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Abstract

Artificial boundary conditions are presented to approximate solutions to Stokes- and
Navier-Stokes problems in domains that are layer-like at infinity. Based on results about
existence and asymptotics of the solutions v, p> to the problems in the unbounded domain
Q the error v>®° — v, p> —pf? is estimated in H'(Qr) and L2(QRr), respectively. Here v’t, pf?
are the approximating solutions on the truncated domain 2, the parameter R controls the
exhausting of Q. The artificial boundary conditions involve the Steklov-Poincaré operator on
a circle together with its inverse and thus turn out to be a combination of local and nonlocal
boundary operators. Depending on the asymptotic decay of the data of the problems, in the
linear case the error vanishes of order O(R™"), where N can be arbitrarily large.
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1 Introduction

Layer-like domains appear in many topics of mathematical physics, related to film flows,
lubrication patterns, plates etc. In the present paper a layer like domain is a domain Q C R3
with a smooth boundary 02, and  coincides with the layer

A={z=(y,2):y=(y1,52) € R? |2| < 1/2} (1.1)

outside the ball Br, = {z € R3: |z| < Ry} of radius Ry > 1. We consider the Stokes equations
— and further Navier-Stokes equations — with Dirichlet boundary conditions

—vAV>*® +Vp>*® = f in €,
V-v* = 0 in Q (1.2)
v>® = 0 on Of.

The vector v™° = (v7°, v5°, v5°) stands for the velocity and the scalar p> for the pressure in a fluid
with constant viscosity v > 0. In domains of type (1.1) besides the question of uniqueness and
existence of solutions also the asymptotic behavior of v, p at infinity is important in dependance
of the decay properties of f for various reasons. One context is the following:
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Computational schemes for boundary value problems in unbounded domains require the re-
duction to a problem in a bounded region. A very common practice is to cut the unbounded
domain by taking the intersection with a bounded one and prescribe an artificial boundary
condition (ABC) on the truncation surface. The choice of the truncation surfaces is usually
governed by the geometry of the domains, the choice of the ABCs by the structure of differ-
ential operators. An opportune ABC should lead to a well posed problem which is accessible
for numerics and leaves a minimal truncation error. The latter feature leads to non reflecting
(absorbing, exact) ABC, they produce the restriction of the original solution to the truncated
domain. However, with the exception of trivial examples they are nonlocal and require informa-
tion like the structure of a Fourier expansion for the solution, e.g., information which usually
exists only for homogeneous linear systems and simple geometries (see [3,6,8,31,35], e.g.)

Local ABC normally leave a truncation error but can mostly be handled with finite element
methods and are available for inhomogeneous systems as well as for nonlinear problems, e.g.,
the Navier-Stokes system. Their choice is based on the asymptotic behavior of solutions at
infinity. In particular, for elliptic boundary value problems in exterior domains and domains
with cylindrical or conical outlets to infinity, ABCs in differential form were systematically
developed during the last decades (see e.g., [1,2,4,5,7,9,10,14,23,24,32,34]) and the papers
quoted there.) The common feature of local ABCs are estimates for the truncation error of the
form ||[u>® —u®|| = O(R™) as R tends to infinity, with some v > 0. Here R is a parameter which
controls the size of the truncated domain (usually the radius of a ball), u* is the solution to the
original problem, and u” the approximating solution. The order 7 of the error is limited by the
asymptotic decay of the problem’s data and the choice of the boundary operator. This means
even if the right hand sides of the boundary value problem have compact support, the choice of
a an ABC in differential form fixes a Y;nqe, and of course the aim is then to obtain ;.. as large
as possible. Usually the estimates of the truncation error require a careful analysis for various
boundary value problems in weighted Sobolev spaces.

These questions were barely investigated up to now in layer like domains, although they
represent a class of domains with noncompact boundaries that are important for applications.
However, to the best of our knowledge, there exists only one paper [25] where ABC were con-
structed in a layer-like domain for the Neumann problem for the Poisson equation without
assuming axial symmetry which turns the three-dimensional problem into a two-dimensional
one.

Our results are based on asymptotic expansions at infinity of solutions to the Stokes problem
(1.2) and to the Navier-Stokes problem

—vAv>® + (UOO . V)UOO +Vp>* = f in Q,
V-uo* =0 in Q, (1.3)
v = 0 on 0.
These asymptotic expansions (see formulae (2.2)-(2.5)) were obtained in [20] with the help of a
method developed in [15-18], they contain the plane harmonics Py .

