Q) = M22(Hy (2), HT(£2)) N L([0, T], L*(£2)). '

Given any «, 8, > 0, let éf@]; p.c be the variational problem,

Unknown space: Z1(Q),
Test space: L*([0, T], W(2) x HJ(2)) = Z»(0), (8.105)
Initial data: vy € L2(.Q), ko € L2(.§2),

v+ TE W k) + VP(v) + Gy(v) = 1,

© (8.106)
0k + A (v, k) + &(k) = Pg(v, k),
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which is associated with the PDE system, which we write in a simplified way:

1
v+ (vy-V)V+ EV(V Vo) = V- [(2v +v,) DV] + VP(v) =T,
1
0:k + vy - Vk + Ek(V Vo) + V- [(t + ) VK] + k E(k,1,x) = v, Ti5(|DV[?),

1 -
—[2v +v,) Dv-n], + E(V“ M)V | = v T1/0(H(V)),
v-n|p =0,
klr =0,

with the corresponding initial data, and where v, = v x p,. Problem éf@a Be
specified by:

(1) (8.21) holds with (d,v(¢), w(z)) instead of (d;v(t),w(t))e, by instead of b,
P.(v()) instead of p(¢), and G, instead of G,

(2) (8.23) holds with {9,k (), [(¢)) instead of (3;k(¢),(¢))q, b, instead of b,, and
P(v(t), k(z)) is replaced by Pg(v(2), k(¢)),

(3) (8.24) and (8.25) hold.

It is worthwhile noting that Remark 8.2 applies to gc@gﬁﬁg as well as to all

the following variational problems, by replacing when needed L2([0, T'])? by the
appropriate L? ([0, T]) x L4([0,T])--- space.

Lemma 8.2. Let o, 8,& > 0 be given. Then problem é‘f@f;,ﬂ,s is meaningful and
consistent, and any a priori solution (v, k) satisfies the energy equality, ¥Vt > 0,

%||V(t)||%q2’9 + / /Qt v 4 v, (k(s.X),5,X)| Dv(s, x)|*dxds
- [ (6. V- v(opads + [
0 0

—

Gy (v(s)),v(s))ds = (8.107)

=

mm@9+lummes

where Q; = [0,1] x £2.

Proof. Let (v,k) € Z;(Q) denote any a priori solution to @@9 . Once the
meaningfulness and the consistency are proven, the energy equahty (8.107) is
straightforward since:

(a) asv e L2([0, T], W(£2)), it can be taken as test in (8.106.i),
(b) we have by Lemma 6.3,
by (V;v;V) = b(vy;v,v) =0,

(©) vo € L2(2),
(d) Lemma A.8 in [TB] applies, and we can integrate the resulting equation with
respect to time over [0, T'].
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We first prove the meaningfulness, then the consistency, step by step. Let (w,[) €
Z»(T) denote any given test.

STEP 1. Meaningfulness of (8.106.i). As £ € L?([0,T],W(£2)'), we must
prove that all terms in the Lh.s. of (8.106.i) belong to L?([0, T], W(2)) =
[LZ([O, T, W(.Q))]/. We consider each term separately:

 Transport term. We first observe that the inequality
IVallo.co.2 < Ca™||V]lo2.2

combined with v € L>®([0, T], L?(£2)) yields v, € L>®(Q) and

[Vallo.co.0 < Co?|[¥]|o0s0.2.2- (8.108)

Based on this fact and

1
[b(Va(1). V(). W) = SValloco. [IIVOllwe) W ®)lo2.2+

WO llw) VO llo2.2] -
(8.109)
the following holds for almost all ¢ € [0, T']:

1b(ve (1), v(2), W(1))| = s IVllocs02.2 [V W) [[W(D)[lwi2).  (8.110)

203
Therefore, by the Cauchy—Schwarz and Sobolev inequalities
r C
'/ b(va(1), v(1), w(r))dt| < 3 [[Vlloo0.2.21 VI |2:w(2) [ [W][2swig2), (8.111)
0 :

where C only depends on £2.
* Diffusion term. We obviously have

T
/0 (a(v(®), w(®)) + s, (v(t), w(0))dt < 2v + [[ve]lo) VI [2:w() | W] [2:w(2)-
Thus, by (8.111), we have 7, (v, k) € L2([0, T], W(£2)') and

1
|78 v, k) |sweey < C (2V + villoo + O?||V||oo;o,2,9) [1V]]2:w(2)-

(8.112)
¢ Pressure term. We deduce from estimate 6.70,

C
=< ;||V||2;W(:2)IIWII2;W(Q), (8.113)

T
' /0 (P.(V(0). V - w(t))dt
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so that VP, (v) € L*([0, T], W(£2)') and
C
IVPWlawiey = IIVllzwe- (8.114)
o« Wall law. As ||Hy||oo < 1/a, then G, (v) € L2([0, T], W(£2)") and we have

C
G (M) 2zwey < ;Il"llz;wm)’ (8.115)

which concludes the proof.

STEP 2. Meaningfulness of (8.106.ii)). We must prove that all terms in the
Lh.s. and the source term of (8.106.ii) belong to L*([0,T], H™'(2)) =
[L2([0, T, H}($2))] . The same technique as in Step 1 provides

1
120 ¥, ) |lwiey < € (ﬂ + [lpelloo + $||V||oo;0,2,:2) k|1 2)-

(8.116)
Furthermore, as £ € L (R x R4+ x £2),
[|EE) 2wy < IIE]lollkllo2.0- (8.117)
Finally, Pg(v,k) € L°°(Q) and
P (v, K)l0.co.0 < B [villoos (8.118)

in particular Pg(v, k) € L*([0, T], H™'(£2)).

STEP 3. Consistency. We start with proving the consistency of (8.106.1). Combining
the energy equality (8.107) with the inequality (6.71), namely (P, (v), V-v) <0,
yields

%HV(Z)II%lQ + / /Qt(Zv + v, (k(s, %), 5,X)| Dv(s,x)|*dsdx
t 1 t
+ [ (Gutvon. v ds = Slvolfao + [ <f(s),v(s)(>:sl.19)

From here, following the proof of Proposition 8.1, we deduce from (8.119) that v
satisfies estimates (8.28) and (8.29). It is worth noting that this estimate depends
neither on ¢ nor on . We easily deduce from Step 1 that

11
110:¥[|2w2y = C (1 +o O?) , (8.120)
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where C depends on T, v, ||V/]|co, ||Voll02,2, and ||f]|2;w(e), which yields v €
G,,(0Q) (cf. (8.104)), thereby proving the consistency of (8.106.i).

We now prove the consistency of (8.106.ii). In view of the nature of the spaces
G, (Q) and Z,(Q) (cf. (8.105)), we can take k as test in (8.106.ii) and use
Lemma A.8, b, 4(v; k, k) = 0 which obviously holds, i, > 0. This standard
procedure provides

1 _ 1
§||k||§o;0,2,9 + ulIVKIl 2.0 = lvillooB™ [Ill0.1.0 + §||k0||%,2,:2v (8.121)

Using the Sobolev and Young inequalities gives

C
ko020 + HIIVElG2.0 < 5T |0l 15 2.2 (8.122)

Hence, by a process similar to that used in the proof of Proposition 8.1,

1

c 2 2 ®
l1klloo0.2.2 < P + ko520 ] = Croa(D), (8.123)

A

1

Vinf(T—1,2u)

Finally, we deduce from the previous estimates that

1K |; 1 (2) Ck(@o,z(T) = C,ig)(T). (8.124)

1 1
[EV[———e (1 T E) , 8.125)

where C depends on the data, which proves k € G, (Q), hence the consistency
of (8.106.ii), thereby concluding the proof.
|

When ¢ — 0, the Leray-a-¢ NS-TKE model converges to the Leray-a NS-TKE
model, formulated in the following.

8.5.4 Leray-(a, ) NS-TKE Model

The variational problem g@g s associated with the Leray-(a, ) NS-TKE
model (8.2), and whose unknown is (v, p, k), is the following:

Unknowns : G,(Q) x L*([0, T], L(£2)) x G2x(Q) = Ui(Q),
Tests : L2([0. T]. W(2)) x L2(Q) x L*([0.T]. H.(2)) = U>(Q). (8.126)
Initial data : vy € L>(2), ko € L*(2),
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v+ TV k) + Vp + Gu(v) =1,
V.v=0, (8.127)
ok + . (v.k) + E(k) = Pp(v.k),

recalling that G, ,(Q) and G, 4 (Q) are defined by (8.104). This means that

(1) (8.21) holds with (d;v(¢), w(¢)) instead of (3,v(¢), w(t))¢, by instead of b, G,
instead of G,

(2) (8.22) holds,

(3) (8.23) holds with (9,k(t),[(¢)) instead of (d,k(¢),l(t))q, bey instead of b,
and P(v(¢), k(1)) is replaced by Pg(v(¢), k(t)),

(4) (8.24) and (8.25) hold.

By combining the proof of Proposition 8.2 with that of Proposition 8.3 in taking
6 = 2, we deduce that &@ «p 18 meaningful and consistent. At this level, the
estimates for || p||o2,0 and ||9;v||2, w2y, which do not need to be specified, depend
on « (and not on B) and blow up when o« — 0. We just need to note:

l121l02.0 < Cpaar  110:V|l2:wi2y < Copva- (8.128)
However, the solutions of éf@k also satisfy estimates uniform in « and §, which

are the same as those derived in Sects. 8.3. 1, 8.3.3 and 8.4. To be more specific:

;;:mma 8.3. Let (v, p.k) € Ui (Q) (cf (8.126)) be any a priori solution to gﬁgﬂ
en

(i) v satisfies estimates (8.28) and (8.29),
(ii) p satisfies estimate (8.45) and 9,v satisfies (8.55),
(iii) k satisfies estimates (8.60) and (8.77), as well as (8.88).

Moreover, (v, k) satisfies the energy equality, ¥Vt > 0,

1
§||V(t)||%,2’9 +// Qv + v,(k(s,x),s,x)|DV(s,x)|2dsdx
0

t 1 t
+ [ (G vo.¥ods = Sl + [ 186). v(o)ds
(8.129)

Proof. The energy equality (8.129) is obviously satisfied in this case. We prove each
item separately.

(1) Let (v, p,k) € Ui(Q) be any a priori solution to éf@k - Reproducing the
analysis of 53” wpe , shows that v satisfies estimates (8.28) and (8.29).

(i) We know from 1nequa11ty (7.57) that ||ve|lop.e < |[Vl||o,p.e. Consequently,
adjusting inequality (8.37) leads to

178, B)llwey < 17O 6)llwey-



8.5 Matryoshka Dolls 277

Furthermore, as 0 < T/, (H v) < H (v), we also obtain

[1GeWlwy < IGMW)|Ilwey-

From here, the proof of Proposition 8.3 also applies to this case, and we deduce
that p and d,v indeed satisfy estimates (8.45) and (8.55).'°
(iii) AsVx > 0, Ty/p(x) < x, we observe

[Ps(v.K)llo..0 = [[P(v.K)lfo.1.0 < 01, (8.130)

where o7 is defined by (8.59). Then the procedure developed in Sect. 8.4 can
also be applied to this case, and in addition 2 is bounded and therefore kg
also belongs to L!(£2). The only difference is the issue of (8.71) and (8.80).
Fortunately, as V - v = 0 we have V - v, = 0, giving

Yk, € H)(R2), bea(Vik,l)= vy Vk,D)g

According to Remark 7.4, Lemma 7.3 still applies in this case, even if we
do not know whether or not v, - n| = 0, hence (8.71) and (8.80) with b, ,
instead of b, and therefore (8.60) and (8.77). The remainder of the proof is
straightforward. O

8.5.5 Leray-a NS-TKE Model and Results

Let Y27, be the variational problem associated with the Leray-oo model (8.3) and
specified by

Unknowns: G»,(Q) x L*([0,T], L3(£2)) x Ks;4(Q) = V1(Q),
Tests: L2([0, T], W(£2)) x L2(Q) x L*®([0,T], 2(£2)) = V2(Q), (8.131)
Initial data: vo € L>(2), ko € L'(R2),

v+ TEWk)+ Vp + Go(v) =T,
V.v=0, (8.132)
Ok + A (v k) + Ek) = P(v, k),

where Ks,4(Q) and G»,(Q) are defined by (8.89) and (8.104), respectively. In this
problem,

10Strictly speaking, we cannot directly write equality (8.50) in this case, and we should proceed by
approximation, which would lead us into extra technical issues before arriving at the same result.
Therefore we skip the details.



278 8 Analysis of Continuous Evolutionary NS-TKE Model

(1) (8.21) holds with (9,v(z), w(z)) instead of (3,v(t), w(t)) 2, b, instead of b, G,
instead of G,

(2) (8.22) holds,

(3) (8.23) holds with (3,k(¢),(¢)) instead of (3,;k(¢),1(t)) g2, b.« instead of b,,

(4) (8.24) holds and (8.25) holds ¥ v € C'([0, T], 2(£2)) such that ¥/ (T, x) = 0.

We summarize the properties satisfied by éf@]; in the next statement, deduced
from the argumentation above.

Lemma 8.4. Problem 5@]; is meaningful and consistent. Moreover, let (v, p, k) be
any a priori solution to é?@]; Then

(i) v satisfies estimates (8.28) and (8.29),
(ii) p and 0,v satisfy estimate (8.128),
(iii) p satisfies estimate (8.45), and 0,V satisfies (8.55),
(iv) k satisfies estimates (8.60) and (8.77), as well as (8.88).

Finally, (v, k) satisfies the energy equality (8.129).
By the end of this chapter, we will have proven the following results.

Theorem 8.3. Given any a, 8, & > 0, problem ‘%Z{;ﬁ,s admits a solution.
Theorem 8.4. Given any o, 8 > 0, the family (&9”2/3’8)»0 converges to @@f@zﬁ,

which therefore admits a solution.

Theorem 8.5. Given any o > 0, the family (éf@zﬁ)fbo converges to é‘f@]‘;, which
therefore admits a solution.

Theorem 8.6. The family (é‘f@ﬁ)wo converges to IP*.
Observe that Theorems 8.5 and 8.6 yield Theorem 8.2.

8.6 Compactness Machinery

As in Chaps. 6 and 7, the proofs of the theorems rely on general compactness results.
In this section, we aim in particular to

(i) outline the appropriate space sequences for the purpose of the Aubin—Lions
Lemma,
(ii) describe the various extracting subsequence principle packages, similar to
those introduced in Sects. 6.3.3 and 7.3,
(iii) establish some convergence lemmas.
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8.6.1 Aubin-Lions Lemma Framework

Evolutionary equations involve compactness principles which are a little bit more
tricky than in the steady-state case and require the Aubin—-Lions Lemma [14,213,
214], specified by Lemma A.9 in [TB].

This raises the issue of finding the appropriate space sequences that fulfill the
condition for the application of Aubin—Lions Lemma, which will be determined by
all the estimates established from Sect. 8.3.1.

We first consider the case of the equation satisfied by the velocity v, then the
TKE equation.

* Velocity equation. Whatever the variational problem, the issue of the nonlinear
wall-law boundary condition must be addressed, which needs extra compactness
properties on I”, motivating the choices in what follows.

We already have faced this difficulty in Sect. 8.3.2, when seeking estimates for
[|G(V)|lw(e). To deal with it, we introduced the space W3,4(£2), first defined
by (8.18) and then characterized as an interpolation space by (8.40). The results
from Lions-Magenes [214] already mentioned in Sect. 8.3.2, combined with the
identification of the Hilbert space W3,4(§2) with its dual space, yield the sequence

W(2) > W34(2) — W(R2), (8.133)

each space being dense in the next. Moreover, as W(£2) < L?(£2) and the
embedding is compact, then we deduce from (8.41) that W(£2) — W3/4($2)
is also compact.

However, although sequence (8.133) is appropriate for demonstrating Theo-
rems 8.3, 8.4 and 8.5, it is not appropriate for proving Theorem 8.6, due
to estimate (8.55) involving W4(£2). We have already noted in the proof of
Proposition (8.3) that W(§2)’ < W, (£2)’, with dense injection. Consequently,
we will use the sequence

W(2) <> W3/4(82) = W4(2)', (8.134)
for proving Theorem 8.6.
* TKE equation. From this point of view, the TKE equation is much more simple.

According to the above, the standard sequence

H} () — L*(2) — H ' (Q) (8.135)
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is appropriate for the proof of Theorems 8.3 and 8.4. Moreover, any given ¢y <
5/4 close enough from 5/4 provides a sequence

WED(Q) <> LO(2) — Wy (@), (8.136)

that deals with the proof of Theorems 8.5 and 8.6.

8.6.2 Evolutionary Extracting Subsequence Principles

8.6.2.1 Evolutionary Velocity Extracting Subsequence Principle

Lemma 8.5. Let p = 4/3,2 and (V,)nen be a sequence bounded in the spaces
N5, (W(2), W(2)) and L°°([0, T],L*(82)). Then there exists

Ve N, (W(ER2), W(2)) N LP(0,T],L*(2)) = G,.(Q) (8.137)

such that from the sequence (v,),en, we can extract a subsequence (Vy, )xen wWhich
converges to v:

(i) weakly in € L*([0,T], W(£2)),
(ii) weakly star in L= ([0, T],L?(£2)),
(iii) strongly in L*([0, T, W3,4(£2)),
(iv) stronglyin L?(Q), 1 < p <10/3, a.e. in Q,
(v) moreover, (YoVu,)ken Strongly converges to yov in L*([0,T] x I'), a.e. in
[0, T] x I', and there exists F» € L*([0, T] x I') such that |yoVy,| < F».

Moreover, (Vn, )ren may be chosen such that (0,v,, )xen weakly converges to 9,V in
LP([0, T], W(£2)").

Proof. We treat each item separately.

(i) Holds since L2([0, T], W($2)) is a reflexive Banach space.

(ii) Holds since L>°([0, T],L*(£2)) = (L'([0, T],L*(£2)))’.

(iii) Follows from Aubin—Lions’ Lemma discussed above.

(iv) As (V,)nen is bounded in L2([0, T], W(£2)), it is also bounded in the space
L?([0, T],LS(£2)) as well as in L°([0, T],L?(£2)). We infer from the interpo-
lation inequality (A.37) that it is bounded in L'%3(Q).

Item (iii) ensures it is compact in L*/3(Q). Consequently, we deduce from
the Holder inequality the compactness of (v,),ex in L?(Q), 1 < p < 10/3,
since Q is bounded.
The a.e. convergence results from the inverse Lebesgue Theorem (cf.
Theorem A.10).
(v) We recall that yo : W34(22) — HY4(I") is a continuous map, H/4(I") <
L2(I"), and L?([0, T],L*(I")) = L([0, T] x I'"), hence item iv).
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In order to conclude, observe that L7 ([0, T'], W(£2)') is also a reflexive space.
Therefore, since (9;V,),en is bounded in L? ([0, T, W(£2)"), (v, )ken may be
chosen such that (9, v,, )xen weakly converges to some g in L? ([0, T'], W(£2)").
Lemma A.6 in [TB] combined with the results above yields g = 9,v. ]

When we use Lemma 8.5, we shall refer to it as the VESP, v as the the V-
ESP-limit, and the subsequence (v, )xen Will be denoted by (v,),en for simplicity,
including items (i) to (v). The same applies for families (V¢)eso.

8.6.2.2 Evolutionary K Extracting Subsequence Principle
Let J, x (Q) denote the space:
Jgx(Q) = Nyq(Hy (2), H™'(2)) N L®((0, T], L'(£2)). (8.138)

Lemma 8.6. Let (k,).en be a sequence bounded in each J,;(Q), 1 < q < 5/4.
Then there exists

k e ]K5/4(Q) = ﬂ Jq,k(Q)s

q<5/4

(cf. also (8.89)) such that from (k,),en, we can extract a subsequence (knj)jEN
which converges to k:

(i) weakly in each N ,(Wy ' (2), W™14(2)), 1 < q < 5/4,
(ii) strongly in each L1(Q), 1 < g < 29/14, a.e. in Q.

Moreover, (ky;) jen may be chosen such that (3:ky;);en weakly converges to k in
each W14, 1 <q <5/4

Proof. Observe that each space Jl{{,q(Wol’q (2), W14(£2)) is a reflexive Banach
space, and if ¢; < ¢,

Npa Wy (R WHE(2)) C Ay Wy (R). WH1(92).

Consequently, item (i) follows using reasoning similar to that of Lemma 7.4. Item ii)
derives from the Aubin—Lions Lemma applied to J{M(Wol’q (2), W=4(2)),q <
5/4, then using the uniqueness of the limit. This yields compactness in L/4(£2).

We obtain the exponent 29/14 by observing that W01’5/4(.Q) — LY/7(Q).
Then the Holder inequality allows the identification of the interpolate spaces
between the spaces L>/*([0, T], L'/7(£2)) and L*®([0, T], L'(£2)) following the
same technique as that which leads to the interpolation inequality (A.37). We find
that

L%([0. 7], L'/7(2)) N L®((0.T], L'(£2)) = LT (Q).
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We skip the technical details.

The a.e. convergence is a consequence of the inverse Lebesgue Theorem. The
statement concerning (d,k,),en relies on the same argumentation as in the proof of
Lemma 8.5, and we again skip the technical details. O

As for the V-ESP, we shall speak of the K-ESP-limit and write (k,),en instead
of (kn;)jen. We will also use the same acronym when Ks/4(Q) is replaced
by the space G,;(Q) (cf. (8.104)), as in the case of the regularized systems,
and when adjusting the exponent in item (ii), strong compactness being held in
L1(Q),VYq < 10/3.

8.6.2.3 P Extracting Subsequence Principle

Let 1 < g < 2.In order to homogenize notation, we will refer to as the P-ESP-limit
of any sequence (or family) (p,),en, any weak subsequential limit p.

8.6.3 Convergence Lemmas

Lemma 8.7. Let o > 0 be fixed, (V,, kn)nen be bounded in Z,(Q) (cf. (8.103)) to
which the ESP’s apply, and (v, k) be any V-K-ESP-limit, in the sense of Lemma 8.5
for the case p = 2, in the sense of Lemma 8.6 for the case G, (Q) (cf. (8.104)).
Let (Wy, kn)nen be a sequence in L*([0, T], W(£2) x H}(§2)) which converges
to (w, k) € L*([0, T], W(£2) x H}(£2)).
Then we have

T T
lim [ (ZO W) kn(0)), wa (1)) dt = / (ZB (@), k@), w))dt,
0

’ (8.139)
T T
Jim. (%(k)(vn(f),kn(l)),ln(t))dlZ/ (B V(). k(1)) 1(1))dt,
’ ’ (8.140)
as well as
T T
lim (G (vy), wy,)dt =/ (Gy(v), w)dt, (8.141)
T
lim / (& (ky (1)), L, ())dt = (& (k(1)),1(t))dt. (8.142)
n—>oo 0

Proof. These results rely on the basic principles developed in Chaps. 6 and 7, in
particular Sects. 6.3.3 and 7.3.2. We prove each item one after another:

* (8.139) and (8.140). Let v, , = v, * p,. Note that:
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(i) From

Via — Vallo2.e < Vi — V|02,

and the L?(Q) strong convergence of (V,),en to v, we deduce the L?(Q)
strong convergence of (v, o )nen tO V.

(ii) As (V,)nen is bounded in Z1(Q), and therefore in L>®([0, T'], L?(£2)), the
inequality

||Vn,a||0,oo,9 = Ca_3llvn||0,2,9

ensures that (v, 4),en is bounded in L*°(Q).

Consequently, given any 1 < p < oo, the sequence (V, )en converges to vy
in L”(Q), in particular in L(Q).

Item (iv) in Lemma 8.5 indicates that (v,),en converges to v in L3(Q) which
ensures that

lim (V) ® Vo) =V ® Vs in L?(Q)°,
n—>0o0

and in view of the assumption on (W), eK,

lim//V,,@vn,a:an://V@Va:Vw.
n—>00 Q Q

Similarly, as (v, «)sen is bounded in L°°(Q) and converges to v,, in L(Q), and
as (W, ),en converges to w in LZ([O, T],W(£2)), we deduce from the inverse
Lebesgue Theorem, then the Lebesgue Theorem, that for a subsequence,

lim (W, ® v, 4) = WQ V, in LZ(Q)g,
n—>o00

and then for the whole sequence by the uniqueness of the limit, hence

lim//w,,@vn,a:an://w@Va:Vv.
n—>00 Q Q

In conclusion, this shows that
T T

lim bo (Vi (2); Va (), Wy (1))dt =/ bo(V(1);v(2), w(t))dt. (8.143)
0 0

n—00

The same argumentation also yields

T T
im [ bye(Va(2):kn(2). L (1)) d1 :/ ba(V(2): k(1) [(1))dr.  (8.144)
n—>oo 0 0
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Furthermore, as

(a) v, and u, are continuous and bounded,

) ky > kae.in Q,

(c) (DW,)nen and (V1,),en converge to Dw and VI in L?(Q)° and L?*(Q)3
strong,

we deduce

lim v, (k,,t,x)Dw,=v(k,t,x)Dw, lim pu,(k,,t,x)VIl, = u,(k,t,x)VI,
n—>oo n—>oo

in L2(Q)° and L?(Q)? strong, respectively. Hence as (Dv,),en and (VI,),en
converge to Dv and V/ in L?(Q)° and L%(Q)? weak, respectively, we obtain

T T
lim/ sv(kn (2):Vn (2), Wa(1))d1 Z/ sv(k(2):v(t), w(t))dt, (8.145)
n—o0 J 0

T T
lim / Se(kn (1) K (), 1 (0))dt = / se(k(t):k(1),1(t))dt. (8.146)
n—o0 0 0

A similar but in fact simpler argumentation leads to

T T
lim [ a@,@), w,(t))dt = / a(v(t), w(t))dt, (8.147)
0 0

T T
lim / ae(kn (1), 1,(1))dt = / ac(k(t),1()dt.  (8.148)
n—o00 0 0

concluding this point.

(8.141) and (8.142). On the one hand, we know from the V-ESP that yy(v,) —
yo(v) in L?(I") strong and ae. as n — oo. We deduce by the usual
argumentation that as I:Ia is bounded and continuous, then

Tim y0(v) Ha(o(v) = o) Hu(yo(¥) in LA(T) strong.

On the other hand, since (W,), e is convergentin L2([0, T], W(£2)), we deduce
by the trace Theorem that it is bounded in L2([0, 7] x I"). Therefore, up to a
subsequence, yo(W,) — yo(W) in L?(I") weak, hence (8.141).

Item (8.142) derives from similar considerations since the function E is
continuous and bounded. O

Remark 8.5. The same result holds if instead of applying the K-ESP on (k,),ex in
the sense of Lemma 8.6 for the case G, (Q), we apply the K-ESP in its original
formulation, by means of the space Ks,4(Q).

Lemma 8.8. Let (v, k®),.o be a bounded family in Gay3,(0) x Ks/4(Q)
(cf. (8.89) and (8.137)), to which the ESP’s apply when a — 0, and (v, k) be any
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V-K-ESP-limit, in the sense of Lemma 8.5 for the case p = 4/3, and Lemma 8.6 for

the case of IK5/4(Q).
Then, given any w € L*°([0, T, #,,(§2)) and ] € L*°([0, T], 2(82)), we have

T T
lim [ (ZO6@ @), k@), w)) di =/ (7OW@), k@), w(t))dt,
0

o (8.149)
T T
lim [ (A0, KD (0), 1) di = / (A (@) k@), L),
’ ’ (8.150)
as well as
T T
lim (Ga(v(“)),w)dt:/ (G(v), w)dt, (8.151)
a—0 0 0
T
lim / (&K@ (1)), 1(1))dt = (E(k(1)),1(1))dt. (8.152)
o—> 0

Proof. The proof is similar to the previous ones but simpler due to the regularity of
the chosen tests.

* (8.149) and (8.150). With minor changes, the convergence of the diffusion terms
is treated in a similar fashion to those of (8.139) and (8.140). We focus on the
transport terms. We claim:

;ig})vgw =vin L*Q). (8.153)
Indeed,

VO —v[l03.0 < |[V=Vallos.e+|(Va=V)*pull03.2 < 2[[V—Vallos.0. (8.154)

Let @y () = ||v(t) — Vo (2)]]03.2- On the one hand (¢, (¢))y>0 converges to 0 a.e.
in [0, T']. On the other hand, |¢,(t)| < 2||v|loz.e € L*([0,T]), hence (8.153)
by (8.154) and the Lebesgue Theorem.

Therefore, as w € L®(Q) and Vw € L*®(0Q)°, v, — vin L?(Q), p < 10/3,
Vv, — Vvin L2(Q)° weak, we find

T

T T
lim by (Ve Vo, W) dt = lin%)/ b(fo‘);va,w) dt =/ b(v;v,w)dt.
=V Jo 0

a—0 0

By a similar argument, we also have
T T T
lim beo(Vas ke, 1) dt = lir%/ be(vfx‘)‘);ka,l) dt = / be(v;k,l)dt,
o—> 0 0

a—0 0

which concludes this point.
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* (8.151) and (8.152). As H is continuous and 0 < H(z) < C(1 + |z|), we have,
lim H (yo(va)) = H (yo(Va)) in L*(I") strong.
We deduce from Lemma A.16:
lim Ho (yo(va)) = lim Tijo H (yo(Ve)) = H (yo(v)) in L*(I') strong,
therefore
lim Y0(Ve) Ha (0(¥a)) = yo(¥) H (yo(v)) in L'(I"),

hence (8.151) as yow € L®°(I"). Convergence (8.152) is straightforward in view
of the properties satisfied by E. O

8.6.4 The Energy Method

The energy method relies on energy equalities such as (8.107), in which we take
the limit to determine the convergence of the dissipation term, in order to be able to
take the limit in the TKE equation source term. In the evolutionary case, the energy
equality starts as, for all 7,

1
laa+ [ [ @vtvt i+

We aim to prove that the second term in the above expression converges to
the corresponding limit. The issue is the convergence of the first term, namely,
[y (t)||(2)72, o To deal with this term, it is tempting to integrate the energy equality
with respect to ¢ over [0, T'], which in turn leads us to consider ||v, (t)||(2)72, - Which
is known to converge.

However, this operation also introduces the factor (7' —¢) throughout the integrals
in the resulting equalities. As (T — t) vanishes at t = T, this factor might be
responsible for a degree of degeneracy. To avoid this, we introduce another reference
time 7/ > T and consider the solution over [0, T’]. We then perform the same
procedure over [0, T']. As T’ —t > T’ — T > 0 over [0, T'], we are in this way able
to retrieve enough information to conclude over [0, T'].

This method is consistent since, as we will see later, we can construct solutions
over [0, T’] whatever the value of T’ < co. For instance, we can take 7/ = T + 1.
To be more specific, in the case of Problem éf@]; p.e» We state the following, where
throughout we set 9’ = [0, T'] x £2.
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Lemma 8.9. Ler o, B, > 0 be fixed, T' > T another reference time, (v, k,)nen
a sequence in Z(Q’) (cf. definition (8.103)) such that for each n € N, (v, k,)
is a solution to &9”];‘}3’5 over Q' recalling that &9”];‘}3’5 is specified by (8.105)
and (8.106).

Then (V,, kp)nen is bounded in Z1(Q') and let (v, k) be any V-K-ESP-limit over
[0, T, in the sense of Lemma 8.5 for the case p = 2, in the sense of Lemma 8.6 for
the case Gy (Q). Then (v,),en strongly converges to v in L*([0, T], W(£2)) and
(v, k) is a solution to cﬁ@fiﬁqs over Q.

Proof. The proof is rather technical and divided into 5 steps:

STEP 1. Initialization. By Lemma 8.7 with 7’ instead of T, we deduce that
(v, k) satisfies the fluid equation (8.106.1) over Q’, the convergence of the
pressure term being deduced from the continuity properties of the operator
P.. Lemma 8.7 also allows us to take the limit in the lh.s. of the TKE
equation (8.106.ii) over Q’. We must focus on the source term IP(v,, k,,).

Furthermore, the energy equality (8.107) is satisfied by each (v,, k,) as well
as by (v, k), for all > 0. The energy equality satisfied by (v, k,,) is written in
the form

EC,,(t)—i—/Ot Dn(s)ds—/ot Prn(s)ds—f-/ot BC,(s)ds = EC(O)—i—/Ot F,(s)ds

(8.155)
while the energy equality satisfied by (v, k) is written in the form

EC(t) +/0t D(s)ds —/Ot Pr(s)ds +/0t BC(s)ds = EC(0) + /Ot Iz;si;i;

The energy method involves proving the convergence of (Dv,),en to Dv in
L?(Q)? strong by means of (8.155) and (8.156).

STEP 2. Fields to which the energy method applies. In order to conclude, we will
prove that the sequence (4,),en expressed by

Au(t.%) = (T = )@V + v, (kn (£.%).1.%)))7 DV, (2.%) (8.157)
converges to
A(t.x) = ((T" = )@ + v, (k(t.%).1.%))* DV(t.x) (8.158)

in L?(Q’) strong. It is already understood that (A,),ex converges to A in
L*(Q")° weak. We will infer from (8.155) and (8.156) that

Jim || Aulloz.0r = [l 4llo2.0", (8.159)

which is sufficient to conclude that the convergence is indeed strong.



288 8 Analysis of Continuous Evolutionary NS-TKE Model

STEP 3. Processing of energy equalities. The method is based on the simple identity

T/ t T
/ (/ 1//(s)ds) dt = | (T' =)y (@)dt. (8.160)
0 0 0

Therefore, integrating (8.155) and (8.156) over [0, 7] provides identities of the
form

SNl g+ 1 Aal B gy — Tia 4 To = Cot Iy (8161
%||v||§,2,Q/ + Ao — i + 1 = Co + Is. (8.162)
From the V-ESP, we already know that
Tim (I35, = V3.0 (8.163)
Therefore, (8.159) is subject to

lim I;, —1;, j=12,3.

n—00

We check each convergence individually.

e The term I, is specified by
Iy = // (T =) Po(v,(£,X))V - v, (t,X)d xdt.
Q/

As P, is a continuous operator over L?>(Q’) and v, — v in L?(Q’) strong by
the V-ESP, then

lim (T —t) Po(v,) = (T' —t)P.(v) in L*(Q’) strong.
n—>00
From the weak L2 convergence of (V - v,),en to V - v, we obtain
lim I, =1, = // (T =) P:(v(2,x))V - v(t,x)dxd!. (8.164)
Q/

n—o0

e The term I, is specified by

T’ 5
Ly = / / (T = )V (£, %) - Va(t, X) Hy (Vo (£, X)d T (x)dt.  (8.165)
0 r
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As I:Ia is continuous and bounded, (Yo(v,))sen converges to v a.e. in Q7 (cf.
item (v) in the V-ESP Lemma 8.5); then

1im [yo(vi) Ho(ro(v))] = vo(W) Ha(o(v)) ae.in 0,

which combined with

1o (V)) Ha (ro(¥)] < éFz e 12(0).
leads to
1im [0 Ba (o] = ) Ha(ro(v) in L2(Q").

by the Lebesgue Theorem. Consequently, as (T — ¢)yo(v,) — (T" — t)yo(Vy)
in L2(Q’), we have, according to (8.165),

T/ ~
lim I, =1, :/0 /F(T’—t)v(t,x)'v(t,X)Ha(v(t,x))dl“(x)dt. (8.166)

n—od
The term I3, is specified by
T/
I, = (T = ){£(), v, (1))dt. (8.167)
0

The weak convergence of (v,),en to v in L?([0, T’], W(£2)) combined with
f € L%([0, T'], W(£2)) (Hypothesis 8.i supposes f € L? (R.+, W(£2)")) yields

loc

n—o0

T/
im L, =L = | (T'—0){f¢),v())dt, (8.168)
0

concluding this part of the proof.

STEP 4. Strong convergence. Let g, and g be the functions defined by

gn(t.X) = (T = 1)(2v + v, (ky (1. %), £.X)))? .
g(t.x) = ((T" = )2 + v, (k(t.%).1.X)))? ,

which both satisfy V (z,x) € O,
QT = T))* < g(t.x). gu(t.%) < (T' = T)2v + |v]leo))?.  (8.169)
Observe on the one hand that

Dv, =g, ' Ay, Dv=g'A. (8.170)
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On the other hand, we know from the K-ESP that (k,),en converges a.e. to k.
Hence, as v, is continuous, we have

lim ¢7' = ¢7! ae.in ,
mE =g ac g o ®1TD
VneN, ((T'=T)2v+|vllec))™2 =g, =@u(T"=T))2.

On the other hand, as (A, ),en strongly converges to A in L2(Q”)°, then also in
L*(Q)?, we infer from the inverse Lebesgue Theorem that up to a subsequence,

lim A, = A ae.in Q,
, 1 (8.172)
3G € L“(Q) suchthat Vn e N, |A,] <G.

As a result,

lim Dv, = Dv ae.in Q,
n—>00 | (8.173)
VneN, |Dv,|<QuT —T))"2G € L*(Q).

In consequence, (Dv,),en converges in L2(Q)9 strong. As (V,),en is already
known to converge in L?(Q), we deduce the strong convergence of (V,),en in
L?([0, T], W(£2)) as claimed.

STEP 5. Conclusion. It remains to take the limit in the equations. Lemma 8.7 and

the continuity property of the operator P, already mentioned allow the limit
to be taken in the fluid equation (8.105.1) as well as in the L.h.s. of the TKE
equation (8.105.ii).

