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OPTIMAL ERROR ESTIMATE FOR THE DIV LEAST-SQUARES
METHOD WITH DATA f € L? AND APPLICATION TO
NONLINEAR PROBLEMS*

ZHIQIANG CAI' AND JAEUN KU#

Abstract. The div least-squares methods have been studied by many researchers for the second-
order elliptic equations, elasticity, and the Stokes equations, and optimal error estimates have been
obtained in the H(div) X H' norm. However, there is no known convergence rate when the given
data f belongs only to L2 space. In this paper, we will establish an optimal error estimate in the
L? x H' norm with the given data f € L? and, hence, fill a theoretical gap of least-squares meth-
ods. As a consequence of this estimate, we will provide a convergence analysis for the linearization
process on solving Navier—Stokes equations, which uses the div least-squares method for solving the
corresponding Stokes equations.
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1. Introduction. There is substantial interest in the use of least-squares prin-
ciples for the approximate solution of partial differential equations with applications
in both solid and fluid mechanics. Loosely speaking, there are three types of least-
squares methods: the inverse approach, the div approach, and the div-curl approach.
For the least-squares methods such as the inverse approach and div-curl approach, we
refer to [1, 4, 7, 11, 24, 27] and references therein.

For the scalar elliptic equations, the div approach based on the flux-pressure
(the respective dual and primal variables) formulation has been studied by many re-
searchers (see, e.g., [5, 10, 14, 15, 17, 18, 20, 21, 22, 23, 25, 26]). For elasticity and
the Stokes equations, the div least-squares approach based on the stress-displacement
and the stress-velocity (the respective dual and primal variables) formulations, respec-
tively, was introduced and analyzed in [12, 13]. An optimal error estimate is obtained
in H(div) x H' norm. This estimate also yields an optimal L? norm error estimate
for the dual variable. Recently, we in [9] established the optimal L? estimate of the
primal variable. But, all these estimates mentioned above are under the assumption
that the right-hand side function f is as smooth as the divergence of the dual variable,
which is slightly more than those of the Galerkin finite element method. In particular,
when the given date f belongs only to L? space, there is no known convergence rate.
This, in turn, causes some difficulties for a convergence analysis for the linearization
process for solving nonlinear problems such as Navier—Stokes equations by using the
abstract theory of Brezzi, Rappaz, and Raviart (see, e.g., [19]).

One of the purposes of this paper is to study error estimates on the div least-
squares approach when f is only in L? and, hence, to fill a theoretical gap of the
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L2 ESTIMATES FOR LEAST-SQUARES 4099

div least-squares method. The other is to analyze the div least-squares finite element
method for the stationary Navier—Stokes equations. When f € L2, it is obvious that
the divergence of the dual variable belongs only to the L? space. Hence, it is impossible
to obtain a convergence rate in the H(div) x H' norm. Instead, in this paper, we
will establish linear rate convergence in a weaker norm, the L2 x H' norm for the
respective dual and primal variables. This will be done by modifying the argument
of Yang in [28]. Note that this is not a trivial task simply because the corresponding
“energy” norm of the div least-squares functional differs from the L? x H' norm.
This new estimate plays a key role in convergence analysis for the least-squares finite
element method for the stationary Navier—Stokes equations, which will be done by
verifying various assumptions of the abstract theory by Brezzi, Rappaz, and Raviart.

Previous least-squares approaches to solve nonlinear problems such as Navier—
Stokes equations are based mostly on the div-curl approach [2, 3]. This type of
approach requires the space for dual variable in H' space and its approximate space
to be C? elements, and thus prevent using classical mixed elements such as Raviart—
Thomas elements. However, it is reported [6] that RT elements perform favorably
over the standard C° element when locally conservative approximation is essential.

The paper is organized as follows. Section 2 introduces mathematical equations
for the second-order scalar elliptic partial differential equations, elasticity, and the
Stokes equations. The div least-squares formulation and its finite element approxima-
tion for those equations are described in section 3. We want to note that sections 2
and 3 are a brief summary, and we refer the reader to [9] for a detailed presentation.
In section 4, we establish the optimal L? error estimates for the flux and optimal
H' error estimates for the primary variable with minimum regularity assumption.
The optimal H' error estimates play the key role in a convergence analysis for the
linearization process to solve Navier—Stokes equations in section 5.