The approximation problem in the bounded domain Qg is composed from the Stokes (or
Navier-Stokes) equations, the Dirichlet conditions restricted to Xp = {x € 99 : r < R}, and the
ABC on the truncation boundary I'r = {z : r = R, |2| < 1/2}, in the linear case this means

—vAVR 4+ VpR = f in Qg,
V.ol = 0  in Qp,

vt = 0 on Xg,
Mp(wf,pf) = 0  on TIg,

(1.4)

where the operator Mg has to be chosen properly. ”Properly” means here that the problem
(1.4) is well posed and the operator Mp vanishes on the main asymptotic terms of (v°°, p>) —
the latter feature arises from the experiences with ABC in other situations.



We describe the boundary operator Mg briefly: Let v,., v, and v, denote the components of
a vector field v related to cylindrical coordinates (7, ¢, z). Any smooth function F(y,z) on '
can be written as

1/2

F(y,z) =: (2> = 1/4)F(y) + F*(y,z) with F(y) = 30/1/2(,22 —1/4)F(y, z)dz.

Further let IIr denote the external Steklov-Poincaré operator (or Dirichlet-to-Neumann opera-
tor, see formulae (3 8) - (3 12) fc for more details) on the circle Sgp = {y : r = |y| = R}, and finally
F(y)e = F(y) — (2nR)~ fS y)ds the projection of F onto the mean value free functions.
Then the operator Mg is deﬁned by

vl

#
Ve
Uy

Mp(v,p) = - e
(v.) 1/Tvr—p—{-V{Her—}—er—{-lOHRl(vr).}

on I'g. (1.5)
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Why it should have this particular form, is explained in Section 3.

The boundary operator here is a combination of of local and nonlocal operators. In Section
4 we prove existence of a unique solution to problem (1.4) with Mp as in (1.5) (Theorem 4.5)
and an error estimate of the form (see formula (4.33) in Theorem 4.7)

vl — o HYQR) | + R Ip¥ ey — p5 La(Qr)Il < O BN | fllv) (1.6)

where the constant C does not depend on the radius R > Ry and an appropriate weighted
norm | f|[(n) of the right-hand side in the original problem. We emphasize that, for the linear
problem, the exponent N can be made arbitrary large by assuming a fast decay of the right-
hand side f, i.e., by making the weighted norm harder. This is due to the fact that here the
features of asymptotic ABC and non-reflecting ABC are combined, moreover, this result cannot
be achieved without knowing the asymptotic form of the solution.

Let us also give a short guide through the other sections of the paper. The results on
existence, uniqueness and the asymptotics of the solutions to (1.2) are outlined in Sections 2.
As already mentioned, the ABC for the linear problem are derived in Section 3. The well-
posedness of the approximation problem and error estimates are proved in Section 4. The most
tricky point is here to find a solution to the continuity equation together with an estimate that
controls the behavior of H!(£2g)-norm with respect to R (Lemma 4.3).

The last two sections are devoted to the Navier-Stokes problem (1.3). Under suitable restric-
tions for the data it is possible to obtain solutions to the nonlinear problem with the same ABC
as for the linear problem together with error estimates of type (1.6) (see Theorem 6.2). However,
by using existence results of [21] and the results on the asymptotic behavior of the solutions to
(1.2) (see [20,27]) and (1.3) it becomes clear how the nonlinearity influences the asymptotics at
infinity of suitable strong solutions to (1.3) — these results are explained in Section 5. Thus for
the nonlinear problem the order of convergence is limited by N < 3 in (1.6), even if the right
hand side f is infinitely smooth with compact support.

2 Basic function spaces and asymptotics of solutions to the Stokes equations

As shown in [16,18-20], the following anisotropic weighted Sobolev norms (2.1) are especially
adapted to a wide class of elliptic boundary value problems in layer-like domams We recall

that © = (y,2) and r = |y|, similarly derivatives 9° = 99 can be split into 8 = aya;, with



|a| + 5 = ||, using the common multi-index terminology. By L%(Q), we understand the space
of all locally square summable functions with finite norm

llw; LEE@) = (1 + ) w; LA(Q)]].