Furthermore, as v; is continuous and bounded, (k, ),en converges a.e. to k in
0, and in view of

(i) Ti,p is continuous, Ty < B!
(ii) |Dv,> > |Dv[*ae. in Q,

we have
li)m Pg(vy, ky) = Pg(v,k) in LP(Q) strong, 1 < p < oo. (8.174)
n o0

hence the possibility of taking the limit in the TKE equation (8.106.ii) and we
can conclude that (v, k) is indeed a solution to Problem cﬁ@z e a

8.7 Proof of the Main Results

This section is devoted to proving the results stated at the end of Sect. 8.5 and to
concluding the chapter.
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We first prove Theorem 8.3, namely the existence of a solution to 53”1; Be
(cf. (8.105) and (8.106)) for any given «, 8, & > 0.

We proceed using the Galerkin method, which aims to approach 53”10‘[ pe DYy a
sequence of ordinary differential equations (ODEs) set on finite dimensional spaces,
and then take the limit.

This method is subject to finding a suitable Hilbert basis (z;,---,Z,,---) on
L?(£2), consisting of fields in W(§2), constructed as eigenvectors of a given compact
operator, deduced from an appropriate PDE system.

The Hilbert basis (¢1,--- , ¢y, ---) over L?(£2) that we shall use consists of the
standard sequence of eigenfunctions in H, (£2) of —A.

Once this framework is established, we can write the ODEs obtained by the
projection of 53”10‘[ g over span{(zi,q1),-, (2,,qx)}. These ODEs are shown to
satisfy the conditions for the application of the Cauchy—Lipschitz Theorem, the
existence of a global solution being ensured by the L% ([0, T'], L?(£2)) estimate.

We finally take the limit when n — oo by using the results of Sects. 8.5 and 8.6.
The last delicate task will be to take the limit as ¢ — 0, which required finding an
estimate for the pressure term which is uniformin .

8.7.1 Special Basis

As already stated, (q;);en+ is the Hilbert basis of L*(£2) constructed from the
spectral decomposition of —A, where in particular g; € HO1 (£2),j =1,---. Weset

H, = span{qi,-- ,qn}. (8.175)

To construct a Hilbert basis in L?(§2) consisting of fields in W(£2), we consider
the problem

—V.-(Dw)+Vr=f in £,
—Ar+V-w=g in £,
w-n=0 on [,

—(Dw-%)f =w, on I (8.176)
é =0 on T,
/ r(x)dx = 0.
2

We infer from the results of Chap. 6 that given any
(f.g) € L*(2) x L§($2),
then (8.176) has a unique weak solution:

(w,r) = A(f, g) € W(R) x L3(2).
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The arguments developed in Chap. 6 also show that A4 is a linear compact operator
over L?(£2) x L3(£2). By consequence, there exist:

(i) (An)nen suchthatO0 < Ay < Ap--- and A, — oo asn — o0,
(ii) (z,,7r,) € W(2) x L2(2) such that ((z1,71) -+ , (z,, 1), - - - ) is a Hilbert basis
of L2(£2) x L2($2) and such that forall n > 1,

-V .(Dz,) + Vr, = Az, in £2,
—Ar, +V-z, =A,r, in £,

z, - n=20 on I
(Dz, -;)f = (z,); on I (8.177)
n
=0 T,
8n on

/Qr,,(x)dx =0.

Moreover, the family (z,, r,) is also orthogonal in W(£2) x LZ(£2), when this space
is endowed with the scalar product

(Dw, Dz)g + (w,z)r + (Vr,Vq).

According to the terminology introduced by J.-L. Lions, we will call the basis
(Zy, rn)nen a special basis. In the following we set

W, = span{z,--- ,Z,}. (8.178)

Remark 8.6. There are many other ways of constructing a Hilbert basis of L?(£2)
consisting of fields in W(§2). However, the way taken by Problem (8.176) is
particularly suited to the analysis of the NS-TKE model.

8.7.2 Ordinary Differential Equations

We seek (v, k) in the form

V= ginz;. k=Y hia(0)q;. (8.179)

j=1 j=1
and we introduce the following vectors in R":
g1 (1) hia(2)
V=Vt = : ., K=K(@) =

. (8.180)
gn,n(t) hnn(t)
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and it is expected that V(¢) and K(t) are of class C!. We aim to find an ODE
satisfied by (V(¢), K(¢)), derived from g@z p.e- We start by fixing the initial data.
Let

Vo = 3 (Vo.W))azj. kon = (ko.l})edq. (8.181)

j=1 j=1
and let V and K, denote the vectors

(Vo. W)@ (ko, I
Vo= : , Ko= :

: (8.182)
(VOa Wa)o (kO’ll’l).Q

The variational problem #22, we consider here is at any given time ¢'':

Find (v, k) of the form (8.179) such that for all (w,l) € W,, x H,,,

L (v wa + (70K W)~ (PO Y W)+ {Golv). W) = (.,

E(k,l)g + (B (v, k). 1) + (&), 1) = Pp(v.k), Do,
(8.183)
with in addition

V) = Vs, K(0)= K,. (8.184)

In particular, it is equivalent to taking (wy,[;), (W2, 1) ---(w,,[,) as successive
tests which, using the fact that the basis {(z1, ¢1), (22, 2) - - - (4, ¢») } is orthonormal
in L2(£2) x L?(£2), yield the differential system satisfied by (V(¢), K(¢)) in the
following form:

%V(r) + B,(V(t))+ A- V() + S, (K(2),1) - V(¢)
— P V(1) + V() - Go(V(t) = F(t) - V()
LK)+ BealVO. K@) + A KO + S,o(KO.0)- KQ)

+E(K(@t),1)- K(t) = Pg(V(1), K(1),1),
(8.185)
which can also be rewritten in the form

u' (1) = ¥ (u(r),1)),
u(0) = . (8.186)

1 We refer to Remark 8.2 to make the link between this and earlier formulations.
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by setting

_(V®) (W
W*(m&’““(&)

It is not essential to write down the detailed expression of the nonlinear functional
¥, which can be obtained by a simple but long and technical calculation; this is left
as an exercise for the reader.

It is enough to recall that according to Assumption 8.1, v;, it;, E are continuous
and are of class C,(();Cl, with respect to k, and H is of class Czo(;i with respect to k.
Moreover the quadratic terms are also of class C l(z;cl with respect to V' and K, and
the truncation function is of class C%!.

In conclusion, it can be said that the ODE system (8.186) fulfills the conditions
for the application of the Cauchy-Lipschitz Theorem. Therefore, there exists a time
T,, such that (8.186) admits a unique solution of class C ! over [0, T,[. In other words,
VP, expressed by (8.183) admits a unique solution (v, k) € C'([0, T,[, W,, x H,).

At this stage, nothing allows us to say that 7, > T. However, this is a classic
issue raised by the Galerkin method involving parabolic equations (cf. Lions [213]).
Following the usual procedure, we take (v, k) € W, x H, as test in ¥, and then
integrate with respect to time over [0, ¢], for any given ¢ € [0, T,[. From there, we
can follow the reasoning of Proposition 8.1 and the proof of Lemma 8.2 line by line,
to obtain

IVO)llo2.2 < Cooo(T).  [lk®)llone < CELL(T) (8.187)

where C, oo (T) and C,iﬂ ) ,(T) are specified by (8.28) and (8.123) respectively. Note

,00,

that (8.187) holds whatever the value of T > 0, since f € LIZOC(]R+,W(.Q)’).
Observe also that
n n
VOB 2e = 3 g klBag = 3 by ). (8.188)
j=1 J=l1

All this allows us to conclude that ||u(?)]|| is bounded over [0, T'] whatever the value
of T < oo. The standard ODE theory states that under this condition, u(¢) can be
extended as a global solution of (8.186) over [0, T'], of class C! with respectto t.

8.7.3 Taking the First Limit

We notice that the solution (v, k) of (8.186) is the unique solution to the variational
problem éf@]; Ben:
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Unknown space: C'([0,T], W, x H,),
Test space: L*([0, T, W, x H,) = Z,,(0). (8.189)
Initial data: vy, and ko),

v+ TP k) + VP.(v) + Go(v) =1, (8.190)
ik + . (v.k) + E(k) = Pp(v.k), ‘

which holds in a manner similar to that formulated in Sect. 8.2.2. The proof of

Theorem 8.3 will be completed once we have shown:

Lemma 8.10. Let o, B,& > 0 be fixed. The sequence (5@2/&&” )nen converges to

@@925’8 asn — o0o.'?

k
aBent

Proof. Given any n € N*, let (v,, k,) denote the solution to &7
Lemma 8.2 still applies in this case, leading to

The proof of

(1) (Vn)nen satisfies estimates (8.28) and (8.29) and (0;v,),en satisfies esti-
mate (8.120),

(i1) (kn)nen satisfies estimates (8.123) and (8.124) and (0;k,),en satisfies esti-
mate (8.125).

From here, the compactness machinery built in Sect. 8.6.2 can be set in motion, in
particular we can apply Lemmas 8.5 and 8.6. Let (v, k) be any V-K-ESP-limit of
(Vs kn)nen, in the sense of Lemma 8.5 for the case p = 2 and Lemma 8.6 for the
case of G, x(Q) (cf. (8.104)). Our goal is to prove that (v, k) is indeed a solution to
g@z p.e- For simplicity, we write (8.106) in the form:

atvn + ﬁa,s(vnvkn) = fv
atkn + %(Vny kn) = IPﬂ(an kn)a

(8.191)
Let (w, k) € L2([0, T], W(2) x H}(2)) = Z»(Q),
(Wn, 1) = Pro(w, 1),

where P r, denotes the orthogonal projector from Z,(Q) onto Z, ,(Q) = W, x H,,.
Note that according to Lemma 8.11 below,

lim (W, k,) = (W, k) in Z,(Q) strong.

Therefore, we directly have, in view of the V- and KESP properties,

12Recall that é‘f@zﬁg is specified by (8.105) and (8.106).
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T T
lim <8fvn(t),wn(t)>dt=/ (8:v(2), w(t))dt,
n—>00 0 - OT
lim/ (8tkn(t),ln(t)>dt=/ (8,k(),1(r))dt, (8.192)
n—>00 0 0

t T
lim /0 (6(). wi (1))t = /0 (8(r). w(o)) .

Furthermore, by Lemma 8.7 combined with the continuity property of the operator
P, we also have

T T
tim [ (e 0ok () W 0)dt = [ (OO W,
eedo 0., (8.193)
Jim [ w0k e = [0 ko). 1)
Finally,

T T
Jim [P0, wO)adt = [ R0V wiadr. 6199

It can be concluded that at this level, we can take the limit in (8.191.i), so that
(v, k) € Z2(Q) (cf. (8.105)) satisfies the fluid equation (8.106.1) of éf@];,ﬂ,s and the
energy equality (8.107).

Moreover, according to the above, we can take the limit in all terms of (8.191.ii),
except in the source term that has not yet been discussed. Obviously, each (v,, k)
verifies the energy equality (8.107) as well. Therefore, we are definitely in the same
situation as in Lemma 8.9: the energy method applies, providing the convergence
result (8.174) that leads to

T T
Jim [ a0k O ade = [ Ry KON IO)adr. (3.195)

This point allows us to establish that (v, k) also satisfies the TKE equation (8.106.ii)
of &P 4.

To complete the proof, we must show that (vo, ko) is indeed the initial data of
the resulting problem. In view of the regularity of (v,, k,), which is in particular of
class C! with respect to time, we have Vn € N:

Yo e CY([0,T], W(£2)) suchthat ¢(T,x) =0,
T
/0 @va(0). (1) adt = - /Q 0(0,%) - Vo (x) dx — / /Q % (530 -vils. 0 dxds,
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vy e CH([0,T], Hi(£2)) such that ¥ (T, x) =0,
/0 (0:kn(t), w(t))dt = / ¥ (0, x)kOn(x)dx—// —(s X) k, (s,x) dxds,

where (v, ko,) is defined by (3.65). We deduce that (v, k) also satisfies (8.24)
and (8.25) by:

(i) the L?(£2) strong convergence of (Vo ko) to (Vo, ko),
(i) the L2([0, T],W(£2) x H™'(£2)) weak convergence of (d,V,,d,k,)nen tO
(0;v, 9;k),
(iii) the L%(Q) strong convergence of (v, k,) to (v, k),

concluding the proof. O
It remains for us to prove:

Lemma 8.11. Let H be any Hilbert space, endowed with the Hilbert basis
(e1,- en,--+), v=1(t) € L>([0,T], H), and consider

n

= (ex,v)ex.

k=1

Then (v,)nen converges towards v in L*([0, T], H) when n — oo.

Proof. Let ¢,(t) = ||va,(t) — v(¢)||. We have to prove that (¢,),en converges to
0 in L?([0, T]). We note that for any fixed ¢, (v,(¢)),en converges to v(t) in H,
since v, () is the orthogonal projection of v(¢) over H,. Therefore (¢,),en simply
converges to 0. Moreover, ||v,|| < ||v||, so that |p(t)| < 2||v(¢)|| € L*([0,T]),
hence the result by Lebesgue’s Theorem. O

8.7.4 Taking the Second Limit

This subsection is devoted to proving Theorem 8.4, namely the convergence
of (g@gﬂ.a)po to é‘f@f;ﬁ when ¢ — 0, where é‘f@f;ﬁ is specified by (8.126)
and (8.127).

Given any «, B > 0, let (v,, k.).>0 denote any solution to éf@]; B>

De = Pe(v,).

We have to prove that:

(1) (Ve, pe, ke)eso is bounded in U1 (Q) (cf. (8.126)),
(ii) every V-P-K-ESP-limit of (v, pe, k¢)e>0 is a solution to &@z g

We verify each item individually.
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8.7.4.1 Estimates

According to the proof of Lemma 8.2, we already know that (v.).-o satisfies
estimates (8.28) and (8.29), while (k.).~o satisfies estimates (8.123) and (8.124),
and (0,k.) > satisfies (8.125). All these estimates are uniform in ¢. In particular,
we already know that (k.).~¢ is bounded in the space G x (T') (cf. (8.104)).

Unfortunately, the only available estimate on (p.).~o is given by (8.114) and
is of order (1/¢), that on (9,V,)¢~0, given by (8.120), being of order 1/¢ as well.
Therefore, to achieve our goal, we must find a bound uniform in ¢ to control
(Pe)e>o in Lz([os T, L%(‘Q)), then (9,Ve)es0 in Lz([os T], W(£2)'), finally (Ve)eso
in G,,(T). This we now do.

The procedure to derive an estimate for (p,).-o relies on the method developed
in Sect. 8.3.3. Let u, denote the unique solution to the Neumann problem

du,
on

— Aug = p,, |r =0, / us(x)dx = 0. (8.196)
2

We also denote w, = Vu, € W(S2), which is known to verify at almost all ¢ €
[0, T]:

A

[IWellwie) < Cellpellos.e, (8.197)
—||Ps||(2),2,9- (8.198)

(Pe, V - we)

Estimate (6.69), combined with the Poincaré—Wirtinger inequality, leads to

ellpelloz.e < ClIvello2.e < C'lIvellwe)., (8.199)

which combined with (8.197) ensures that w, € L?([0, 7], W(£2)), so that it can be
taken as test in the fluid equation (8.106.1) of éf@sm.

Now comes the trick that makes things work. We use the Helmholz decomposi-
tion (see in [92, 160]), which allows us to decompose the velocity v, as

Ve = Vdive + VVE,

where V - v4;,, = 0 and vg;,. -n = 0on I, so that

v,

V-.v, = Ay, in 2,
on

=0 on I, / ve(t,x)dx = 0.
o)

We conclude from the definition of P, specified by (8.101), that v, = ep.. We infer
from all of this'?

13The integrations by parts result from the identities V - (3;v4;,.) = 0 and 9, Viive-n=0onT,
and roughly speaking (8.200) should proceed by approximation, which is technical, and the details
are not essential for our purpose here.
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(0,ve, We) = (0, Vaive + 0: Ve, Vi)
= (B,Vv, Vu) = —(8,v5, AM£> (8.200)

2 d
2dt

sz(atpasps> =¢£ ||Ps||é,2,:2-

Combining (8.198) with (8.200) shows that taking w, as test in (8.106.1) provides
the equality, satisfied at almost all ¢ € [0, T']:

d
PR + 1P e = (6w — (700 ko). we) + (Gulve), we),

leading to

1
5€ 1P (Dlloa.g +11Pelli20 =

T T
/(f(t),ws(t))dt—/ (O (Ve(0) ke (1)), We(0))d1
0 0

r 1
+ [ (Gutv o w01t + 3215 O
0

(8.201)

We deduce from inequality (8.199)
L OB ag = 2P 2 o< Sl 8.202
28 [ ps( )”0,2,9 = 25 Il s(V0)||o,2,.Q =5 ||V0||0,2,9’ (8.202)

which we combine with (8.112), (8.115), (8.29), (8.197), (8.201), and Young’s
inequality. This allows us to see that there exists a constant C,, ,(T) that does
not depend either on & nor on B and such that

Ve>0. pellgag = Cpao(T) (8.203)
Following argumentation that has been used many times before, we deduce from the

estimates that have been collected within this subsection that there exists C 5t v2a(T)
such that

Ve>0, [[3:vll520 < Cirae(T), (8.204)
hence (v, pe, ke)eso is indeed bounded in U;(Q); we denote by (v, p, k) any V-P-

K-ESP-limit, in the sense of Lemma 8.5 for the case p = 2 and Lemma 8.6 for the
case of G, (Q) (cf. (8.104)), and the L?(Q) weak convergence for the pressure.
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8.7.4.2 Taking the Limit

The goal is to show that (v, p,k) is a solution to é?@zﬁ by the energy method
developed in Sect. 8.6.4. This is achieved point by point as in the proof of
Lemma 8.10, apart from a few details that we shall focus on.

It is understood that (v, p, k) satisfies the fluid equation by (8.127.i) of cff@zﬁ
and that we can take the limit of all terms of the Lh.s. of TKE equation (8.127.iii)
(cf. Lemma 8.7). Moreover, given any &€ > 0, (V, pe, ke )e>o satisfies the energy
equality (8.129). To complete the proof, it is sufficient to prove the following:

(1) v satisfies the constraint equation (8.127.ii) of éf@]; B> and therefore, the energy
equality (8.107) holds,
(i1) the following convergence holds:

t
¥ie[0.7], lim / (Pe(5). V - ve(s)) 2ds = 0. (8.205)
e—> 0

(1) It is sufficient to recycle step 2 of the proof of Theorem 6.4, performing an
additional integration with respect to time. It is then straightforward to arrive at
the energy equality.

(i) As p. — pin L?>(Q) weak, then Vp, — Vp in L*([0, T], W(£2)") weak as
e — 0.Asv, — vin L?(Q) strong and v,(s) € W(£2) for almost all s € [0, T],
we obtain

lim /0 (Pe(5). V- Ve(s))gds = — lim /0 (Vpe(s), ve(s))ds
— _y—%/o (Vpe(s),v:(s))ds

= _/0 (Vp(s).v(s))ds

= [ vonas =

0
by (8.127.ii). Finally, we can take the limit in the formulations of the initial
conditions (8.24) and (8.25) using the same reasoning, which concludes the
proof of Theorem 8.4. O

8.7.5 Final Proofs

It remains for us to finalize the proofs of Theorems 8.5 and 8.6. Their demonstration
makes full use of the techniques and results developed throughout this chapter, and
only a few more details are required to complete the proofs
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8.7.5.1 About Theorem 8.5

We have to show the convergence of é?@];ﬁ to é?@]; (8.131) and (8.132),as B — 0,

Let o > 0 be fixed and (vg, pg, kg) be any solution to é?@]; p- We already know
from estimate (8.128), combined with those listed in Lemma 8.3, that:

() (vg, pp)p=o is bounded in the space G,,(Q) x L2([0,T], L3(£2)), where
G,.,(Q) is defined by (8.104),
(ii) (kg)p=o is bounded in the space IKs/4(Q), defined by (8.89).

Let (v, p, k) be any V-P-K-ESP-limit, in the sense of Lemma 8.5 for the case p = 2
and Lemma 8.6 for the case of Ks/4(Q), and the L*>(Q) weak convergence for the
pressure.

As above, (v, p,k) satisfies the fluid equation (8.132.i) of é?@];, the con-
straint (8.132.ii), and we can take the limit in all terms in the Lh.s. of the TKE
equation (8.132.iii).

Moreover, (vg, pg, kg) satisfies the energy equality (8.107) as well as (v, p, k).
Therefore, the energy method applies, and by the same proof as that of Lemma 8.9,
we deduce:

éimo |Dvg|* = |Dv|* in L'(Q) strong, (8.206)
—

hence by Lemma A.16 in [TB],

éin}) T1/5(IDvg|*) = |Dv|* in L'(Q) strong, (8.207)
—

and as v, is bounded and continuous,
Pg(vp, kg) = P(v,k) in L'(Q) strong, (8.208)

where we recall that the source terms are defined in (8.16) and (8.100). Therefore,
we can also take the limit in the TKE equation.

Finally, in the same way, we can also take the limit in (8.24) as well as in (8.25),
V¢ € C1([0, T], 2(£2)) such that ¥ (T, x) = 0, which concludes this point. O

8.7.5.2 About Theorem 8.6

The last task is to prove that (é?@];)wo converges to the NS-TKE inequality model
IP* (8.91)~(8.94).

Let (Vy, pa, ky) be any solution to &@z According to Lemma 8.4, the family
(Va» Pas ko )a>0 is bounded in the space Y1(Q) (cf.(8.91)). Let (v, p, k) be any V-P-
K-ESP-limit, in the sense of Lemma 8.5 for the case p = 4/3 and Lemma 8.6 for
the case of Ks,4(Q), and the L*3(Q) weak convergence for the pressure. It must
be proven that (v, p, k) is a solution to TP
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According to Lemma 8.8, (v, p,k) satisfies the fluid and constraint equa-
tions (8.94.1) and (8.94.ii). Moreover, we can take the limit in all terms of the l.h.s.
of the TKE equation (8.94.iii). Unfortunately, the energy equality is not necessarily
satisfied in the limit, so that we cannot apply the energy method. The only thing that
can be said is the following. Let

Ay = Vvilky,t,x)Dvy, A= +/v(k,t,x)Dv.
Then as (Ay)q>0 converges to A in L2(£2)° weak, which is a Hilbert space, then

[|Allo2.2 <liminf||Aqllo2.0,
a—0

hence the variational inequality (8.94.iii). Checking the initial data is straightfor-
ward. O

Remark 8.7. When the wall-law function satisfies an extra convexity assumption, it
is possible to show that in the case of .#2%, (v, k) satisfies the energy inequality,
Vi>O0:

1
SINOae + [ [ @+ u.x.5 01D dsd
ol

t . <l ) t
+ [ [ s viemareds < Similf o+ [ o

and we do not know whether this inequality is an equality.

Remark 8.8. Starting as in the proof of Theorem 7.7 and by means of Gronwall’s
Lemma, it is possible to show that if kg > 0 a.e. in £2, then k > 0 a.e. in Q for all
the variational problems considered above.

Remark 8.9. 1t is also possible to show that g@z has a solution when E(k,?,X) =
k|2 /€(x) and p, = C,LK\/E. The case v, = C,£~+/k can only be considered in the
framework of the inequality NS-TKE model %2

Remark 8.10. This analysis can be extended to the k — & model under suitable
assumptions and more generally to models of the form (4.136).

8.8 Bibliographical Section

We conclude the theoretical analysis of the NS-TKE continuous model by a
thorough bibliography for the 3D Naviers—Stokes equations, which have attracted
a particular interest in the last 15 years, especially since the release of the Clay
Mathematics Institute millennium problem (cf. Fefferman [116]). For instance,
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at the time of writing, typing ‘“Navier—Stokes" as key word on the data basis
MathSciNet yields 7720 matches, while “turbulence" yields 3818 matches.

This bibliography completes that of Chap. 3. Mainly based on articles from last
15 years, it focuses on 3D evolutionary NSE and some related mathematical LES
models, such as Leray-alpha, Bardina and deconvolution models.

Articles and books on Euler equations, 2D NSE, geophysical equations such
as the primitive equations, or climate turbulent models are not considered in the
list below. We have also not mentioned the connections between the NSE and the
homogenization theory, or fluid-structure interaction.

This list starts with a list of recent books. Then it is organized in thematic
sections, which may be interconnected. Particular attention has been paid to ensure
all trends are mentioned, explaining the selection made.

(i) Books:
Bardos-Nicolaenko [19], Berselli-Iliescu-Layton [40], Boyer-Fabrie [52],
Cannone [61], Constantin-Foias [83], Doering-Gibbon [102], Coron [86],
E. Feireisl [117], Foias-Manley-Rosa-Temam [129], Fois-Temam [267],
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Chapter 9
Finite Element Approximation of the Steady
Smagorinsky Model

Abstract This chapter is devoted to the numerical approximation of the Smagorin-
sky model, in steady regime. We consider this model as a regularization of
Navier—Stokes equations that includes the modeling of eddy diffusion effects by
means of a discrete viscosity. We introduce Lagrange finite element spaces adapted
to approximate the slip condition. We prove stability and strong convergence for
solutions with the natural minimal regularity. We moreover study the asymptotic
energy balance and in particular prove that the subgrid energy associated to the
eddy diffusion asymptotically vanishes. We analyze the approximation of laminar
flow by the SM, by means of error estimates for smooth solutions. These show a
lack of optimality due to the Smagorinsky modeling of eddy viscosity.

9.1 Introduction

The LES models usually are considered as a continuous models, independent of the
numerical approximation considered. They are intended to model the large scales
of the flow, above a given cutoff length § within the inertial range. The effect of the
subgrid scales on these large scales is assumed to be modeled by the eddy diffusion
terms. The statistical scale-similarity properties are used to model the eddy diffusion
terms that in principle should affect a range of small scales of the resolved flow (the
“subfilter” scales) and not the entire scale spectrum.

As we mentioned in Chap. 5, a thorough mathematical and numerical analysis of
a large class of LES models has been performed: The LES models have unique
weak solutions smoother than those of Navier-Stokes equations and are well-
posed problems. This allows to perform a thorough numerical analysis of standard
numerical approximations, dealing with stability, uniform well-posedness, and error
estimates (cf. [40-43]). In this framework, the relevant question that should be
answered is up to what extent the numerical solution of the LES model approaches
the targeted large scales of the turbulent flow. It is possible to rigorously derive

T. Chacén Rebollo and R. Lewandowski, Mathematical and Numerical Foundations 317
of Turbulence Models and Applications, Modeling and Simulation in Science, Engineering

and Technology, DOI 10.1007/978-1-4939-0455-6_9,

© Springer Science+Business Media New York 2014



318 9 Discrete Steady SM

averaged models that exhibit a dissipative behavior, such as the long-time average
one obtained in Sect. 3.5. However, up to the knowledge of the authors, there are no
proofs at the present day of the convergence of the solution provided by a LES model
to some kind of average of the solution provided by the Navier—Stokes equations.

Also, in practice, some relationship between the cutoff length § and the grid size
h must be set. Indeed, if § >> 5, then the numerical solution will solve scales
smaller than the modeled ones, so an unuseful computational effort is being made.
If § << h alarge discretization error to approximate the large-scale flow is being
made. So usually a good choice corresponds to 2 ~ §. We may write this relation
as § ~ h, in the sense that in practice a discretization of the LES model with a grid
size h would give a good approximation of the large-scale flow with characteristic
length scales § = h.

In this context we face the question of whether the discretized model (5.153)
when § ~ h is a good approximation of the Navier—Stokes equations. This is
the basic question that should be positive answered to validate both the LES
approach and its numerical discretization. This question will become more and
more relevant as the available computational resources allow to decrease /1 for
practical computations. The analysis of whether the LES modeling provides a good
approximation to the large-scale flow is not solved in this way, but this gives some
basic validation of the LES approach.

This is the approach we focus in this and the next chapters. We perform in
Chaps. 9 and 10 the numerical analysis of the finite element approximation of the
Smagorinsky model (SM in the sequel) in steady and evolution regimes, respec-
tively, including wall laws (cf. [48]). The SM is considered as a viscous numerical
approximation of Navier—Stokes equations where the underlying assumption is
again that the effect of the subgrid scales on the resolved scales is modeled by the
eddy diffusion terms and that the resolved scales are an approximation of the mean
turbulent flow. We shall prove that indeed it provides a solution that converges to a
weak solution of Navier—Stokes equations. So, the effects of the eddy diffusion on
the large-scale flow disappear if all scales are resolved.

Our choice of finite element approximations is based upon their ability to fit
complex geometric flow configurations. For this reason finite elements are widely
used in many flow solvers for industrial applications. This is the case, for instance, of
the Ansys-Fluent, Comsol, and Femap platforms (cf. [1,29,47]), among others. We
focus on continuous Lagrange finite elements which are well adapted to partial dif-
ferential equations of second order and are frequently used in the industrial solvers
mentioned above. More general finite elements or different kinds of discretizations
(spectral or finite volumes) would introduce an unnecessary complexity. In addition,
finite element discretizations allow to construct Galerkin approximations of the
variational problems, thus allowing to use all the mathematical analysis procedures,
in particular the functional analysis tools, already introduced in the preceding
chapters.

In our model we include wall-law boundary conditions (BC) to take into account
turbulent boundary layers along solid walls. The use of wall laws is commonly used
in engineering applications to avoid the computation of boundary layers generated
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by solid walls. So we have considered convenient to include the analysis of this
kind of boundary conditions in our analysis. In addition, to be somewhat realistic,
we include Dirichlet BC on the inflow part of the boundary. Dirichlet BC typically
model inflow boundaries, such as an air intake. To avoid unnecessary complexities,
we just impose homogeneous Dirichlet BC and do not include outflow conditions.
However, the analysis of this rather simple kind of mixed boundary conditions
requires the construction of dense spaces of smooth functions to prove that the
limit functions indeed are solutions in the sense of distributions. This kind of result
does not appear in the literature, up to the knowledge of the authors. Instead we
have proved that a family of convenient spaces of finite element functions provides
an internal approximation with W' regularity, for polyhedric domains. This
regularity is sufficient to pass to the limit in the discrete problems. General Dirichlet
and outflow BCs may be taken into account by standard techniques that we describe
in Sect.9.8.2. The approximation of mixed BC in more general domains may be
performed by well-known techniques that fit into our general functional framework
of approximation of mixed problems, but are much more involved technically, in
particular in what concerns the building of dense spaces of smooth functions. We
outline these techniques in Sect. 9.8.3.

The present chapter is devoted to the analysis of the steady Smagorinsky model
by the finite element method. The analysis of steady models of turbulence makes
sense beyond a pure technical exercise. Indeed, from the modeling point of view,
we proved in Sect. 3.5 that the asymptotic limit of the averaged time statistics of the
evolution flow satisfies the dissipative steady problem (3.102). Moreover, from the
practical point of view, in many engineering applications steady flows are targeted,
as they provide reliable predictions of the average properties of interest (drag, lift,
shear, .. .). Although the SM in practice is over-diffusive for most flows, its analysis
is the basis for more complex turbulence models. This is the reason we include it in
this book.

From the analytical point of view we use several techniques already introduced
in Chap. 6:

* The Galerkin method: to approximate infinite-dimensional variational problems
by sets of algebraic equations in finite dimension (the finite element method is a
particular Galerkin method).

* Linearization of nonlinear non-compact terms: to obtain well-posed problems.

» Compactness: to prove existence of solutions of finite- and infinite-dimensional
problems. This allows to prove the convergence of the approximations to a weak
solution.

* Energy method: to prove the strong convergence of the approximated solutions.

In addition we need to adapt the use of these techniques to a finite element
discretization. We thus construct the finite element spaces, adapted to mixed
wall laws, and prove that these indeed provide Galerkin approximations of the
infinite-dimensional spaces used in the variational problems. Furthermore, these
spaces play the role of dense spaces of smooth functions. This is performed in
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Sects. 9.3.1-9.3.3. In this way in this chapter, so as in Chaps. 10-12, all devoted
to numerical approximations, we exclusively just focus our attention on numerical
analysis aspects.

The chapter is structured as follows. In Sect. 9.2 we introduce the Navier—Stokes
equations wall-law problem that we intend to approximate. In Sect. 9.3 we introduce
the Lagrange finite element spaces and their adaptation to the approximation of
slip BC and incompressible flows. Section 9.4 is devoted to the interpretation of
the variational formulation for Navier—Stokes equations introduced in Sect.9.2.
In Sect. 9.5 we introduce the SM finite element discretization. Section 9.6 performs
the numerical analysis of the approximation of steady turbulent flows by the SM
using finite element discretizations. We prove stability and strong convergence for
solutions with the natural minimal regularity. We moreover prove that the subgrid
energy associated to the eddy diffusion vanishes asymptotically as # — 0. In
Sect.9.7 we perform the error analysis for laminar flow. These show a lack of
optimality due to the modeling of eddy viscosity. Finally Sect. 9.8 introduces some
complements to the analysis performed in the chapter that deal on alternative space
discretizations, improved modeling of eddy viscosity in the SM, numerical treat-
ment of slip BC for general domains, and mathematical justification of wall laws.

9.2 Navier-Stokes Equations with Mixed Boundary
Conditions

In this section we introduce a mixed boundary value problem for the Navier—Stokes
equations that includes wall-law BC in combination with homogeneous Dirichlet
BC. This will be the limit problem to be reached by the SM that we shall consider
in the rest of the chapter.

Let us consider a polyhedric bounded domain 2 C R? (for brevity we
name “polyhedric” a polygonal domain when d = 2 and a polyhedric domain
when d = 3). We split the boundary of 2 as 32 = I' = T,, U I'p where I'p
and [}, are disjoint measurable open subsets of I" with positive measure. We set
wall-law BC on I, and Dirichlet BC on I'p. We consider the following boundary

value problem for the Navier—Stokes equations:

Find a velocity field v : 2 — R? and a pressure p : 2 — R such that

V.-v®Vv)—V-[2vDv]+Vp =f in £2,
V.v=0 in £2,

—[2vDv-n], = g(v); on [}, 9.1
v-n=20 on [},

v=20 on I'p,



9.2 Navier-Stokes Equations with Mixed Boundary Conditions 321

where n is the normal to 92, the subscript , represents the tangential component
with respect to 952 defined as v, = v—(v-n)n,and g : R? — R is a given function.
As we are considering polyhedric domains, then the normal and the tangent vectors
to 082 are well defined, but on the edges of its faces.

In a more general context, this problem may be set on domains with Lipschitz
continuous boundary. For homogeneous Dirichlet BC in the whole I" its numerical
analysis has been extensively studied. Let us mention, for instance, the basic books
of Girault and Raviart [34] and Temam [49], where in particular it is proved that it
admits a solution (v, p) that belongs to H'(£2) x L%(.Q), whose norm is bounded
in terms of the data f. However the treatment of slip condition on general Lipschitz
domains is quite involved technically (see Sect. 9.8.3), and this complexity is largely
increased when dealing with mixed boundary conditions as we are considering. For
this reason we assume that £2 is polyhedric.

To give a variational formulation to problem (9.1), let us denote by y, and by y,
the trace and the normal trace operators on I". The operator yj is linear and bounded
from H'(£2) onto H'/?(I'p) (see Theorem A.2), while the operator y,, is linear and
bounded from H'(£2) onto L*(I"), and y,w = (yow) -na.e.on I" if w € H'(£2)
(see Lemma A.1). Let us consider the space

Wp(2) = {weH'(2) suchthat yow =0 on I'p, y,w =0 on I}, }. (9.2)

This is a closed subspace of H'(£2), and thus a Hilbert space endowed with the
H!(£2) norm (see Sect. A.2). This norm is equivalent to the norm

IWlwy,2) = IDWllo2.2,

thanks to the Korn inequality (cf. Sect. A.4.4).
We shall consider weak solutions of (9.1), defined as follows.

Definition 9.1. Let f € Wp(£2)'. A pair (v, p) € Wp(£2) x Lé(.Q) is a weak
solution of the boundary value (9.1) for the Navier—Stokes equations if it satisfies

b(V;V, W) + (l(V, W) - (ps V. W)Q + (G(V),W) = (fs W),

vy
(V °v, q).Q = O,

(9.3)

forany (w,q) € Wp(£2) x L%(.Q), where (-, -) denotes the duality product between
Wp(£2) and Wp(£2) and the forms a, b, and G are given by (6.13) and (6.14).

The properties of forms a, b, and G are respectively stated in Lemmas 6.2, 6.3,
and 6.5. Green’s integration formulas used in the proof of Lemma 6.3 that
yield (6.24) and (6.25) actually hold if §2 is Lipschitz (cf. [34], Lemma 1.4) so
in particular if it is polyhedric as we consider here.

A solution (v, p) of the variational problem (9.3) satisfies the Navier—Stokes
equations (9.1) in a convenient sense, where each equation takes place in a specific
Sobolev space. To prove this result some density result by smooth functions is
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needed. We do not know any density result on Wp(§2) of C™ functions, similar
to the density of " (£2)® in W(£2) proved in Sect. 6.2. Instead we use the density
of the finite element approximations that we use to approximate the variational
problem (9.3) that we introduce in the next section. So we report this proof to
Sect.9.4.