2. Mathematical equations. Let 2 be a bounded, open, connected subset of
R4 (d = 2 or 3) with a Lipschitz continuous boundary 92, where 9Q = I'p UT'y and
I'p NT'xy = 0. For simplicity, we assume that I'p is not empty (i.e., mes (I'p) # 0).

We use the standard notations and definitions for the Sobolev spaces H*(2)? for
5> 0. Set

HH(Q):={qe H(Q) : ¢q=0onTp}.
When I' = 99, denote H}(Q) by Hg (). Let
H(div;Q) = {ve L) : V-v e L*(Q)},

which is a Hilbert space under the norm ||v| graiv. o) = ([|V[|>+[|V-v[|?)2, and define
the subspace

Hy(div; Q) ={ve H(div;Q) : n-v=0o0n Ty},
where n is the outward unit vector normal to the boundary.

2.1. Second-order elliptic problems. Consider the following second-order el-
liptic boundary value problem:

(2.1) -V (AVu)+ Xu=f inQ
with boundary conditions

(2.2) u=0 onl'p and n-AVu=0 only,
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4100 ZHIQIANG CAI AND JAEUN KU

where A is a given d X d tensor function, uniformly symmetric positive definite; X u =
b - Vu + cu with b, ¢ smooth functions; and f is given scalar function. For simplicity
of the presentation, assume that (2.1) satisfies the full H? regularity estimates:

(2:3) l[ull2 < C [ fllo-

2.2. Elasticity and Stokes equations. Let

. 1 8'Ui ov;
e(v) = (eij(v))dxd with eij(V) = 3 (8$ 4 8$j> )
J [

For a tensor function 7 = (7)., let 7i = (71, ..., 7ia) denote its ith-row for
i=1, ..., d and define its divergence, normal, and trace by
d
Vir=NV-71,...,V-1q), n-Tt=Mm-71,...,0n-74), and trT:Zm,
=1
respectively.

Elasticity and Stokes equations may be casted as the following pressure-perturbed
form of the generalized Stokes equations

—V-Q2ue(u) —pd) =1 inQ,

(2.4) 1
V-u+ NP=9 in
with boundary conditions
(2.5) u=0 onT'p and n-(2ue(u)—pd)=0 onTy.

When I'y = 0, p is unique up to an additive constant provided that the compati-
bility condition [, gdz = 0 holds. Again, we assume that (2.4) satisfies the full H?
regularity estimates:
(26) lafl2 + [Pl < C (Ifllo + llgll1)  for A= o0,
[[ull2 + M|V -ulls < C|f]o for A < o0,
where C' is a positive constant independent of u, p, and A.
3. Least-squares formulations.

3.1. First-order systems. Introducing the flux (vector) variable ¢ = —A Vu,
the scalar elliptic problem in (2.1) may be rewritten as the following first-order partial
differential system

A7 lo+Vu=0 1in Q,
(3.1)
Veo+Xu=f inQ
with boundary conditions
(3.2) u=0 onTp and n-oc=0 ony.
For the generalized Stokes equations, define Ay by

1 A
(3.3) Ayt = 2 (T — m(tm‘) 5) for A € (0, oo].
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Without loss of generality, we take u = 1/2. Note that m = é when A\ = co. Con-

sider the following first-order system of partial differential equations corresponding to
(2.4) studied in [13, 12]:

3.4
(3:4) Vio=—f inQ

{A)\J—e(u) =0 inQ,
with boundary conditions
(3.5) u=0 onl'p and n-e=0 only.
3.2. Least-squares variational problems. For the solution spaces, define
Hy (div; Q)9 for A € (0, 00),
| {7 € Hy(div; Q)¢| JotrTdz =0} for A = oo,
and let
Hy(div; Q) for (3.1), HL(Q)  for (3.1),
Y= and U =
X for (3.4) HE(Q)4  for (3.4).
Define a bilinear form b(-; -) on (X x U) x (X x U) by
(0 + AVu, A~17 +Vu) + (V-0 + Xu, V-7 + Xv) for (3.1),
blo,u; T,v) =
(Aro —€(u), Axt—€(v))+(V-0,V- 1) for (3.4)

for all (o, u; 7, v) € (X xU) x (£ x U) and a linear form F(-) on ¥ x U by
LV.-T+ Xv for (3.1),
pry ¢ ) for (3.)
(—f,V-7) for (3.4)
for all (T, v) € ¥ x U. Then the true solution (o, u) € ¥ x U satisfies
(3.6) blo,u;T,v)=F(r,v) V(r,v)eXxU.