We also introduce the space Wé(Q) as the completion of C$°(Q) (infinitely smooth functions
with compact supports) with respect to the anisotropic weighted norm

. 1/2
los Wh@ll = { > logotuws L0 (@12} (2.1)

ol +5<1

We emphasize that each differentiation in y; and yo enlarges the weight exponent in (2.1) by 1,
while differentiation in z does not. That is why the weighted norm (2.1) is called “anisotropic”
[18] in contrast to the usual ”isotropic” Kondratiev norm (see, e.g., [11,22]) where derivatives
in any direction are provided with the same exponent in the weight function.

We recall some standard notations: For an arbitrary domain G C R™ (here only n = 2,3),
the notation C3°(G) indicates the set of all smooth functions with compact support in G, the
symbol H™(G), m € N, stands for the Sobolev space containing all all functions w € L?*(G),
such that all derivatives 0%w € L%*(G) up to |a| = m, by ﬁIm(G) we indicate the closure of
C3(G) in H™(Q).

The following lemma on the weak solution of problem (1.2) can be found, e.g., in [21].

Lemma 2.1 Let f € L?(Q)? and 3 < —1. There exist v™>° € I—ifl(Q)3 and p™ € L%(Q) which
satisfy relations (1.2)23 and the integral identity

V(VUOO,VU))Q = (poo,V : w)Q + (f,w)Q Vw € C5°(Q)3.

The solution (v°°,p>) is determined up to an additive constant in its pressure component. How-
ever, the solution becomes unique with a suitable normalization condition for the pressure p™
as, e.g., fQR p>* = 0. In this case the estimate

0

[0° HH Q)] + 0™ LEQ)] < s |Lf5 L2,
is valid where the constant cg depends on v, 3, and 1, but is independent of f.

Note that the assumption on f used in Lemma 2.1 can be weakened (cf. [21]). An additive
constant in pressure appears because a constant function p belongs to the space L% (Q)if g < —1.
If the right-hand side f of problem (1.2) decays sufficiently fast, the condition # < —1 in
Lemma 2.1 can be replaced by —1 < 8 < 0, and then also p* is uniquely determined. The
solution (v, p*°) gets a special asymptotic form, as it was shown in [20]. We distinguish between
the longitudinal components, v>°’, and the transversal component vS° of the vector v°°, then

Py, 2) = P (y,2) +p>(y,2), (2.2)
v¥(y,z) = VZ(y,2) +07(y, 2)

with
P¥(y,z) = (1-x™)Pn(y),
V) = (x5 (22 ) TP, (2.4
V(y,2z) = 0.



Here x € C§°(R) is a cut-off function such that x(t) =0 ast > 2 and x(t) =1 as t < 1, the
function Py is harmonic, namely

N
Pu(y) =Y 77 (aj cos(ip) + b sinGji) ) (2.5)
j=1

To justify formula (2.4), we present simplified results of [20] which are sufficient for the
further use in this paper: In the following theorem, the estimates of the remainders in (2.4)
are not optimal with respect to the smoothness properties of the data and the solutions, in
particular, the assumptions on the right-hand side f are too restrictive. Nevertheless, in the
case f € C5°(Q)3 the indices [ and N can be taken arbitrary and then Theorem 2.2 provides an
explicit information on the power-law asymptotic behavior of the solution.

Theorem 2.2 Letl € Nyg:={0,1,2,...}, Ne N:={1,2,3,...} and
FeW(Q)?P, y>N+1+3. (2.6)

Then the asymptotic representation (2.4) is valid for the solution (v°°,p>) while the remainders

satisfy the inclusions

T e WI(Q)2, D20 e W (Q),

_ =z (2.7)
PP eW(Q), 0.p™ € WH(Q).
Moreover, these remainders and the coefficients a; and b; fulfil the estimate
[T WIEL (@)1 + [[55% WP (@)1 + 1% Wi ()]
N
05 W@+ Y (lasl + [b1) < i 15 W) (2.8)

Jj=1

with a constant ¢, independent of the right-hand side f.