9.3 Mixed Finite Element Approximations

We approximate Wp (£2) x L3(£2) by a family of pairs of finite element spaces
(Wi, My) € [WH(2) 0 CU(82)] x [WH*2(2) N CY(£2)],

associated to a family of triangulations (7},)-¢ of £2. This section introduces the
construction of finite element internal approximation of Wp(£2) x L3(£2), in the
following sense:

Definition 9.2. Let B be a separable Banach space. An internal approximation of
B is a family (Bj)-0 of subspaces of finite dimension of B such that for any » € B,

lim dg (b, By) = 0.

The concept of internal approximation is a slight extension of the concept of
Hilbert basis, introduced in Sect. 6.5. Moreover, the solvability of the pressure for
incompressible flows follows if the discrete velocity and pressure spaces satisfy a
uniform discrete inf-sup condition: There exists a constant @ > 0 independent of /
such that

clanlone < sup S IIN2 g w0 0.4
wiew,  |IWilli2.0

We proceed in several steps: Lagrange finite element approximations of H'(£2)

(Sect.9.3.1), approximation of the velocity space Wp(§2) by interpolation of the

slip boundary condition (Sect.9.3.2), and approximation of the velocity—pressure

spaces by means of mixed finite elements (Sect. 9.3.3).

9.3.1 Lagrange Finite Element Spaces

This section introduces the basic aspects of the interpolation by finite element
functions that we use to build our finite element approximation of W (£2) x L3(£2).
It is based upon the book of Bernardi et al. [5]. Other relevant references on finite
element approximation of PDEs are the works of Brenner and Scott [8], Ciarlet [24],
and Ern and Guermond [31], among others.
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The finite element spaces are internal approximations of Sobolev spaces formed
by piecewise polynomial functions. To introduce definition of these spaces, let us
recall that we assume that £2 is a bounded polyhedric domain.

Definition 9.3. A triangulation of £2 is a finite collection of compact subsets of §2,
either polygons if d = 3 or polyhedraif d = 3, (K;)7_, such that:

n
L 2=k
o !
2. KiNK; =0@fori # j;
3. The intersection of dK; and 0K is either the empty set, a vertex, a side, or a
face.

The parameter & stands for the largest diameter of the elements of .7

h = max hg, hg = diam(K).
Keg,

The parameter / is called the grid size. The family of triangulations is assumed to
run on a sequence of sizes decreasing to zero. As this sequence in general is not
predetermined, the notation (7,);0 is used to denote all these possible sequences
of triangulations with grid size decreasing to zero.

Definition 9.4. The family of triangulations (.7;)5~0 is regular if there exists a
constant C > 0 such that

hg < C pg, forall K € 9, forall h >0, 9.5)

where pk is the largest diameter of all balls included in K. The smallest possible
constant C in (9.5) is called the aspect ratio of the family of triangulations (.73 ) 0.

We consider triangular grids formed by triangles when d = 2 and by tetrahedra
when d = 3 or quadrilateral grids formed by quadrilaterals when d = 2 and by
parallelepipeds when d = 3. We shall denote by P;(K) the set of polynomials of
degree smaller than or equal to / defined on K and by Q,(K) the set of polynomials
on each variable xj,---,x; defined on K. The space P;(K) is spanned by the
functions

p(x) = E Cayomag X1+ - X", forany x = (xi,--+,x4) € 2,
0<aj+-+tag=<I

where the o; > 0 are integer numbers and the cq, .. o, are real numbers. Also,
0/(K) is spanned by the functions

I I
q(x) = Z Z Cay g X' oo x5, forany x € 2.

a;=0 oy =0
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The space P;(K) is well suited to build triangular of tetrahedral finite elements,
while Q;(K) is well suited to build quadrilateral or parallelepipedic finite elements
(cf. [5] for more details).

To simplify the notation, we shall denote by R;(K) either P;(K) for triangular
finite element spaces or Q;(K) for quadrilateral finite element spaces.

Definition 9.5. The family of triangulations ()~ is affine-equivalent to a
reference element K™* if for any K € .7}, there exists a non-singular affine mapping
F¥ bijective from K* onto K.

We assume that for either triangular or quadrilateral finite elements the family of
triangulations is affine-equivalent.
We define the C? finite element space

VO (Th) = {vy € C°(2) suchthat vy, € R/(K). forall K € ).  (9.6)

The space Vh([)(%) is a subset of W 1%°(£2) and then of H'(£2). We shall not need
finite element spaces formed by smoother functions.

For each space Vh([)(%) there exists a set of interpolation nodes .27, C £2 such
that the Lagrange interpolation problem

Given the real values (Vo)oe,

P
(P) find v, € Vh([)(%) such that v, (o) = v, forall « € o7,

9.7)

admits a unique solution. In particular, there exists a unique function A,, € Vh(l) ()
such that

Ao(B) = 84p, forall B € o, (9.8)
Consequently, the solution of problem (P) is

vi(x) = Z Vo Ag(x), forall x € £2. 9.9)

aEd)

This allows to define the Lagrange interpolation operator IT, : C°(2)
1
Vi () by

Mv(x) = Y v(@) Ae(x). forall x € 2, (9.10)

aEs,

for v € C°2). Note that IT,v is the only element of V} that satisfies
() = v(a), forall o € .

The finite element spaces Vh(l) (9,) are called affine-equivalent. A more general
class is the one formed by the isoparametric finite element spaces, for which Fx is
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not necessarily an affine transformation and then K is not necessarily polyhedric.
This class includes general quadrilateral elements, prismatic elements with nonpar-
allel bases, and elements with curved faces, among others (cf. [24]). Isoparametric
finite elements are especially well suited to discretize partial differential equations
on domains with curved faces. We do not consider here this situation, to avoid
nonessential complexities that have been treated elsewhere (cf. for instance [24,31]).

The finite element approximation theory ensures that any function of W14(£2),

1 < g < 400, may be approximated by functions of Vh(l) (Tn):

Theorem 9.1. Consider a regular family of triangulations of §2, (9)n>0, and an
integer | > 1. There exists a linear interpolation operator

T, LY(2) — Vh(l)(%), such that, for 1 < g < +00,
(i) Foranyv € L1($2),
1T (M)llog.2 < C [Vllog.e- .11

Foranyv € WH(82),

1T (M) l1g.0 < C Vg0, 9.12)

where C is a constant depending only on q, §2, d, and the aspect ratio of the
Sfamily of triangulations (I},) p>o-
(ii) Foranyv € W' (82),

25}}) [v—I,W)|1402 =0. (9.13)

(iii) If v € W, (), then I, (v) € V,"(F) N W, 4(Q).
(iv) Letm = 0 orm = 1. If v € W*"(Q2), for some integer k such thatm + 1 <
k <l+4+1land1 <r < +o0, then the following error estimate holds:

_myd_d
v = I lmge < CH "7 iy 9.14)

where C is a constant depending only onm, k, q, r, §2, d, and the aspect ratio
of the family of triangulations (J},) ;0.
In addition, for any K € 9,

_ d_d
IV = ) lmgx < CH "0 Wiy ags (9.15)

where Ak is the union of all elements of ., that intersect K.
(v) The Lagrange interpolation operator Il defined by (9.10) satisfies items (i),
(i), (iii), and (iv) for functions v that additionally belong to C°(£2).

The restriction m < 1 in (iv) applies because C° finite elements may only
approximate functions in L2(£2) and H'(£2) norms. Also, the restriction k < [ + 1
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means that the error estimates (9.14) and (9.15) cannot be improved by increasing
the regularity of the function v beyond this limit: If v € W*7(£2) forsome k > [ +2,
then both error estimates hold with k = / 4 1. We shall particularly be interested in
the case ¢ = r = 2. In this case, estimate (9.14) reads

v =) lmre < C R lkae, m=0,1. (9.16)

By Theorem 9.1, the family (Vh([)(%)) #>0 is an internal approximation of H'(£2)
and also of L2(2) if [ > 1.

Remark 9.1. The interpolation operator 1, may be constructed in several ways.
Usually it is constructed by Lagrange interpolation of nodal values which are
calculated as local means of the function to be interpolated. These means are needed
because in general the functions of W !4 (§2) are not continuous and then have no
nodal values. We may mention today the classical Clément interpolator (cf. [25]),
which verifies properties (i), (ii), and (iv) but not property (iii), and the more recent
of Bernardi et al. (cf. [5]) and Scott and Zhang (cf. [45]) that satisfy all three
properties.

Let us describe the BMR (Bernardi-Maday—Rapetti) interpolation operator for
triangular elements that we shall use in the sequel. It is an adaptation of the Lagrange
interpolation operator to function with only L' regularity, in the form

() = Y mav(@) Ag(x). forall x € 82, 9.17)

aE),

where 7, is a regularization operator, by local L? projection. Concretely, to each
node « of o7, we associate either an element or an edge (in 2D) or a side (in 3D)
of some element of the triangulation that contains the node ¢, that we denote K, in
any case. We then define 7, : L'(K,) — P;(K,) by

/ (v—rmyv)g =0, forall g € Pi(K,). (9.18)
Ku

Some useful relationships between norms of finite element functions are given by
the inverse inequalities, stated as follows (cf. [5]):

Theorem 9.2. Let qy, g2 be two real numbers such that 1 < q1, g, < +o00. Let ky,
ky be to nonnegative integer numbers. Assume that k, < k; and ko, — ;—2 <k — j—l
For any nonnegative integer [ there exists a constant C > 0 such that

d

|v|k1,ql’1{ <C Pk hK |v|k2’q2’1(, Vv e R[(K). (9.19)

If in addition the family of triangulations (7)) is regular, then for all .,
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ko—ki—L+4

Mgk <Che 2 “Wipgk. YK €T VveR(K) (9.20)

where the constant C only depends on qi, q2, ki1, k2, d, 1, and the aspect ratio of
the family of triangulations.

9.3.2 Finite Element Approximation of Slip Condition
Jor Polyhedric Domains

The approximation of the slip boundary condition for domain with curved bound-
aries in a naive way may lead to impose a wrong boundary condition: Assume
for instance that d = 2 and £2 is a circle. Assume that £2 is approximated by
a polygonal domain £2;, with boundary I7. Consider some triangulation .7}, of
£2;,. Let us approximate the velocity field w by a finite element velocity w; of
space Vh(l) (), formed by piecewise affine functions. Imposing the slip condition
wy, - n = 0 on each edge of .7, leads to w;, = 0 at each grid node located on [},
because wy, is continuous. For piecewise affine finite elements, this yields w;, = 0
on I}. Then, if w;, converges to some w in Hl(.Q) as h — 0, we conclude that
w=0onT.

There exist well-established techniques to solve this difficulty, introduced by
R. Verfiirth. For instance, the slip condition may be considered as a restriction
and implemented through a saddle-point problem approach (cf. [52, 53]). Another
possible remedy is to use isoparametric finite elements to fit the curved parts of the
boundary (cf. [51]). However these solutions are too involved technically for the
purposes of this book, so we consider polyhedric domains. For these domains the
abovementioned “naive” way of imposing the slip boundary condition works, as we
shall prove in this section.

Let us assume that §2 is a polyhedric domain. We shall consider triangulations
), that exactly match I'p and I7,, in the following sense:

Definition 9.6. A triangulation .7, of 2 is admissible if both Tp and T, may be
split as the union of whole edges (d = 2) or faces (d = 3) of some elements of .7,.

The boundary I" may be split as the union of the sides (in 2D) or faces (in 3D)
Xy, .-+, X, that we assume to be closed sets of £2, in such a way that T, = Uf-‘;ll X,
Tp = U, X; for some integer k € 2,--- ,m. We approximate Wp (£2) by the
discrete spaces defined by

th{whthd s.t. w,=0on I'p,w,-m;=0o0n %;,i=1,--,k—1}

9.21)

where V), is a Lagrange finite element space constructed on an admissible triangu-
lation of a polyhedric domain §2 and n; denotes the normal to X;, outer to §2. Note
that the conditionswy, -n; =0 on X;,,i =1,--- /k —1and w;, = OonF_Dimply
YuWp = W, -n = 0a.e.in I". Then Wj, is a subspace of Wy (£2).
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The Lagrange interpolation operator I7, on V}, defined by (9.10) preserves both
the no-slip and the slip condition, for continuous velocities:

Lemma 9.1. Assume that the triangulation Ty, is admissible in the sense of
Definition 9.6. Let w € Wp(£2) N C°(£2). Then ITyw € Wp ().

Proof. Let F be an edge (when d = 2) or face (when d = 3) of some element of
Jy. Assume F C I,,. Letx € F. As nis constant on F,

Tw)® nx) = [ D" w@)re(x) | -m, (9:22)
acdyNF
= D W@ n@)2ia(x) =0,
a€gyNF

where we have used that w() - n(e) = 0 if ¢ € F. Consequently, (IT,w) -n = 0

on I,. Also, if F C Tp, then (IT,w)(x) = Z w() Ay (x) | = O because
a€dyNF

w = 0 on I'p. As ., is admissible, then Tp is the union of whole edges or faces

of elements of .7,. Thus, IT,w = 0 on I'p. By construction, IT,w € H'(£2). We

conclude that IT,w € W (£2). O

This allows to prove that the family of spaces (W)~ is an internal approximation
of W, if a convenient space of smooth functions is dense in Wp (£2):

Theorem 9.3. Assume that the set
W (R2,Ip) ={p € 2(R) suchthat ¢ =0 in aneighborhood of I'p, ¢ -n =0 on I}}

is dense in Wp(82). Consider a regular family of admissible triangulations of 2,
() n>0. Then, the family of spaces (Wy) >0 is an internal approximation of Wi,

Proof. Letw € Wp(£2). As #/ (2, I'p) is dense in Wy (£2), for any & > 0 there

exists z, € #(2,I'p)? such that ||z, — w| 120 < &/2. Due to Theorem 9.1,

there exists i, > O such that if 0 < h < he, ||[[14(z.) — Zc||12.0 < €/2. Then

[ 1y(ze) — w120 < eif 0 < h < h,. So, ]h_I)I})sz’Q(W, W) = 0. Also, by
n

Lemma 9.1, ITyz, € Wp(£2). The conclusion follows. O
This result is based upon the density of # (2, I'p) in Wp (£2) which, as far as we

know, only can be proved for very particular domains (See Sect. A.3). We may go
around this difficulty for polyhedric domains by means of an adaptation of the BMR

interpolation operator, 1_7);, H'(Q2) — Vhd of the form

1_7)hv(x) = Z T V(@) Ag(x), forany x € 2 (9.23)

A€,
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Note that ﬁhv is the standard Lagrange interpolate of a smoothed function that
takes on the regularized values ?av(a) at the nodes « € 7. Then it holds (cf.
Sect. A.3.1)

Lemma 9.2. Assume that §2 is polyhedric and that I'p can be split as the union
of whole sides of §2. Then there exists an operator ﬁh of the form (9.23) such

that if v.e Wp(£2), then 1_7)hv belongs to the discrete space Wy, defined by (9.21).
Furthermore, the family of spaces (W)~ is an internal approximation of W p (£2).

9.3.3 Mixed Approximations of Incompressible Flows

Mixed formulations of incompressible flow equations are built with pairs of finite
element spaces (W, Mh) that approximate Wp (§2) x L2 7(82), where the last space
is the quotient space L2 0(82) = L*(2)/R. As we mentloned in the introduction
of Sect.9.3, the solvablhty of the pressure for incompressible flows follows if
the discrete velocity and pressure spaces satisfy the uniform discrete inf-sup
condition (9.4).

Let us describe some pairs of spaces satisfying the discrete inf-sup condi-
tions. The Taylor—Hood pairs of finite element spaces corresponds to the setting
W, = Vo vy, = M™ with

v = v gy nBi(2), M =Vv"(F)NLYKR). (9.24)

The family ((V(m+1) M h(m)))h>0 for m > 1 satisfies the uniform discrete inf-sup
condition if the family of triangulations (.7;)~0 is regular (cf. [9, 10]). However,
the space V( "+ does not approximate Wp (§2), and for this reason we replace it

(m+1)
Vh

by the space W), = , given by

V;ll) ={w, € Vh(l)(%)d|wh =0on Ip,wy-n=0o0n X;,i=1,--,k—1}
(9.25)

As V(()’ZH) C V,imﬂ) then trivially the family ((V(m+l) Mh(m)))h>0 form > 1 also
satisfies the uniform discrete inf-sup condition. However, this pair of elements is
rather costly and elements with less degrees of freedom in velocity are preferable.
This is the case of the mini-element, where the velocity space is enriched with
bubble finite element functions. Let us define this space, for simplicity for / =
To each element K € .7}, we associate the bubble function bgx defined as some
polynomial function such that

bg =0 on 0K, and bg =1 at the barycenter of K.
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We then define the bubble space B;, = span(bgx for K € 7,) and set

ngl) ={wp € (Vh(l)(yh) ®B,)Y|w,-n=0on I}, w, =0 on I'p},
MY =vIO(F) N LA(2).

Then the family of spaces ((V,(:),Mljl)))lpo also satisfies the discrete inf-sup

condition if the family of triangulations (.7},);s¢ is regular. For a higher degree of
interpolation of pressures, a space of bubble finite elements with larger dimension
is needed to stabilize the incompressibility restriction.

A general review of pairs of spaces satisfying the inf-sup condition for incom-
pressible flows, and also in the more general context of approximation of PDEs by
mixed methods, may be found in Brezzi and Fortin [10].

We need a special projection of the velocity field that weakly preserves the
divergence. This is possible if the family of pairs of finite element spaces satisfy
the inf-sup condition.

Definition 9.7. Let v € Wp(£2). The discrete Stokes projection of v on Wy, is the
velocity component v, of the following problem: Find (v;, pr) € W), x M), that
verifies, for all (wy, qy) € W), x M},

(VVvi. VWi) e — (pn. V- Wi) o = (VV, Vwy) g,

9.26
(V-Vinane = (V-v.q1)e. (©.26)

This problem fits into the class of saddle-point problems studied in Sect. A.7. By
Theorem A.17, it admits a unique solution if the pair of spaces (W;, M},) satisfies
the inf-sup condition. Moreover,

Lemma 9.3. Assume that the family of spaces (W, My))n=o satisfies the discrete
inf-sup condition (9.4). Then the following error bound holds:

[v—villize <C inf |[v—wli20 (9.27)
w,EW),

for some constant C > 0 independent of h.

Proof. Letz;, € Wy, Define f € Wp(2)', g € L(£2) by
Ewwp) = (VV—21). VWa. (8.49) 2@y = (V- (V—z1).9)0.

Vw € Wp(£2), g € M. Then the pair (e, = v, — z5, pr) € W, X My, verifies, for
all (Wh,qh) (S] Wh X Mh,

(Ver, Vwp)o — (pn, V -win)o = (£, Wh)WD(Q)’
(V-en,qn)e = (g, qh)L%(Q)/‘
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By Theorem A.17 and estimate (A.65),
lenlli2.2 + I Pnlloz.e < C (fllwp2y + glli20y) < C v —zil12.0.
0(£2)

Consequently, ||V —v;|li2.0 < C||v—12y|12.¢ for all z; € Wy,. The conclusion
follows. O

Usually, the constant C depends on d, §2, and also on the aspect ratio of the family
of triangulations, as the constant & appearing in the discrete inf-sup condition does.

9.4 Interpretation of Variational Problem

We are now in a position to specify in which sense the solutions of the variational
problem (9.3) satisfy (9.1).

Lemma 9.4. Let (v, p) € Wp(2) x L2(82) be a solution of the variational prob-
lem (9.3). Then, the first and second equations in the Navier—Stokes equations (9.1)
respectively hold in H™'(2) and L*(82), and the BC hold in the following senses:
vov=0 in H/>(I'p), y,v=0 in L*I).
In addition, if v e H2(§2) and p € H'(£2), then the condition
~[2vDv-nl, = g(v).

holds in L*(I},)?~".

Proof. Let w € W;,. Then, as w is continuous on §2 and C* on any element K of
the grid .7},

/9 w(x) dx K%;jh /K w(x) dx K%;jh /8 ) w(x) - n(x) d(0K)(x)
K; /Blmr wix) - n(x) 40K )(x) /FW(X) n(x) dI"(x)

(9.28)

and then / V- w(x)dx = 0 forw € Wp(£2) by density. Thus V - v € L2(£2), and
2

the second equation in (9.3) implies V - v = 0 in L?(£2). Also, integration by parts
yields

b(v;v,w)=(v-Vv,w)o = (V- (v®V),w), forall v, we W,.



332 9 Discrete Steady SM

By density this identity also holds if v, w € Wp(§2), similar to the proof of
Lemma 6.6. Let w € 2(£2)?. Observe that

(V-(v®V)=V-Q2vDV)+ Vp, Wi = b(viv,w) +a(v,w) — (p,V-W)q.
Then, by (9.3), the identity

V.v®V)—V-QuDv)+Vp=f (9.29)
holds in H™!(£2). Also, as v € Wp (), by (A.10), yov = 0 in H/?(I'p), and
Y2V = (yov) -m = 0in L*(I") by Lemma A.1.

Next, assume v € H*(2), p € H'(£2), w € W,. Then an integration by parts
similar to (9.28) yields

(Dv-n,w)p, = (V-Dv,w)o + (Dv,Dw)g (9.30)
As (Dv-n,w)p, = ([Dv-n];,w;)r,, from (9.3), we obtain
(V- Vv—=2vV.-Dv+Vp W + (2vDv-n];,w.)r, + (G(v), w) = (f, w).
As now the identity (9.29) holds in L?($2), from the preceding identity, we obtain
(2vDv-n+ g(WV)];,w;)p, =0 forall we W, (9.31)

As (W) >0 is an internal approximation of Wy, then for any function w € Wp (£2)
there exists a sequence (Wj,)p=o such that w, € W, and

lim [lyo(w) = yo(wh)ll1/2.r = 0.
Then (9.31) holds for any w € Wp(£2). As Dy, € H'/%(I},) and g(v) € L*(I},)
(see Lemma 6.5), we deduce that —[2vDv - n], = g(v); holdsin L*(I},)?"!. O
9.5 Discretization

To approximate problem (9.1) we consider mixed formulations in an abstract
framework: We consider a family of pairs of finite-dimensional spaces (W, M) C
W (£2) x L2(£2) that satisfies the following hypotheses:
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Hypothesis 9.i. The family of pairs of spaces ((Wp, Mj))s>o is an internal
approximation of Wp(£2) x L%(.Q), in the sense of Definition 9.2: For all
(w,p) € Wp(£2) x L%(.Q) there exists a sequence ((v;, pn))i>o such that
(Vh,ph) S Wh X Mh and

lim (v = villg + 1 = pallo) = 0.

Hypothesis 9.ii. The family of pairs of spaces ((Won, Mjy))ns0, Wwhere
Wo, = W, N HOl (£2), satisfies the uniform discrete inf-sup condition (9.4): There
exists a constant & > 0 independent of / such that

(V-wi,qn)e
allgnllose < sup ——

., VYqneM,, Vh>DO0.
wiew,  IWalli2.0

The first hypothesis guarantees that the finite element spaces approximate the
velocity—pressure space Wp(£2) x Lé(.Q) in convenient norms to retrieve the
variational problem (9.1) when the grid size tends to zero. The second one ensures
the stability of discretization of the pressure. The pairs of Lagrange finite element
spaces defined in Sect. 9.3.3 satisfy those two hypotheses when the domain £2 is
polyhedric. There exist other possible spaces that satisfy them, by adaptation of
more general finite element or spectral spaces (cf. [3,4, 10,20]) to the strong setting
of the slip boundary condition that we consider here. For general Lipschitz domains,
the weak setting of slip BC described in Sect. 9.8.3 is well suited.

We approximate the weak formulation (9.3) of the boundary value problem (9.1)
for Navier—Stokes equations by the SM, stated as

(¥,  Find (vp, pr) € W, x M), such that for all (wy,, q,) € Wy, x M,

bV vy, Wi) + a(vi, wy) + c(Vvis wi) — (pn, V - Wi) @
+{(G(vp), wy) = (£, wy), (9.32)
V-vign)e =0;

where the form c is defined by
c(v;w) = (v,(v) Dv, Dw)g, (9.33)

where in its turn the eddy viscosity is given by (5.138). In practice, for irregular
grids, the mixing length is identified with a constant times the local grid size,

(V) (x) = C§ h | D(v ) (x)]| if x € K. (9.34)
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9.6 Stability and Convergence Analysis

In this section we analyze the discretization (9.32) of the steady SM. We prove
that the problem (9.32) admits a solution (v;, p;) which is uniformly bounded
in H'(£2) x L*(£2). This result will be the key to next prove the convergence to
a solution of the Navier—Stokes equations (9.3) by a compactness argument. The
next section shall deal with the derivation of optimal error estimates for diffusion-
dominated flows.

Our analysis needs some properties of the eddy viscosity v, and the form ¢ that
we state next.

Lemma 9.5. There exists a constant C > 0 depending only on the aspect ratio of
the family of triangulations (9},) o such that

[v: (Vi) llo.co.e < C h* 2 D(V)lo2.2. forall vy € Wy, (9.35)

Proof. Consider v, € W;,. As Vv, is piecewise continuous, there exists K € .7,
such that

e (Vi) llo.co.2 = Vi (Vi) llo.co.k < C hg 1 D(¥a)llo.c0.k -
By the inverse estimate (9.20), ||VVilloco.x =< Ch}d/2 VVillo2.x for some
constant C > 0 depending only on the aspect ratio of the family of triangulations.

Then,

e Vllo.coe < CCERE P IDOV o2k < CCEZR72 D) llo2.0-

From this result we deduce:
Lemma 9.6. The form c defined by (9.33) satisfies the following properties:

(i) c is nonnegative, in the sense that
c(viv) >0, forall ve H(2).

(ii) Assume that the family of triangulations (J})n>0 is regular. Then, for any
Vi, Wi € Wy,

le(viswi)| < C =2 IDOD)IG .0 IDWI) llo2.2. (9.36)

for some constant C > 0 depending only on d, §2, and the aspect ratio of the
family of triangulations.
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(iii) Assume that the family of triangulations ()¢ is regular. Let (vy)p>o and
(Wn)n>0 be two sequences such that vy, w, € Wy. Then, if both sequences are
bounded in H' (.Q)d,

}}in})c(vh; w;) = 0. (9.37)

Proof.
(i) Letv € H'(£2). Then,

c(v;v) = / v (V) |Dv|2dx > 0.
Q
(i) By estimate (9.35),

le(Vi:w)| < Ivi(Vi)llo.co.2 1D(Vi) llo2.2 1D (Wr)lo2.2

< CR DG .0 1 DWi)llo2.2-

(iii) Statement (9.37) directly follows from (9.36).
O

Problem (9.32) is a set of nonlinear equations in finite dimension. These
nonlinearities appear as a result of several effects: the convection operator, the
eddy viscosity, and the wall-law BC. To deal with these nonlinearities, we prove
the existence of solution via Brouwer’s fixed-point theorem (Theorem A.5).

Theorem 9.4. Let (Ih)n~0 be a regular family of triangulations of the domain
§2. Let (Why, Mp))n>0 be a family of pairs of finite element spaces satisfying
Hypotheses 9.i and 9.ii. Then for any £ € W (2)' the discrete SM (9.32) admits at
least a solution that satisfies the estimates:

1
I DVi)llo2.2 < " Ifllwp 2y (9.38)
C _ 1
lPallo2.e = -5 (1 + R~ IRy, @y + € —(+ V) [iflwy @y 9:39)

where C > 0 is a constant depending only on d, §2, and the aspect ratio of the
family of triangulations.

Proof. We prove the existence of solution in two steps.
STEP 1: Existence of the velocity. Let us define the mapping @, : W;, — W) as

follows: Given z;, € Wy,

(Dn(zn), win) = b(zn;zn, wp) + a(zn, wi) + c(zn: wi) + (G(zp), wi) — (£, wa),
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for any w;, € W,,. This equation has a unique solution as its r.h.s. defines a linear
functional on Wj,. This functional is necessarily continuous as W, is a space of
finite dimension.

Let us next prove that @ is continuous. Let us consider a base ((,o,-)fv=l of Wy,
and the associated dual base of W), (¢;)_,, characterized by (¢, ¢;) = &;;, for
N

alli,j =1,---,N. Then, ®(z) = Z/\i(zh) @F with A;(zp) = (P(z4), ¢i).
i=1
N

Any z;, € W), may be expressed as z; = sz o for some z1,--- ,Zy € RY.

k=1
Then,

N N
Ai(m) = Y blo o) zez + Y algr. i) %
k=1 k=1

N
+ 3 [ o an 0D VD)W d
k=17%

+/ @ 2y @) AT — (f01).

where the functions o and t are defined by

N

oz, .2y, %) = v (2)(x) = Cs hx | Yz Dpr) ()| if x € K,
k=1

N
(21, ,ZN,X) = & (szgok(x)) for x e I,
k=1

As o and t are continuous functions, then @ is a continuous mapping from W
on W;. Consider the subspace Z;, of W, defined by

Zy = {w, € Wy, such that (V-wy,q,) =0, forall g, € M), }.
Z, is a nonempty closed subspace of H'(£2). Then it is a Hilbert space endowed
with the Hl(.Q) norm. Let z, € Zj,. As b(zy;2,2;,) = 0 and ¢ and G are
nonnegative,

(Pn(zn).24) = alzn.z4) — (£.2) = v | D(zn) |5 0.0 — (£.24)

v 2
v ||D(Zh)||é,2,9 3 ||D(Zh)||é,2,9 - ||f||%vD(:2)’
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v 2
z5 I D@5 5.0 — " £y, 2y

. . 2
by Young’s inequality. Let | D(zp)|lo2.0 = " Ifllw, @y - Then, (@y(z), Zn) g1(0)
> 0. Consequently, by Theorem A.5, the equation

b(vi; Vi, Wi) +a(Vi, Wi) +¢ (Vs Wi) +(G (Vi) , wi) = (£, W) Vwy, € Z;, (9.40)

2

admits a solution v, € Zj such that |D(vz)|lo2.2 < — |[fllwpey. To obtain the
v

estimate (9.38), set w;, = v, in (9.32). This yields

VIDOVG 2.0 + ¢V Vi) + (G(vi). Vi) = (£, Vi)

Then, v [DV)55.0 < Iflwp@y IP(Va)llo2.e. and (9.38) follows.

STEP 2: Existence of the pressure. As vy, is a solution of (9.40), then &y (v;) € Z ,j-
By Lemma A.20, there exists a discrete pressure p, € M), such that (v, py) is a
solution of (9.32). The estimate for the norm of the pressure is obtained via the
discrete inf-sup condition (estimate (A.60) in Lemma A.20),

IPalloz.e < o™ (| ®ullw;,

for some constant @ > 0. By estimates (6.18), (6.21), (6.41), and (9.36),

(@v)owa) = C [ +v+ 0 +H2) [DODl022) 1DODl02a | IWilh2.0

+ Ifllwp @y IWrlli2.e.

Then, the pressure estimate (9.39) follows from the velocity estimate (9.38).
O

We next prove the convergence of the solution provided by method (9.32) to a weak
solution of the Navier—Stokes boundary value problem model (9.1).

Theorem 9.5. Under the hypotheses of Theorem 9.4, the sequence of discrete
variational problems (V)0 converges to the variational problem V2. More
specifically, the sequence ((Vi, pn))n>o provided by the SM (9.32) contains a
subsequence strongly convergent in H'(£2)? x L*(£2) to a weak solution (v, p) €
Wy (2) x L*(82) of the steady Navier-Stokes equation (9.1). If this solution is
unique, then the whole sequence converges to it.

Proof. By estimates (9.38) and (9.39), the sequence ((vj, pr))n>o is bounded in
the space Wp (£2) x L2(£2). As this is a Hilbert space, then this sequence contains a
subsequence that we denote in the same way weakly convergentin Wp (£2) x L3(£2)
to some pair (v, p). As the injection of H'(£2) in L9(£2) is compact for 1 < g <
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q* = dz—fz, we may assume that the subsequence is strongly convergent in L7(£2)

for 1 < g < ¢*, and so in particular in L*(£2)

Also, the operator G is compact from H'(£2) to H'(£2)’. Then we may assume
that the sequence (G(vy))s>o is strongly convergent in H' (£2)'.

Let (w,q) € Wp(£2) x L2(£2). By Hypothesis 9.i, there exists a sequence
((Wn,qn))n>0 such that (wy,q,) € W, x M; which is strongly convergent in
H'(£2) x L*(2) to (W, q).

As a is bilinear and continuous, }111_13) a(vy,wp) = a(v,w). Next, as the sequences
(Vi)rso and (W;);s0 are bounded in H'(£2), by Lemma 9.6, }i_I)I})C(Vh;Wh) = 0.

n

Also,
[V - Vv, wi)e — (V- Vv, Wo| < [(vi — V) - Vv, W)l + (V- V(v — V), W)g|
H(V- Vv, Wy —We| < [V = V]oae IVVilloz.e [Wallos.e
d
+ Z |(3j (vhi — Vi), VjWi).Q| + ||V||0,4,.Q ||VVh||0,2,.Q ||Wh —W||0,4,.Q,
ij=1

where we denote v, = (v, -+, Vvpq). All terms in the r.h.s. of the last inequality
vanish in the limit because (v;);~¢ is strongly convergent in L4(.Q), (0: Vi, )nso0 18
weakly convergent in L2(£2), and (W,);~0 is strongly convergent in H!(§2). Then,
%i_l)rz)(vh -Vvy,wp)e = (v Vv, w)ge. Similarly, ]P_I)I})(Vh -Vwy,vi)e = (V- Vw, V) o,

and then

%in}) b(vy - Vvy,wy) = b(v-Vv,w).

Also, as (V- v;) >0 is weakly convergent in Lz(.Q) to V- v, and (g)5>0 is strongly
convergentin L?(£2) to q,

%i_x)rz)(v-vh,qh)g =(V-v.q)e.

Consequently, the pair (v, g) is a weak solution of Navier—Stokes equations (9.3).
To prove the strong convergence of the velocities, set w, = v; in (9.32). Then
by (6.23),

I DOW)G20 = (£ Vi) — (v Vi) — (G(v4), V).

By Lemma 9.6 (iii), }llin}) c(vi;vp) = 0. Also, as (G(vy))n>o is strongly convergent
—>

in H'(£22)’ (up to a subsequence), and then liin%) (G(vp), vy = (G(v), V). Conse-

quently,

lim 20 | D) 32,0 = (£:¥) = (GW), V) = 20 |DV[§; ¢,
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where the last equality occurs because (v, g) is a weak solution of Navier—Stokes
equations (9.3). As Wy (£2) is a Hilbert space and (v;)s-¢ is weakly convergent to
v, this proves the strong convergence.

To prove the strong convergence of the pressures, we use the discrete inf-sup
condition to estimate || p, — pllo.2.2. There exists a sequence (Pp),~o such that P, €
M, for all h > 0 which is strongly convergent in L%(.Q) to p. Let w, € Wy, As
Wo, C H(l)(.Q) C Wp(£2), then (9.32) holds with w = wy,. Let us write (p, V-w) =
(Py,V-w) + (p— Pp,V-w)in (9.3) and subtract (9.3) with w = w, € Wy,
from (9.32). This yields

(pn— Pn, V -wp) = b(vi; Vi, Wi) — b(v; v, wy,) + a(vy, — v, wy) + ¢ (Vi wy)

+ (G(vp) — G(V),wp) + (p — Py, V - wp).
As

b(Vi; v, Wi) —b(v; v, wi) = b(Vi; Vi, — vV, W) + b(v, — Vv, wy)

= CI DV =Voz.e (IDVloz.e + [1DV]o2.e).
using (9.36) and the continuity of @ we deduce

(P = Pp.V-wp) < C[(IDVW)llo2.2 + 1DV]lo2.2 + v) ID(Vh —V)lo2.2
+ W D)0 + I1GV) = G lwp@y + 12 — Palloz.e Wl 2.e-

As G is continuous and v, — v strongly in H!(£2), then
]}in%) |G(vi) — G(V)|lwp2y = 0. Consequently, by Hypothesis 9.,

llin}) | P — Pillo2.e = 0. Then pj, strongly converges to p in L?(£2).

It remains to prove that if the Navier—Stokes equations (9.1) admit a unique
solution (v, pp), then the whole sequence ((vj, p))s=o converges to it. This is a
standard result that holds when compactness arguments are used, which is proved
by reductio ad absurdum: Assume that the whole sequence does not converge to
(v, pn)- Then there exists a subsequence of ((v;, pi))n=o that lies outside some ball
of Wp(§2) x L3(£2) with center (v, p). Then the preceding compactness argument
proves that a subsequence of this subsequence would converge to the unique solution
(v, p), what is absurd. O

9.6.1 Asymptotic Energy Balance

The proof of Theorem 9.5 contains as a subproduct the asymptotic energy balance
of SM (9.32). Indeed, let us respectively define the deformation energy Ep, the
boundary friction energy Er, and the subgrid eddy dissipation energy Eg by



340 9 Discrete Steady SM
Epv =2v DV, 0.

Er(v) = (G(v),v) = /F g(v(x)) - v(x) dx,

Es) = et = €3 3 i [ 1D@m@P dx

Keg,

Then it holds

Corollary 9.1. Let (vi)n>0 be a subsequence of solutions of SM (9.32) strongly
convergent in Wp (£2) to a solution v of Navier—Stokes equations (9.1). Then

]11_% Ep(vy) = Epv, ]11_13) Er(vy) = EFp(v), ]}1_13) Es(vy) = 0.

This is, the total deformation and the boundary friction energies separately converge,
while the total energy balance is asymptotically maintained:

]11_1}}) [Ep(vi) + Es(vi) + Er(vi)] = Epv + EFr(v).