3.3. Least-squares finite element approximations. For simplicity of pre-
sentation, we consider only triangular and tetrahedra elements for the respective two
and three dimensions. Assuming that the domain {2 is polygonal, let T, be a regular
triangulation of ) (see [16]) with triangular/tetrahedra elements. Let Py(K) be the
space of polynomials of degree k on triangle K and RT(K) denote the local Raviart—
Thomas space of order k on K (see [19]). Then the standard H(div; ©2) conforming
Raviart—Thomas space of index k [8] and the standard (conforming) continuous piece-
wise polynomials of degree k + 1 are defined, respectively, by

(3.7) YW={reX: T|x € RTH(K)™ VK <T,},
Vit ={veU vlg € Pop1(K)™ VK €Th},

where m = 1 or m = d. Tt is well-known (see [16]) that V;"™ has the following
approximation property: let & > 0 be an integer and let [ € [0, k + 1]

(3.8) inf_flu— vl < CRfullis,

UGV:+1
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4102 ZHIQIANG CAI AND JAEUN KU

for u € HTY Q)™ NU. It is also well-known (see [8]) that ¥F has the following
approximation property: let k& > 0 be an integer and let I € [1, k + 1]

(3.9) inf o — 7| g < CR (|l + ||V o))

Texk
for o € H{(Q)™ ™ NY with V-o € H(Q)™.
The finite element discretization of our least-squares variational problem is: find
(oh, up) € XF x VF such that
(3.10) blon, up; T, v) = F(T,v) YV (7,Vv)€XF x Vi
Note that we have the following orthogonality property:
(3.11) blo—opu—uyT,v)=0 V(1,v)€ Xk x VL

4. Error estimates with f € L2. In this section, we take k = 0 in (3.7). The
extension for the case k > 1 is straightforward. We will use the operator 7, : & — ¥} |
see [8, III and IV] for m =1 (i.e., the scalar case) with the following property:

(4.1) lo—malls < Chlloll Vo e H'(@Q),
(4.2) (V-(o—mpo),q) =0 VYqeQn,

where

(4.3) Qn={qe L*Q) : q) = constant for each x € Tp}.

By using the above operator and modifying the argument in [28], we obtain our
main results for least-squares methods with the minimum assumption, i.e., f € L2.
It turns out that the proofs for the second-order scalar elliptic problems are more
complicated than the ones for Stokes equations and linear elasticity problems due to
the lower-order terms in (2.1). Thus, we will provide the proof for the scalar case
first in detail and provide the sketch of the proof for the linear elasticity and Stokes
equations.

4.1. The scalar elliptic problems.
THEOREM 4.1. Let (o,u) and (o, up) be the solutions of (3.6) corresponding to
the scalar problems (3.1) and (3.10). Then, the following a priori estimate holds:

lu—unlli +lle —onllo < Ch(||ull2 + [[o]l1) < Chf]lo.
Proof. By the triangle inequality, we have
lu = unllf + llo = onlls < C(llu—urli + o = T ||§ + llur — unll} + [mno — onl3).

Let u; be the interpolation of u, which satisfies the approximation property in (3.8).
Using (4.1) along with uy, we have

lu— sl +llo = mo||§ < CR*(||ull + [lo|).
Thus, in order to prove the theorem, it suffices to prove that

(4.4) lur = unl|? + mne — oulls < CR2(Jlull3 + o ]17).
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By the coercivity of the least-squares functional and the orthogonality property
of least-squares solution (o, up), we have

C(lur = unll +lmho — onll7i(aiv) < (TR = On,ur — un; mo — on,ur — up)

(4.5) =b(mpo — O, ur — U TRO — O, U — Up,)
=L+1I+1;

with
L =(V-(mho —0),V-(mho —op)), Iy = (V- (mho — o), X(ur —un)),
and Is = (X(ur —u),V - (mpo —op) + X(ur —up))
+ ((mpo — o) + AV (ur —u), A~ (mpo — o) + V(ur — up)).
Using (4.2) and the fact that V - (mp0 — o) € Q) yields
I, =0.