We emphasize that different weight indices in (2.7) and (2.8) reflect the different asymptotic
behavior at infinity of v, p> and vS°. If the right hand side f has a compact support, then
formally there appear series for V°°, P we emphasize, that the series do not converge in
general. It can be easily verified that the detached terms V°°, P> in (2.4) do not belong to the
spaces indicated in (2.7). However, in the case v € (N + 1+ 3, N + [ + 4), the next asymptotic
terms, which appear if we replace the term Py in (2.4) by

Pynyi(y) — Py(y) =r~ V71 <GN+1 cos((NV + 1)) + b1 sin((N + 1)90)>7

belong to those spaces.

3 Formal construction of ABC

Our objective is to find the ABC operator Mg together with a weak formulation of problem
(1.4) in an appropriate Hilbert space contained in H'(Q2z). We introduce the notations S, for
the unit circle in R?, and Sg = {y € R? : |y| = R}. Watching the geometry of our problem
it is convenient to use cylindrical coordinates in R3, i.e. z = (y,z) € R matches (r, ¢, 2). If
er, ey, €, denote the corresponding unit vectors, then a vector field v can be decomposed as
follows v = vee, + vpe, + vze,. We indicate the L?(Z)-scalar product by ( , )E — without
distinguishing between scalar functions and vector fields.



Suppose (vE, pf?) is a sufficiently smooth solution to problem (1.4) 2 3, and w is a sufficiently
smooth divergence free vector field with w = 0 on X i (the ”top” and the "bottom” faces of
Qr). By partial integration we have the following Green’s formula

(f, w)QR = V(VUR, Vw)QR — (V@rvR — eTpR,w) (3.1)

Ir

Keeping in mind the two requirements for a good ABC, condition (1.4)4 together with the stable*
part of these conditions for the test function w should reduce the remaining surface integral in
(3.1), written as

1/2
I(f pfw) = — / / {(V@rvﬁ — pR)wr + V(&mf)u@ + I/(arvf)wz} dzdl, (3.2)
Sk —1/2

to a nonnegative quadratic form. Moreover, the operator must “swallow” the asymptotic terms
detached from the solution (v>°,p>°) in Section 2, which means that finally the quadratic term
I(v>® — v, p>® — pf:v>® — v decays fast as R tends to infinity. If we plug the asymptotic
representation (v>°,p>) = (V°°, P>°) 4 (v°°,p>) into the representation (3.2) for I, we find

T(w™ —vB p® —pltiv™® —oB) = [(V° —oft P —plyee _ofy 4 (3.3)
and all other summands hidden in the dots contain at least one term of the rapidly decaying

remainders, hence our ABC should remove as much as possible of the term on the right-hand
side of (3.3). Therefore with V° = 0 in mind, our first artificial boundary condition is but

vlf=0 on Tg. (3.4)

This is a stable and local ABC, which kills the term related to V> — v in (3.3). The other

components of the velocity field and the pressure contain harmonic functions only.
Furthermore, the number of detached terms in (2.4)2, 1 increases if the decay properties of f

are strengthened. This observation motivates us to search for nonlocal ABCs for the remaining

parts vf‘,vg and p®. With T = [~1/2,1/2], and watching the special form of v’ in (2.4), we

introduce a convenient orthogonal decomposition of L?(Y): Namely we have
LA(T) ={av: a e R} @ {9} +, with ¢(z) = 22 — 1/4,

the index | indicates the space of all functions ¢ € L?(T) that are orthogonal to ¢. If F' is a
sufficiently smooth function on the layer A, we obtain F(y,z2) = F(y)¢(z) + F#(y,z). An easy
calculation shows ||, L?(T)||?> = 1/30, hence we have

F(y) =30 (1/}7 F(ya : ))Ta (1[)7 F#(y’ : ))T =0 for Yy e R2' (35)
Recalling the asymptotic representation (2.4)s, it is obvious that

(Vo = ((2) "9V, Pr(y)) " =0
for any N, so that we can choose the next conditions as follows

(vEy# = (05)# =0 on Ip (3.6)

Now in I(V® —vf P> —pF. V>° _4F) only the projections along the function v are left. Before
discussing this in more detail we mention two simple, but useful identities, namely

(F¢a§¢)l—‘}2 = (Fa G)SRH¢a LQ(T)H25 W = aT‘Fa ﬁ = 890? (37)

*According to [13], all kind of homogeneous Dirichlet boundary conditions are called stable, since they are
realized for the weak solution u by the choice of the Hilbert space which is in turn determined by a dense subset
of test functions.