Observe that due to the incompressibility the pressure deformation energy plays no
role in the energy balance.

9.7 Error Estimates

In this section we derive error estimates for discretization (9.32) for diffusion-
dominated flows. The order of convergence of these estimates is limited to
O(h?>~4/2), due to the penalty nature of the eddy diffusion term.

Similar error estimates may be obtained in a more general framework, when the
solution of Navier—Stokes equations is located in a branch of non-singular Reynolds
numbers, in the sense that at that Reynolds number there are no bifurcations to
more complex flows (See Remark 9.3). Roughly speaking, the mathematical concept
of non-singular flow is closer to the physical concept of laminar flow than just
the diffusion-dominated one. However, we consider here the diffusion-dominated
regime (much more restrictive than non-singular flow) as we are interested in
determining the accuracy of SM for smooth solutions and which is the impact of
the eddy diffusion term in the accuracy order.

We start by setting conditions that ensure the uniqueness of solutions of Navier—
Stokes equations (9.1). As b is a bounded trilinear form, the quantity

b(z;v,w)
B = sup .
zvwewp () D@ o2.2|Dv]o2.2|DWlo2.0

is finite.
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Theorem 9.6. Assume that

V2> B fllw, 2y (9.41)

Then the weak solution of Navier—Stokes equations (9.1) is unique.

Proof. Consider two solutions z, v.€ Wp(£2) of (9.1). Let e = v — z and subtract
the equations satisfied by z and v with w = e. Then

vIDel} 0 + (G(V) — G(2).€) = b(v:v.e) — b(z:z.€)
=b(v;v,e) Fb(z;v,e) — b(z;2,e) = b(e;v,e) < B | Dvl|o2.0 ||De||§72,9.

By the monotonicity of G, (G(v) — G(z), e) > 0. Using estimate (9.38),

1
2 2
viDelloz.e = o B Iflws 2y 1Dl -

Then condition (9.41) implies e = 0. ]

Remark 9.2. The condition (9.41) means that the flow is diffusion-dominated: The
diffusion is large enough to balance the convection effects relative to the data f.

To state the error estimates result, let us denote the distance between some
w € Wp(§2) and the space W), by

dipo(w,W;) = inf [|[w—z]i12.0.
2, €Wy,
Observe that there exists w, € W), such that |w—w; |20 = di2.0(W, W))

because W), is a closed subspace of Wy (£2). In fact, wy, is the orthogonal projection
of w on W, (£2) with respect to the scalar product induced by the norm || D(-) ||o.2.2-
Denote similarly the distance between some g € L%(Q) and M by

do2.2(q. M) = inf |lg —ralloz.e.
rn€Mp

Again, there exists ¢, € M, such that ||¢ — gnllo2.0 = do2.o(q, Mpy).

Theorem 9.7. Under the hypotheses of Theorem 9.4, assume that the data f
satisfy the estimate (9.41). Then the following error estimates for the solution of
method (9.32) hold:

IDV =Vi)lloz.e < C [h*74 +di20(v,Wy) + dora(p. My) | (9.42)
lg —anlloz.e < C [R*7" + di2o(v.Wy) + doro(p. Mp) ], (9.43)

for some constant C independent of h.
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Proof. Let v, € W), be the Stokes projection of v on W, introduced in Sect. 9.3.3.
Also, let p, € My such that ||p — Py llo2.2 = do2.2(q, Mp). From (9.3),

b(Vp; Vi, w) +a(¥y, w) + (G(Vh), W) — (P, V-W)o = (£, W) + (g4, W), (9.44)
for all w € Wp (£2), where g, € Wp(£2)' is the consistency error, defined by

(en, W) = b(Vi; Vi, W) —b(v;v,w) +a(Vy, —v,w) + (G(V)) — G(v),w)
+(p—Pp, V-W).

Sete, = Vy, — Vi, Ay, = Pj, — pu. Setting w = w;, € W), and subtracting (9.44)
from (9.3) we obtain the error equation:

b(en:en, wy) + a(en, wy) + (G(Vi) — G(vi), Wi) — (A, V- Wp)o

9.45
= (en, Wi) — b (v e, wi) — b(ey; vi, wi) — (Vi Wy), (9.43)

where we have used the identity b(Vjy; Vi, Wy) — b(Vi; vy, W) = b(epsen, wy) +
b(vy;en, wi)+b(ey; vy, wy). Setwy, = ej,. As (V-vy, Ap) = 0, then (V-e,, A) = 0.
Using this identity, (9.36) and (G(v;,) — G(v}), e;) > 0 by the monotonicity of the
form G, we deduce

v D(en)lgro < (en en) — blen:vi.en) —c(viien) < llenllwy @y I D(en)llo2.e

+ 161 1 De)ll5 2.0 1PV lo2.2 + le(Vis en)]
1
< llenllwp 2y I D(€n)llo2.2 + ﬂllbll Ifllw 2y | D(en)[5 5.0

+ le(viien)].

1
By (9.41),6 =2v — o 151 [Ifllw, 2y > 0. Using Young’s inequality,
v

2 J
81D@E)l52.0 = 5 lenlivy@y + 5 1PE) 52,0 + le(viienl.

Then,

4
81D .0 = 5 lenllivy @y +2lcvaenl. (9.46)

Also, using (9.36) and (9.38),

le(vizen)| < C 2DV 5.0 IID(en)llo2.c

< CIP7 2|y @y 1 D(en)llo2.e- (9.47)
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Combining (9.47) with (9.46), and using again Young’s inequality,

8 C —d
S1ID(en)ls,.0 < 3 lenllfy, oy + 3 R |fl1% 2y -
To estimate &j, consider that

bV Vi, W) — b(v; v, W)| < [b(Vi: Vi — V, W) + b(Vi, — ViV, W)|

= C(IDvllo2.2 + I1PE)lo2.2)I1DEh —W)lo2.2 I1DWlo2.0:

la(Vv, —v,w)| < C || D(Vy —W)lo2.2 I1DW/o2.2.

@y —p.V-W| =Clp—="Phloze IDWloz.e-

Then, using estimate (6.39),

lenllwp 2y < C (di2.2(v, Wi) + dop.o(p. My)). (9.48)

Now (9.42) follows using | D(v — vi)[lo2.2 = [ID(v = Vi)llo2.2 + [ D(en)llo2.2-
To obtain the estimates for the pressure error, from the error equation (9.45) by
similar arguments, we deduce

Ao wi) < C (IDe)F 2.0 + I D€n)llo2.2 + llenllwy @y + 1) I DWi)llo2.2-

Then (9.43) follows by the discrete inf-sup condition (Hypothesis 9.ii) and esti-
mates (9.42) and (9.48). O

Corollary 9.2. Under the hypotheses of Theorem 9.7, assume in addition that the
family of pairs of spaces (Wy, My))n=o satisfies the optimal interpolation error
estimates (9.14) stated in Theorem 9.1. Then the solution (vy, py,) of the discrete
SM (9.32) satisfies the error estimates

DV =vVi)lloz.e < Ch*™2 |lp—pllose < Ch*4, (9.49)

for some constant C independent of h.

Remark 9.3. Similar estimates may be obtained in a more general framework that
does not require the flow to be diffusion-dominated. This is the approximation of
branches of non-singular solutions of nonlinear equations by means of the implicit
function theorem, due to Brezzi et al. (cf. [11-13]). In this context the Navier—Stokes
problems appear as a family of problems dependent on a parameter: the Reynolds
number Re. A solution of Navier—Stokes equations is called non-singular at a
given Re if the derivative of the operator at this solution generates an isomorphism
from Wp (§2) x L%(Q) onto its dual space. On a branch of non-singular solutions
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bifurcating situations (multiplicity of solutions, in particular) cannot occur. The
diffusion-dominated flows are a particular class of non-singular solutions. This
theory is quite involved technically and we have preferred not to apply it here to
shorten our analysis. The orders of accuracy for velocity and pressure would be the
same as those given by Theorem 9.7, as these are limited by the eddy viscosity term.

Remark 9.4. The convergence order of method (9.32) is limited by the penalty-like
term introduced by the modeling of turbulent diffusion in the SM. This order is
optimal (first order) only for piecewise affine finite elements when d = 2, but is
limited to 1/2 when d = 3. There is no interest in increasing the accuracy of the
interpolation as this would require a larger computational effort without increasing
the accuracy of the numerical solution. This low convergence order appears linked
to the diffusive nature of the SM that extends the eddy diffusion to all wavenumbers.

9.8 Further Remarks

9.8.1 Space Discretizations

We have considered mixed discretizations of the steady SM in order to avoid
nonessential technical difficulties. More complex discretizations may be considered,
in order to decrease the computational time and memory requirements of the solvers.

Diminishing the computational time may be achieved by means of stabilized
solvers that allow to circumvent the discrete inf-sup condition and to use of equal-
order interpolation for velocity and pressure. In addition, stabilized methods provide
some control of the spurious instabilities due to the discretization of operator terms
such as convection, rotation, or reaction, whenever these are dominant at the discrete
level.

Stabilized discretizations were introduced by Huges, Franca, and co-workers
(cf. [30, 39]). These discretizations are based upon “augmented” discretizations
of the flow equations that include additional terms in the standard Galerkin
discretization. In the case of the steady subgrid eddy viscosity model (9.1), these
discretizations read

Obtain (vy, pn) € Wy, x Ny, such that for all (wy,, g,) € Wj, X Ny,

b(vi; Vi, wWi) + a(vi, wi) + c(vi; wi) + (G (V) wi)
—(pnsV-wi)a = (Vvinagn) e + su((Vis pr)i (Wa, qn)) (9.50)
= (£, wy) + (Fn, (Wi, q1)),

where sy, (-, -) is a stabilizing term and F}, is a term that keeps the consistency of the
method, given by
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51 (Vi p): (Wia qn)) = — D T (N(Vh: Vi pi)s M (Vs Wi gn)) k-
ke,

+ D ok (V-vi, VW)
Ked,

(Fn. (Waoqn)) = — >t (£ M(vi: Wi q1) .
Ke,

where

N(Vp; Wy, pn) = vy - Vw, — vAw, 4+ Vpy,
My Wi, qn) = =V, - Vwy, + e vAwy, — Vg, (9.51)

and the 7x and ok are the so-called stabilization coefficients, respectively corre-
sponding to momentum conservation and continuity equations, and ¢ is a parameter.
The cases ¢ = 1, ¢ = 0, and ¢ = —1 respectively correspond to the
Galerkin/least squares (GALS), streamline upwind/Petrov—Galerkin (SUPG) (cf.
[14]), and adjoint-stabilized (also called uncommon stabilized, cf. [39]) methods.
The main interest of these discretizations is that no additional degrees of freedom
in velocity are needed to achieve the stability of the pressure discretization. For
instance, W, and M), may be set as W), = Vilm) LN, = M;fm) for m > 1, with the
notations introduced in Sect.9.3.3. This yields an optimal-order approximation, so
that the error estimates of Theorems 9.7 and 11.2 hold for this discretization.

The stabilizing coefficients are designed by asymptotic scaling arguments (cf.
[2]) applied to the framework of stabilized methods (cf. [38,46]). Respectively, tg
and ok are discrete approximations of the inverse advection operator (L,)~!, L, =
9, + ¥, -V —v A, and of the continuity operator V - (L,)~! V on element K. Their
expression follows the structure

tx = (C1 At + Gy Ve hig' + Csv )™, ok = Cahi? .

where Vk is some mean velocity on element K and C;, C5, C3, and Cy are constants
to be determined by comparison with well-known results.

A variant of the preceding methods is the orthogonal subscales (OSS) method,
introduced by Codina (cf. [26,28]), that is obtained by setting ¢ = —1 in (9.51) and
replacing the operators N and M that appear in the expression of the stabilizing
term s, respectively by (I — P,)N and (I — P,)M where I is the identity operator
and Pj, is the L? projection operator on the velocity space. This method is oriented
to the modeling of turbulence (cf. [27]).

All the preceding methods are residual based, in the sense that the stabilizing
terms are products of the residual by some convenient test function. As a conse-
quence, the exact solution exactly satisfies the discrete equations, whenever it is
smooth enough. An alternative is provided by the projection-stabilized methods
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that have a simpler structure, but that are only approximately consistent (cf.
[7,17,22,44]). In particular the penalty term-by-term stabilized method provides
a separate stabilization of each single operator term that could lead to unstable
discretizations (e.g., convection, pressure gradient, etc.). The discretization of the
subgrid eddy viscosity model (9.1) by this method reads as follows:

Obtain (vy, pn) € Wy, x Ny, such that for all (wy,, g,) € Wj, X Ny,

b(Vi: Vi, Wp) 4 a(Vi, W) + c(vi: wp) 4 (G (Vi) Wp)
—(Phs V. Wh).Q - (V *Vh, (Ih)Q + Sconv,h (Vhs wh) + Spres,h (Ph, qh) = (952)
(Eown)

with

Seomeh (V- Wi) = Teom (I = 0)(vi - Vvi), (I = 03) (Vi - VWi)) k.
K€,

Spresh(Ph-qn) = Y Tpres.k (I = 01)(V pn). (I = o) (Vi)
Ke

where Tcopny,k and 7.4k TEspectively are stabilization coefficients for convection
and pressure and oy, is an interpolation or projection operator on an auxiliary large-
scale finite element velocity space. Typically, spaces Wj, and Nj, are set as W;, =
V,(:") , Ny, = M,jm) for m > 2, and o0, as an interpolation operator of piecewise
continuous functions on space V;lm_l) or on the velocity space V;lm) .

A further simplification arises when o;, = 0 that corresponds to the pure penalty
stabilized method. This method is simpler to implement, but its order of accuracy is
reduced to one (cf. [21]).

9.8.2 Treatment of General Dirichlet and Outflow BCs

In practical situations, inflow and outflow BCs should be taken into account. The
boundary of §2 is splitinto I"' = I, U I, U I, and typically the BC imposed are
(cf. Glowinski [35], Sects. 1.2 and 111.15.4)

V= Vi on [y,
n-2vDv]=0 on I, (9.53)
n-2vDv], =g(V);, v-n=0 on [,

where v;, is given. The Dirichlet BC above on [, may be reduced to a homoge-

neous Dirichlet BC by replacing the velocity v by the new unknown v =v — v;,,.
The BC on I}, expresses a theoretical absence of stresses between the flow

inside and outside the computational domain. This is not a physical BC that is
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accurate only if the flow across Iy, is irrotational. It is directly taken into account
in our variational problem (9.3) of Navier—Stokes equations, as this still applies if
the space Wp (£2) is replaced by

Wp(2) = {w e H' () suchthat y,w =0 on I}, yow =0 on I}, }. (9.54)

If v;, is small enough, the preceding stability and error analysis also applies.
Performing the discretization of these BC is rather straightforward. Indeed, the
discrete space W), defined by (9.21) must be replaced by

W, ={w, € Vhd such that w,m =0 on X;,i =1,--- . k—1, w, =0 on I}, },

and the discretization (9.32) still applies, excepting that now we look for a solution
v, € V 4+ W;,. Note that in this space the unknowns located on [, are not blocked
and then must be solved through the discretization.

9.8.3 Weak Discretization of the Slip BC

An alternative way to discretize the slip condition is to consider it as a restriction
that is formulated as a saddle-point problem and discretized by mixed methods. This
technique is introduced and analyzed in Verfiirth [51-53]. It provides conformal
finite element approximations, as only the zero trace condition on I'p must be
satisfied by the discrete space.

An additional difficulty arises when the domain is not polyhedric. In this case if
it is approximated by polyhedric domains, the approach of [51-53] only provides
first-order approximations, when I" is smooth enough. To increase the accuracy of
the approximations, isoparametric finite elements are used.

The analysis of the SM introduced in this chapter may be adapted to this kind of
discretization of the slip condition, with some technical work. This is based upon
the basic structure of nonlinear saddle-point problems that share both formulations.

9.8.4 Improved Eddy Viscosity Modeling

The over-diffusive effects of SM near the solid walls may be avoided by means of
the use of wall-law functions, as we have done in this chapter. There is an alternative
treatment, which is the use of a wall viscosity-damping constant Cs (which indeed
is no longer a constant). Let us mention, for instance, the Van-Driest damping
introduced in Sect. 5.5.1 (cf. [50]):

(Vi) (x) = C2(x) h% |D(vi)(x)|, for x € K, (9.55)
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where Cs(x) = Cg (1 — ¢~"/9). Here, we recall that z* is the dimensional

distance to the wall defined in Sect. 5.4, and 7 is a constant distance located inside
the logarithmic layer that sets the intensity of the damping. The analysis of SM with
Van-Driest damping closely follows the preceding one, using that the function Cy (x)
is bounded and C*°.

Another improvement of the SM is yield by the Germano dynamic in time
adjustment of the constant Cyg, to better fit the dissipation balance of the flow (cf.
[32, 33]). This adjustment is based upon the extrapolation of the information on
the resolved fields at two-scale levels to compute a (theoretical) optimal value for
Cs = Cs(x,1), at each point x and time step ¢. However, in practice Cg(X, ) may
take negative values, which is interpreted as “backscatter,” i.e., inverse transfer of
energy from small to larger eddies. To enforce the boundedness of Cgs(x,?), the
“clipping” procedure is enforced. However this ad hoc approach does not yield a
smooth Cg(x, ). A positive, bounded and smooth function Cg(x, ) was proposed
in Borgaard et al. [6].

Again the preceding analysis may be extended to this case if the function Cg (x, ¢)
is assumed to be positive, bounded and smooth.

9.8.5 Mathematical Justification of SM

A formal justification of SM is found in a series of papers by Hou and co-workers
(cf. [36,37]). This justification is based upon a two-scale expansion of the Navier—
Stokes flow, in the form

ve(x,t) = v(x,t) +w(b,z,t,0),
¢ (9.56)
pi(x.1) = p(x,1) +q(0.z.1.0),

. . 0 t

where 6 = 6(x, t) are the Lagrangian coordinates of the flow andz = — ando = -

e e

are the fast variables. w and ¢ are assumed to be periodic with respect to z and to

have zero space-time mean in (z, o) (in a sense similar to the long-time average

introduced in Sect. 3.5). The ansatz (9.56) corresponds to initial conditions of the
form

X
vé(x,0) = vo(x) + wW(x, —).
€
This initial condition, apparently with a two-scale structure, in fact is a re-

parametrization of a function with infinitely many scales. Indeed, the Fourier
expansion of a function v may be split as
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A 1k-x X
v(x) = kaek =V(x)+W(X,g),

kez"

where for some integer K > 1, the functions V and W are defined by

V(x) = Z Vi 2 k~x’

keZ", |k|<K/2
w — & 2mikx _ PN 2mi (KKW 4+kD)-x
(x) = Vk € = VKk® 4k €
keZ", |k|>K/2 k0, kD |<K/2
§ : ~(s 3 i k). X
— V(A)(k(“),x) eka X/ = W (X’ —) s where £ = 1/K
&

K0

By means of formal homogenization techniques, the mean field (v, p) and the flow
perturbation (w, g) are shown, up to the first order in ¢, to be the solution of a
coupled system of PDEs in micro- and macroscales of the form

v+ v-Vv—vAV+Vp+Z =1,
V.v=0,

0,0 +v-V6 =0,

v(x,0) = vo(x), 6(x,0) =x;

(9.57)

dutu-Vyu— -V, (BVu)+ BV,q =0,
e
V,u=0. 9.58)
u(0) = Aw(0) =0;
where # = (w ® w) is the Reynolds stress tensor, (-) denotes the space—time mean,

A =V0,B = AA' (A and B are square matrices of dimension d), and u = Aw.
The tensor Z is expressed in terms of the mean flow as follows:

R =A""RA, where Z = (u®u).

By Rivlin—Ericksen’s theorem (cf. [23]), as R is symmetric, it should have the
structure

&;’za0+a13+a232,

where the coefficients ag, a;, a, are functions of the invariants of B: Tr(B),
Tr(B?), and Tr(B?). Assume that the characteristic time of the subgrid scales is 7.
As A= V0 =1 —1tVv+ O(t?),then B =1 -2t Dv+ O(r?), and

R =al—pBtDv+ O(c?) forsome a, f € R.
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The coefficient B is a function of the invariants of Dv. As Tr(Dv) = 0, neglecting
Tr(Dv?) this yields B as a function of Tr(Dv?) = |Dv|?. The time scale of the
subgrid scales for Navier—Stokes flow is yield by dimensional analysis as

h2

—K if Rex < Ry (diffusion-dominated flow),
Jv
h

vReg

if Rex > R (convection-dominated flow);

where Reg = % is the element Reynolds number, constructed with some norm
Vi of the velocity v on the element K. Then, 7 is of order h%(. This yields the
Smagorinsky modeling for the Reynolds stress tensor:

% ~al —Cshi |Dv| Dv.

9.8.6 Mathematical Justification of Wall Laws

A linear version of the wall-law BC appearing in the Navier—Stokes problem (9.1)
has been mathematically justified for walls with large rugosity (in some specific
sense) and laminar flows. This is the so-called Navier BC:

n-[2vDv], =0 on [. (9.59)

It has been proved to be asymptotically equivalent to the no-slip boundary condition
v = 0 on [, if the boundary I, is perturbed by a periodic rugosity. Concretely,
if the period of the rugosity is large enough with respect to its amplitude and both
tend to zero, the BC (9.59), besides the slip BC (v-n = 0 on [},) is asymptotically
equivalent as ¢ — 0 to the no-slip boundary condition (v = 0 on I},) (cf. Casado
et al. [19]). The situation is different from that of the wall-law BC for turbulent
flows:

n-[2v+v(v)Dv], = g(v); on I, (9.60)

where the term g(v) models the turbulent stress generated by the boundary layer, and
where [, is a fictitious boundary located inside the flow, and not a mean boundary
with respect to the rugosity. See also [15, 16, 18] for the analysis of related rugous
walls in more general situations.
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Chapter 10
Finite Element Approximation of Evolution
Smagorinsky Model

Abstract In this chapter we deal with the numerical approximation of the unsteady
Navier—Stokes equations in turbulent regime by means of the SM. As in the steady
case, we shall consider this model as intrinsically discrete. We consider a semi-
implicit discretization in time by the Euler method as a model time discretization.
We analyze stability, error, and well-posedness for all flow regimes and study the
asymptotic error balance.

10.1 Introduction

The numerical approximation of unsteady Navier—Stokes equations faces many
technical difficulties. Specific discretization techniques should be used to treat the
incompressibility restriction in a context of time discretization, to ensure the sta-
bility of the pressure discretization. Also, the stability of the velocity discretization
needs the use of implicit or semi-implicit discretizations of the nonlinear convection
term to avoid small time steps. A good accuracy needs the use of high-order solvers
that should be specifically designed to meet the stability restrictions mentioned
above, while keeping a (relatively) low computational complexity.

The simplest methods are built by combining time discretizations obtained by
extrapolations to the Navier—Stokes equations of the standard methods for solving
ordinary differential equations, with mixed discretizations in space. This is the case
in particular of the implicit and explicit Euler and Crank—Nicolson discretizations
in time, combined with mixed discretizations in space. A further improvement is to
extrapolate the construction of Runge—Kutta methods, giving rise among others to
the fractionary-step methods. The Crank—Nicolson scheme was studied for instance
by Heywood and Rannacher [27] and Temam [46]. A survey of the fractionary-step
methods can be found in Gresho and Sani [14]. A study of the application of Crank—
Nicolson and fractionary step 8-scheme discretizations to the numerical solution of
incompressible Navier—Stokes equations can be found in the book by Turek [47].

T. Chacén Rebollo and R. Lewandowski, Mathematical and Numerical Foundations 355
of Turbulence Models and Applications, Modeling and Simulation in Science, Engineering

and Technology, DOI 10.1007/978-1-4939-0455-6__10,

© Springer Science+Business Media New York 2014



356 10 Discrete Unsteady SM

The preceding methods essentially apply to diffusion-dominated flows. As the
Reynolds number increases the convection term become dominant in the discrete
equations, and the discrete velocity develops spurious instabilities that worsen as
the Reynolds number increases. The method of characteristics provides a remedy
to this problem. It is based upon a time discretization that transforms the material
derivative on a time derivative, along the flow lines. It was introduced by Pironneau
in [34]. Several extensions to high-order discretizations and complex flow equations
have been performed (cf. [1,4,5,35-37,39]). Another treatment to the convection-
dominance effect is provided by the stabilized methods, as was mentioned in
Sect.9.8.1.

All the preceding methods lead to the solution of coupled velocity—pressure
linear systems, usually with very large size. Projection methods, introduced by
Chorin and Temam (cf. [9, 20, 21, 45]), are used to decrease the very large size
of the linear systems that result after discretization. These methods decouple the
computation of velocity and pressure at each time step. The pressure satisfies a
Poisson equation for which appropriate boundary conditions should be provided.
Several improvements have subsequently taken place to extend them to high-order
discretizations and more complex flow equations (cf. [22,24,32,38,43]).

The preceding considerations apply to the discretization of the SM that we con-
sider here. However, additional difficulties arise due to the additional nonlinearities
and the modeling of subgrid effects. Methods with high-order accuracy are needed
to decrease the error due to the numerical discretization below the subgrid terms.
In some numerical experiments, the effect of the subgrid models is completely or
partially masked by the numerical error when second-order accurate methods are
employed. Some analyses based upon similarity hypothesis indicate that an eighth
order of accuracy is needed to obtain a negligible numerical diffusion face to eddy
diffusion (cf. Sagaut [40], Chap.8). However, in practice second-order methods
present a dependency with respect to the subgrid model used. This is shown, for
instance, in the benchmark tests presented for laminar flow problems in Turek [47]
and for the numerical solution of LES models by John [28]. In particular, this is the
case of the (implicit) Crank—Nicolson scheme, as we observe in several numerical
tests presented in Chap. 13.

In addition, the time discretization of wall laws should be performed with care
to preserve their dissipative nature with the purpose of ensuring stability. Both
requirements are met by means of implicit method, as we shall consider here.
However implicit discretizations lead to nonlinear algebraic systems of equations
that need specific solvers. We study the solution of these problems by fixed-point
algorithms in Sect. 11.6.

The standard numerical analysis of these discretization techniques for the
unsteady Navier—Stokes equations proves their stability in the “natural”
L?((0,T), H'(£2)), and L>®((0,T),L*(£2)) norms. This guarantees the weak
convergence of the numerical approximations to a weak solution of the Navier—
Stokes equations. However, the low regularity of the weak solution avoids to prove
the strong convergence of the numerical approximations and limits the energy
balance to an inequality, as was already remarked in Chap. 8. In the case of the SM,
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these difficulties are increased by the presence of the nonlinearities due to the eddy
diffusion term in the SM and the wall-law term.

In this context our strategy is to analyze the easiest space-time discretization that
contains the main difficulties, as a model for more complex discretizations. Actually,
we consider a semi-implicit Euler scheme in time combined with the discretization
in space by Lagrange finite elements, already introduced in Chap. 9. We do not con-
sider any velocity—pressure decoupling strategy to avoid nonessential difficulties.
Our analysis may be applied with some care to more general discretizations, such
as Crank—Nicolson scheme, or fractional step methods. Its application to other kind
of discretizations needs the combination of their specific analysis techniques to our
treatment of the eddy diffusion and wall-law terms.

In our analysis we prove the stability of the implicit Euler discretization of SM
in L2((0, T),H'(£2)), and L*°((0, T), L?(£2)) norms and the weak convergence in
these spaces to a weak solution of the Navier—Stokes equations including wall laws:

v+V-v®V)—V-(vDv)+Vp=f in 2x(0,7);
V.v=20 in 2 x(0,7);
[vDv-n], =g(v); on [, x(0,T); (10.1)
v-n=20 on I, x(0,7T);
v=20 on I'p x(0,7T);
v(x,0) = vo(x) in £2.

The effects of the eddy diffusion on the large-scale flow disappear in a weak sense
if all scales are resolved.

Our analysis is based upon the compactness method. We obtain estimates of time
and space derivatives of the velocity to pass to the limit in the nonlinear, viscosity
(laminar and eddy), and wall-law terms. In addition to the L>((0,7), H'(£2)), and
L>®((0,T),L?(£2)) estimates, we obtain estimates for a fractional time derivative
of the velocity in Nikolskii spaces (defined in Sect. A.4.5). We subsequently derive
estimates for the primitive in time of the pressure in L>°((0,T), L*(£2)). The
analysis of improved regularity of weak solutions of Navier—Stokes equations (cf.
Sect. 3.4.2) is based upon the use of specific test functions that depend in a nonlinear
way on the velocity. The extension of this analysis to the numerical discretizations
still has not been done, up to the knowledge of the authors.

We only prove weak convergence to a solution of Navier—Stokes equations. The
estimates that we obtain, much as in the case of the standard analysis of Navier—
Stokes equations, do not allow to obtain a solution smooth enough to be used as test
function in the variational formulation. Then we cannot prove strong convergence.
This is a standard drawback at the present moment that seriously affects the analysis
of Navier—Stokes equations (cf. Chap. 8).

We perform our error estimate analysis for general flow regimes and not just for
convection-dominated flows as in the steady case. As in the steady case, we shall
prove that the order of convergence is suboptimal, with respect to the accuracy of
the finite element discretization due to the eddy viscosity term.
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We study the well-posedness of the discrete problems. We prove that each actual
discrete problem is well posed. However the uniform continuity with respect to the
discretization parameters would hold only if the discrete solutions are bounded in
L*((0.T), W*(£2)).

We also analyze the energy balance. The lack of regularity of the solution is
again an obstacle to prove that the dissipated subgrid energy vanishes in the limit
(h, At) — (0,0). Moreover, it also avoids to pass to the limit in the wall-law term.
We are able to obtain an upper bound for the energy balance in the case of the
Manning law, but not for nonlinear wall laws. The eddy diffusion term is of low
help to obtain better estimates and does not asymptotically vanish in a strong sense.

From the analytical point of view we use some variants of the compactness
method introduced in Chap. 8. The global strategy to prove convergence is the same,
based upon estimates of the space and time derivatives of the velocity in convenient
norms. We here use a compactness lemma for space-time functions based upon the
estimates of a fractional time derivative of the velocity. This is a flexible tool well
adapted to the more restrictive framework of finite element approximations. We also
face the lack of a density result of smooth functions in the velocity space, similarly
to the steady-state case treated in Chap.9. We overcome it in the same way, using
the density of the finite element spaces in the velocity space.

The chapter is structured as follows: In Sect. 10.2 we state the weak formulation
of problem (10.1) that we shall consider. We prove that smooth solutions of this
weak formulation indeed are solutions of (10.1) in a strong sense. Section 10.3
is devoted to introduce the discretization that we consider: implicit Euler in time
and Lagrange finite elements in space. In Sect. 10.4 we perform the stability
and convergence analysis, while the error analysis is performed in Sect. 10.5. We
respectively study the asymptotic energy balance and the well-posedness of the
discrete problems in Sects. 10.6 and 10.7. We finally address some further remarks
in Sect. 10.8 concerning alternative time discretizations, the numerical analysis of
the LES—-Smagorinsky model, and the suitability of solutions of Navier—Stokes
equations, which are solutions that satisfy a local energy estimate.

10.2 Weak Formulation of SM

In this section we give a variational formulation to the mixed boundary value prob-
lem (10.1) for the Navier—Stokes equations. We shall approximate this formulation
in Sect. 10.3 by the SM—finite element method.

A serious technical difficulty to analyze the unsteady Navier—Stokes and related
equations is the obtention of estimates of the pressure in L?(Q) norms, where we
recall that Q = £2 x (0, 7). This is usually done for the continuous problem by
means of test functions that have a nonlinear dependence on the pressure (cf. Bulicek
et al. [7], for instance). This is hard to adapt to Galerkin discretizations, where the
test functions belong to linear spaces. A way of avoiding this difficulty is to use
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spaces of free-divergence functions, and then the pressure disappears from the weak
formulation (cf. Glowinski [13], Lions [31], Temam [46]). However here we are
interested in approximating the pressure, as it plays a relevant physical role in many
practical applications. We shall overcome these difficulties by replacing the pressure
by its primitive in time as an unknown. We shall prove in a rather natural way that
this time primitive of the pressure has L>((0, T), L?(£2)) regularity.

To state the weak formulation of problem (10.1), let us introduce the space of
free-divergence functions:

Wpiv(2) ={we Wp(2) s.t. V-w=0 ae.in Q}.
The space Wp;,(§2) is a closed subspace of Wp (§2), and then it is a Hilbert space

endowed with the H! (£2) norm.

Definition 10.1. Letf € L>(Wp(£2)), vo € Wp(£2)'. A pair (v, p) € Z'(Q)¢ x
2'(Q) is a weak solution of the Navier-Stokes problem (10.1) if for all v €
L*>(Wp;,(£2)) N L®(L?), there exists P € L?>(L?) such that p = 9, P, and for
allw € Wp(£2), ¢ € 2([0, T]) such that ¢(T") = 0:

T
_/0 (v(t), W)@ (t) dt — (vo, w) ¢(0)
T

VP +/ [bv();v(@), w)dt +a(v(t),w) + (G(v(t)),w)] (t)dt (10.2)
Or T
+/ (P(1),V-w)ee'(t)dt =/ (£(t), who(t) dt.
0 0

This definition makes sense because due to the regularity asked for v and P, all
terms in (10.2) are integrable in (0, 7). The weak solutions given by this definition
are solutions of the Navier—Stokes equations in the following sense.

Lemma 10.1. Let (v, p) € 2'(Q)? x 2'(Q) be a weak solution of the Navier—
Stokes problem (10.1). Then

(i) The equations

v+V-veV)—=V-(vDV)+Vp=~Ffand V-v=0 (10.3)
respectively hold in 2'(Q)? and in L*(Q).
(ii)
v e C%0,T], Wpi(2)) and v(0) = vy in Wp;,(2).
(iii)

yov=0 in L*(HY?(I'p)), y,v=0 in L*(L*I)).
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(iv) Ifv € L>(H?), ;v € L>*(L?), and p € L*>(H"), then
—[v - Dv-n], = g(v), in L'(L**(I;)*"".

Proof.

(i) Asv e L'(Q), then v generates a distribution, and

T
OV, W ® ¢ og) = — [ V(x. 1) 0 (W) dx dt = — [ V(1) W ¢/ (1) dr,
0 0
forallw € 2(2)?, ¢ € 2(0,T). Similarly, as P € L'(Q),

T
(V(0:P),w ® ¢)9(0) :/o (P(1).V-w)o¢'(t)dr,

Then, integrating by parts and using (G(v(¢)),w) =0and V-v =0a.e.in Q,
(10.2) implies

(0v+V-(vOV)=V - (DV)+Vp—£WwR @)z =0
forallw € 2(2)?, ¢ € 2(0,T). By Lemma A.11, we deduce (10.3).
Also, as v € Lz(WDiv(.Q)), then V-v =0in LZ(Q).
(ii) Let @(¢t) € Wp(£2) defined a.e. in (0, T') by
(@(t),2) = b(v(1):v(1),2) + a(v(1).2) + (G(v(1)),z) — (£(1), z).
By estimates (6.18), (6.21), and (6.38), there exists a constant C > 0 such that

Iellwp@y = € UIDEO)G20 + IDEVO) 022 + IFD)Iw,y@)-

Then @ € L' (Wp(£2)’). From (10.2) we deduce that for all w € Wp;,(£2),
¢ € 2(0.7),

T

T
/ (V) Wiy @' (1) dt = / (D(1), Whw (2 9(0) d.
0 0

By Lemma A.6 (ii) this implies 9,v = —® € L'(Wp;,(2)'), and v €
C°([0, T], Wp;,(£2)"). Also, by Lemma A.6 (iii), if ¢ € 2([0, T]) is such
that ¢(7") = 0, then

T T
/0 (Bv(E) Whw,, 2y 9(0) di = —(v(0). W)w,,(s2) 9(0) — [0 V(1) W2 ¢/ (1) di.
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Asvp € Wp(2) — Wp;,(£2)', by (10.2), it follows

T
/0 Bv(1) + D). Ww () 9(0) di + (Vo — V(0). Wy (2)0(0) = O.

and so (vo — v(0), Wyw,,,(2) = 0 for all w € Wp;,(£2). We conclude that
v(0) = vo in Wp;,(£2)".

(iii) As yo is a linear mapping from H'(£2) to H'/*(I'p), then yyv €
L>(H'*(I'p)). As v € L*(Wp(£2)), then yov = 0 in L*(H'/*(I'p)).
Similarly, y,v = 0in L2(L*(I},)).

(iv) Assume v € L2(H?), d,v € L*(L?), p € L>(H"). The Green’s formula (9.30)
implies

T
/ / [vDv(x,t) -nx) — g(v(x,1))], - w:(X)p(t)dI,(x)dt =0, (10.4)
0 "

for all w € Wp(R), ¢ € 2(0,T). By (6.36), g(v) € L'L**(I})).
As yo(Dv) € L?>(HY*(I')), then [vDv-n—g(v)] € LY L*?*(I})).
Consequently, by (10.4), Lemma A.11 implies [v Dv-n—g(v)], = 0 in
LI(LS/Z(Fn)d_l). 0

With some more technical work it is possible to prove that v is weakly continuous
from [0, 7] into L?(£2)) (i.e., the functions ¢ € [0, T'] = (v(¢), W) are continuous,
for any w € L?(£2)). Then the initial condition v(0) = v, holds in L?(£2) (cf.
Simon [44]).