Let by be a piecewise constant function such that
(4.6) [b—brllL. < Chlbllw: < Ch.
Since Xv =Db - Vv + cv, then

I, = (V- (mho—0),b-V(ur —un)) + (V- (mho — o), c(ur — usn))

=(V-(mpo —0o),(b—b;) -V(ur —up)) + (V- (mho — o), cur —up)).
The last equality used the identity
(V- (mho — o), br - V(ur —un)) =0,

which follows from (4.2) and the fact that by-V(ur—up) € Q. Thus, by the Cauchy—
Schwarz inequality, (4.6), integration by parts, the arithmetic-geometric inequality,
and (4.1), we have

I < ||V (o —=mo)llo|[(b—br)  V(ur —un)lo+ (V- (mho — o), c(ur —un))
<CIb=DbillL V- (o —=mno)lolur — unli + (mho — o, V(c(ur — un)))
< Ch||V - (o —mo)|ollur — unlls + lmno — ollo [V(c(ur — un))llo
< C(lo—=mollo+h|V:- (o —mwo)lo) lur — unl:
< Chllo||y [Jur — unlf1-

For I3, it follows from the Cauchy—Schwarz inequality, the triangle inequality, the
approximation properties of u; and 7,0, and the arithmetic-geometric inequality
that

Iz < |lu—ur|s (IV - (7o — an)llo + lur —unll1)
+(lmho — allo + [[u—urlly) ([[7no — onllo + [|ur — unll1)

< Ch(llullz + llolly) (lur — unlly + l7no — onllmaiv)) -
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Combining (4.5) with bounds for I and I3 gives
lur—un|[ i+ Imno—anll7 iy < Ch (lulla + o) (ur = unll + 700 = onllaain))

which implies (4.4). Finally, by the a priori estimate in (2.3) and using the fact that
lo|lx < [Jull2, we complete the proof of the theorem. O

4.2. The generalized Stokes equations. We now state the corresponding
result for linear elasticity and Stokes equations. Here, we use the following operator:

(4.7) 7Th0'=(7Th0'1,...,7Th0'd),

where 7}, is operator satisfying (4.1) and (4.2). Note that 7, satisfies the following
properties:

(4.8) lo —mhollo < Chllo|i Yo e HY(Q)4*,
(4.9) (V- (0 —mp0),q) =0 Yqe Q).

THEOREM 4.2. Let (o,u) and (o, uy) be the solutions of (3.6) corresponding to
the generalized Stokes equations (3.3) and (3.10). Then, the following a priori error
estimate holds:

u—uplly +[lo = anllo < Ch(|[ullz + [[ofl1) < Ch|f]o.

Proof. The theorem may be proved in a similar fashion as that of Theorem 4.1.
For the convenience of readers, we sketch the proof here. To this end, again it suffices
to show that

(4.10) lur —up[[¥ + [whe — onlls < CR*(J[ull3 + [lo]f?)-

By the coercivity of the least-squares functional and the orthogonality property of
least-squares solution (o, up), we have

C (|lur — wp||? + ||7ho — Uh”%{(dm)) <b(mpo — Op, U — U TRO — R, Ur — Up)

(4.11) =b(mpo —o,u; — W, TR — O, U — Up)
=05+ 1

with

L = (V- (rpo —0)V - (7o — o))
and Iy = (Ax(mpo —o) —€(ur —u), Ax(mpo —on) —€e(ur —uy)).

Using (4.9) and the fact that V - (w0 — 0,) € Q¢ yields

L =0.

It follows from the Cauchy—Schwarz inequality, the definition of Ay, and the approx-
imation properties (4.8) and (3.8) that

I < ([Ax(mno — a)llo + [[ur — uly) (A(7re — on)llo + [[ar — unlly)

< (ll7wne = allo + [lur — ) (I7ro = anllo + [ur —unll1)

1/2
< Ch (Jullz + o) (Imne = onlyqainy + s = wnll?)

Combining the results for I; and I and (4.11) implies the validity of (4.10). This
completes the proof of the theorem. O
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5. Application to nonlinear problems.