Next we allude to some basic facts about the (exterior) Steklov-Poincaré operator on the circles
S and Sk and its inverse, which is also called Poincaré-Steklov operator (see [30], e.g.). Any
function g € L?(S) can be represented as the Fourier series

9(y) = ao+)_ {a;j cos(ji) +b; sin(j)} . (3.8)
j=1

On L?(S), we define the operator II with the domain H'(S) by

Hg(y) =Y j{a; cos(je) + b; sin(je)}. (3.9)
j=1

If g € H(S) and h € L*(S) with Fourier coefficients a;1,bj; and aj2,bj2, respectively, then

(Mg, h)s =7 Y _ jajiazs + bjabj), (3.10)
i=1

Now let s € R be arbitrary. We recall that via Fourier series the Sobolev-Slobodetskii space
H*(S) can be identified with the sequences of Fourier coefficients (aj,b;) such that |ag|*> +
> 5%(laj|? + bj|*) < oo. Thus, (3.10) defines a symmetric nonnegative quadratic form on
H'2(S), and we can extend the operator defined in (3.9) to the mapping II : HY2(S) —
H~1'/2(S). Thereby kerIl = {const} and the range of II consists of all h € H~/%(S) with
(h,1) = 0 (the brackets (-, -) denote the duality between H~'/? and H'/?). The inverse
operator II™!, restricted to the subspace

HYA(S) = {h e HY2(S) : /hdl = 0},
S
induces an isomorphism
' mgl3(s) — HYZ(S). (3.11)

Furthermore, if H is the unique bounded harmonic extension of h € H3/2(S) to the domain
{y € R?: |y| > 1}, then ITh = —0, H|s. Therefore, II realizes the Steklov-Poincaré operator on
unit circle (see [30], e.g.)

If IIz denotes the Steklov-Poincaré operator on the circle Sg, by a scaling argument it
inherits from IT all the properties mentioned above. Namely, if h € L?(Sg), then h(R-) € L?(S)
and

lph =R 'TA(R-), Hz'h=RI'h(R-). (3.12)
Indeed, the Fourier expansion for h(R -) implies
h(Rcosp, Rsiny) = ag + Z R {a; cos(jp) + b; sin(jp)},
j=1

hence

IIgh(Rcos p, Rsing) = ZjR‘l_j {a; cos(jp) + b sin(jo)}, (3.13)
j=1

the second formula in (3.12) becomes obvious.



Now we return to the terms v,V >/ and P*°. Let us for a moment assume that N = oo
in (2.5) (recall that the series do not converge in general). Based on (2.4); 1 and (3.7)2, we
formally write for y € Sg

TR . .y
VE(y) = —5oRTY R (a5 cos()) + bysinGie) )
j=1

v IVE) - PR) = Yo {530+ DR 45877 (ag cosli) + by sin(jig)) =

j=1
_ 1 P
= —v {HRV,PO(y) + Vi (y) +10 I, (Ve ).} (3.14)
where “,” stands for the projection on the space of mean-value free functions on Sg,
1
we(y) = w(y) = 5 | w(y)dsy. (3.15)
Sr

We point out that (W). belongs to the domain of the inverse operator IT,;' (see (3.11)).
In accordance with (3.14), we now impose the following ABC:

— — 1
ugvﬁ —pR=—yp {HRvﬁ + EU’R + 1011, (vﬁ).} on TIg. (3.16)

In a similar but simpler way, we formulate the remaining ABC for the the component vf:

J— —  1—
Vavg =—v {HR’UE + Rvg} on TIg. (3.17)

Hence, if w = (w',w,) € H'(Qg)? fulfils the (stable) conditions
w =0 on Xg, w, =0, w?=0o0nTg (3.18)

then with the ABCs (3.4), (3.6), (3.16) and (3.17) and identities (3.7), the integral (3.2) reduces
to

b (0B g+ (0B ), +10 (T (0F), (r ), ), }
= qrvf w). (3.19)

Clearly, the right-hand-side of (3.19) defines a positive quadratic form on H'/?(Sg)? x {0}.