10.3 Space-Time Discretization

We set in this section a full discretization of the unsteady Navier—Stokes equations
(10.2) by the SM in the context of a finite element discretization in space.

Consider a family of couples of velocity—pressure finite element spaces
((Wy, Mp))pso that satisfies Hypotheses 9.i and 9.ii (stated in Sect.9.5). Let N
be a positive integer and define the time step At = T/N and the discrete times
of solution 7, = nAf, n = 0,1,---, N. We obtain the approximations vj, p; to
V(tn,+) and p(ty,-) by:

e [nitialization. Set
V) = voi. (10.5)

* Iteration. Forn = 0,1,--- , N — 1: Assume known v; € Wy,

Obtain VZ_H c Wy, pZH € M), solution of the variational problem
For all w, € Wy, g, € M),
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Vn+1 Vn
(hT Wi + b Vit wy) +a(vit wy)

V2 L +e (VT wR) (GO W) — () TV e w) e = (T wy),

(V-vitlgne =0,
(10.6)

where for brevity the symbol < -,- > denotes the duality < -,- >w, ), f'"! is
the average value of f in [t,,7,+1], and vq, is some interpolate of vy on W, If
vo € H'(£2)/, such vg, may be obtained for instance by means of the discrete L?(£2)
Riesz projection on Wp:

(Yon, W) = (Yo, W) i(). forall w, € Wy, (10.7)

In method (10.6) the discretization of the convection term is semi-implicit, while
that of the remaining terms is implicit. This allows to achieve the stability of the
scheme in L°°(L?) and L?(H') norms. These stability properties also are shared by
the 6-scheme, defined as

Obtain v; ' € W), pi'*! € My, such that for all w;, € Wy, g € M,

n+1 n
A\ -V

(—

oW o + bV wy) +a(vit? o wy) 4+ e (vt wy)

HGEIT, W) — (7T VoW = (B0 wy),

(V-vit qne =0,

(10.8)
where0 <0 <1,e=0o0r1,and
Vit = ovit - (1=0)v), pit = 0pr Tt + (1-0)p, £ = o'+ (1-0)F".
The choice ¢ = 1, § = 1/2 corresponds to the Crank—Nicolson scheme, which is
second-order accurate in time. When ¢ = 1, for any 6 this is a fully implicit scheme;
in particular & = 1 corresponds to the fully implicit Euler scheme. The implicit
discretization of the convection term yields a nonlinear algebraic system of equa-
tions which is quite costly to be solved from the computational point of view. It is
preferable in practice to replace it by a semi-implicit discretization that corresponds
to ¢ = 0. This discretization is much less costly. In exchange, the second-order
accuracy is lost, although 6 = 1/2 still provides a better accuracy than the semi-
implicit Euler scheme (10.6). This modified Crank—Nicolson scheme is frequently
used in turbulence simulation, as it provides a good compromise between accuracy
and computational complexity, while keeping the numerical diffusion levels below
the subgrid terms. For simplicity, we shall however focus our analysis of the semi-
explicit Euler scheme (10.6), as a model for the analysis of method (10.8).
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We next prove the stability of method (10.6) and the convergence of its solution
to a weak solution of the unsteady Navier—Stokes equations (10.2). To state these
results, we shall consider the following discrete functions:

* v, : [0, T] - W, is the piecewise linear in time function that takes on the value
vy att =1, = nAt:

In+1 _tvn i { _tnvn+1_

vil0) == At T At

* pn: (0,T) - My is the piecewise constant in time function that takes on the
value pj in the time interval (¢,, f,+1). This function is defined a.e. in [0, T'].
e Py, : [0,T] = M, is the primitive of the discrete pressure function p:

Pa(t) = /0 Fas) ds.

* Vi . (—At,T) — Wy, is the piecewise constant function that takes on the value
VZ_H on (ty,t,+1), and v, (¢) = vg in (—At,0). This function is defined a.e. in
(—=At, 7).

* v, : (0,T) — W, is the piecewise constant function that takes on the value v},
on (f,, t,+1). This function is defined a.e. in (0, 7).

For simplicity of notation we do not make explicit the dependence of these functions
upon At.

10.4 Stability and Convergence Analysis

In this section we prove that the discretization (10.6) provides a solution that
converges in a convenient sense to a weak solution of Navier—Stokes equations
(10.2). This is based upon the proof of the stability of this discretization: Its solutions
are uniformly bounded in (4, At) in appropriate norms to ensure convergence. We
use the Nikolskii spaces N*?(0, T'; B), defined in Sect. A.4.5, to bound a fractional
time derivative of the velocity. This is needed to ensure compactness in appropriate
space-time spaces to pass to the limit in discretization (10.6).
We start by stating the stability result.

Theorem 10.1. Assume that the family of grids (9})n>0 is regular. Assume that
vo € H(R), £ € L2(Wp(2))?. Let (Wy, My))n0 be a family of pairs of finite
element spaces satisfying Hypotheses 9.i and 9.ii. Then problem (10.6) admits a
unique solution. Moreover this solution satisfies the following estimates:

3/2
IVillLoo 2y + V'V IVall L2ty + Amin ||D(Vh)||L/3(L3) (10.9)
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T
- - 1
+ / < G, Th(0) > di = C (||v0h||o,2,9 + —||f||Lz(wD(gy)) ,
0 Vv

IVallyia2qey < Ca, (10.10)
and
[ Prll o2y < Co, (10.11)

for some constant C; > 0 independent of h, At and v, and some constant C, > 0

independent of h and At, where hyy, = mlg hi.
i

Proof. We proceed by steps.
STEP 1. Existence and solution of discrete problem. Problem (10.6) can be written

as:
Find VZH e Wy, p”+l € M, such that for all w;, € Wy, g, € M,

b v owy) +a(vithwa) + e (Vi iwa) + (G, wa)
(pn-H V-wyo = (fn+l’ Wi,
(V Vn+lv CIh).Q = Oa

where a(v,w) = AL(V, W)o +a(v,w) and {11 = 1 4 Z—h This problem
fits into the same functional framework as the steady SM (9.32), because a
is an inner product on space Wp(£2) that generates a norm equivalent to the
H'(£2)? norm. Then the existence of a solution follows from Brouwer’s fixed-
point theorem, by Steps 1 and 2 of Theorem 9.4.

STEP 2. Velocity estimates. To obtain estimate (10.9), observe that

n+1

1 1 1 2
2y =i Vi e = Vi 000 — IVh G20 + IVE T = VillG 2.0

Then, setting w;, = V Vand ¢, = pZ‘H in (10.6) yields

|I h“”IIoer—IIV”Jrl Vills 2.0 AV DV DG 2.0+ (G V)

+C3h2,

in AL DOV 5.0 = 2llvsillm + A<V > (10.12)
Using Young’s inequality,

1 1 1 1 1
Vi G 2o+ IV =Villg 2.0+ AL VI DEVEDG 2 042 < GV, vt >

+2C5 hay At DV D50 < Vil 2.0 + 44007 Iy, @) (10.13)
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Summing estimates (10.13) forn = 0, 1,--- ,k forsome k < N — 1,

k k
k412 1 2 k+1\12
Vi e + DIV = Vilgag +v AL Y DO G20 +
=0

n=0
k k
F240) < GOV > 42CE Ik, ALY T IDOVET) 5.0

n=0 n=0

k
< VoG a0 + 44007 Y 10 Ry - (10.14)
n=0

N—1
This yields estimate (10.9), as Z At ||f ! ”%VD(Q)/ < ”f”iz(wp(:z)f)’ and
n=0

N
2 2
Vil oo @2y = max IVilloz.2.  I1Vallz2qny = € At E IDVD52.0
X Pt

N
1D 50 < C At Y IDODIG 5.0
n=0

for some constant C > 0 independent of & and At.

STEP 3. Uniqueness of solution of discrete problem. The uniqueness of solutions
is a consequence of the well-posedness of the discrete problem (See Theo-
rem 10.4).

STEP 4. Velocity time increment estimates. Let us restate problem (10.6) as

(O va(2), wh) + b(Vi(t — A1):V(0), wi) + a(Va (1), W) + (Vi (1): W)
HG (), wi) — (Pr(0), V- wi)o = (£,(2), W)

(V-vi(t),qn)e = 0,
(10.15)

a.e.in [0, T]. Let us integrate (10.15) in (¢,¢ + 6) for¢ € [0, T — 4],

t+6 t+46
(esvi0). Wiz = / (Zi(s). wa) ds + / (5n(s), V- wa)o dt, (10.16)
t t

where t5v;,(t) = v, (t + 8) — v (t), and F,(s) € Wp(82)' is defined a.e. in
(0,7) by

(Fh(s),w) = =b(Vi(s — At); Vi (5), W) —a(Vi(s), w) — c(Vi(s); W)
— (GFx(5)), W) + (Fa(s), w), forall we Wp(R).
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Setting w;, = 5v;,(¢) and integrating from 0 to 7' — §,

T—s T—8 pt+6
[ iR = [ [ e anodsd a0
0 0 t

where we have used that (V - 75v,(2), pr(s)) = 0, a.e. fort, s € (0,7T) as
pn(s) € My, Estimates (6.18), (6.21), (6.38), and (9.36) yield

|7 Iwpi@y < C 194 = A0 2.0 + (14 C ) DER() 52,0
+1+ DG Doz + [F)wpa |
Due to estimate (10.9), this implies that .%;, € L'(Wp(£2)’) and
Il owp @y < C (10.18)

for some constant C > 0 independent of & and Af. Now, we use Fubini’s
theorem to estimate the r.h.s. of (10.17), as follows:

T s
_ ' / / (F(s). TVH (1)) dt ds
0 s—6

T—s
/ ITsvi (D)5 2.0 dt
0

T s
< /0 120 w2y / D@0z di ds

T s 1/2
5/0 124(5)lwa ey 8 (/ s”D(m(’))”%wdt) s

<81 Znll rowpp) 1D @svi) |2y < C8Y2 Vil 2y < C 872,
(10.19)
for some constant C independent of /2, where v denotes the extension by zero
outside [0, T'—§] of a function v. The last estimate follows from (10.9). Estimate
(10.19) yields (10.10).

STEP 5. Estimate of the primitive of the pressure. Setting w, € W;, N H}(£2),
(10.15) yields

(Pu(t) W)z = (Va(t) = Von Wi)s2 — /0 (Zi(s). i) ds

=<C (||Vh||L°°(L2) + [Ivonllo2.e + ”j”Ll(WD(Q)/)) Wall12.2

< C w20,

where the last estimate follows from estimates (10.9) and (10.18). Then, by the
inf-sup condition (Hypothesis 9.ii), estimate (10.11) follows. O
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Remark 10.1. The stability of the #-scheme (10.8), when 8 > 1/2, follows from
the identity

1
1 0 1 2 1 2
W =V e = || Vi o2 = ||v2||o,2,9+ (9 2) Vi = Villg2.0-

Remark 10.2. There are high technical difficulties to obtain uniformly bounds for
the discrete pressures in a Banach space of space-time functions. Indeed, we use
the inf-sup condition (9.4). From (10.6), estimates (6.38), (6.18), (6.21), and (9.36)
yield

(V-wi, pi e < [ Vi ™ = Villoz.e + CIDED 022 IDMV, D020

At
+ (0 + O)IDEV Y o2.0+C R DEY G20 + IE T Iwo @y | IWalli2.0-

(10.20)
Then, by (9.4)

1
170 oz < € [—nv”+1 “Villozg + 1DEDEa e + D@0

+ ID& o2, + 16w,y |

(10.21)

Consequently, from (10.9) and (10.14), we may uniformly bound the quantity

N
VALY Al pit oz.e.

n=0

Then || pp|lz1(22) is only bounded as ﬁ.

To prove the convergence we need some preliminary results.

Lemma 10.2. Letz € L>°(L?) N L?(L*). Thenz € L3(Q) and

1/3 2/3
Izllo3.0 < 12l s oy 1207500 (10.22)

Proof. Let r € [2,4]. By Holder inequality,

4(1-9) 4(1-0) ;
z()lo,.0 < ||Z(f)||029 z(Dllpge” < ||Z||L00(Lz) ||Z(t)||o49 , ae.in (0,7)

where r = 20 +4(1 —0). Setting r = 3 we obtain 6§ = 1/2. Integrating in time the
above inequality yields (10.22). |

This result is proved similarly to Lemma A.18, but we include it here for the
reader’s convenience.
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Lemma 10.3. Assume that the sequence {V, };~0 C C O(W},) strongly converges
to v in L*(Q) and that {wy}y~0 C W, strongly converges to w € Wp(£2)
in Wp(82). Let ¢ € Z([0,T]). Then v;,(X,t)w;n(x)@(t) strongly con-
verges to Vi(x,0)w;(x)@(t) in L*(Q), i,j = 1,---,d, where we denote
v, =) Wi = (Wins -+, wan).

Proof. We use the triangle and Hoélder’s inequalities and Sobolev’s injections:

19, wine =V wi @lloz.o < Vi, win —wj) @lloso + |V — V) wj ¢lloz.o
< C (Iiplloz.o Iwin —willosse + 1V — 97 llos.o Iwillo2.e ) l@llo.co.o.7)

<G (Iwin—wjilize + IV, =V llozo)

where C; and C; are constants that do not depend on & and At. O
We are now in a position to state the.
Theorem 10.2. Assume that

e the family of triangulations (9}) ;¢ is regular;
* hypotheses 9.i and 9.ii hold;

o fe L2 (Wp(R2)) and vy € L*(2);

* vop is given by (10.7).

Then the sequence of discrete variational problems (V?)y~¢ converges to the
variational problem V2. More specifically, the sequence ((Vi, pn))n=0 contains
a subsequence ((Viy, pi))wothat is weakly convergent in L>(H') x H~'(L?) to
a weak solution (v, p) of the unsteady Navier-Stokes equations (10.1). Moreover
(Vir)w=o is weakly-* convergent in L (L?) to v, strongly in L>(H*) for0 <s < 1,
and the primitives in time of the pressures (py)w=o are weakly-* convergent in
L% (L?) to a primitive in time of the pressure p.

If the solution of the problem (10.2) is unique, then the whole sequence converges
to 1t.

Proof. We proceed by steps.

STEP 1. Extraction of convergent subsequences. Observe that by (10.7),

Vorllz2) < Ivolliz(e)- (10.23)

Then, by estimates (10.9) and (10.10), v;, is uniformly bounded in L?(H"), in
L*®(L?), and in N'/*2(L?). By Theorem A.1, the injection H'(2) < H*(R)
is compact for 0 < s < 1. Applying Lemma A.10 with X = H'(2), E =
H*(2), and Y = L2(£2), it follows that the sequence (vj);~o i compact in
L*(H%) for0 < s < 1.

By estimate (10.11), the sequence (Py);~0 is uniformly bounded in L?(L?).
Then the sequence ((v;, Py))n=0 contains a subsequence (that we still denote in
the same way) such that (v;),-¢ is strongly convergent in L?(H®) to some v,
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forany 0 < s < 1, weakly in L2(H1) and weakly-* in L*®(L?), and (Pp)i=0
is weakly-* convergent in L>°(L?) to some P. We prove in the sequel that the
pair (v, 9; P) is a weak solution of Navier—Stokes equations (10.2) in the sense
of Definition (10.1).

Also, by (10.9) the sequence ¥, is uniformly bounded in L?>(H') and in
L*®(L?). Then, it contains a subsequence (that we may assume to be a
subsequence of the preceding one) weakly convergentin L?(H') and weakly-*
convergent in L (L?) to some V.

Both limit functions v and Vv are equal. Indeed,

Int1 tn+1 —t t—ty
+1 +1)2
”Vh Vh”LZ(LZ) Z/ ;lz—‘r At VZ _V;lz ”0,2,9 dt

1 tn+1
n+l n 2
= Z/ Vi = Villose dt

1
= At Z Vi = Villga < At ||V0||129+ ||f||L2<wD<s2>>

This implies that ¥, strongly converges to v in L>(H*), 0 < s < 1. Similarly,
V;, contains a subsequence strongly convergent to v L*>(H*),0 < s < 1.Indeed,

Z‘n-i-l —1 t—1y 1 2
i =5 2 < Z / Vit T iR dr

< At ||volh2.2 + ||f||L2(wD(9))

As the injection of H'(£2) in L"(£2) is compactif 1 < r < 2d/(d — 2), by
the same argument we may assume that v, and v, strongly converge to v in
L*(L"),1<r <2d/(d —?2).

STEP 2. Limit of the momentum conservation equation. To pass to the limit in the
momentum conservation equation in (10.15) we reformulate it as

T T

- [0 a0 W) 29! (1) di — (vio. W) 2 (0) + [0 b (0): 4 (). wh) 9 (0) d
T T

T /0 a (@ (), W) () di + [0 (1) W) 00) di
T T

T /0 (G (). W) (1) di + /0 (Ph(1). Y - wy)oy' (1) di

T
=/ (£, (1), wp) @(t) dt, forall we Wy, (10.24)
0

for any function ¢ € Z(]0, T']) such that ¢(T") = 0.
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Time derivative term. Let w € Wp(§2). By Hypothesis 9.i, there exists a
sequence (Wy,)p~o such that w, € W, that converges to w in Wj, in Wp (£2). By
Lemma 10.2, the sequences v, and v, strongly converge to v in L3(Qr). Then

r T
lim 0/0 (Vi(t), wp) o' (1) dt :/0 vV(t). W) oo (1) dt.

1
(h,At)—

Convection term. To pass to the limit in the convection term, observe that by the
Green’s formula (6.26),

Vi @O Vw, Vi (1) 2 = =, @)V (@), Wi)2— (V¥ (). Wi-¥i (1)) ae.in (0,7),

and then
1
bV, (1):Vi(t), wy) = (V;T(t)-Wh(t),wh)g—E (V-v, (), wy,-V(t)) ae.in (0,7).

By Lemma 10.3, as V¥,,(¢) weakly converges to Vv in L2(Q),

T T
lim /0 5 (0) - V(). W) 29 (t) di = /0 V() - VV(0). W)ep(t) dt,

(h,A)—>0

and similarly

T T
lim /0 (V55 (1), Wy - 4(0)e(0) dt = /0 (V-v(0). W - V(D)o (1) d1.

(h.,At)—0

Consequently,

T T
lim /0 b (04 (1), Wi (0) dit = /0 bV(E): V(1) W) (1) d1.

(h,At)—0

Diffusion terms. As Vj(t) is weakly convergent to v in L?(H"),
T T
tm [ @0 w)e0dt = [ avo.mewdr
0

(h,A)—0 Jo

Next, by (9.36),

T
‘ /0 T (0): T4 (0) wi) @(0) dit

T
<Cch? /O IDRO)F 2.2 1D Wa)lo2.2 le()] dt

< Chie ”D(Vh)”iz(I;)||D(Wh)||0,2,9 l¢ll0.00,0.7)
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and then

T

(h’lAlgl_m | c(Vi():Va(t), W) (1) dt = 0.

Wall-law term. Observe that for any 1/2 < s < 1 the trace application from
H*(£2) onto H*~'/2(I") is continuous and by Sobolev injection (Theorem A.1),
H*~Y2(I') is continuously embedded into L>¢=D/(¢=29) ("), Then we may
assume, up to a subsequence, that the sequence (vj);0 is strongly convergent
tovin L?(0,T;L”(I})) forany 1 < p < 4 foreitherd = 2ord = 3. We
bound

=

T T
‘ /0 (GO0 wi) (1) di /0 (GOV(0)). W) o0) di

T T
‘ /0 (gi(1)) — (VD). Wa)r, () d +‘ /0 (GOV()). W — w) (1) di

Due to estimate (6.37),

T
‘ /0 (eh (1)) — gV (1) W)y 9(0) dt
T
< lollocoor) /0 lg() — g oz Iwallosr, di

T
< C ll¢llo.co.0.m) IWnllos.r; /o A+ v llos.r, + V@) llos.5) 1ve (@) = v(E) o1, dt

< C llello.co W llos.r, (ﬁ"‘ ||Vh(f)||L2(H1) + ||V(f)||L2(H1)) lvi(t) — V([)||L2(L3(Fn))-

Also, by (6.38),

=

T
‘ /0 (GOV(D)). Wy — W) () di

T
C 1w = Wlhz.z I llocoo / (1+ VO3, ) dr
0
= C (T + I¥1221) Iwh = Wlh2e e llocs.or):

Consequently,

T

T
lim /0 (G () W) o0) di = /0 (G(D)). W) p(t) d.

(h,A)—>0

Pressure term. Observe that the product V-wy,(x) ¢’(¢) is strongly convergent in
L*>(L?) to V - w(x) ¢/(t). As (Py)n>o is weakly-* convergentin L>®(L?) to P,
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T

T
Jim [V w0 di = [R5 weav @ ar

Also, as f, strongly converges to fin L2(Wp(£2)'),

T T
lim /0 Er(), wio(0) di = /0 (£(t). Wi 1) dt.

(h,A)—0
Further, as vy is given by (10.7) and wj, converges to w in L?(£2),

lim (o, W) = lim (vo, Wi) o = (Vo, W) = (Vo, W),
h—0 h—0

where the last equality holds because vy € L?(£2) < Wp(£2)'.

STEP 3. Limit of the continuity equation. To pass to the limit in the continuity equa-
tion, let us consider some function g € L%(Q), and some interpolate g, € M},
strongly convergentin L3(£2) to g. As V-v;, weakly converges to V-vin L*(L?),

T T
| @v0pa00d= im [ voge 0

Consequently,
T
/ (V-v(t), @) e p(t)dt =0, Vqe L}R), Vo € 2(0,T). (10.25)
0

As V - v, weakly convergesto V - vin L?(L?),

T T
/ (V-v(@),Dee()dt = lim (/ V-vu(x,t) dx) () dt
0 Q

(h,At)—0 Jo

_ / T( / vh(x,z)-n(x)dr(x)) o(t)di =0,
0 I

because v, -n = Oon I" as v, € Wj,. Thus (V - v(¢), 1) = O ae.in (0,7),
and (10.25) holds for all ¢ € L?(£2). Then, by Lemma A.11, we deduce that

V.v=0 ae.in £2x(0,7).

STEP 4. Conclusion. As a consequence of the preceding analysis, v belongs to
L>(Wp;,(£2)) N L>®(L?), P belongs to L*(L?), and the pair (v, P) satisfies
(10.2). Thus, the pair (v, d; P) is a weak solution of the Navier—Stokes problem
(10.1) in the sense of Definition 10.1. As P, weakly converges to P in L*(L?),
then p;, = 9, P, weakly convergesto p = 9, P in H™'(L?).
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If the solution of Navier—Stokes equations (10.2) is unique, then the whole
sequence converges to it, as this proof is based upon a compactness argument.
This is proved by reductio ad absurdum, similarly to the analogous statement
in Theorem 9.5. O

10.5 Error Estimates

We next prove error estimates for the approximation of the unsteady Navier—Stokes
equations by the discrete SM (10.5) and (10.6). We obtain these estimates for
general flow regimes and not just for convection-dominated flows as in the steady
case.

To state this result, we need a few technical results. We start with a discrete
version of the Gronwall Lemma.

Lemma 10.4. Let (a,)N_, (B1)_, be two sequences of nonnegative real numbers
such that

1-C, Ao+ <1+ D, At)ay, + By, for n=0,1,--- N —1

for two sequences of nonnegative numbers (Cn)flvzo, (Dn)f:':o.
Assume At < 1/(2 max (Cy,---,Cy)); then

N—1
n=r01,112’1’).(”N o, <exp(2AtSy)ap+2exp(2AtSn—1) 2(:) B (10.26)
e
N—1

where Sy = Z(C” + D). In particular, if C, = D, = C forn =0,--- ,N — 1

n=0
and At < 1/(2C), then

N—1
n=1(},11£,i§,1v oy < Ty 4+ 2e%T Z;) B (10.27)
n—

Proof. As At < 1/2max(Cy,---,Cy)), 1 — C, At > 1/2 for all n =
0,1,---,N — 1. Then, denoting E, = C,, + D,,

1+DnAta+ 1 s <(1+ E,
1—-C, At " 1=C,At"" — 1-C, At

(14 2E, At o, + 28, < ¥4 a, +28,

< eZ(E,,-FE,,fl)At i + 2[ﬂn 4 eZE,,flAt ,Bn—l]

Uyt < AZ) a, + 2B,

IA
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< e2(EntEn—ittEo)At ao+2[Bn + 2En—14t B+ +e2(En—1+“'+Eo)Af Bol

n
< 2 (EntEn—1++Eo) At o + 2 @2 (En—1++Eo) At Z’Bk

k=0

Thus, (10.26) follows. From here, (10.27) follows considering that N At = T. 0O
We also need some properties of the form c:

Lemma 10.5. The form c¢ defined by (9.33) is monotone on W'3(R2), and there
exist two constants Cy, C» > 0 such that

min

c(w;w—u) —c(u;w—u) > C h2. | D(w— u)||f’),3752 (10.28)
forall w, u e W"3(8),

le(Waszi) — ciszi)| < Ca B>~ (I DW)lloz.e + 1D @) llo2.2) [ D) llo2.0
x | D(wp, —up)llos.e, forall w,, wy, z, € Wy,. (10.29)
Proof. Let us define the functional

3/2
d /

s =3 [ nwipefax =3 [ 1 | 3 a0 .

ij=1

for w € W'3(£2), with d;j(w) = (3;w; + 9;w;), where IT is the piecewise
constant function defined by

nx) = Cgh% forany x € K.

The functional J is the cube of a weighted L (§2) norm of Dw. Then it is a convex
and twice Gateaux-differentiable functional. Its Giteaux derivative is given by

1/2

d d
(J'(w),z) = /QH(X) D 1di (wx)? > dij(w(x)dij (2(x)) dx

ij=1 ij=1
= /9 H(x) [ D(wx))| D(W(x)) : D(z(x)) dx = c(W;2).

As J is convex, then J’ is monotone, by Lemma A.21.
Next, consider w, u, z € Wl’3(.§2). Let w' = tw + (1 — t)u. Then,
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d
cw;z) —c(w;z) = (J'(w),z) — (J'(0),z) = </0 EJ’(W’),zdt>

_ ' D(W'(x) : D((W —u)(x)) frony
= /QH(X) (/0 2 DW ()] D(w' (x)) : D(z(x)) dt) dx

1
+ / I1(x) / |D(W' (x))| D((Ww —u)(x)) : D(z(x)) dt dx. (10.30)
Q2 0

Letz=w—u,z =tw+ (1 —t)u; then (10.30) yields

1
c(w;z)—c(u;z)z/ I1(x) (/ |D(z’(x))|dt)|D(z(x))|2dx. (10.31)
2 0

By the finite-dimensional equivalence of norms,

1 1 d C d
/0 |D( (x))|dt = C [0 D ldij@ (x)lde = - 37 1dij @) = C' D),
i.j=1 ij=1

1
1
where we have used that for a, b € R, / [ta+ (1—1t)b|ldt > 7 |a — b|. Then

from (10.31) we deduce (10.28) by
1 3 1
c(w:z) —c(uiz) = 5 | T1(x) [DX)] dx = = Cg hmin [ D@)lo.2-
Q2

To prove (10.29), let uy,, wy, z, € Wy,; from (10.30) we obtain

le(w:z) — c(u:z)| <

1
= CZ 1D~ wloma Y i | [ IDOHId] D@ Ioar
Keg, 0 02.K
1
< CIDWy —wllose 3 K /0 IDIde| D@ ok
0,2,K

KeT)

< Ch™ 2 Dwy —wp)lloz.e (IDW)llos.e + D@ lo2.2) D@i)llos.e

for some constant C, using the inverse inequalities (9.20). We thus obtain
(10.29). a

We shall use the following notation:

N 1/p
d[p(B)(V, Wh) S |:Z Atdp (V(l‘n), Wh)p:| s d]oo(B)(V, Wh)z n=H11aXN dp (V(tn)v W)

n=1

where B is a Banach space such that W, C B.
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Theorem 10.3. Assume that the family of triangulations (Jp)p>0 is uniformly
regular, that the data verify £ € C°(L?), 9,f € L*(Wp(R2)), vo € W'3(2),
and that the unsteady Navier-Stokes equations (10.2) admit a solution (v, p) €
CO(W'3) x CO(L?) such that 9*v € L*(L?). Then the sequence ((Vi, pp))n=o given
by the discrete unsteady SM (10.5) and (10.6) satisfies the error estimates:

||V — Vh”[oo(LZ) + ”V - Vh”]Z(Hl) M(l’l Al) + dloo(LZ)(V Wh) (1032)
|P — Ph”[oo(Lz) <M, At) + C dloo(Lz)(P, M), (10.33)

where P(x,t) = [y p(x,s)ds, Py(x.t) = [y pu(x,s)ds,

M(h, At)= C [dozsz(Vo,Wh)+ d12(L2>(V W)+ dpmy (v, Wi)+dp 2y (p, My,)
+ hz_d/z—l—At], (10.34)

and C is a constant independent of h and At.
Proof. We proceed by steps.

STEP 1. Error equation. As V-v(t) = 0Vt € [0, T], by Lemma 9.3, the Stokes pro-
jection v, of v(z,,) on Wy, satisfies | D(v(t,) — Vi)|lo2.2 < C di2.0(vV(t,), W)
for some constant C > 0 independent of /1 and Az, and (V-V}, i) = 0 for all
qn € M. Also, let p, € M}, such that || p(t,) — Phllo2.e = dos.e(p(ty), My).

We shall denote along this proof by C the constants that will appear in the
estimates, independent of s and A¢, but eventually depending on the parameters
T and v, the data f and v, and the solution v.

Define the errors in velocity and pressure by €} = v) =V, A} = p —pj. As
3>v € L*(L?), then 9,v € C°([0, T],L?). As f € C°(L?), (v, p) € C'(W'?) x
C°(L?), then the unsteady Navier—Stokes equations (10.2) yield

0:v(1), W) + b(v(2); v(1), W) + a(v(t),w) — (p(),V-W)g
HG(v(1), w) = (£(), w)
(V-v(1).q9)e =0,
v(0) = vo,

(10.35)

forallw € Wp(2), g € L3(£2), for all 1 € [0, T]. Subtracting term by term
(10.35) at t = t,4+1 from (10.6) we obtain, for all w, € Wy, g, € M},

en+1 e

h — Wy FhOVEVIE W) — bV W) + a(el ! wy)
2

+C(Vz+l’wh)_C(Vz_i—lswh)_(A}H— V. wh).Q

HGWITHY =GV, wi) = (/! wy),

(V- qn)e =0,

(10.36)
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where 8"+1 € Wp(£2)' is the consistency error, defined by

it _on
(ehw) = (atv(tn+l) - u,w) (10.37)
2
+ B(V(tat1); V(tng1), W) — BV VT W)
+ a(V(tar) = Vi w) — (V)T w)

— (Pltas) =TV - W + (G(V(1a11) = GF, ), W)
AT =R (). W),

STEP 2. Velocity estimate. Set w;, = e;’l“ in (10.36). Using

1 1 1 1
20} — el ef o = |lef T ||oz:2 ”ehHOZQ + e}t

—€lo2.0,
b(Vh, n+1 ZH)—b(VZ v+l Z+1) — b(eZ’VZ_H Z+1)
and the monotonicity of G and (10.28), we deduce
ley ™ 2.0 — e 5 2.0 + €5 —€hlI52.0 +2v A DEG D0
+2CEhli v AtIDE TG 3.0 < —2A1b(€): VT et + 2 A1 (e et
— %
= C Ar]ie;lo2.2 I DE Dlos.e | PDEG Doz + 5 AIDE TG, ¢
—1 n+1

+ 207 Atllel ||WD(Q), (10.38)

< CvT' AL €500 + v ALIDETDG 2.0 + 207" Alleh T Ry, 2y
where we have applied Young’s inequality and that, as v € C*(W"3) [11,12],
D) los.2 < C DMVt Nos.e < C |IV[geowrs), forall n =0,1,--- N.
Then,

||en+l||029 + et - eh”ozg + v At|| D(e), +1)||02:2 (10.39)

<A+ Cv ' AD €50 +2v 7 AL 1€ Ry, -
We now apply the discrete Gronwall Lemma 10.4 with

= lellooe. B =2v"A1 e 1Ry, 2y (10.40)
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to deduce

Nl 1/2
max [le}]lo2e <D :=C | €} lloze + E At |lg 5 / ;
n=01 . N ANOEE = 11102, . n wp @)
e

(10.41)

where C is a function of v and 7 that increases to +oco as v decreases to 0 or
as T increases to +o0o. Summing with respect to # in (10.39), we obtain

N—-1 N—1
N2 1 2 1y(12
lex 20+ D l€f ™ — €520 +v Y AIDE G20
n=0 n=0
N—1 N—1
02 12 12
=< lleyllg,e + Z At [|eg G20 + Z At ;™ v, 2y
n=0 n=0

N—1 N—1
< max lex)i?, o (1 +Y At) + > At Ry, @y <C D2 (10.42)
T n=0 n=0

STEP 3. Pressure estimate. From (10.36),
T
GV ewn) = | =i | bV wi) = b v W)
2
+a(et w) + it w) — e wa) + (G = G, w)

—(ef T wa).

n n
Let Ay = Y AtAy™ =" At (pj; — D). Then, by estimates (6.21), (6.39),
k=0 k=0
(9.36), and (10.29),

n
ALV wn) = € =) wie + Y0 Ar [bvgie T wn) - (e wy)]
k=0

n n
+ Z Ata(e;’l"'l,wh) + Z At I:C(VZ—H,W],) - c(VZ'H,wh)]
k=0 k=0

n n
+ Y AGEWTY =G W) = D Al w).
k=0 k=0
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From here, using (10.9),

(AZ+17 V. Wh)

walli2.0

< e oz + €} lloze

n
k k <K
+C Y At (Vo2 D€ oz + € lo2.a 1Dz
k=0

n
+CR S A (IO DI 0 + DTG 0)
k=0

n
+ C2 N A (IDEElloz.e + IDE 022 ) IDEH oz
k=0

n
k+1
+ At i Iwp ey
k=0

< llef ™ lo2.2 + le}lloz.e (10.43)

+ C iliso @y Y AL D€ 022 + T _sup IDEF)llo2.2 leflloz.0

k=0 =0,1,+,N

+ CR2 1 Y ALIDE ) lo2e + Y At el lwpey-
k=0 k=0

Asv e C°(HY), then

IDEDloz2.e < IDF, = vt loz.e + IDVE) oz
<Cdio(v(t). Wi) + IDVED Nlo2.2 < (C + 1) [ DV(E) llo2.2.

and so

sup  [[D(Vi)llo2.e < C. (10.44)
n=0,1,-- N

Then, using the inf-sup condition (9.4) and estimate (10.9),

||AZ+1||0‘2‘9 <C
k=0

N 1/2
sup N lleflloz.e + (Z At ||D(e’2+1)||(2)’2’9) + hz—d/z)
1,

N 1/2
+C (Z At ||e’;+1||%vm),) <C (D417 (10.45)
k=0



380 10 Discrete Unsteady SM

STEP 4. Consistency error estimate. Let us write (sZH, W) =¢€+¢e +e3+e+

&5 + g¢ + &7, with

s+l _ =n
-V

Vv
g1 = (3tV(fn+1)—h—

— w) 2 = b(V(t41): V(i) W) — BV W),
2

e3 = a(V(tny1) = Vi T W) ey = —c(V} T w). es = @) = pltat1). V- W,

g6 = (G(V(tyt1)) — GV, T W), &7 = (" T —£(ty41). W)

We shall denote €, = v}, — v(t,).
Estimate of €1. We split 1 = €11 + €12, with

i+l o
V(tat1) —V(t) V) v ( V(ty41) — v(tn) )
= — R s =19 1 -
e = ( ; P w N e12 V(1) " w o

We estimate ¢ by

lenn] < A_ (1€  o2.2 + € llo2.2) Wlo2.e- (10.46)

To bound &1, observe that

41 s
V(tyt1) — V(ty) — At 3,v(tys1) = / / O*v(t) dt ds.
In41

Then,

1

8 —
lera] = —

- 1/2
VA (/ |32V(Z)Ilozgdf) Iwloze.  (10.47)
n

Estimate of €. As V - v(t) = V -¥v(t) = 0, by Lemma 6.3 (iv), we
deduce b(V(ty1); V(tut1), W) = (V(tas1) - VV(tag1), W), bV W) =
;- V_”H ,w). Then by Holder inequality and Sobolev injections,

A

41 41 )
/ 12V llon.c di ds [Wloz.z
ty ty

IA

leal < [((V(tag1) = ¥(02)) - V¥(tag). W + (V5 - VET W)l + [ @) - VI, T w)l
< CIv(tut1) = vt) o2 IDE+1) o032 1DWlo2.0

(10.48)
+[IDEE) 2.0 1DE o022 + ID@) o020 IDF oz 1DWos.0

4
<c [ [ lavoloac e+ 1@z + ||D(_"+1)||o,z,sz} 1DWlose
In

where we have used that v e CO(W'3).
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Estimates of €3, €4 and €5. We directly have

les] < C IDE o2 IDWloz.0; (10.49)

2—d /2 — 1\ 112
lea] < C 2 I DEYIR 5.0 IDWlo2.0

< C 2 ||Dwlloz.0. (10.50)
where we have used (9.36) and (10.44);

les] < C 1P = ptus) o2 [ DWlo2.0- (10.51)

Estimate of €.

les] < C (14 IVt D20 + IV 3 2.0) IDEF D022 IDWlo2.0

< CIDE Y020 IDW]o2.0. (10.52)

where we have used (6.39) and (10.44).
Estimate of 7. Observe that

i 1 In+1 1 i1 pt
P () = — / (E(1) — Bt 1)) dit = — / / 8,8(s) d1.
th At ty th+1

At
and then
41
sl < / 1080wy dt 1DWloz.c
tl'l
In+1 1/2
<Var ([T O @ dt)  IDwloze. 1053
tl'l
Consequently,

N—1 N—1 N—1
Y Al Iy ey <€ {(At)‘z PR AN TIPEY ArllD@;“)n%.z,g]
n=0

n=0 n=0
N—1 N—1
+C [Z Ayt = pltg DR 50 + 127D At}
=0 n=0

+C [0 2, NV, g2, + 10812y, )]

< € (A0 dp g2y (v, Wi)? + diap) (v, Wi)? + diguy (0, M1)?)