5.1. Problem formulation. In this section, we will use the error estimate de-
veloped earlier to provide a convergence analysis to a linearization process for solving
Navier—Stokes equation of the form:

—VAU—I—Z?Zl ujou/oz; +Vp==£f inQ,
(5.1) V-u=0 in{,
u=0 on Jf.

By taking 0 = vVu—p I and rescaling the stress, the pressure, and the right-hand side
by o/v — o, p/v — p and /v — £, respectively, we obtain the following first-order
system:

d
1 .
V.o + > E ujou/dx; =f in Q,

j=1
(5.2) o—Vu+pl=0 in{,
V:-u=0 in Q,
u=0 on 99.

In order to solve the above nonlinear problem, we closely follow the abstract framework
of [19]. Let

3.5

d
(5.3) X = H(div)? x (W2 ) x L2 and Y = L2

where L§ = {q € L* : [,q = 0}, 6 > 0 is sufficiently small, and d = 2 or 3. We
s

want to point out that we choose (Wy ~°)? space, not (W})? for the space of u in the

definition of X. This is necessary to have the nonlinear term 2?21 ujou/0x; to be

3_
in L? space. Note also that V! C (W, ®)e, where V! is defined in (3.7).
Consider the nonlinear problem of the form

(5.4) FOU)=U+TGANU)=0 for U= (o,u,p) € X and A €A,

where A C (0, +00) is a compact interval. Define a linear operator 7' as follows: given
f. €Y, denote by

(0w, us,pi) =T € X
the solution of the Dirichlet problem for the Stokes equations
-V-o.=f, inQ,
o.,—Vu,+p, =0 inQQ,

5.5
(5:5) V-u,=0 in{,
u, =0 on Q.
Also, with data f, € Y, associate C*°-mapping from R, x X into Y defined by
d
(5.6) G:(\V=(r,v,q) > G\V) = )\Zvjav/aa:j —f..
j=1

Clearly, the following lemma applies.
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LEMMA 5.1. U = (o,u,p) € X is a solution of (5.2) if and only if (o,u,p) € X
is a solution of (5.4).

5.2. Div least-squares method for Navier—Stokes equations. To approxi-
mate (5.4), we introduce an approximation space X, and an operator Tj, € L(Y;X},)
intended to approximate T". Set

(5.7) E,(\U) =U+ TG\ U).
Then, the approximation problem is to find U, € X}, such that
(5.8) F,(\Up) =0.

The following least-squares solver was introduced in [12] and we briefly present
here for completeness. For the approximation space, let

Xy =2 x VI x Q,

where X and V;"™ are defined in (3.7) and Qj, is defined in (4.3). To approximate
solution (o4, u., p.) = T, € X of (5.5), we define an approximation (o «p, Wep, psp) =
Ty f« € Xp, to be the solution of the following problem:

(V-oun,V-7h) + (0uh — VUap, + s, Th — VWhL +qn) + (V- Wi, V- wy,)
(5.9) = b(Osh, Wah, Dih s Thy Whyqn) = (Fe, =V - T4)

for all (71, wn,qn) € X},. Note that the following orthogonal property holds:
(5.10) b(0x — O shy W — Wi, Ps — Psns Thy Whiyqn) =0

for all (71, W, qn) € Xp,. Using this orthogonal property, the following error estimate
is obtained. We provide a sketch of the proof.

THEOREM 5.2. Let (o,u,p) =Tt € X be the solution of (5.5) and (oh, un, pn) =
Tnf € Xy, be defined in (5.9). Then, the following estimate holds

lo — onllmi + [0 —unllr + llp = prllo
<C| inf |lo—T i) + inf u—wl|; + inf — .
< (TEEQ o~ ~haau + k= whit inf q|o>

Proof. The following equivalence is provided in [12, Theorem 4.1]:
o= hl1 % (aiwy +0—vnll1+lp—prllo =~ b(e—0h, u—wp ,p—pn;o—0H, Uu—1n, p—pp).
Thus, using the orthogonal property (5.10), we have

lo = onllFraivy + It = wnlli + [[p = pallo

<Cb(o—0op, u—uy,p—pp;0 —Ch, W—Up,D— Pr)
SCb(o-_o-hau_uhnp_ph;a-_’rau_wap_q)