4 Solution of the linear approximation problem

After the formal derivation of the ABC we establish the weak approximation problem and show
the existence of weak solutions. Summarizing the result of the previous section, we obtain that
for a sufficiently smooth vector field (v, p), the boundary operator Mg on I'p in (1.4) is defined
by (1.5). We introduce the domains

Ap=1{(y,2) € A:r =yl < R},
Ap={yeR?: R/2 <r < R}, (4.1)
Er={r=(y,2) e A: R/2 <r < R},



obviously we have Zr C Qg N Ag, if R is large enough. If v € H'(Qgr)®, and R > 2Ry, we can
extend the decomposition v(x) = v/(y)¥(z) + v¥(x) (see formula (3.5)) on =g, and clearly

[0 H (AR)l| + [v#: H' (Er) | < Cllo: H'(28)] (4.2)
with a constant independent on R. Thus, the space

H(QR) = {w € HY(QR)? : w =0 on g, and w fulfils (3.18)},
is a closed subspace of H'(Qg)3.
Definition 4.1 (Weak solution of the approximation problem) We put

Hy(Qr) = {w e H(QR) : V- w = 0},
H'(Qr) the dual space of H(QR).

Let F € L*(QR) be fized and qgr defined by (3.19). We call V € H,(Qr), P € L*(Qr) a weak
solution to the problem

VAV +VP=F V.-V=0 in Qg

(4.3)
V=0 on Zpg,, Mgr(V,P)=0 on TIg,
if the integral identity
(F,w)a, = U(VV, Va)a, — (P, - w)a, + dr(Viw) (1.4)

is valid for all w € H(QR).
If ® is a linear functional on H(2R), continuous with respect to the H'(Q2g)-norm, we call a
pair V, P as above a weak solution to the general approximation problem, provided

®(w) = v(VV,Vw)a, — (P, V- w)a, +qr(V,w), (4.5)
where ®(w) indicates the value of the functional ® at the test function w.

A weak solution to the approximation problem (1.4) is a pair (vR, pR) which satisfies the def-
inition above with ®(w) = (f, w)q,. Furthermore we observe, that due to the construction in
Section 3, the restriction of (v, p™) to Qg fulfils

v(Vo>®, Vuw)a, — (0, V- w)a, + qr(v™,w) =

~ N 4.6
(f,w)a, +ar(@®,w) + (¥0, V> — p™e,, w)r, (4.6)

thus Definition 4.1 with ®(w) = (f,w)q, + qr(¥>®,w) + (VO V> — P e, W)ry,.

As usual, the existence of a weak solution to Problem (4.3) is reduced to prove the existence
of v® € H,(Qr) by means of the Lax-Milgram lemma, and then recover the pressure while
treating the problem V - w = g. We start with the auxiliary result on the solution of the
divergence equation. To this end we recall a well known result on this problem.

Proposition 4.2 ( [12], see also [33, Lemma 2.1.1]) Let w C R"™ be a bounded domain with

Lipschitz boundary, and G € L(w) (i.e. [ Gdxz = 0). Then there exists W € PoIl(w)3 with
V-W =G and

W H (w)]| < C@)|G; L ()]l (4.7)

Lemma 4.3 (Solution of the continuity equation) For any g € L?*(Qgr) there exists a
w € H(QR)? with V-w = g and

lw; H ()| + R*?|[w’s L(TR)|| < CRllg; L(QR)I (4.8)

where C' is independent of g and R.



Proof. The basic idea is the following: We split the problem on 2y into a problem on the fixed
domain Q3p,, which contains the perturbed part of the boundary, and a problem on the domain
Qr \ Qr,, which can be considered as part of the cylinder Ag. On Agr the dependence on R of
the norms is controlled by a scaling argument. In both parts we use Proposition 4.2, thus we
have to juggle a bit with mean values.