+C (K= 4 (Ar?). (10.54)
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STEP 5. Conclusion. Using (10.54),

D < C M(h, At) (10.55)

where M (h, At) is defined by (10.34). Let P}, = ) At pj. Then
k=0

max[[P(t) = Pjlloze < C dioogu) (P My).

Also,

=h
n=1(}11aXN [€llo2.e = C d[OO(LZ)(Vs W),

N—1
> At D@E)Ih2g < C dp gy (v.Wy).

n=0

Combining these estimates with estimates (10.41), (10.42), (10.45), and
(10.55), we deduce (10.32) and (10.33). O

Corollary 10.1. Under the hypotheses of Theorem 10.3, assume in addition that
the family of pairs of spaces (W, Mp))n>o satisfies the optimal error estimates
(9.14) stated in Theorem 9.1. Assume vo € W3 (2), v e L>(H?>) N L®(Wp(£2)),
p € L2(H"). Then the solution (vj, py) of the discrete unsteady SM (10.5) and
(10.6) satisfies the error estimates

~ h? _
IV —="Vallioo 2y + IV = Vallzary + |1 P = Pallioc2) = C (E + A+ )

(10.56)

for some constant C independent of h and At.

Proof. Estimate (10.56) follows from (10.32) and (10.33) combined with the finite
element error estimate (9.14), observing that as p € L?(H'), then P € L°(H'). O

Remark 10.3. The best choice in estimate (10.56) corresponds to At = O(h), as
this keeps the error stemming from the finite element discretization below the error
due to the subgrid term. This yields a convergence order of h>~4/2,

Estimate (10.56) applies to the primitive in time of the pressure and not to the
pressure itself. We believe that the pressure possibly strongly converges in a weaker
non-Hilbertian norm, /' (L"), although its proof faces hard technical difficulties, as
it requires the use of test functions with nonlinear dependence with respect to the
pressure.
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10.6 Asymptotic Energy Balance

In the evolution case there are no results that prove that weak solutions of the
Smagorinsky model verify an asymptotic energy identity as occurs for the steady
SM (see Sect.9.6.1), to the best of the knowledge of the authors to date. This is
due to the low regularity of the weak solution, which has serious consequences:
The energy dissipated by the eddy diffusion cannot be proved to vanish in the limit,
also it is not possible to pass to the limit in the term corresponding to the energy
dissipated at the wall, and moreover the weak solution cannot be taken as a test
function in the weak formulation (10.2), so even without turbulence modeling, it is
not possible to prove strong convergence. We instead can prove an energy inequality,
related to the dissipative nature of the approximation (10.6), for some simplified
wall laws. Indeed, assume that the wall law is given by the Glaucker—-Manning
law (2.138):

g(v) =cy|v]v,

where ¢ s > 0 is a friction coefficient. Then the following holds:

Lemma 10.6. Let v € L>(Wp;,(£2)) N L>®(L?) a weak solution [together with
some pressure p € 2'(Q)] of problem (10.2) that is obtained as a weak limit of
some sequence (V)0 in the terms stated in Theorem 10.2. Then

1 t t
VO laa v [ PO Eaads + [ [ (G0, ve) ds

=

N =

t
Vol 0 + /0 (£(s). v(s)) ds.(10.57)

for almost every t € [0, T
Proof. We start from estimate (10.58). Using that

1
< fn+l’vn+1 >—

In41 5
f =4 /{ <f(t),vy(t) > dt,

we deduce

1 t t
SO0+ v [IDGHO a0 ds + [ (GE).5:0)) ds

n

IA

1
§|IVZ+1|I%,2,Q +v A DR 20 + A1 (G v )

1 In+1
< §||V’;’l||%q2’9 —+—/ < f(s),vi(s) > ds forall t € (t,,t,41). (10.58)
1,

n
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Then, summing up in #n fromn = Oton = k —1fork = 2,---, N, and using
(10.23),

SO0+ [ 1DEORa0ds+ [ (GE).50) ds

=

1 ()
I¥ol2>.0 + [ <E(s). ¥ (s) > ds
0

= N =

=

t
Vol 0 +/ < £(s),V(s) > ds + C VA (10.59)
0

where ;. (t) = min(¢, |, < t), for almost all # € [0, T], and the last inequality is
obtained as follows:

1 (1) t
‘/ < £(s),vp(s) > ds —/ < £(s),Vp(s) > ds
0 0

S 2 g ) —aem @) IVellzooqzy = VAN 2y (1)— a0y 12) VRl Lo @2

< C VAt

Observe that
t
/0 (G(z(s)),z(s)) ds = cy ”Z”i3((0,t),L3(F,,)) forany z € L3((0,t),L3(F,,)).

Then by (10.9) the sequence (V;);-o is bounded in L3((0,7),L3(I})), and
from the proof of Theorem 10.2 we know that it strongly converges to v
in L*>((0,T),L3(I},)). So we may assume that v, weakly converges to v in
L3((0,T),L3(I3},)). Using now the weak-* lower semicontinuity of the || - [|o.co.2
norm and the weak lower semicontinuity of the norm in reflexive spaces (cf. Brézis
[6], Chap. 3), we deduce

1 t t
VO +v [ IDOOIR, gds + [ (G vy ds

1 1 t
< timint (1900040 [ 1DGOI,0dst [ (GEO.50) ds)
0 0

T (h,AH)—0

which, combined to (10.59), proves (10.57). O

In this proof the subgrid dissipation energy term,

T
Es(@) = C2 /0 S W DGO dt

Keg,
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has been treated only using that it is positive. By estimate (10.9), it is uniformly
bounded with respect to 4 and At. However, the stability L>®(L?) and L>(H")
estimates, combined with inverse inequalities (as was used in the steady case), are
not sufficient to prove that Eg(v;) asymptotically vanishes: As

IDEL ) losk < Che ™ 194D llo2.x -
s Kie o (10.60)
IDEL () losx < Ch " IDE)) o2k

we deduce

Es() = C3 hy 190 ooy 192 2.
An eddy viscosity of order h* with @ > 1 4+ d/2 instead of ¢« = 2 would ensure
that Eg(vy,) asymptotically vanishes.

So in principle weak solutions of Navier—Stokes equations obtained by the
SM-Galerkin approximation could bear some asymptotic concentration of subgrid
energy, letting the energy inequality (10.57) to be a strict inequality. However this
would not happen if the v;, are bounded in stronger norms, in particular if they are
uniformly bounded in L*°(L).

10.7 Well-Posedness

The well-posedness is one of the criteria proposed in Guermond et al. [23] to
consider mathematically acceptable a LES model. This well-posedness requires
uniqueness and continuous dependence of the solution with respect to data in con-
venient norms. For continuous LES models (5.153), both properties are essentially
based upon the L3(W'3(£2)) regularity of the solution, obtained in its turn thanks
to the presence of the SM term with a fixed cutoff length § (cf. John [28], Chap. 6).
However this regularity deteriorates as the cutoff parameter § tends to zero, to the
“standard”’regularity L?(H'(2)) for Navier-Stokes equations, which has not been
proved to ensure the well-posedness.

In the discrete setting, the well-posedness is a step further with respect to
stability. It requires uniqueness of solutions for the discrete problems at each time
step and uniform dependence of the solutions with respect to the data. Uniqueness
of solutions may be simply reached by considering explicit methods, but then the
stability faces severe restrictions on the time steps. Implicit and semi-implicit time
discretizations take advantage of the dissipative nature of the discrete SM method,
yielding uniqueness of solutions and stability in L°°(L2(£2)) and L>(H!(£2)) norms
(Theorem 10.1). It is worth to analyze the parallelisms between the well-posedness
of implicit and semi-implicit time discretizations and that of LES models:
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Theorem 10.4. Let (VZ)fLo’ (ZZ);]1V=0 be the solutions of the discrete model (10.6)
respectively corresponding to data (voi,f) and (zon, g). There exists a constant
C > 0 independent of h, At, and v such that

N
1
2 2 2
o mAx, Vi — 2, [10,2.0 = CM (Vi) (”VOh —Zonllo2.e + 5 > I - g"llemy)

n=1

(10.61)

N
where M (v;) = At Z ||D(VZ)||%3.Q

n=1

Proof. We proceed similarly to the obtention of error estimates. The difference
d; = v, — z; satisfies the same problem (10.36) as the error €; but with sZH
replaced by f" ™! — g"*!, Similarly to (10.38) we deduce

12 2 2 2
15 15 2.0 — 1} 52,0 + 5" = d}I50 0 +2v AL D DG, 0

+2C2 v AL D)3 50

min
< C A 1d]lo2.2 I DOL D o ID@) Doz + 5 AID@ IR o
+ 207 A — g, oy
< C? AL |12 o 1DV s 0 + %AZHD(dZH)”é,z,Q
+ 207 AL — g R oy
Thus,
19 B0 < 105120 (14 € A0 IDOYIG 3 0) + 207 A0l —g Uy, o

From the discrete Gronwall Lemma 10.4, (10.61) follows. O

Consequently, the discrete problems are well posed, but the uniformity with
respect to the discretization parameters would require that the continuity constant
M (v},) is uniformly bounded. The L?(H') stability bounds provided by (10.9) and
the inverse estimate (9.19) yield an estimate for M (v;) by means of

N
M) < Cv 2P At S D)0 < Cov 2 Il

n=1

We may also use the estimate for || D(v)| 233 in (10.9):

<Cv23 el

M(Vh) S T1/3 ”D(Vh)”i?(lj) min
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Thus, the SM terms provides a worse asymptotic estimate for M (v;) than the one
provided by the laminar viscosity term, although for practical situations it is a better
one: v can take values below 10~° while 4 hardly can be smaller than 107>,

10.8 Further Remarks

10.8.1 Time Discretizations

Decreasing the memory requirements may be achieved by means of the projection
algorithms. These are fractional step methods, which decompose the global operator
of a PDE as the sum of partial operators and solve these partial operators in
successive time substeps of the method (cf. Yanenko [48] or Glowinski [13],
Chap.II). The first projection algorithm was introduced by Chorin and Temam
(cf. [9,45]). This splits the computation of velocity and pressure by introducing
a projection step of the velocity onto the space of free-divergence functions. For
the solution of Navier—Stokes equations (10.1) by the SM, this scheme may be
schematically described as follows: Given (v", p"), compute (v !, p"*1) by

i‘,n+l —

o + {,n+1 . V{,n+1 -V- (U,D({”H—l)) = frtl in 2,

AtVp" Tl (vl -yt =0, V-v"tl=0in .

The boundary conditions on the velocity are set in the first step. The second step is
the projection of the intermediate velocity v"*! onto the space of free-divergence
functions. The main advantage of projection methods is that the computation of
velocity and pressure is decoupled. This provides a reduced requirement of com-
puter memory to store velocity and pressure. There are, however, some drawbacks:
the velocity v**! does not verify the boundary conditions, while the velocity v"*!
is not divergence-free. Also, in practice artificial boundary conditions (usually zero
normal derivative) on the pressure p" ! need to be introduced to compute it.

This method has been extended to high-order in time discretizations for Stokes
equations (cf. Guermond et al. [24] and references therein for a complete survey).
Its extension to high-order solvers for Navier—Stokes equations is much more
complex technically, due to the discretization of the nonlinear convection operator
(cf. Guermond [16, 17], Shen [42]).

High accuracy in time may also be achieved by means of Runge—Kutta solvers,
particularly of IMEX (implicit—explicit) kind. In Gresho et al. [15] and Kay et al.
[30] a solver based upon the trapezoid rule is introduced. The convection velocity is
discretized by an explicit method that uses the two preceding time steps. To solve the
Navier-Stokes equation (10.1) by the SM, this method is schematically described
as follows: Given (v", p"), compute (v* !, p"T1) by
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2
EV"_H +w vyt v (0, DY) + Vp T = in @,
V .yt = 0 in £,
(10.62)
plus boundary conditions, where

wn+l = 2y" _Vn—l’

! = %vn + V- (v, DE")) —=v"-VV' —Vp".
This provides a second-order solver in time. It may be adapted in time using an
auxiliary explicit solver for the estimation of the time step that achieves large
savings of computational time. The extension of this solver to higher order in time
is quite involved technically and requires storing the velocity computed in several
time steps.

10.8.2 Approximation of LES—-Smagorinsky Model
by Mixed Methods

The preceding analysis can be extended to that of the Euler+Galerkin approximation
of the LES—Smagorinsky model (5.153) and (5.154). Method (10.6) is changed into
a similar one, with the only replacement of the form ¢ by

é(viw) = C28%(|Dv| Dv, Dw)g :
Obtain VZ“ e Wy, pZ“ € M), such that for all w;, € Wy, g5, € M,

Vn+l — .
(A Y bown)e + bVt w) +a(vit wy) + evitiwy)
HGWITY W) — (P Vo w) e = (B wy),

(V : V’;l_Hv qh)!? =0,

(10.63)

Estimate (10.14) yields the additional stability of this approximation in L3(W!?),
as it holds with /., changed into §. This allows to prove the weak convergence of
the sequence (v;);0 to a weak solution of model (5.153) and (5.154) in L3(W'?).
This is the well-known regularity of the weak solution of the LES—Smagorinsky
model. In general, the solutions of regularization of the Navier—Stokes equations
with hyperviscosity of the form

v, (v) = C |[Dv|P™!, with p > 1

have L7t (HP ) regularity.
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Moreover, the L3(W'3) regularity allows to prove the strong convergence in
L% (L?). Indeed, the problems (10.63) are uniformly well posed in L°°(L?) norm,
as in this case the continuity constant M (v,) that appears in Theorem 10.4 is
uniformly bounded.

A thorough analysis of the approximation of LES models by mixed methods can
be found in John [28,29] and Parés [33].

10.8.3 Suitable Weak Solutions

Suitable weak solutions of Navier—Stokes equations are weak of solutions (v, p) €
L?>(H") x 2'(L?) that are not only globally but locally dissipative, in the sense that
they satisfy a local energy balance,

1 1 1
) (§|v|2) +V. ((§|v|2 + p) v) —v3 A(VH) + v Vv —f-v <0 (10.64)

in the sense of distributions. This concept was introduced by Sheffer (cf. [41]).
Suitable weak solutions have a partial regularity, proved by Cafarelli et al. (cf.
[8]), that bounds the Hausdorff measure of the set of singular points of the
solution (See Sect.3.4.3). Solutions of Navier—Stokes equations constructed by
regularization procedures, such as adding an hyperviscosity term, as in the case
of Smagorinsky models (cf. [3]) or by regularization of the convection operator
(as the Leray turbulent solutions or those provided by the a-models) (cf. [2, 10])
are suitable. Guermond proved in [18, 19] that weak solutions obtained through
Galerkin approximations also are suitable for periodic and homogeneous Dirichlet
boundary conditions, whenever the approximation spaces satisfy a commutation
property: Space W, satisfies the discrete commutator property if there is a bounded
linear operator P, : H'(£2) — W, such that for all ¢ € W>*°(£2) and all v, € W,
it holds

levi— Pilevi)lli2.e < Ch T [Villmoe [@llmticoe for 0<1<m <1.

When Py, is a projection (i.e., it is invariant on W), this provides an estimate for
the commutator [¢, P;] = ¢ o P, — Pj, o ¢. This property is needed to handle the
use of nonlinear test functions within the Galerkin formulation.

The concept of suitable weak solutions has generated some idea to design new
LES models. In [25,26] Guermond and co-workers study a LES model based upon
the idea of adding a numerical viscosity proportional to the default to equilibrium
in the local energy equation.

Although the boundary conditions that we are considering here are not periodic,
neither homogeneous Dirichlet, it is very likely that the Galerkin solutions that we
obtain indeed are suitable. At the present time there is not, up to the best knowledge
of the authors, any study of the suitability of Galerkin solutions for mixed boundary
conditions.
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Chapter 11

A Projection-Based Variational Multiscale
Model

Abstract In this chapter we study a projection-based VMS model. In this model
the subgrid effects are modeled by an eddy diffusion term that acts only on a range
of small resolved scales. We prove stability and perform a convergence analysis to
the Navier—Stokes equations, including wall laws, in steady and unsteady regimes.
We analyze the asymptotic convergence balance. We finally prove that this method
attempts optimal accuracy for smooth flows.

11.1 Introduction

The eddy diffusion in Smagorinsky model affects all the flow scales, and as a
consequence, the large resolved scales are overdamped. This yields results with low
accuracy, unuseful for most flows of practical interest. This difficulty is solved by
the advanced LES models, as in these models the eddy viscosity affects only a short
range of resolved small scales. This property is achieved by the spectral functional
models, the Taylor and rational LES models (cf. [10, 16,42]) and also the «-models,
studied in Chap. 8.

However, in LES models the averaged flow in general does not satisfy the bound-
ary conditions. This generates the so-called commutation error, as we mentioned in
Sect.5.5.1. Controlling the errors due to commutation requires that the boundary
layer must be solved in the numerical simulation. This may be quite costly in terms
of computational effort (cf. [31]).

Both difficulties are solved by the variational multiscale (VMS) methods.
The VMS procedure was introduced in 1998 by Hughes et al. in [24] for multiscale
modeling in continuum mechanics and was subsequently applied to flow problems
and turbulence modeling (cf. [25-27]).

In its original version, the VMS modeling provides separate equations for
large and small scales, with coupling terms. The small scales are driven by the
residual associated to the large scales. The large-scale flow is searched for in a
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finite-dimensional space (usually a finite element space or similar), while the small
scales live in an infinite-dimensional space. The “closure” problem in this case is
to provide an approximate solution to the unresolved small-scale flow in terms of
the resolved flow. A first approach to solve this problem was to only include eddy
viscosity in the small resolved scale equations, to model the dissipative effects of
the small unresolved scales.

The main advantage of this combined model is that the eddy diffusion only
affects the small resolved scales, thus avoiding over-diffusive effects. The discrete
model includes a set of PDE for the large scales and another set of PDE for the
small resolved scales. This approach was studied by Huges and co-workers in
[21,26-28] by means of spectral discretizations and static/dynamic eddy viscos-
ity modeling, with quite satisfying results for homogeneous isotropic flows and
equilibrium and non-equilibrium turbulent channel flows. Good numerical results
were also obtained with the static approach by other investigators (cf. Collis [15],
Jeanmart and Winckelmans [30], and Ramakrishnan and Collis [40]). Farhat and
Koobus applied this approach to compressible flows with finite volume solvers
on unstructured meshes, and applied it to several relevant test cases and industrial
flows, with quite satisfying results (cf. [35]). A review of this approach with many
references to relevant literature was published by Gravemeier [17].

A simplification of the VMS procedure consists in adding to the Galerkin weak
formulation an eddy diffusion term that only affects a range (the “subfilter” scales)
of small resolved scales. This range is determined by a projection operator on the
space of large resolved scales that filters out the largest scales. For this reason
this is called the “projection-based” VMS method. This kind of projection-based
methods only need a grid and a projection operator on an underlying coarser grid
to be implemented. A variant of such methods consists in filtering the small scales
of the deformation tensor to construct the eddy diffusion term. This method has
been studied by John and co-workers (cf. [32, 34]). Combined with second-order
discretizations in time, projection-based VMS methods provide accurate results for
first-order averages of equilibrium turbulent flows.

An alternative approach, which was subsequently developed, is the “residual-
based” VMS turbulence modeling. The basic procedure is to keep all terms in
the residual-driven structure of the resolved flow equations and to perform an
approximated analytical element-wise solution of the small-scale flow. This pro-
cedure, which does not make use of the statistical theory of equilibrium turbulence,
was independently introduced by Codina (cf. [11, 12]) and Hughes and co-workers
(cf. [3,8]).

Several refinements of the projection-based VMS models have been performed
since their introduction. Weakly enforced Dirichlet boundary conditions were
introduced to obtain accurate results for wall-bounded turbulent flows without
a high resolution of the boundary layers (cf. [1-5, 37]). The VMS model has
been combined with other numerical techniques to solve complex coupled fluid—
structure problems. Isogeometric analysis has been used as a geometric modeling
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and simulation framework (cf. [1,22,29]). Arbitrary Lagrangian—Eulerian (cf. [23])
and Deforming-Spatial-Domain/Stabilized Space-Time (cf. [43, 45, 46]) versions
of the residual-based VMS method have been applied to fluid—structure coupled
problems (cf. [6,43-47]).

In the projection-based VMS model introduced by Codina, only the orthogonal
projection of the residual on the mean scales space is included. This is the so-called
orthogonal subscales VMS model. One of the relevant features of the OSS model is
that it introduces a numerical diffusion on the large scales which is asymptotically
equivalent, as the Reynolds number increases, to the eddy viscosity dissipated by the
unresolved scales (cf. [13,20,39]). However, no eddy viscosity modeling is required
by the residual-based VMS models.

Here we shall study the projection-based VMS model. This is a method that
provides good predictions of first-order statistics of several relevant turbulent flows,
as we shall present in Chap. 13. It has a simplified structure with respect to residual-
based VMS models and equally applies to steady and unsteady flows without
further adaptation. Globally, it provides a good compromise between accuracy and
computational complexity. Finally, it allows a thorough numerical analysis, parallel
to that of Navier—Stokes equations.

Our analysis is parallel to that of the SM for steady and unsteady flows.
We prove stability in natural norms, so as weak convergence to a weak solution.
The asymptotic energy balance is similar: In the steady case the subgrid eddy energy
asymptotically vanishes. In the evolution case this only occurs for solutions with
some additional regularity, although less than the regularity needed by the evolution
SM. The error estimates for smooth solutions are of optimal order with respect to
the polynomial interpolation, in opposition to the SM for which the convergence
order is limited by the eddy diffusion term.

The analysis of more complex VMS methods, in particular of residual-based
methods, requires further adaptations of the analysis that we present here. The sub-
grid terms have a very complex structure that includes convective interactions
between large and small scales, thus setting serious technical problems just to prove
stability. This field of analysis is today in progress.

This chapter is organized as follows. In Sect. 11.2 we describe the derivation of
the projection-based VMS model, so as the version studied in [32,34]. Section 11.3
is devoted to the analysis of the steady projection-based VMS model. We prove
stability and perform the error analysis. This analysis is extended in Sect.11.4
to the unsteady version of the model. Section 11.5 studies the asymptotic energy
balance. Section 11.6 describes some numerical techniques to solve the nonlinear
algebraic problems associated to the SM. Finally in Sect.11.7 we give some
additional remarks addressing the derivation of residual-based and residual-free
bubble-based VMS models.
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11.2 Model Statement

To describe the VMS model setting, we decompose the spaces Wp(£2) and
M = L%(R2) as

Wo(2)=W, oW, M=MeM,

where W), and M,,, respectively, are the large-scale finite-dimensional spaces for
velocity and pressure and W’ and M’ are the small-scale complementary spaces.
The sum is assumed to be direct (i.e., W, N W' = {0}, M, N M’ = {0}) to ensure
a proper separation between large and small scales.

For the sake of simplicity, we shall assume homogeneous wall laws, i.e.,
G(v) = 0, and later shall discuss how to model the nonhomogeneous case within
the VMS procedure.

The solution of Navier-Stokes equations (9.1) is decomposed into

v, p) = (i, pp) + V', p), with (V, pr) € Wiy x My, (V. p') e W x M.

(11.1)
The pairs (Vy,, pi) and (v/, p’) satisfy the following set of coupled equations:
(NV: Vi, pr)s (Wh, Gn)) = —(R(V; V', p'), (Wi, Gin)). (11.2)
for all (wy,, gp) € W), x M, and
(N:v' p). (W.q) = =(R(v: Vi, pn). (W. ¢). (11.3)

forall (w',q") € W x M’, where

4 (2. W) + b(viz,w) + a(z,w) — (1, V- w):|

(N(viz,1),(W,q)) = |: (V-z,q)

and
R(v;z,r) = N(v;z,r) — [£i|

is the residual associated to the linearized Navier—Stokes equations. In the coupled
set of (11.2) and (11.3), the large scales are driven by the residual associated to the
small scales R(v, V', p’) while the small scales are driven by the residual associated
to the large scales R(V; Vy, pp).

The VMS-Smagorinsky modeling is a discretization of this set of macro-
microscale equations, based upon the following procedure:

(i) Approximate the small-scale spaces W' and M’ by finite-dimensional
subspaces of small resolved scales W) and M, respectively. Then
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W =W &W' M =M & M" where W and M" are complementary
spaces of small unresolved scales of infinite dimension. This yields the unique
decompositions

w=wW,+w, +w forall we Wp(£),
qg=qn+q,+q" foral qe M,
with obvious notations.
(i) Neglect the interactions between large and small unresolved scales. It is
assumed that the interaction of large—small unresolved scales is weak when-
ever the latter lay inside the inertial spectrum.

(iii) Model the action of small unresolved scales on small resolved scales in
problem (11.3) by the eddy viscosity procedure.

Let us decompose
V=4V, +V eW, W, W', p=py+p,+p eM, &M &M
Denote

Wi=W,, ® W),, M),=M,, ® M, v;,=V,+V, € Wy, py = p) + p} € M.
(11.4)

Equation (11.2) for (vp, pp) is modeled as follows: By (ii) we approximate
b(v: Vi, Wy) =~ (Vi Vi W), (R, V., '), (Wi Gn)) = (R(Vh, Vs )y (Wi ),

where v, is given by (11.4). This suggests the following modeled equation for
(Vs Pn):

(N(Vh; vhv ﬁh)s (th qh)) = _(R(Vh; V;,v P/ll)» (th 5111)>s (1 15)

for all (Wy, G) € Wy, x Mj,.
The modeling of (11.3) is more involved. Set W' = w;, € W). As

b(v;V',wy) = b(vi; vy, W),) + b(vi; V' W) + bV v, wh) + bV v W)
and
(R(V: Vi, pn), (W, q") = (R(Vi; Vi, pr). (W), q")) + b(V': ¥4, w),),
(11.3) becomes

T(v ,V”, " o
<N(Vh;v;,,p;’1)+[ v 0 P )](Wﬁwq;,)>=—(R(Vh:Vh,ph),(W§wq;,))

—b(V"; Vi, w)), (11.6)
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for all (w),q,) € W) x M, where

d
(T(vp, V", "), w,) = E(v”,w%)g—kb(vh;v”,w}l)—i—b(v”;vh,wZ)—i—b(v”;v”,w§1)

W' W) — (7. - Wie
Applying (ii) and (iii), we approximate (T'(vy, V", p”), w,) =~ ¢’ (vj, W;,), where
' (Viswi) = ¢ (Vs wy,) = (v:(v)) D(v),), D(W),)). (11.7)

Thus, we deduce the following modeled equation for (v}, p;):

(N(Vh; V;l, p;,)s (W;lv q]/l)) + [c (V}S Wh)i| = - (R(Vh; vhv ﬁh)s (W;w q;,)) ) (118)

for all (w),g;) € W) x M/. Summing up problems (11.5) and (11.8) this model
may be simplified to a single problem for the unknown (v, p;) € Wj, x M}, defined
by (11.4). This problem reads as follows:

(N (Va: Vi D), (Who ) + [cl(v’g w”)} - [(f’:’”} .19

for all (wy,, q,) € Wy, x M. For nonhomogeneous wall laws, as these apply to the
mean flow, we identify the mean flow with the resolved flow and generalize (11.9)
to (in detailed form)

d
E(Vh,wh)!? +b(vi: Vi W) + a(Vi, wi) — (pi, V- W) o + ¢ (Vi W)

+(G(v), wp) = (£, wy),

(V-vi,qn)a =0,
(11.10)

for all (wy,qn) € Wy, x My,. This is the VMS—Smagorinsky model that we shall
analyze in this chapter. _

To specify the form ¢/, let us consider the restriction operator ﬁh W, > W,
defined by

VYw;, € Wy, IT,w;, = W, such that w, = W), + w), e W, @ W),

As the sum Wh &) W;l is direct, then the decomposition w;, = w;, + wz is unique.
Then w;l = - ﬁh)wh and ¢’ (v, wy,) is well defined as a function of v;, and w,.
In fact, this modified eddy viscosity term is the only difference between the VMS—
Smagorinsky models (11.10) and the standard SM (9.32). With this definition of
the eddy viscosity term, the turbulent diffusion only depends on the small scales of
the flow. Note that the spaces of small resolved scales Wh and Mh do not need
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Fig. 11.1 Grid ty with
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to be explicitly constructed to compute discretization (11.10). Instead, only the
restriction operator IT), is needed.

In the terminology of VMS methods, method (9.32) is the small-small setting
of eddy viscosity (cf. [26]). Another possibility is to set the turbulent diffusion as
a function of the whole velocity field (the large—small setting of eddy viscosity in
VMS methods):

¢ (viiwi) = (v (Vi) D(Vh), D(W})). (11.11)

In the context of finite element discretizations, space W, may be formed either
by polynomials of degree smaller than those of Wj,:

w, =V2(Z), W=V (F), with 1<k <1, (11.12)
or by polynomials of the same degree constructed on a coarser grid:
W, = V%), Wi =V 3
n =V, (), n=Vy' (Tu), (11.13)
where J is a grid coarser than 7, typically H = O(h). The restriction operator
IT;, should be a stable interpolation or projection operator (Figs. 11.1 and 11.2).
The above VMS—Smagorinsky models, in its two versions, provide more accurate

results than the SM, even including several improvements, such as Van-Driest
damping of over-diffusive wall effects and dynamic adjustment of the constant Cs.
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In particular, for periodic turbulent flows, the k~>/3 Kolmogorov law is recovered
for larger wavenumbers. This last effect is due to the correct damping of the energy
dissipated by the unresolved scales (cf. [25,27]). For wall-bounded turbulent flows,
the small-small setting provides slightly more accurate results than the large—
small setting, although both provide a better accuracy than SM with the mentioned
improvements (cf. [26]).

The role of the high-frequency components (I — I1,)vy, that appear in the eddy
diffusion term of model (11.15) is to absorb the energy consumed in the formation
of small eddies in the inertial range. So the basic grid to build space W), should be
fine enough to ensure that space W), covers the large scales and an initial segment
of the inertial range. This segment is accurately solved by model (11.15).

In Berselli et al. [7], Chap. 11, the eddy diffusion term in model (11.15) is
reformulated as an eddy diffusion acting on the large scales of the deformation
tensor. This applies when the restriction operator is the elliptic projection 1, on
space W, defined for any v e Wp(£2) by IT,v € Wy,

(D(ITyv), D(wp))e = (Dv, D(wy))q. forall w, € Wy,
Indeed, let us define the space
Ly = D(Wy) = {d; € L*(£2)?*? such that dj = D(w;) for some wj, € W, }.

Ly is a finite-dimensional space of deformations. ]?enote by oy, the LZ(.Q)dXd
orthogonal projection on L. Then o,(Dv) = D(II,(v)), for all v.e Wp(£2),
because

(0a(DV). D(Wp))2 = (DV, D(Wi)@ = (D(IT4(v)), D(Wh))q. forall w, € Wy,
This allows to rewrite the term ¢’ given by either (11.7) or (11.11) as

(Vi wi) = (v (I — o) (D (Vi) (I — o) (D(Wn)) e, (11.14)

where v; stands for either v;(vy) or v; (VZ). Then, to compute the eddy diffusion
in VMS-Smagorinsky models, filtering the small-scale component of the velocity
is equivalent to filtering the small-scale component of the deformation tensor.
This allows in practice to replace the eddy diffusion terms (11.7) or (11.11)
by (11.14), which is simpler to implement in some cases (for piecewise affine
discretizations, for instance). However this assumes that [T, is the elliptic projection
operator. Methods (11.9)—(11.14) are usually called projection based-VMS method
(Fig. 11.3).

The projection-based VMS model make apparent three families of resolved and
subgrid scales, as mentioned in Sagaut [42], Chap. 8. These three categories are the:

1. Subgrid scales, which are those not included in the numerical simulation and
whose effects on the resolved scales have to be modeled
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Fig. 11.3 Energy spectrum for VMS models: large resolved scales (I), subfilter scales (II), and
subgrid scales (III)

2. Subfilter scales, which are of a size less than the effective filter cutoff length,
which are scales resolved in the usual sense, but whose dynamics is strongly
affected by the subgrid model

3. Physically resolved scales, which are those of a size greater than the effective
filter cutoff length, whose dynamics is perfectly captured by the simulation

For projection VMS methods, the cutoff length is the grid size associated to the
resolved scales space W),. The subfilter scales are the component (w}, p;) € W) x
M; of the discrete solution (v, pp).

11.3 Stability and Error Analysis

In this section we perform the numerical analysis of the steady version of the VMS—
Smagorinsky models (11.10): Obtain (wy, g5) € Wy x M}, such that

b(Vi: Vi, Wi) + a(Vi, Wi) — (P, V- Wi) 2 + ¢/ (Vi Wi)
(PP +H(G(vp), wy) = (£, wy), (11.15)
(V *Va, CIh).Q = Oa

for all (wy,, qn) € W, x My,

Let us assume that the interpolation operator I, is uniformly stable in W p (£2)
norm, and of optimal order of accuracy: There exists a constant C > 0 independent
of & such that

IDUT,wi)llo2.e < C IDWD)llore  YWi € Wi, (11.16)
DI — [T)W)lor.e < Cdiag(W, W) YweWp(22). (11.17)
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Several operators I, verifying these properties are reported in Remark 9.1. It may
also be the Oswald quasi-interpolation operator that applies to piecewise polynomial
functions, either continuous or not (cf. [38]), and is simpler to compute.

We may now state the stability and accuracy properties of model (11.15):

Theorem 11.1. Under the hypotheses of Theorem 9.4, assume also that (11.16)
holds. Then the VMS—Smagorinsky models (11.15) admits a solution (vy, py) that
satisfies estimates (9.38) and (9.39).

Moreover the family of discrete variational problems (V) converges to the
variational problem V2 (9.3) in the terms stated in Theorem 9.5.

Proof. The proof of the stability estimates (9.38) and (9.39) is the same as in
Theorem 9.4 because both forms ¢’ defined by (11.7) and (11.11) also satisfy the
estimate (9.36) due to (11.16). O

Theorem 11.2. Under the hypotheses of Theorem 9.4, assume that (11.16) and
(11.17) hold and that the data f satisfy the estimate (9.41). Then the following error
estimates for the solution of method (11.15) hold for h small enough:

 Ifthe form ¢’ is defined by (11.7),

1DV —=vi)llo2.e < Cldi2e(v,Wi) 4+ doso(p, My) (11.18)
R*2d, 5 o (v, Wi)2;

lg —qnlloz.e < Cldi2e(v,Wi) 4+ doro(p, Mp) (11.19)
+h* 2 d 5 0 (V. Wi)? ],

for some C > 0 independent of h.
o Ifthe form ¢’ is defined by (11.11),

||D(V — Vh)”(),z,g <C [dl,Z,Q(‘C Wh) + d072,g(p, My) (11.20)
+h*2dy 5 o (v, Wi) T;

lg —aqnlloz.e < Cldi2a(v.Wi) +do2e(p, M), (11.21)
+h* 24,5 0 (v, W) ].

for some constant C independent of h.

Proof. The proof of the error estimates is the same of the proof of Theorem 9.4 up
to identity (9.46) that now reads

4
BIDENG2.0 = 5 lenlliyy @y +21¢ (Vi en)]. (11.22)



11.3 Stability and Error Analysis 403

The term ¢’ (vy; e;,) is the only difference between this equality and (9.45).
* Assume that ¢’ is defined by (11.7). Then

I (viien)| < C [[vi(Vi)llo.oo.2 [PV llo2.2 D€ ]l02.2

< CR D50 1 DE)02.0- (11.23)

Set V;, =(I- ﬁh)(Vh), where V), is the Stokes projection of v on W,,. Then, using
(11.16) and (11.17),

DGV loz.e < 1DE)lo2.2 + IDF, = V)loz.e + IDV)o2.e
< C D)oo + CIDE)—Vlloze + C dize(v, Wy)
< C|ID(en)o2.ge + C diag(v.Wi) + C di2.o(v.Wy)
(11.24)

Inserting the last inequality in (11.23),
I’ (Visen)| < C h*2 | D(en) 350 (11.25)
+ C 2 (d12.0(v. Wi) + di2.(v. Wi)? [ D(en) [lo2.2-
Observe that
[Dep)lloz.e < I1DV)llo2.2+ D) lo2.2 < C (fllw,ey+IDvllo2.2) < C,
and then
ID(en) 52,0 < ClIDEN52.0 (11.26)

Combining and (11.25) with (11.26) and (11.22),

_ 4
E—Ch ) |DEn)}s 0 < 3 ||€h||%vD(gy
+C 17 2(dy 2.0 (v, Wy) 4+ di2.0(v, W) | D(en)]o2.c-

)

1/2=d/2)
E) , using Young’s inequality, we

For small enough h, say h < (

deduce

8 4 C _ ~
Z||D(eh)||5.2,g =3 ||€h||%vn(gy+§ h*C2(d) 5 o (v W) +d1 2.0 (V. W)
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Combining this estimate with (9.48), and assuming d; » o (v, Wy,) < 1 for & small
enough,

C _ -
| D(er)llo2.e < E(dl,z,Q(V, W) + 1724, 5 o (v, Wi)4-doa.a(p, My)).