< C(lo = anlla@iv + [u—=anlli + [p = prllo) (o = Tl z(aiv) + [0 = wl[1 + [lp — qllo)
for any (7,w,q) € X},. This completes the proof. a0

The following error estimate is the key for a convergence analysis for the lineariza-
tion process defined in (5.4). The proof is very similar to the one given in section 4.
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THEOREM 5.3. Let (o,u,p) =Tt € X be the solution of (5.5) and (oh,un,pr) =
Trnf € X}, be defined in (5.9). Then,

[[u = upfly < Ch(llulle + [|p[l1)-

Proof. As in the proof of Theorem 4.2, let uy, py, and 7o be interpolants of u,
p, and o, respectively. By the triangle inequality, the approximation property of uy,
the definition of (5.9), the coercivity, and the orthogonality property, we have

[u—uplly < flu—usfly + lur = unllx
<l =wylly + [fu; —uplly + [|whe — onllo + [Ipr — prllo
< Chllullz + [[a; = upl[s + [[whe — onllo + [lpr = prllo
= Ch|ulls + b(rpo — Oh,ur — U, Pr — Ph; ThO — O, UL — Up, DI —ph)%
= Chl[ullz + b(mpo — o, u; — u,p; — p; THO — Oh, Ur — Wy, pr — Pi) 2.

The rest of the proof is almost identical to that of Theorem 4.2. O

Now, suppose that (5.4) has a branch of nonsingular solution {(A,U(\)) : A € A}.
We need to make additional assumptions in order to use the abstract approximation
theory of [19]. First, we suppose that there exists another Banach space Z contained
in Y, with continuous imbedding, such that

(5.11) DyG\NU) € L(X;Z) VAEN, YUEX.

Next, concerning the approximation properties of the operator T}, we assume that

(5.12) Jim (T = Th)gllx =0 VgeY
—00
and
(513) hhm ||T - Th”L(Z;X) = 0.
—00

We will verify these assumptions later. Under these assumptions, the following theo-
rem is proved in [19, Theorem 3.3, pp. 307].

THEOREM 5.4. Assume that G is a C?>-mapping from A x X into Y and the
mapping D?G is bounded on all bounded subsets of A x X. Assume, in addition,
that the conditions (5.11), (5.12), and (5.13) hold and that {(A\,U(X)) : X € A} is a
branch of nonsingular solutions of (5.4). Then for h < hy small enough, there exists
a neighborhood O of the origin in X and a unique C?-function X — U, ()\) € X such
that {(\,Un(N\)) : X\ € A} is a branch of nonsingular solutions of (5.7) and that

Un(A) —UN) €O VIeA.
Furthermore, there exists a constant K > 0 independent of h and \ with
[Un(N) —UN)x < KI(Th — T)GAUN)IIx YA €A

In order to apply Theorem 5.4, we need to verify the assumptions made in the
statement, and we provide the proof here.
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LEMMA 5.5. Fquation (5.4) has a branch of nonsingular solutions, {(A\,U(N)) :
reAleX.
Proof. For all V = (1,v,q) € X, the Fréchet derivative of G with respect to U is

d
DyG\U) -V = /\Z(ujav/aa:j +v;0u/0x;).

Jj=1

Hence, U = (o, u,p) is a nonsingular solution of (5.4), or equivalently Dy F(1/v,U)
is an isomorphism of X if and only if, for each W = (¢, w,r) € X, there exists a
unique V = (1, v, q) € X such that
-V-(r—¢)+1 Z?Zl(ujav/axj +v;0u/0x;) =0 in Q,
(r—¢)—V(v—-w)+(¢g—r)I=0 inQ,
V-(v—w)=0 inQ,
v—w=0 ondf.

(5.14)

Eliminating 7 — 1) in the above equations and letting s = v —w and § = ¢ — r, then
(5.14) may be rewritten as

d
—As+Vq+ % Z(ujas/axj +sj0u/dxz;) =g in €,
j=1

5.15
( ) V-s=0 in(,

s=0 on 09,
where g = — Z?Zl(uj(?w/axj +w;0u/0x;) € L*(2). The uniqueness and existence
of the solution (s, §) € W3 x L2 is well-known [19, page 300, Lemma 3.2]. Now, the H?
3 _
regularity assumption, (s, ) € Wi x W} C W.? O x L?, implies that 7 —) € H(div)?.
This, in turn, yields that (5.14) has a unique solution V = (7,v,q) € X and, hence,

(5.4) has a branch of nonsingular solutions. O
To prove assumption (5.11), take

(5.16) Z=Ws,

where € > 0 is sufficiently small.