To fill in the details, we define a flux driver by the vector field # 7 (x) by

V/T'(x) = <z2 — i) Vy ((1 — X(T_lr))lnr) , V/ZT(:E) =0,

where y is the same cut-off function as in (2.4). For R > 2T > 2Ry, it is obvious that WT]QR €
H(2R), and since Inr is harmonic, we have

V- #T(x)=0 for r < T and r > 2T. (4.9)

Integration by parts gives for any R > T

1
V- #T(x)dx = W (x)ds = / <z2 - > OrInrdx = I (4.10)
Qr I'r I'r 4 3
We put Gsgr, = [q,, 9(x)dz, then clearly
0
|Garo| < Cllg; L*(2m)]- (4.11)

Now we look for the solution w to the continuity equation as
. 3 R
w(z) =w"(z) — ;GgROW o(x).
Then w* has to solve

Vew' =g+ Gap V- W0 =g+ g7,
=Xy (94 Gap,V-#10), g2 =X, (9 + Gsp,V - #H0) = X,
g QSRO g 3R0 ? g QR\Q3RO g 3R0 QR\QBRog

where X, is the indicator function of the set w, for the representation of g2 we used (4.9). By
construction, we have fQ3R g' = 0, hence by Proposition 4.2, we find w! € Hl(QgRO) which,
0

after extension with zero, fulfils V - w! = g on Qg, and by (4.7) and (4.11),
lw's HY(QR)|| = llw's H' (Qr,)|| < Cllg"s L*(Qsro)ll < Cllgs L*(Qr)]I- (4.12)

It remains to find w? € HY(Qg\Qg,) with V- w? = g% on Qg\Qg,, w? =0 on TrUTg,, and w?
fulfils (3.18). Then the extension with zero on Qpg, leads to an element in H(€2r) which solves
V- w? = g2

To construct w? together with the desired estimates we first extend g? with zero to the whole
cylinder Ar and use a scaling argument. With

y = %, x=(y,2), g*x)=¢*(Ry,z)and v(x)= @v’(Ry, z),v.(Ry, z)) (4.13)

we get: The problem V - v = g2 in Ap is equivalent to Vy - v = g? in A;. Moreover, we have
lg*; L*(A)|l = CR™ g% L*(Ar)|. (4.14)
Now we use a similar trick as above. We put G = [ A g?(x)dx, then

G| < Cllg* LA (M), (4.15)

10



and we look for v as

V() =V (x) - SGH) with Vv (x) = g2(x) + SGVx - #2(x).

s

Since the rioght—hand side of the divergence equation is now mean value free, Proposition 4.2
gives v* € H1(A;) and the estimate

3
Vv L2(AD)] < C(A) 18" + ~G V- w2 LA < C(A)g%; L2 (A)]]- (4.16)
With (4.15), we also have
I9v: HY (A1) < Cllg? Z2(A)). (4.17)

If we apply the relations (4.13) to obtain v with V- v = g% on Ag, we see

IVyo's L2(AR)| = R[Vyv'; L2(A1)]),
Voo L2(AR)| = R2[Vv5 L2(A)]), (4.18)
IVyvz: L2(AR) | = [IVyvas L2 (A1), '
Voo L2(AR)| = R[Vave; L2 (A1)
Together with (4.14) and Poincaré’s inequality this leads to
lv; H(AR)|| < CR|lg% L*(AR)|| = CRI|g* L*(Qr)]l. (4.19)

Although the support of g2 is contained in Qg \ Q3g,, the support of v may be larger. Thus
we cut v again, using the same function x as in formulae (2.2). Put xf(z) = x(Ry'(r)), then
clearly the vector field (1 — xf)v, extended by zero, belongs to H(2r), moreover,

11 = x")v; H(QR)[| < C(Ro, X)lv; H' (AR)]| (4.20)
and
V- ((1 — XRO)’U) = (1 — XRO) g* — (V(l — XRU)) v=g>— (VXRU) .

The support of (Vx®) - v is contained in the annular domain Zog, = Qar, \ Qr,, we calculate
the mean-value over Zgp,:

/ (VX)) vdx = / xv - ndo— / x(V - v) d. (4.21)
ERO 632R0 EZRO

The last integral vanishes, since V - v = 0 on Z3r,. The boundary integral splits into integrals

over 0=, N X r, where v = 0, and integrals over the lateral surfaces I'r, UT'ag,. On I'agp, we

have x® = 0, while x =1 on T'g,. Here we use V-v =0 in Ap, and v(y, z) = 0 for |z| = 1/2

to see that fFR v -ndo = 0. Hence with Proposition 4.2 again, we find v € I;TI(ERO)?’ solving
0
V-0 = (Vxf) . vand

[ H (ERo)|| < Cll (VXT) - 0; L*(Zr, )| < llo; L* (B, )| < llo; H (Ar). (4.22)

We extend ¥ by zero and put w? = (1 — x)v+2, then w? € H(QR), V-w? = g2, and estimates
(4.19), (4.20) and (4.22) lead to

lw? H'(QR)|l < C Rllg* L*(Qp)]- (4.23)

The final representation of w reads

w(z) = wh(z) + w’(z) — %G;;ROWRO(J}),
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and due to the construction we have

1\ 1 )
w§($)|FR = (G3r, + G) <2’2 — 4> ﬁxi, 1=1,2,

which implies
|w'; L2(Tg)| < C(Gsgr, + G)R™Y2.