 Assume that ¢’ is defined by (11.11). Then

lc'(visen)| < C lvi(vi)llo.co.2 1DV l02.2 1D(€))llo2.2
< CR D)oz IDOV)lloz.e [ D(E€r)lloz.e
< C R lflwpy DOV oz D) o022
< CH 2| D(en)51.0

+ C ™ 2(dy .0 (v, Wi) + di2.0(v, W) [ D(en) 02,0
(11.27)

where the last estimate follows from (11.24). The remaining of the proof is that
of Theorem 9.4.

|

Remark 11.1. To obtain optimal estimates when the form ¢’ is defined by
(11.7), spaces W, and Wh must be chosen in such a way that the term
h(z_d/z)dl,z,g(v, Wh)2 is at least of the same order as the term d;2 (v, Wj)
with respect to h. If spaces W;, and W), are given by (11.12) with H = 2h, this
occurs if

d
2—5+2kzl, (11.28)

so it is enough to take k as the integer part of [/2 if d = 2 and of (I + 1)/2 if
d = 3 (and always k > 1) to achieve optimal convergence. If spaces W, and W,
are given by (11.13), then the optimal order estimates directly hold, as in this case
dino(v,Wp)and dy 5 (v, W;,) are both of order A’.

Also for the form ¢’ defined by (11.11), the optimal error estimates hold if
h2=d/2q, , o(v,Wp) is at least of the same order as the term d, > o (v, W;,). Again
this occurs if the spaces are set according to (11.13). However, for the setting
(11.12), dl,z,g(v,w,,) is of order /¥, so we should have [ = k + 2 — d/2. This
is achieved with kK = [ — 1 when d = 2, but when d = 3 the choice k = [ makes
vanish the eddy diffusion term in model (11.15). The best choice is k = [ — 1,
yielding a suboptimal method, of order h'~1/2,
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11.4 Unsteady Projection-Based VMS Model

We perform in this section the analysis of the unsteady version of the
VMS-Smagorinsky models introduced in Sect.11.1. We use the notations
introduced in the preceding sections.

We consider as a model problem the semi-implicit Euler VMS—SM discretization
of the unsteady Navier—Stokes equations (10.2):

e [nitialization. Set
V2 = Voi. (11.29)

e Iteration. Forn = 0,1,--- , N — 1: Assume known v, € W,,.
(¥22);, Obtain VZ‘H e Wy, pZ‘H € M), such that for all w;, € Wy, g5, € M,

Vn+l —V
(A—" n bowi)e + bV VIt wy) +a(ViT wy) 4+ (Vi wy)
HGWY W) — (P Vewn) e = (B wy),
(V-vi* gne =0,
(11.30)

where the form ¢’ is defined by (11.7). The same analysis that follows applies to
the O-scheme (10.8) time discretization of VMS-Smagorinsky model. We shall not
consider here the form ¢’ defined by (11.11) because this form is not monotone.
The monotonicity of the form ¢’ given by (11.7) follows because it is the gradient
of a convex functional, similarly to the monotonicity of the form ¢ proved in
Lemma 10.5. We state this result as follows:

Lemma 11.1. The form c defined by (11.7) is monotone and satisfies the estimates

le(w;z) — c(w;z)] < Ch*2(IDW)loz.e + IIDW) 02,21 D@ )lo2.0
X [[D(W —1u')]|o2.0, (11.31)

for some constant C indepenflent of h, w,u, and z, where w = (I — I:Ih)w,
uv=>U-I)uwz=U-II))z

Proof. Observe that c(w;z) = c(w';z'), where ¢ is the form defined by (9.33).
Then the monotonicity of ¢ implies that of d. Also, (11.31) directly follows from
(10.29). |

For this form ¢’ discretization (11.30) is stable and convergent. We state this
result without proof as it is very close of the proofs stated in Sect. 10.4.

Theorem 11.3. The discrete variational problem (¥);, (11.30) admits a unique
solution that satisfies estimates (10.9)—(10.11).

Moreover the sequence of discrete variational problems (V) converges to the
solution of the variational problem ¥ & (10.2) in the terms stated in Theorem 10.2.
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We next estate the error estimates for method (11.29) and (11.30):

Theorem 11.4. Under the hypotheses of Theorem 10.3, the sequence {(Vy, pr) }n>0
given by the discrete unsteady VMS-Smagorinsky models (11.29) and (11.30)
satisfies the error estimates

IV = Vallico @2y + IV = Vall 2y < M'(h, At) + djoog2y (v, Wp),  (11.32)
”P - Ph”lOO(LZ) S M/(h, At) + C dIOO(LZ)(P, Mh),(1133)

where

1
M'(h, At) = C [ dos.o(v(0), W)) + A dp2y)(V, Wi) + dpgy (v, Wi)
+ dp 2y (p. My) + B2 (da gy (v W)+ dps gy (v Wi)?) + At ],

and C is a constant independent of h and At, increasing with T .

Proof. The proof is that of Theorem 10.3, using Lemma 11.31, excepting the esti-
mate of the component &4 of the consistency error, that now is defined (we explicit
the dependence upon the time step n) as

et = =/ w) = =¥y, W) forany w e Wp(R2).

Denote é’;l+1/ = - I:Ih)éZH and v(ty41) = (I — IT;)¥(ty41). Then
IDE oz < IPE oz + 1DEF 1)) o020
< CID@E Mlloz.e + I1DFE+1) ) o2.0-
Combining this estimate with (9.36) we deduce
5 < R IDE ) 2.0 I1DOW) 2.0
=R (IDE D52.e + 1PV 41 52.0) IPW)o2.2

Then,

N—1

> A Ry < €T (IDETHIG 20 + 1DOE1)) G 2.0)
n=0

< € R (g (v W) + sy (v, W) ).

Replacing the estimate of &4 in the proof of Theorem 10.3 by this estimate, we
conclude the error estimates (11.32) and (11.33). O
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Remark 11.2. Due to the finite element interpolation estimates (9.14), the error
estimates (11.32) and (11.33) would be of optimal order in space if the term

W22 (s (VW) =+ dysy (v, Wi)?)

is at least of the same order as the term d 12y (V. W) for smooth enough v. If spaces
W;, and Wh are given by (11.12), this occurs if

2—%+2k21, (11.34)

soitis enough to take k as the integer partof / /2 when d = 2 and as thatof (/41)/2
when d = 3 (and always k > 1) to achieve optimal convergence. If spaces W;, and
Wh are given by (11.13), then (11.34) directly holds.

In any case, estimates (11.32) and (11.33) are of first order in time. Thus the
optimal choice of the finite element spaces corresponds to the lowest possible
computational cost that achieves an overall first order in space and time. This
correspondstok = 1,/ =2whend = 2andtok = 1,/ = 3 whend = 3 if spaces
W), and W, are given by (11.12). If these are given by (11.13) with H = O(h),
then this optimal choice corresponds to / = 1. This is the less costly choice.

11.5 Asymptotic Energy Balance

In the steady case the asymptotic energy balance for the VMS—Smagorinsky models
(9.32) and (11.15) is similar to the one for the SM (9.32). Corollary 9.1 still holds,
with the subgrid dissipation energy Eg replaced by

B\ =€} Y i [ 1Dw)0f dx

Keg, K

In particular, E§ asymptotically vanishes as # — 0. In the unsteady case we still
cannot prove that the sub-grid dissipation energy asymptotically vanishes, although
this needs less smoothness than the SM. Indeed, estimates (10.60), applied to V;l,
yield

~ 1—d/2 |~ -
W NIDF, )0k < C hig 2 19,0 llo2x D) lloz.x.
By the local inverse estimates (9.19),

¥, Ollo2x < Cr R 2V N7 )lor k-
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Then,

RN DE ) losk < Chy " 19, llorks 1D @)lloa.x,

Consequently, the subgrid energy,

T
B =3 [ 3wk [ 1@ axas

KeT)

asymptotically vanishes if v, € L>°(L") for some r > d.

11.6 Solution of Discrete Problems by Linearization

The VMS—Smagorinsky models (9.32) and (11.15) are sets of nonlinear algebraic
equations whose practical solution is not straightforward and needs special tech-
niques to be implemented. The difficulties arise from to the nonlinearities that
appear in the equations: the convection, the turbulent diffusion, and the wall-law
terms. We propose in this section a linearization technique, well suited to jointly
deal with both difficulties to solve the algebraic nonlinear problems equivalent to
either (9.32) or (11.15), which is similar to that carried out in Sect. 6.6.

Let us recall that according to Lemmas 5.4 and 5.7, g(v) = vH(|v]), where H is
a continuous function that satisfies 0 < H(|v|]) < C,(1+4|v|). Given some z, € W,
let us consider the functional ¢,, : W;, — W;l by

(“,, (V1) Wh) = / Vi) - Wi (%) H(|z(x)]) d T (x),

n

which was defined by (6.90) in Sect.6.6. Note that, in some sense, ¢ is a
linearization of G, as G(v;,) = 9, (vh)._It is well defined as z; is a continuous
function and then H(|z;|) is bounded on 2. More concretely,

max H(|zy(x)]) < M(||zn]l0.00.2), Where M(r) = max H(x). (11.35)
xeN x€[0,r]

Moreover, %, is linear and positive: (¢, (v;), v;) > 0.
Also, givenz € Wp(£2), let us define the form <7, : Wp(£2) x Wp(£2) — R by

2y(v,w) = (v;(z) Dv, Dw)g forany v, w € Wp(£2).

Then 7 is bilinear, bounded, and nonnegative, for any z € Wp(£2). Moreover,
Ay(v, W) = ¢(v,w). A similar definition applies to the alternative forms ¢’ defined
by (11.7)and (11.11).

Let us set the linearized problem.
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Given z, € Wy, find (v, pp) € W, xM,;, such that for all (w;,q,) € W, xM,,

b(zp; Vi, wi) + a(Vn, wi) + Ay, (Vi Wi) + (%, (Y1), W)
—(pn, V-wp)o = (£, wy), (11.36)
(V-Vi,qn)e = 0.

Lemma 11.2. Problem (11.36) admits a unique solution that satisfies the estimates

“ 1
IDEW)lo2.e < > Ifllw, @y (11.37)
. M(||zn|0.00.
Iillons < C (M T ||D(zh>||o,2,g) Ellwioy (1138)
+ < (1 + h>=9%) |1f)I? (11.39)
) Wp(2)'" :

Moreover, the mapping T : Wy, — W, given by T (z;) = Vj, admits a fixed point,
which is a solution of problem (9.32).

Proof. Problem (11.36) is equivalent to a square linear system of dimension
dim(Wy)+dim(My). Indeed, let {y;}}_ | and {0 }7_, respectively denote a vector
base of Wy, and of M}, with K = dim(W;), L = dim(M}). Assume

K L
f’hZZV,' Yi, ﬁhZZkak, with v;, pr € R.
i=1 k=1

Then problem (11.36) may be written as a linear system Ax = b, where 4 is a
square matrix of dimension K + L and x and b are vectors of dimension K + L,
defined by

M B
A:(BIO)’ Xx= 1, vk proee . pr)s b= (). (L Yk): 0.+, 0),

with M and B the matrices of dimensions K x K and K x L defined by
Mij = b(zp: . i) +a(W; Vi) +, (b Vi) +H(Gy (V). Vi), 1) =1,--- . K:
Blk:_(v'wlso—k)s izls"'sKskzls"'sL-

Then, to prove the existence of solution of problem (11.36) is equivalent to prove its
uniqueness. To do this, it is enough to prove estimates (11.37) and (11.38) assuming
that there exists a solution.

Let us assume that (v, py,) is a solution of (11.36). Observe that

b(zp; Wi, wi) + a(Wi, W) + <, (Wi, Wi) + (9, (W), wi)

> a(wp, wi) =2V [[D(Wi)llo2.2. YWi € W
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Then estimate (11.37) follows. Estimate (11.38) is obtained similarly to (9.39),
using (6.21) and taking into account that

(G, (Vi) wi) < M|z lo.00.2) IVillo2.r, IWrllo2.r,

< C M(||zllo.co.2) ID(Vi)ll02.2 I1D(Wi)llo2.02-

Let us now consider the mapping z, € W, — v, € W;. As W, is a normed
space of finite dimension, then all norms on W), are equivalent. Thus, there exists a
constant k;, > 0 such that ||zx]j0.c0o.0 < kn [|D(z1)|l02.22, for all z; € W;,. Taking
z, € Wy such that || D(zp)]lo2.0 < % |fllwp 2y, by estimate (11.37), T' transforms
the ball B of Wy, of center 0 and radius R = % |1fllw,, 52y into a part of itself. Also,
T is continuous by estimate (11.37), as it is linear. Then, by Brouwer’s fixed-point
theorem (Theorem A.5), 7' admits a fixed point that by construction is a solution of

the discrete SM (9.32) or (11.15). O

Remark 11.3. The solution of (9.32) may be obtained by successive approximations
of the transformation 7'. Indeed, by (11.38), the pressure p, satisfies the estimate

. C _
IAnlore < — L+ 12~ Iy, gy

M (kn 2 Iflwyey) +_Hfllemy
V V

+ C( ) Ifllwp 2y -

Then, the sequence of iterates {7 Zg}nzo of some initial zz € Wy, is bounded in Wy,
and the sequence of associated pressures, say, { ﬁZ }n>0, is bounded in M},. Thus, the
sequence {(T”zg, Pj)n=0 admits a convergent subsequence in W, x M), to some
(Vn, pr), which is a solution of (9.32). The full sequence converges if the solution
of this problem is unique, as is the case of the discrete problems (10.6) and (11.30).

However for large Reynolds numbers this procedure may provide a very slow
convergence to the solution of the SM (9.32) or (11.15). More sophisticated methods
may then be applied, such as Newton’s method, based upon an approximation of the
operator by its tangent operator.

There is another way to afford the solution of the VMS—Smagorinsky models (9.32)
and (11.15). The wall-law operator is a monotone operator, as it is the infimum
of a convex energy functional (the function C defined by (5.132) in the proof
of Lemma 5.4). However, the global SM operator is not symmetric, and then
its solution is not the infimum of an energy functional. This difficulty may be
overcome for the unsteady SM by a suitable time discretization based upon the
method of characteristics that recovers a symmetric operator at each time step. This
procedure may be adapted to the solution of the steady VMS—Smagorinsky models
by a pseudo-time approach, but it is less efficient that the linearization procedure
presented above.
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11.7 Further Remarks

In this section we include some additional information that complements the
modeling and analysis performed previously. We give the main hints of the subjects
considered, without going into the details. The interested readers may consult the
references included.

11.7.1 Residual-Free Bubble-Based VMS Turbulence
Modeling

A function v € H'(£2) is called a bubble function with respect to the grid .7}, if
Vg € HO1 (K), for any element K € .7},. Consider a linear elliptic or parabolic PDE:

Lv)y=gin 2, v=0on I. (11.40)

A function v € H'(£) is called a residual-free bubble function for (11.40) if v
is a bubble function and solves (11.40) on any element K € .Z,. In such a case,
Vig € H'(K) is the solution of

L(v) =g, in K, v=0 on 9K, forany K € J,.

Assume that g|, belongs to a finite-dimensional subset, say Wk, of H “1(K). Let

{(pr) T (pj(\,i) } be a base of Wk. Let z,(.K) be the solution of the problem:

L) =™ in Kk, 2 =0 on oK.

Nk N
Assume g|, = Z fl-(K) goi(K). Then v, = Z fi sz). So, pre-computing the z,(-K)

allows to directl; olbtain a residual-free bubbllelsolution of (11.40).

This idea may be used to approximately solve problem (11.3) with the two-
scale decomposition (11.1). Indeed, approximate R(v;Vy, py) by Ry (Vi; Vi, Pr)
defined as

RV ¥, 1), (W, ) = <N(vh;vh, B — [fg} ,(w,q)>,

where f}, is some suitable finite element interpolate of f. Observe that R, (vj; Vi, pn)
belongs to a finite-dimensional subspace of W' x M’. Then, problem (11.3) is
approximated by (v, p’) € W x M’ such that

(N V', p"). (W, q")) = — (R (vi: Vi, P1). (W, q)) forany (w'.q") e W x M.
(11.41)
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This problem fits in the general framework of problem (11.40) and then in principle
may be locally exactly solved by bubble functions. However, several practical
problems arise: On one hand, a convenient time discretization must be performed, in
order to solve (11.41) in a coupled form with (11.2). On another hand, the velocity
v, is changing from a time step to another, making necessary further simplifications
to avoid huge memory requirements.

The use of bubble functions to stabilize the discretization of Navier—Stokes equa-
tions was introduced by Russo [41]. The use of bubble functions (as polynomials of
high order) to approximate the small-scale flow in VMS methods was introduced in
the pioneering paper of Hughes et al. [25]. Subsequent improvements of this idea
are due to Gravemeier et al. (cf. [18, 19]), Collis (cf. [14]), and John and Kindle (cf.
[33]), among others.

Bubble functions can only approximate functions in L? norm for 1 < p < 400
and not in H' norm. Indeed, a bounded sequence of bubble functions in H'(£2)
necessarily weakly converges to zero in this space as the grid size decreases to zero
(cf. [9]). Then using residual free bubbles to approximate the small-scale flow may
provide a good balance of the kinetic energy held by the small-scale flow, but not a
good approximation of the small-scale flow itself.

11.7.2 Residual-Based VMS Turbulence Modeling

The residual-based VMS turbulence modeling is based upon two basic procedures:
Keep all terms in the resolved flow equations (11.2) and parameterize the unresolved
flow in terms of the resolved flow by solving (11.3) by an approximated analytical
procedure. Indeed, if (11.3) are exactly solved, then the unresolved flow is obtained
as a functional of the residual associated to the resolved flow,

', p") = F(R(V: Vi, 1)),
which is approximated by some analytical expression,
', p") = (v, pi) = Fu(REn: Vi, i), (11.42)
where v) and p; are functions of v, and p;. Inserting this expression into the

resolved flow equations (11.2), we obtain the basic structure of the residual-based
VMS turbulence model:

(NG + Vi Vi + Vi P+ pr)s (Wi @) = (£ W), (11.43)
for all (Wy, ) € W), x M. The convection term includes the terms b(v); V), Wh)

(Reynolds stress) and b(Vy; v}, Wi) + b(V),; Vi, W) (cross stress) that do not appear
in any of the stabilized methods mentioned in Sect. 9.8.1.
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The deduction of the parameterization of the unresolved scales (11.42) is usually
performed by a diagonalization procedure:

Fn(R(Vis Vi, pr))) = T Py (R(Vis Vi, Pr))) s (11.44)

where T = 7(Vj; Vi, pi) is a matrix that takes a constant value on each grid element
and Pj, is some stable projection operator onto the mean flow space W, x M.
In Huges, Calo et al. [8] P}, is the identity, while in Codina [11] Py, is the orthogonal
L? projection operator onto the mean flow space (this is the “orthogonal subscales”
VMS method). Also, usually t is a diagonal matrix,

= [tV’K I3x3 i| , onelement K, (11.45)

‘L'p!K

where 1 and ok are the stabilized coefficients mentioned in Sect. 9.8.1.

Some simplifications are applied to the modeled equation (11.43) to transform its
structure into a structure similar to that of the stabilized method (9.50), with some
additional stabilizing terms due to the cross and Reynolds stresses.

11.7.3 An Alternative Subgrid Model

The analysis of the Smagorinsky and projection-based VMS models performed in
the last chapters may be extended to the discrete version of the model studied by
Layton and Lewandowski in [36]. In this model the eddy diffusion is given by

v = v (vi) = Crp hg [V — Vi, (11.46)

where v, is some local average of v, and Cy; a (theoretically) universal constant.
In the finite element context the averaging procedure may be achieved by means of
some filtering projector T, on the resolved large-scale space: v;, = IT;(v;). We may
consider either the pure subgrid version of the model (9.32) or the projection-based
version (11.10), with the eddy diffusion given by (11.46). Standard finite element
error estimates yield [cf. (9.15)]

1vh — Villo,co,x < C hi |VVill0,00,4k-

Then Lemma 9.5 also applies and thus the rest of the analysis.
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Chapter 12
Numerical Approximation of NS-TKE Model

Abstract In this chapter we perform the numerical analysis of finite element
approximations of the NS-TKE model. We consider truncated eddy viscosities and
production term so as a smooth friction boundary condition for the TKE. In the
steady case we prove stability and strong convergence to a weak solution. In the
evolution case we consider a semi-implicit Euler scheme that decouples velocity
and TKE. We prove the stability of the scheme and weak convergence to a limit
problem in which the TKE only verifies a variational inequality.

12.1 Introduction

In this chapter we perform the numerical analysis of finite element approximations
of the NS-TKE model for both steady and evolution flows. As we remarked in
Chap. 7, the analysis of the NS-TKE models presents hard additional difficulties
with respect to the Navier—Stokes equations, due to the combination of nonlinear
effects that generates a low regularity of the solutions. For this reason we analyze
a modified model with several regularizations, and our conclusions are only partial.
In particular for the unsteady model we only are able to prove that the TKE satisfies
a variational inequality instead of the targeted PDE equation.

Let us recall that the main mathematical difficulties of analysis of NS-TKE
model are that the source term for the TKE (the production term) has just
L'(£2) regularity and then the equation for the TKE does not admit a Hilbertian
formulation in H'(£2). The numerical analysis of NS-TKE models performed up
to date has applied to simplified TKE equations in order to treat this difficulty.
In [2-4] Bernardi et al. study a model for two-coupled turbulent fluids and its
numerical approximation, where the TKE equation only contains eddy diffusion
(with bounded eddy viscosities) and production term. This equation is reformulated
by transposition and is found to admit a solution with H'/? regularity. However the
transposition procedure does not apply whenever the convection operator is present.
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of Turbulence Models and Applications, Modeling and Simulation in Science, Engineering

and Technology, DOI 10.1007/978-1-4939-0455-6__12,

© Springer Science+Business Media New York 2014



418 12 Numerical Analysis of NS-TKE Model

In [12] Chacén et al. solve the same coupled model for large eddy viscosities
by a linearization procedure. The procedure is proved to converge for large eddy
viscosities, assuming that the velocities are smooth enough. An analysis of an
adaptive strategy to apply in separated sub-domains an NS-TKE model and the
Navier—Stokes equations is studied in Bernardi et al. [5]. The determination of the
sub-domains is based upon an a posteriori error analysis that applies to smooth
flows.

The numerical analysis of the finite element approximation of elliptic equations
with r.h.s. in L' only has been performed for linear diffusion equations (cf. Casado
et al. [11]). The main reason is that the extension of the Boccardo—Gallouet
estimates only holds if the numerical scheme satisfies a discrete maximum principle.
For convection—diffusion equations there exist a few finite element schemes that
satisfy this principle, all of them based upon adding shock-capturing terms to the
discretization (cf. [10, 14, 32]). However, the extension of numerical analysis of
these schemes to the solution of equations with L' r.h.s. has not been performed yet.
For finite volume discretizations there exist more schemes satisfying the maximum
principle, whose analysis has been performed in some cases. We address some
comments on this issue in Sect. 12.4.2.

We thus focus our analysis on the numerical approximation of a regularized
model by truncation of unbounded terms, in particular the production term for the
TKE equation. This regularization by truncation is more appropriate to numerical
discretizations than the regularization by convolution used in Chap. 7.

We consider space and time discretizations for the NS-TKE model which are
natural extensions of those introduced in Chaps. 9 and 10 for steady and evolution
Smagorinsky models. For unsteady flow we consider a time discretization by
semi-linearization that decouples the velocity-pressure and TKE boundary value
problems. The friction boundary condition for the TKE is formulated as the
restriction to the boundary of a smooth distributed function. We consider mixed
Dirichlet-wall law boundary conditions, what allows to simplify the analysis of
Chap. 7, particularly to treat the friction boundary condition. In the evolution case
we assume that the boundary value for the TKE reduces to a constant, and we only
are able to prove that the limit TKE satisfies a variational inequality, due to a lack
of regularity.

We understand the analysis performed in this chapter as a step toward the analysis
of more complex models, whose theoretical analysis has been performed in Chaps. 7
and 8, so as in some works (see, e.g., [1,6,7,15,19]).

The chapter is organized as follows. We at first study the Lagrange finite element
discretization of the steady NS-TKE model (Sect. 12.2), proving its stability and
convergence to the continuous model (Sect. 12.2.3). We next study the discretization
of the unsteady NS-TKE model in Sect. 12.3. We introduce a weak formulation
(Sect. 12.3.1) and the numerical discretization (Sect. 12.3.2) and study the stability
and convergence of this discretization (Sect. 12.3.3).
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12.2 Steady NS-TKE Model

In this section we perform the analysis of the finite element discretization of the
steady NS-TKE model stated in Chap. 7. We introduce the discretization and prove
its stability and the strong convergence to a weak solution of the model.

12.2.1 Statement of Steady Model Equations

Let us recall the steady NS-TKE model:

Find a velocity field v: 2 — R? ,apressure p: 2 — R
and a TKE variable k : 2 — R such that

V-vVv)—=V-(k)Dv)y+Vp =1 in £2;
V.v=0 in £2;
k3/2
V- (vk) =V - (i; (k) Vk) + wE = P(k,v) in £2; (12.1)
—[n- (k) Dv], =g(¥V);, v.n=0, k=kr(v) on [}
v=0, k=0 on Ip.

Here

U (k) = 2v + v, (k), v (k) = £ /k, and

12.2
i) = 1+ (), (k) = Cu LV, (122

where v, and u, respectively are the eddy viscosity and the eddy diffusion for k, and
P(k,v) = 0,(k) |DV|*, kp(v)=C |v|? (12.3)

are the production and TKE boundary terms in the realistic NS-TKE model.
We shall perform the analysis of system (12.1) with some simplifications.
We assume that the functions v;, i, and k- satisfy:

Hypothesis 12.i. It holds

e b, € W), i, € CO(R), pu <7vk) <V, u<juk) <m VkeR,
for some positive constants i, v, [L.
o kr € WHR(R?), kr(0) = 0.

This hypothesis is somewhat more restrictive than Hypothesis 7.i. However it is
reasonable if v and k are bounded and k is nonnegative, as in this case v and k satisfy
a system like (12.1) where the functions v;, u, defined by (12.2) and k defined by
(12.3) are replaced by truncated approximations 77 (v;), 71 (i), and Ty (kr), for L
large enough, where we recall that the truncation function 7}, is defined by
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xif |x| <L,

L0 = {sg(x)L if x| > L.

We consider three-dimensional flows, as this is the more relevant case. Let us recall
the definition of the spaces K3,,(§2) and Q3(£2):

Kp@) = () W), Q) ={Jw" .

1<¢g<3/d r>3

We consider the following weak formulation of problem (12.1):
Find (v, p, ko) € Wp(£2) x L3(£2) x K3/2(£2) such that

b(V;V, W) + Sv(k;vs W) - (ps V. W)Q + (G(V),W) = (fs W),

(V-v.q)e =0,

¥2) be(vik, 1) + sk(k; k, 1) + d(k;1) = (P(k,v), 1),

k =ko+kr(v),
(12.4)

for all (w,q,l) € Wp(£2) x L%(.Q) x Q3($2), where (we recall)

bi(z;v,w) = % [(z-Vv,wW)o —(z-VWw,V)e], (12.5)
sy(k;z,w) = (V,(k) Dz, DW) g, (12.6)
bi(z;k,1) = %[(Z'VK,I)_Q—(Z'VI,K)_Q], (12.7)

1
s A1) = (k) VA, VYo, dlk;l) = 5 VIl D, (12.8)
P(k,z) = V,(x) | Dz|?, (12.9)

foralli, I, A € H'(2), v,w,z € H'(£2). As v; and 1, are bounded functions, then
s, and s are well defined. As H'(£2) < L°(£2), the dissipation term d (k; [) is well
defined if k, [ € H'(£2). This term has been treated to take into account possible
negative values of the variable k. This treatment is justified by Theorem 7.7: the
solution k of the TKE equation in problem (12.4) is nonnegative.

The solutions of problem (12.4) satisfy problem (12.1) in the following sense:

Lemma 12.1. Let (v, p,k) € Wp(£2) x L3(2) x Ks;2 be a solution of the
variational problem (12.4) such that k is nonnegative. Then the first, second, and
third equations in (12.1) respectively hold in H™'(2), L*($2), and W_l’r/(.Q)for
r > 3. Moreover, the boundary conditions hold in the following senses:

Yov =0 in H/*(I'p), y,v=0 in L*[LY(I)),

Yok = yo (kr(v)) in H'(I'), yok =0 in H'*(I'p), (12.10)
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In addition, if v € Hz(.Q), then the condition

—[m- (0 (k) Dv], = g(V)«
holds in L*(I},)?~".

Proof. The proof of Lemma 9.4 also applies for the equations and boundary
conditions satisfied by the velocity in problem (12.1). The only difference is that the
laminar viscosity v here is replaced by V. As this is a continuous bounded function,
all steps of the proof still hold.

Also, all terms in the equation for k in problem (12.4) define bounded linear
functionals on Wol’r (£2) for r > d. Indeed, by Sobolev injections v - Vk € L"(£2)
forr < 6/5, and \/Wk € L"(£2) forr < 2. As ¥, is bounded, v, (k)Vk € L1(£2)
for ¢ < 3/2. Moreover, P(k,v) € L'(£2) and W, (2) — C°(R2) for r > 3.
Then the equation for k holds in W~=14(2) for ¢ < 3/2.

Finally, kr € H'($2) because kr € W' (R). Moreover yok = yokr and
kr(0) = 0. Then the conditions (12.10) hold. O

12.2.2 Discretization

In this section we approximate problem (12.1) by mixed formulations. We use pairs
of finite element spaces (W, M) C H (2, I'p) x Lé([?), associated to a family
of admissible triangulations (.7, )¢ of §2 in the sense of Definition 9.4. We assume
that the family of pairs of spaces ((Wj, M})),~( satisfies Hypotheses 9.i and 9.ii,
stated in Sect. 9.5. In addition we consider finite element spaces K, C H'(£2),
Ko, = K N HO1 (£2) to approximate the TKE. We shall assume

Hypothesis 12.ii. The families of finite element spaces (Kp);>0, (Kon)n>o respec-
tively are internal approximations of H'(£2) and H, (£2).
The Lagrange finite element spaces defined in Sect. 9.3.1 satisfy this hypothesis.

Let us finally consider the Lagrange interpolation operator IT;, : C°(2) — K,
defined by (9.10) (or any other satisfying the estimates yield by Theorem (9.1)).

With these ingredients, we set the following finite element approximation of
problem (12.1):

Given L >0, find (vy, pi,kon) € Wy, x M), x Ky, such that

b(Vi; Vi, Wi) + sy (kn; Vi, Wi) — (pr, V- W) + (G (Vi), W)
= (f, w;),
(PP (V-vViqn)e =0,
b (Viskns In) + si(kns kns ) + d(kns 1) = (Pr(vi, ki), L),
ky = kon + Iy (kr (vy))
(12.11)
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for all (wy,, qp, 1) € Wy x My, x Ko, where Py = T (P). The solutions of problem
(12.11) depend on the truncation parameter L. However we omit this dependency
for brevity. Also, although there exist discretizations that ensure the positiveness of
k, we have preferred to use the Galerkin method, much simpler to analyze, again
to avoid technical complexities out of the scope of the book. We address some
comments on these discretizations in Sect. 12.4.2.

We next state the existence of solutions of problem (12.11), which is obtained
simultaneously with its stability, by means of Brouwer’s fixed point theorem:

Theorem 12.1. Let (93 )n=0 be a regular family of triangulations of the domain 2.
Let (Wp, My, K3))j~o be a family of pairs of finite element spaces satisfying
Hypotheses 9.i, 9.ii, and 12.ii. Assume that the functions V;, [i;, and kr satisfy
Hypothesis 12.i. Then for any f € W (§2) the discrete variational problem (12.11)
admits at least a solution that satisfies the estimates

1
I1Dvillo2.0 < 7 Ifllw, @)y (12.12)
c |
lPrllo2.e < 2 ”f”wD(gy +C ;(1 + ) |Ifllwp 2y (12.13)
C 1 +7v+1
Vhaloza < S (4404 L4 ||f||WD(:2)’) REERT

where C > 0 is a constant depending only on d, §2 and the aspect ratio of the
family of triangulations.

Proof. Let us define the mapping .% : Wj, x Kj, = W, x K}, as follows: Given
(up, k) € Wy, x Ky, F(uy, k1) = (zp, An) € W), x Kj, is defined in two steps by

STEP 1. The velocity z;,, besides an associated pressure r;, € M}, is the solution of
the linear problem

b(up; zp, Wi) + Sy(kn;2p, Wi) — (r, V- Wi o + (%, (Zn), wi) = (£, wp),
(V-zh,gn)2 =0,

for all (wy,, qn) € W, x M}, This problem admits a unique solution, similarly
to problem (11.36).
STEP 2. The energy A is the solution of the linear problem

bie(Zn; An, In) + s (kns Any In) + (Vkn| Any In) = (Pr(zn, kn), 1),  (12.15)

for all I, € Koy, with A, = Ao + I (kp(zp)) for some Ao, € Kop. This
problem also admits a unique solution. Indeed, it is equivalent to

Azn; Aon, In) = (Q(zn, k1), In), forall I, € Ko, (12.16)
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with
Azp; Moy In) = bi (zp; Aons In) + sk (cns Aons In) + (Vicn] Aons ) 2

(Q (. k1), n) = (Pr(zn, k), 1n) — Az on, 1),

where for brevity we denote 0, = I1,(kr(zy)). Problem (12.16) admits a
unique solution as the bilinear form A(zy; -, -) is coercive on Koy:

Az ln, 1) = ||Vlh||(2),z,9 >Cip ||lh||%,2,:2v

where Cp is the constant of the Poincaré inequality on H, (£2).
The mapping .% is continuous as the preceding procedures yield z; and A from
u;, and «;, as the composition of continuous mappings: square root, absolute
value, truncation, y,, v;, k-, sums, products, and quotients by nonzero divisors.
STEP 3. We next prove that there exists a nonempty compact set S of W, x Kj
(endowed with the H' (£2) x H'(£2) norm) which is mapped into a part of itself
by the mapping .%. Then, by Brouwer’s Theorem (Theorem A.4), % admits a
fixed point, which is a solution of problem (12.11). To prove it, set w;, = z;, and
qn = rj, in problem (12.15). Similarly to the proof of Lemma 11.2 we deduce
the estimate

1
[Dzyllo2.0 < > Ifllwp 2y - (12.17)
Also, setting I, = Agy, in (12.16) we deduce

LIV A0nl§ 2.0 = (Q(@n k). Aon).- (12.18)

The r.h.s. of this equality is bounded as follows. By the Poincaré and Young’s
inequalities,

C
(Pe o). )] = Lllilose = € Lllilose < L+ %nwhno,z,Q.
(12.19)

Integrating by parts and using that ki € W1 (R),

1
|bi (Zns o, low)| = | — (Z - Viow. on) o — 3 (V-zy, 04 lon) 2|

1
< ClIDzilh2.2 lonllize =C m ||D1h||(2),2,g+% IVIllG 2.0 (12.20)
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As v; is bounded from above,

5 52
sp(knson, 1) <V Voulloz.e IVIirllog.e < i lonllre + = ||Vlh||ozg

2
<C E 1Dz 520 + % IIVlhllom, (12.21)

where we have used that, as ITj is stable in H! norm and k € W1 (R),
lonlli2.e = Cllkr@n)lhi2.e = C|Dzlloz.e- (12.22)
Moreover, by Holder’s inequality,
Wil on e < € IVIklloa.e llloze < € leallste 1Vihlo2.e

1 W
<cC m lenlloe + 5 V5.0
1
<C m IVknlloz.e + % ||Vlh||%,2,:2v (12.23)

where we have used that the H'(£2) norm and seminorm are equivalent on the
space V5, = {k € H'(2) s.t. Kl —o }- Combining (12.18), (12.19), (12.20),
(12.21), and (12.23) and setting lo;, = Agp,

14792

1 1
1Vaollgr0 <€ o L+ o IVealloas). (1224)

As A, = Agp + 0, combining (12.24) with (12.17) and (12.22) we deduce

L AIVAG 2.0 < C (A + IVkilloz.2) . (12.25)

1
where A — (Lz " % ||f||WD(Q),).Assume now that || Viey[|2, o <

1

R for some R > 0. Then |VA;]2,, < — C (4 + R). Consequently,
2, m

[VAnllo2.e < R when C (4 + R) < u? R. This occurs for R large enough,

N 1 VA
in particular when R = R = C (—2 + —) . Let us define now the set
M 2

S={(u, k) € W;, x Kj, s.t. |[Dugllope < — ||f||wD(9)' IVknlloze < R}.