LEMMA 5.6. ForU = (o,u,p) € X = H(div) x WQ%_J

x L2,
DG\ U) € L(X,Z).
Proof. Note that for any V = (7,v,q) € X, we have

d
DyGAU) -V =X (u;0v/dx; + v;0u/dx;).
j=1

Thus, it is necessary to show that

luiov/0zjllwg, llv;ou/z;llws < CUITllmaw) + IVl 3-s +llallo),
2
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where C' is independent of V but may depend on U. Obviously, it suffices to establish
that

|ujov/0z|ws < Cluy) 5 and [l 0u/9z;llwg < Clu) vl 5

¥l 4
2 2

for sufficiently small € and §. For d = 2, the above inequalities can be easily obtained
by taking L® norm for u; or v; and applying Sobolev’s inequality. For d = 3, we
start with the first inequality. Using Holder’s inequality, we have

. 1 1
||U](9V/a$j|‘w2€ < HUJ'HW2ep VHW21q+e with ]; =1—-—.

q

By taking ¢ = in the Sobolev imbedding theorem, we have

3
2(1+d+€)
||V||W21q+E <C ||VHW23/2_5.

By the choice of ¢, we have p = %. Again, by the Sobolev imbedding theorem,
we have
CWSs CWg,

5+e

. . . . . . 25 .
for § and e being sufficiently small. That is, ||u;[lw;, is finite since u € W . This
proves

lus0u/0; lws < CO) vy 0e-s.

For the second inequality, again using Holder’s inequality, we have

l[v0u/0z;|[w; < [lvjllwg, [lly e,

where © =1— . By taking ¢ = 57 in the Sobolev imbedding theorem, we have

1 3
q 14+0+¢€)

Hu”W;;E < OHu||W23/275'

By the choice of ¢, we have p = %. By Sobolev imbedding theorem, we have

-0
Wy " CWs CcW s =W,
+

+3 T—2(6F¢)

e

for § and e being sufficiently small. That is, [|v;[lw;g, < CHV||W%,5. This proves

2

[v0u/dz;|ws < C()[|V]lyyz/2-s
and, hence, completes the proof of the lemma. |
By the Sobolev imbedding theorem, Z = Wi for all € > 0 is compactly imbedded
into Y = L?. Thus, (5.13) follows if we prove (5.12).
LEMMA 5.7. For any g €'Y = L2,

lim [|(T — Th)gllx = 0.
h—o0
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Proof. Let U = (o, u,p) = T'g and Uy, = (op, up,pr) = Thyg. Let ur € V;! be the
interpolant of u. By the triangle inequality, the approximation property, the inverse
inequality, and Theorem 5.3, we have

LI REU LT

< ChEF[ully + h 30 uy — |y
< ChEF[ully + h 30 (|luy — ullyy + [u — unllw;y)

< Ch* P ullz + 72l = wpllwy < CREF(fullz + [Ipll).
Hence, it follows from the definition of X, the above inequality, and Theorem 5.2 that

et = Unlix < Cllo = anlla@iv + la—un] s +Ilp = prllo)
2

1
< C(lo = anlluaiv) + P = pallo) + Ch2(lull2 + [Ip[l)
<C| inf |lo—71 iy + inf  |lu—wl|; + inf —
<O nt ol + = wiho+ nt llp—

1
+ Ch=(lull2 + [lplh),

which implies that ||/ — Up|lx — 0 as h — 0. This completes the proof of the
lemma. O

Remark 5.8. Under the same assumption as in Theorem 5.4 and taking g =
G(N\,U(N)) in Lemma 5.7, we have the following error estimates:

e (N) —UN[x < €| inf o(A) = 7Tllaai) +  inf  [luld) —w]
TED wevFtt

h

+ inf [[p(A) — qllo | + CREF (u(N)2 + [[p(N)]1).
qE€EQn
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