Then S is nonempty and compact (it is bounded and closed in a space of finite
dimension). We have proved that % (S) C S.
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This proves that problem (12.11) admits a solution (vy, pj, k;,) such that vy,
and kj, respectively satisfy estimates (12.12) and (12.14). The estimate for the
pressure (12.13) is obtained as in Theorem 9.4 from the one for the velocity. 0O

12.2.3 Stability and Convergence Analysis

In this section we prove the convergence of (a subsequence of) the sequence of
solutions {(vy, pi, ki) }n>o of the discrete variational problems (12.11) to a solution
of the variational problem (12.5) when the production term for the TKE is truncated:

Find (v, p, ko) € Wp(£2) x L2(£2) x HJ(£2) such that

b(V; va) + sv(k; va) - (pv V. W).Q + (G(V)s W) = (fv W>s

(V °V, q).Q = Os
P b v, 1) + se (ki 1) + d(k: ) = (Pok,v), D),
k = ko + kr(v),

(12.26)

forall (w,q,1) € Wp(2) x L2(£2) x H}(2). We apply the compactness method,
that only yields the convergence of a subsequence. The convergence of the full
sequence will follow in particular if model (12.26) admits a unique solution.
As a sub-product of our analysis, we deduce a partial well-posedness result for
model (12.26): It admits a solution which is bounded (in convenient norms) by the
(convenient) norm of the data.

We shall need the following standard approximation property for the space of
discrete TKE:

Hypothesis 12.iii.

e For all [ € 2(£2), there exists a sequence (/;)y-o such that [, € Ky, and
Jim 1 = 1y].0.0 = 0.

These properties are satisfied by the Lagrange finite element spaces introduced in
Sect. 9.3.1.

Theorem 12.2. Under the hypotheses of Theorem 12.1, assume also that
Hypothesis 12.iii holds. Then the sequence of variational problems (V) (12.11)
converges to the variational problem (V) (12.26). More specifically, the
sequence {(Vi, pn, kon)}n=0 of solutions of the discrete problem (12.11) contains a
subsequence that is strongly convergent in Wp (§2) x L3(§2) x H'(£2) to a solution
(v, p, k) of the truncated problem (12.26). This solution satisfies the estimates

1
[Dv]o2.0 < 7y Ifllw, 2y (12.27)
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A

C 1
[Pllo2e < 2 ”f”%VD(.Q)’ +C ;(1 +v) [Ifllw, @y - (12.28)

IVElo2.e

IA

c (1 +T+1
— (; L BT - ||f||wD<:2>') . 1229

for some constant C > 0. If the solution of problem (12.26) is unique, then the
whole sequence converges to it.

Proof. We proceed by steps.

STEP 1. Extraction of convergent subsequences. As Wp(£2) x L3(22) x H'(£2)
is a Hilbert space, there exists a subsequence (that we denote in the same
way) of ((Vn, pn,kon))yso that weakly converges to some (v, p,k) in that
space. As H'(2) — L"(2) for r < 6, we may assume that (v;)pso
strongly converges in L” (§2) and that (k;);-¢ converges strongly in L"(£2) for
1 <r<6anda.e.in £2.

STEP 2. Limit of momentum conservation equation. Let w € Wp(£2). By Hypoth-
esis 9.1 there exists a sequence (W,)so with w, € W), strongly convergent in
Wy (£2) to w, such that w;, € Wy, for all & > 0.

To pass to the limit in the eddy diffusion term, let us prove that v, (k;) Dw;,
strongly converges to i, (k) Dw in L2(£2)4*¢ Indeed, as v, € W' (R),

|9 (ki) Dwy — (k) DWllo2.2 < |[V:(kn) — Vi(k)] DWillo2.0 +
9 (k) [Dw, — DWllo2.2 < 19/ ll0.00.r [1kn — kllo2.2 1 DWallo2.2 +
[V llo.cor 1DWr — DWllo2.2 < C [lkn —kllo2.2 + |DWi — DWllo2.0]

Thus, V,(k,) Dwy strongly converges to v,(k) Dw in L*(£2)?. As Dv,
weakly converges to Dv in L?(£2)?*?, we conclude that

}llin})(ﬁ,(kh) Dvy,, Dwy)o = (V;(k) Dv, Dw)g, forall w e Wp(£2).
—>

All the remaining terms in the momentum conservation equation pass to
the limit as in the proof of Theorem 9.5. Then the pair (v, p) satisfies the
momentum conservation equation, for all w € Wp (£2).

STEP 3. Limit of deformation energy. Here we prove that (up to a subsequence)

tim |5 () DVilloz.e = V5 ®) DVloa.  (1230)

Indeed, set w;, = vj, in (12.11). Then by the compactness of G as an operator
form H'! (£2) onto [H'(£2)]', there exists a subsequence of (v;,);0, still denoted
in the same way, such that
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Tim | v/: (k) DVilgae = Lim ((£. vi) = (G(Vh), V1))

() = (GW). V) = VT (k) DV[§ 2.0

where the last equality follows setting w = v in (12.26). It follows that
Vi (k) Dvy, converges to /7, (k) Dv in L>(£2)4*?. Indeed, /7, (k;) Dvy, is
bounded in L?(£2)?*? and then (up to a subsequence) it weakly converges
in this space to some function p. To identify p, consider ¢ € L*(£2)4*¢.

Then /7, (kj,) ¢ converges a.e. to /7, (k) ¢ and is uniformly bounded by some
function of L?(£2)?*?. Then it strongly converges in this space. Consequently,

tim /Q Vil ®) Dvi() : p(x) dx = /Q Va @) DV(x) : p(x) dx
- / p(x) 1 p(x) dx
2

Thus, p = /V;(k) Dv. As the limit is unique, the whole sequence converges to
it. By (12.30), we deduce that /v, (kj) Dv;, strongly converges to /v, (k) Dv
in L2(£2)%x4,

STEP 4. Strong convergence of velocity and pressure. As v, weakly converges to
v in Wp(£2), the strong convergence of v, to v in this space will follow if we
prove that || Dv; |02, converges to || Dvy|o2.e:

1
1DVl 20~ 1DVI0 | < / 5,(kn () [[DVi®)2 = [DY(P | dx
2
<1 / 15 (k1 (%)) [ DVA®P — 5,(k(x)) |DV®)? | dx  (12.31)
vV Je
by [ [ G0) DY = 516 0) DY . (12:32
vV Je

The term in (12.31) tends to zero due to Step 3. Also, ,(kj(x)) |Dv(x)|?
converges a.e. to ¥, (k(x)) |[Dv(x)|?> in £2 and is uniformly bounded by some
function of L!(£2). Then the term in (12.32) also tends to zero.

The strong convergence of the pressure is proved similarly to that in
Theorem 9.5.

STEP 5. Limit of the TKE equation. The convection and diffusion terms in the
TKE in problem (12.11) pass to the limit as the corresponding terms in the
momentum conservation equation.

Dissipation term. Let us consider the real function ¢ () = \/m a. As

Vo (ki) = 5 VTl Vi,

3
IVotilore < 3 Iknllgy o [VEnlloz.z-
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Then ¢ (kj) is bounded in W'!(£2), and as it converges a.e. to ¢(k) in £2,
by Sobolev injections it is strongly convergent to ¢ (k) in L3/?(£2), up to a
subsequence. Let | € 2(£2). By Hypothesis 12.iii, there exists a sequence
(In)n>0 such that [, € Ko, strongly converges to [ in W'3(£2). Then

lli_%(\/ |knl kn,ln)e = (V1klk,Dg.

Production term. Denote g, = v,(ky)|Dvi|*>, ¢ = 7¥,(k)|Dv|>. By
Step 3, gi, strongly converges to g in L'(£2). As |T/| < 1 ae. in R, then
|Tr(gn) — Tr(g)| < |gn — gl, and T1(gy) strongly converges to T7(g) in
L'(£2). Thus,

}1li_l>1})(PL(kh, Vi), e = (PL(k,v),Dgq.

We deduce that the equation for the TKE in model (12.26) holds for all [ €
2(52). But the forms b(k;v,-) and si(k:k,-) belong to H™!(£2), \/Wk €
L*(£2) and Pp(k,v) € L°(£2). Then (12.26) holds for all [ € HJ(£2) as
2(2) is dense in H} (£2).

STEP 6. Dirichlet boundary condition for TKE. As kr € W'(R), kr(v;)
strongly converges to kr(v) in H'(§2). Also, due to the H' stability of the
interpolation operator I7j,

[1Tn(kr (vi) —kr(Wh2.e
< | Ty(kr(vi)) — Oy(kr V)22 + Tk (V) —kr(v)[12.0
< Cllkr(vp) —kr(Wlhae + [Tk (v)) —kr(v)|i2.0-

Then IT,(kr(v;)) converges to k- (v) in H'(£2). As ky;, = kj, — I, (kr (vy)),
we deduce that kp;, converges to kg = k — kr(v) in H'(£2). Finally, ky €
H, (£2) because each ky;, belongs to H|} (£2). O

12.3 Unsteady NS-TKE Model

In this section we perform the finite element approximation of the unsteady TKE
introduced in Chap. 8. We prove its stability and give some partial convergence
results. Our purpose is to stress the difficulties that arise in the unsteady case to
pass to the limit in the production term for the TKE. The main technical difficulty,
once more, is the lack of regularity of the velocity. This prevents to prove the strong
convergence of the velocity and consequently to pass to the limit in the production
term for the TKE. As a consequence, only a super-solution of the TKE equation is
obtained.
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The lack of regularity of the velocity also prevents to obtain estimates for the
time derivative of the lifting of the boundary conditions for the TKE k = k.
To avoid this difficulty we shall assume kj = constant in our analysis, which
models a constant generation of TKE on the whole boundary I". Our analysis may
be extended by standard techniques to the case where k is a smooth function that
does not vary in time, although we restrict ourselves to ki = constant to avoid
unnecessary complexities.

12.3.1 Statement of Unsteady Model Equations

In this section we state a weak formulation for the unsteady first-order viscosity
model that we shall use in our analysis:

Find a velocity field v: 2 x [0,T] — R? ,apressure p: 2 x (0,T) = R,
and a TKE variable k : 2 x [0, T] — R such that

v+ V-(vVv)—V-W(k)Dv)+Vp =1 in 2x(0,7);
V.v=0 in 2 x(0,7);
k3/2
ok +V-(vk)—V-(i1,(k)Vk) + ~ = Pr(k,v) in 2 x(0,7T);
v(0) = vo, k(0) = ko, in £,
— (@ (k)n- Dv), =g(V)g, v-n =0, k = kp(v) on I, x(0,7T);
v=0 k=0 on I'p x(0,T).
(12.33)

We shall consider weak solutions of system (12.33), defined as follows.

Definition 12.1. Let f € L2(Wp(£2)'), vo € Wp(2), ko € H'(£2). A triplet
(v.p.k) e 2(0r)¢ x 2'(Qr) x 2'(Qr) is a weak solution of problem (12.33) if
it satisfies the variational problem

(#2) Find v € L*(Wp;,(£2)) N L>®(L?), R € L*®(L?) such that p = 0,R,
k € L*>(H") N L*(L?), such that for all w € Wp(2),] € H}(2), ¢, ¥ €
2(0,T]) suchthat ¢(T) =0, ¥(T) =0,

T
_/0 (vV(1), W) (t) dt — (vo, W) ¢(0)
T
+ [ (@) v(), w)dt + s,(k(@): (1), w) + (G(v(1)), w)] @(t) dt
0

T T
4 / (R().V - Wyae' (1) di = / (£(t). Wy 1) d:
0 0
(12.34)
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T
_ /0 (k(t). Dy’ (t) dt — {ko.1) ¥(0)
T
+ | @) k@)D dt + sic(k(@0).D) + d(k(@). D] Y () dt  (12.35)
0

T
- /0 (PL((). (1)), g () di

Yo (k(t)) = yo (kp(2)), in HY*(I'), ae.in (0,T). (12.36)

This definition makes sense because due to the regularity asked for v, R, and k, all
terms in (12.34) and (12.35) are integrable in (0, 7). The weak solutions given by
this definition are solutions of model (12.33) in the following sense.

Lemma 12.2. Let (v, p.k) € 2'(Q1)¢ x 2'(Q71) x 2'(Q71) be a weak solution of
model (12.33) such that k is nonnegative. Then

(i) The equations

v+ V-(veVv)—=V-(n(k)Dv)y+Vp=1£f V.-v=0, (12.37)

3/2
0k +V-(vk)—V - (u (k) Vk) + kT = Py (k,v) (12.38)
respectively hold in 2'(Q1)¢, in L>(Qr), and in 2'(Q7).
(ii)
veC%0,T], Wpin(2)) and v(0) = vy in Wp;,(2),
keC’0,T], H () and k(0) = ko in H™'(2),
(iii)

yov =0 in L*(HY*(I'p)), y,v=0 in L*(L*(I})),

Yok = yo(kr(v)) in L*(H'*(I},)), yok = 0 in L*(H"*(I'p)).

(iv) If v e L>*(H?), d;v € L*>(L?) and R € L*(H"), then —(V;(k)n - Dv), =
g(v). in LY(LY*(I)) "

The proof of this lemma is similar to that of Lemma 10.1; we omit it for brevity.

12.3.2 Discretization

We perform a first-order discretization in time combined with a finite element
discretization in space, similarly to that introduced in Sect. 10.3. We linearize the
eddy diffusion terms in order to obtain a linear approximation of them.
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Consider a positive integer number N and define the time step At = T/N
and the discrete times of solution ¢, = nAt, n = 0,1,---, N. We obtain the
approximations v;, py, and k! to v(t,,-), p(t,,-), and k(z,,-) by

* Initialization. Assume that vy € L?(£2) and ko € L?(£2). Set
V2 = VOhs kg = kOhv (1239)

where v, € W), and ko, € Kj, respectively are interpolates of vy and k¢ that
satisfy

111_1}}) Ivor — ¥ollo2.2 = 0, %I_I}}) lkon — kllo2.2 = 0. (12.40)

For instance, vy, may be given by (10.7) and similarly k.

* Iteration. Forn = 0,1,--- | N — 1: Assume known vj € W, k' € Kj,. The new
iterates are solution of the variational problem
(¥22),;,. Obtain VZ‘H e Wy, pZ‘H € My, and k,’;“ € Kj, such that for all w;, €
Wi, gn € My, lj € Kop,

VZ—H - Z n. n+l n. on+l
(A—,Wh)g +b(vy v, T W) sk vy T W)
HGWh, W) = (i TV - wie = (B W),
(Vv gne =0,

(12.41)

kn+l __In
(e ) + bV k) s Gk ) + K5 )
= (PL(k) Vi) e,
(12.42)
k,’;“ = k(’)’h+1 + kr for some k(’)’h+1 € Koy, (12.43)

where "1 is the average value of fin [, #,+1] and we assume k constant.

Note that the equations for (VZH, pZH) and kZH are decoupled. This yields
discrete problems with smaller size. We pass from a global problem with d + 2
unknowns to two problems, one with d 4 1 unknowns and another with 1 unknown.

This allows an easier use of parallel solvers. The problem for kZH is linear,

while the only nonlinearity present in the problem for (VZ‘H, pZ‘H) is the wall-law
term that can be treated by linearization (See Sect. 11.6). The eddy viscosities have
been linearized in both problems.

Systems (12.41), (12.42), and (12.43) admit a solution. This may be proved by
a simple linearization process, similarly to that used in the proof of Theorem 12.1,
that we do not detail for simplicity.

More complex discretizations may be considered, by increasing the discretization
order in time, by linearizing the wall-law term, or by upwinding the convection term
to stabilize the convection-dominance effects. Here we have considered a relatively
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simple discretization whose analysis, however, contains the main difficulties that
the presence of the closure terms adds to the yet complex discretization of Navier—
Stokes equations.

12.3.3 Stability and Convergence Analysis

Let us add the following discrete functions to those introduced in Sect. 10.3:

ky : [0,T] — K} is the piecewise linear in time function that takes on the value

k" att =t,.

h n
kon : [0, T] — Koy, is the piecewise linear in time function that takes on the value
ki att =1,.

oy 1 [0,T] — K} is the piecewise linear in time function that takes on the value
o) = (kr)att =t,.

lgh : (A, T) - K; is the piecewise constant function that takes on the value
k,’j“ on (t,,t,+1), and k(t) = k,? in (—At,0). This function is defined a.e. in
(=41, T).

k, : (0,T) — K, is the piecewise constant function that takes on the value kj,
on (Z,, ty+1). This function is defined a.e. in (0, T').

kpn : (0,T) — Koy is the piecewise constant function that takes on the value kg,
on (f,, t,+1). This function is defined a.e. in (0, 7).

Again to simplify an already complex notation we do not make explicit the depen-
dence of these functions upon A¢. We shall work with the following reformulation
of problems (12.41), (12.42), and (12.43):

T T
_ /0 (Va(0) W) 2@’ (1) di — (Vo W) 9(0) + /0 b (1): 9 (1). wa) (1) dt

T

T ~
+ / o (0 ¥ (0). W) 0(0) di + / (G @), W) o(0) dt
0 0

T~

T
+ / (Ph(1), V- W)y (1) di = / E0(0), wi) 0(0) dt, (12.44)
0 0

for all w;, € Wy, and for all ¢ € 2([0, T]) such that ¢(T) = 0;

T T -
- /0 (ki (0). )2y (1) di — (kon )2 ¥(0) + /0 b (1) Fn (1), 1) 0(0) d
T » » T »
+ / s B (0, 1) w6y dt + / den(0): 1) ¥ (o) di
0 0

T ~
- [ (GO 5000, v (12.45)
0 2
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for all I, € Koy, and for all ¥ € 2([0, T']) such that y/(T) = 0,
kn(t) = kpn(t) + kr in HY*(I') ae.in (0, 7). (12.46)

The stability of problems (12.41), (12.42), and (12.43) is stated next.

Theorem 12.3. Assume that the family of grids { T}, }n>0 is regular. Assume that
vo € L2(2), ko € L*(2), £ € L2 (Wp(2)'). Let (W, My, Kp)),-o be a family
of pairs of finite element spaces satisfying Hypotheses 9.i, 9.ii, and 12.ii. Assume
that the functions v, and [i, satisfy Hypothesis 12.i. Then the discrete variational
problem (V) (12.41), (12.42), and (12.43) admit a solution that satisfies the
following estimates:

1
IVall L2y + vV Vil 2y < G (||V0h||0,2,9 + W”f”LZ(WD(Q)/)) » (12.47)
IVallyvazaey < Coy [ Pallpecr2) < Co, (12.48)

Iknll Loo@zy + llknll 2y < lkonllo2.e + lkr|

+ G (ﬁ+ IVorllo2.2 + ”f”WD(.Q)’) , (12.49)

and
lknll iz dt < Co, (12.50)

for some constant Cy > 0 independent of h, At, v, and | and some constant C; > 0
independent of h and At.

Proof. Estimates (12.47) and (12.48) are derived as in Theorem 10.1, using that
by Hypothesis 12.i fi; is bounded from below by p and bounded. To obtain the
estimates for the TKE, we proceed by steps.

STEP 1. Estimates for TKE. Set [, = k;t' in (12.42). We obtain
n+1 n
kOh _kOh kn+l b n.kn+l kn+l kn.kn+l kn+l
A o +oi (Vs ke ko ) Fsi(ky ko, kg, )
2
1 1 1 1 1 U/?H_U/’: 1
R TG kG D= (P vy ).k e — | = kg
2
—br (Vi oy kg D =si (e o L kgD =1k o kg D e
(12.51)
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where using a notation similar to the one used in the steady case we denote
o, = kr.Then 0"+1 o; = 0 and all remaining terms in the r.h.s. of (12.51)
are bounded as in the proof of Theorem 12.1 by (12.19), (12.20), (12.21), and
(12.23). Adapting these estimates, (12.51) yields

12 2 1 2 H 12
Ikgn 15 2.0 — Ikin 1622 + kG — ki G20 + gﬂfllv%’;’ 162.2

<Ca (% 2 T e L IIVk”;;“Ho,z,g) L (1252)
We bound
ALK s < S5+ L ARG R0
Inserting this estimate in (12.52) and summing up forn = 0,1,--- , k, fork <

N -1,
k m k
k+1 +1 2 +1
Ik 1520 + D Ikei " —Kiullgae + 1540 2 1VkG 3o
n=0

< lkop I3 2.0 + — (n DML+ C 2

At Z ||DV"+1||0,2,9
C
+E (n + 1)At.

Using (10.14) that also holds here, we deduce
" k
Ik 130 + Z 1" = kiullsae + 158t D IVKG 3o
n=0

c(, 1
< kg HOZQJFE(L +F)T

1+ 1
+C ( 2t H) [||V0h||029 + - ”f“WD(.Q):|

Then

k

n n M n
Ik 1500 + DIk —kilG 20 + 74 E IVE 5.0
n=0 n=0
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C 1
2 2 2
< llkonllg2.0 + m (L + P) T + |kr|
1+7v2 1 1
+C (1 +—+ ;) |:||V0h||%,z,9 +3 ||f||%vD(:zy:| : (12.53)

Estimate (12.49) follows.
STEP 2. Estimates for time increment of TKE. Integrating the equation for kZ‘H in
(12.42)in (¢, + §) yields

t+4
(wskon (1), In)2 =/ (A (). In) () 5. (12.54)
t

for all [, € Ko, where 7 (t) € H™'(£2) is defined by

(0. D) pio) = —bi (Vi (0): kn (). 1) = s (kj; (0),1) = d(kn(2), 1)

+ (PL(E;(z),v;(z)),z)g, forall [ € HJ(£2).
The form %" is bounded by
I O z-12) = C (IIV(t)Ill,m len (Ol 2.2 + 7 ka3 5.0
+ I (O35 + L)
Then, using (12.47) and (12.49),
2N L1 1y = C. (12.55)

Setting [, = tskon(¢) in (12.54) and applying Fubini’s Theorem,
T-5 T—5 pt+6
| k@ agdi = [ [0tk 0y 0 ds
0 0 t
T—§ T prs .
+ / (tson (), tskon(t)) o dt < / / (A (s). Tskon (1)) g (o) d1 ds
0 0 §—6

1 T—6 5 1 T—6 5
w5 [ 1o Oagdr+ s [ Ikl 0 ar

Thus

T—6 T K ~
[O ||rsk0h(z>||%,z,gdt52([0 ||%(s>||H1(g)ds) (/ 8||rsk0h(r)||l,z,gdz)
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s 1/2
+82 < 2| N (1) 812 ( / lleskon ()13 5.0 dr) +8'/2
s—8

< CSllkonll 2g1y + 8% < € 82,

As kj, = ko, + kr then t5k;, = t5kop, and estimate (12.50) follows. O

The convergence analysis for discretization (12.11) faces the difficulty of proving
the strong convergence of the velocity in L>(H'). This is required to pass to the
limit in the production term for the TKE. Proving such strong convergence would
require to use the continuous velocity as test function in the weak formulations
(12.34) and (12.35), and this would require d,v € LZ(LZ). We are thus lead to a
partial convergence result: The velocity indeed satisfies the targeted limit equations
in model (12.11), while the TKE just satisfies a variational inequality.

Theorem 12.4. Under the hypotheses of Theorem 12.3, assume in addition that
Hypothesis 12.iii holds. Then the sequence of solutions (Vi, pn,kn)n=o0 provided
by the discrete variational problems (V2);, (12.41) and (12.42) contains a sub-
sequence ((Vi, pw ki ))wso that is weakly convergent in L>*(H') x H~'(L?) x
L*(H") to a weak super-solution (v, p,k) of problem (12.33) as (h, At) — 0.
Such super-solution satisfies the variational problem (V) formed by (12.34),
(12.36), and

/ k(). D' (1) di — (ko.Dg Y(0)

/ e (v(t); k@), D) dt + s (k(t), ) +d(k@®),D)] ¥(t)dt
(12.56)

/ (PO V(). 1) g Y(0) di:

foralll € 2(82) and all v € 2(0,T) such that
[>0in2, ¥y >0in(0,T), Yy(T)=0.

Moreover (Viy)iw=o is weakly-* convergent in L (L?) to v, strongly in L?(H*)
for 0 < s < 1; the primitives in time of the pressures (py)w>o are weakly-*
convergent in L®(L?) to a primitive in time of the pressure p; and (kp/)nso is
weakly-* convergent in L (L?) to k, strongly in L>(H®) for0 < s < 1.

Proof. We proceed as in the proof of Theorem 10.2.

STEP 1. Extraction of convergent subsequences. Due to estimates (12.47), (12.48),
and (12.49) and the assumption ko € H'(£2), arguing as in Step 1 of the proof
of Theorem 10.2, we deduce that the sequence ((vj, Py, kp))p>0 contains a
subsequence (that we still denote in the same way) such that (v;);~ is strongly
convergent in L?(H®) to some v, for any 0 < s < 1, weakly in L>(H'), and
weakly-* in L®(L?); (Py)n>0 is weakly-* convergent in L%°(L?) to some R,
and (kj)n>o is strongly convergent in L*(H*) to some k, for any 0 < 5 < 1,
weakly in L2>(H"), and weakly-* in L>(L?).
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Moreover, v, and v, strongly converge in L*(L") tovand kj and lgh_ strongly
converge in L*(L"),1 <r < 6tok. We may assume in addition that Igh
converges a.e. in Q7 to k.

We prove that the pair (v, d; R, k) is a weak solution of problems (12.34)—
(12.56).

STEP 2. Limit of momentum conservation and continuity equations. All terms of
problem (12.44) pass to the limit as in the proof of Theorem 10.2, excepting
the eddy diffusion term. To analyze this limit, let w € Wp(£2), ¢ € 2(0,T).
By Hypothesis 12.iii, there exists w;, € W), that converges to w in W. Arguing
as in Step 3 of Theorem 12.2 we deduce

1) DWs =5, (k) DWloz.0r = € [k = klloz.0r+IDWi=DWloz.or |-

As ¢ € L°(0,T), then ﬂ,(lgh)(t,x) Dwy(x) ¢(t) strongly converges to
(k) (t,x) DW(x) ¢(t) in L?(Q7)?>?. As Dv;, weakly converges to Dv in
L*(Q7)%*?, we conclude that

T

~ T
lim sy(kp(t); vi(t), wp) @(t) dt :/o sp(k(@);v(t),w)o(t)dt.

(h.At)—0 Jo

STEP 3. Limit of equation for TKE. The time derivative and the convection terms
in (12.45) converge as the corresponding terms for the momentum equation
in Step 2 of Theorem 10.2. The eddy diffusion term converges as in Step 1
above. To analyze the remaining terms, let Y € 2(0,7T), ] € 2(52). Consider
a sequence (1;,);-0 such that [;, € Koy, strongly convergentin W' (£2) to [.
STEP 4. Initial condition. By (12.40),

}1li_l>1})(k0h, e ¥(0) = (k,D)e ¥ (0).

STEP 5. Dissipation term. Consider the function ¢(«) = +/|| . Then q&(lgh) is
bounded in W"!(Q7). Indeed,

/Q Vo (ky(1))] dx < % kROl o IVER D5 o < C IVER D)l o ace.in (0. T),
and then

IVé killor.or < € VT [Vhilloz.0, < C.
As the injection of W!(Qr) in L¥?(Q7) is compact, we deduce that there

exists a subsequence ¢ (kj;) (that we denote in the same way) convergent in
L'(Q7) to ¢ (k). As 1,(x) ¥ (¢) convergesin L>®°(Q7),
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(h,At)—

. roo. T
tim [ s podi = [ ko yoa

STEP 6. Production term. For this term only an inequality passes to the limit. As the
sequence Py (kj, vy) is bounded in L*°(Q7), we may assume that it is weakly-
* convergent to some P in this space. Let y € 2(0,T), 1 € 2(£2) such that
¥ >0in (0,T),/ > 0in 2. We next prove that

/ PL(k,V)(t,x)l(x)l/f(t)dxdt5/ P(t,x)l(x)y(t)dxdt. (12.57)
or

or

Then the inequality in (12.56) follows. To prove it, let us denote the sequence
(Vi)n=0 by (Vi,)n>0. As v;, weakly converges in L*>(H") to v, by Mazur’s
Theorem (Theorem A.8), there exists a sequence of convex combinations of
some vy, :

My
n) __ ()
w, = E oV,
Jj=n

which is strongly convergent to v in L?(H'). By the Lebesgue Theorem, it
follows that Py, (khn,wz”) ) is strongly convergent to Py (k,v) in L'(Q7). Due
to the convexity of 77, on Rt and that of the norm,

Mﬂ
Py (kn, W) < ol Prkn,. vi)). (12.58)

j=n

By Egorov’s Theorem (Theorem A.9), as v; (lghn) converges a.e. to v, (k), it
is quasi-uniformly convergent: For any ¢ > 0 there exists a measurable set
Q. C Qr such that |Q7 \ Q.| < &, and v,(kp,) is uniformly convergent to
Ve(k) in Q.. As
1Py (K, va,) = Prlkovi)llonor < IGi(hn,) = 5:(k)) [VVh, Plloso, + I Lllosorvo,
=< ||\~)r(/€h,,,) =V (k) lo.00,0, IV, l2¢ry + L e

< C 5 (kn,) — 1K) lo.c0.0, + L&
we deduce that for all £ > 0, there exists a m, such that

max max ||PL(l€hm,th) —Pr(k,vip)o1.0r <e (12.59)

m=mg n>1

Denote o (¢,x) = /(x) ¥(¢). Observe that (we omit the integration variables for
brevity)
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M,
/ (Z o) Pr(ky,.va)o — P o)
T

J=n

M,

<)o /Q | PL (B, va,) = Pk, v
j=n T

o

M,
o+ Zayl) /Qr (PL(I;hj,vh,.)a — Pa)

j=n

M,
+Za}”>/g | PLle i) = PutEs, vi)
j=n T

<2 max max | Prkp,, Vi) — Pk, vi)llor,or o llo.co,0r

+max/ Pi(ky. ., vi)o —Po
(P, )

j=n

As Py (lghj , Vi;) converges to P weak-*in L*°(Qr), using (12.59), we deduce

Mﬂ
lim/ Zaj”’PL(khn,vhj)cr:/ Po.
n—>00
QTj=,, QT

STEP 7. Conclusion. Using (12.58) and ¢ > 0 in Qr, we conclude (12.57). Then
(v, p, k) is a solution of the variational problem (¥&?)’. O

12.4 Further Remarks

12.4.1 Numerical Schemes Satisfying the Discrete
Maximum Principle

To obtain positive numerical kinetic energies, the equations for k in models (12.1)
and (12.33) are solved by means of numerical schemes that satisfy the discrete
maximum principle: The numerical solution is positive if the boundary data kp
and the r.h.s. P are positive. Although the Galerkin method satisfies the maximum
principle for small enough grid size 4, this is usually achieved for extremely small /4,
out of practical interest. The main difficulty arises when boundary or internal layers
occur, typically with length scales much smaller than the grid size, that generate
spurious solutions in the Galerkin solution. Instead stabilized methods are used.
These methods damp these oscillations, partially or totally, by means of adding some
kind of artificial diffusion. This artificial diffusion takes into account the information
provided upwind by the flow and usually is called “upwind method.” There are many
proposals of stabilized discretizations; an extensive review can be found in Ross
etal. [31].

To describe some of these methods, let us consider the linear convection—
diffusion—reaction equation

v.-Vk—vAk+ak =P in 2, k=kr on I,



440 12 Numerical Analysis of NS-TKE Model

Fig. 12.1 Upwind element O

with v > 0, @ > 0, where we assume that the convection velocity v is divergence-
free. The Galerkin approximation on K}, of this problem is : find kj, € IT,(kr) +
Ko, such that

a(kp,lp) = (P.ln)a Vi, € Kop, (12.60)

wherea(k,l) = (v-Vk, D)o +v(Vk, VD)o + a(k,1)g.

The method of Tabata (cf. [32]), one of the first upwind finite element methods,
assigns an upwind element K;'” to each internal vertex «; . This upwind element K7
is any element one of whose vertex is a;, such that v(e;) points from K7 toward
a;; see Fig. 12.1.

The discrete problem is obtained from (12.60) using the following approxima-
tions:

(V- Vkn.i)e = (V@) - Vi ,, .02, (P.g)e = (P(e).¢)e

for all internal node «;, where ¢; denotes the Lagrange basis function of Ky
associated to the node «;. This method is positive if « is large enough with respect
to v, in the sense that the associated matrix is an M-matrix: Its diagonal entries
are positive, and its off-diagonal entries are nonpositive. This ensures the maximum
principle. Moreover, it is proved to provide convergent approximations in H'(£2)
norm. In exchange, it is not exactly consistent, in the sense that the exact solution
of the convection—diffusion equation does not satisfy the discrete problem. For this
reason it provides only a first-order accurate approximation, with rather high levels
of numerical diffusion.

An extensively used method that provides to a great extent accurate and
oscillation-free solutions is the Streamline Upwind Petrov—Galerkin (SUPG)
method, introduced by Brooks and Hughes (cf. [9]). It reads: find k;, €
ITy(kr) + Kop such that

a(kh, /\h)g + (Rh(kh), Tu- VA,h)_Q = (P, /\h)g, for all lh € Kh
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where Rj, (k) is the residual, defined element-wise by
Rutken) = -V (ki ) =v A (kny, ) — ki, — fi; oneach K € 7,

and T € L°°(£2) is a nonnegative stabilization parameter, whose adjustment is
crucial to obtain a good accuracy of the method (cf. John and Knobloch [22,23]).
The SUPG method, however, does not preclude small nonphysical oscillations
localized in narrow regions along sharp layers. To damp these oscillations, artificial
crosswind diffusion in the neighborhood of layers is added to the SUPG formulation.
This procedure is usually called “discontinuity (or shock) capturing.” The artificial
diffusion in these methods typically depends on the discrete solution kj,. Thus, the
resulting methods are nonlinear (even if the original problem is linear). This is
necessary to achieve methods with second-order accuracy, as linear methods
satisfying the maximum principle are at most of first order. This is stated by the
well-known Godunov Theorem (cf. Toro [33]).

All these methods provide some damping of spurious oscillations due to sharp
layers, but few of them really satisfy the maximum principle. Let us mention,
for instance, the stabilized method of Burman and Ern (cf. [10]) that develops
a complete analysis of stability and convergence and the crosswind dissipation
method of Codina (cf. [14]). In its turn, the Mizukami and Hughes method (cf.
[30]) provides an M-matrix and quite accurate numerical results, but no convergence
analysis is available. This situation is somewhat improved for the PSI (Positive
Stream-wise Implicit) method (cf. [16]): It provides an M-matrix, and some partial
convergence results for the diffusion-dominated regime hold (cf. [13]).

An alternative technique is provided by the flux correction schemes, oriented
to bound the oscillations in regions of high gradients. These techniques were
introduced for finite difference discretizations (cf. [8, 34]) and later were applied
to finite element discretizations (cf. [24-29]).

12.4.2 Approximation of Elliptic Equations with r.h.s. in L!

The equation for the TKE in model (12.1) has only L!(£2) regularity. For this reason
the TKE has only W!49(£2) regularity, for 1 < ¢ < 3/2. This is proved by means
of the interpolation estimates stated in Theorem A.12.

This analysis has been extended in Casado et al. [11] to piecewise affine finite
element discretizations of elliptic equations of the form

~V-(AX)Vk)=P in £,

where A € L®(£2)?*? is a uniformly positive-defined diffusion matrix. This
analysis holds when the matrix resulting from the discretization is an M-matrix.
This property seems to be essential to obtain uniform estimates of the quantities
M (kj,) defined by (A.42).
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Also, Gallouét and Herbin have proved a similar result for the Poisson equation
with measure data in [18]. In this case this analysis is an adaptation to piecewise
finite element discretizations of a general analysis for finite volume approximations
of convection—diffusion equations without coerciveness, performed in [17]. These
techniques were subsequently extended to nonlinear transport—diffusion equations
(cf. [20,21]). Finite volume discretizations provide a more favorable framework to
build discretizations that yield M-matrices, due to the possibility of limiting the flux
between adjacent cells.

The extension of the analysis of [11, 18] to convection—diffusion equations, thus,
requires discretizations that yield an M-matrix. However, very few finite element
discretizations provide an M-matrix. Moreover, the convergence analysis of most
of these has not been performed even for linear convection—diffusion equations.
Further, the extension to the evolutionary convection—diffusion equations of the
analysis of [11] or [18] has not been realized yet.

This is an open subject of research whose resolution would lead to the extension
of the analysis performed in this chapter for the Galerkin approximation of the TKE
equation to methods that ensure its positiveness.
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Chapter 13
Numerical Experiments

Abstract This chapter is devoted to analyze the numerical performances of the
models and numerical techniques that we have studied in the preceding chapters.
It is intended to provide a starting guide to the numerical discretization of VMS
models for students and researchers interested in the computation of turbulent flows.
With this purpose we test the practical performances of the VMS models, in some
relevant benchmark turbulent flows.

13.1 Introduction

This chapter is devoted to analyze the numerical performances of the models and
numerical techniques that we have studied in the preceding chapters. It is intended to
provide a starting guide to the numerical discretization of VMS models for students
and researchers interested in the computation of turbulent flows. With this purpose
we test the basic aspects of the implementation of the discrete models, so as the
practical performances of the VMS models, in commonly used turbulent flows.

RANS methods are used in many engineering applications and its performances
are found in a wide literature. We have preferred to address the rather new
VMS methods and to analyze their practical performances in view of their use in
engineering applications. Specifically, our numerical experiments are aimed to the
following targets:

* To introduce the main features of some r