From here the estimate (4.8) follows with (4.11), (4.12), (4.15) and (4.23) if we observe that
|# Fo; HY(QR)| remains bounded independent of R > Ry. 0

In the next step we derive estimates for the bilinear form qp.

Proposition 4.4 The bilinear form qg is symmetric and nonnegative, and for v,w € H(QR),
the following inequality is valid with a constant C' independent of R > Ry:

(v, w)| < C (s H @) | + R0’ L2SR) ) (Il H ER)ll + B2 [w’s LS

and the operator - is defined as in (3.5).

Proof: The symmetry follows immediately from the symmetry properties of Il and H]}l.
Furthermore, only v/, w’ are involved the definition of qr. Using the notation (4.1) and formula
(3.5) again, we define v, w on the two-dimensional annulus Ag, and clearly

l"s H' (AR)|| < Cllv's H (ER)|,

with a constant independent of R. Similar as in (4.13), we put

y=%, v/(y)=v'(Ry), w'(y)=uw'(Ry).

Formula (3.12); leads to
((Trv,, w,)s,| = [TV, w,)s| < Cliv,s H' (A1)l [w,: H' (A1)
< (RS EAARI + 9,0 AR (R w's LA(AR) | + IV L2(AR)I)
To obtain the last inequality we used similar reasonings as in (4.14) and (4.18). By (3.12)2, we
get
(IR (v,)e, (w,)e)sp] = RV, ey (W, )a)s] < C R? |[v,; LX(S)|| w5 L*(S)|
= CR|v,;L*(Sg)|l[|w,; L*(Sr)l;

while the estimate of the term R*ly@,@)SR\ is obvious. Collecting all the inequalities gives
the estimate. Since

(o, v,)sn = [V H2S)P, (U (0,)e, (0,)0)s, = B2I(v,)e; HV2S)]?,

we obtain also qgr(v,v) > 0 for all v € H(QR). O

With the previous estimate in mind, we define the following R-dependent norms on H(2r) and
its dual space H'(QR):

lo; HQR)I? = los HH(QR)|? + ar(v,v) for v € H(Qr),

1&: 7' ()| = sup{|®()]| : [|v; H(QWw)|| <1} for & € H'(Qp). (4.24)
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Theorem 4.5 For any ® € H'(QR), there exists a unique weak solution U = (V, P) € Hy(QR) X
L?3(Q2R) to problem (4.5), and the following estimate is valid with a constant independent of
R > Ry and ®

Vi HQR)I + BHIP; L2 (QR)] < C @K (D)) (4.25)
In particular, we obtain for the solution (vt pft) to the approximation problem (1.4) that

[0 HY (QR)| + R™HIp™ L2(Qr)| < C I f; L2 (QR)|I- (4.26)
Proof: On H,(2r), we consider the bilinear form

((v,w)) = v(Vv,Vw)a, + qr(v,w).

Since Poincaré’s inequality, ||v; L2(Qg)|| < c¢||Vv; L2(2R)|, is valid for v € H(Qg) with a con-
stant ¢ independent of R on g, it is clear that ((- -)) is coercive and continuous. By means of
the Lax Milgram lemma, we find a unique V' € H,(€2r) such that

O (w) = ((V,w)) for any w € Ho(QR). (4.27)
The identity (4.27) applied to w = V, together with Poincaré’s inequality, leads to
IV HY (Qr)| + ar(V. V)2 < Cl@; 7 (),

where C' is independent of R and .

The pressure P is obtained by the following well known argument: From Lemma 4.3 we
conclude that for any g € L?(2g) there exists a solution Dg € H(2) to the problem V-Dg = g,
while inequality (4.8) together with Proposition 4.4 applied to v = w = Dg lead to the estimate

IDg: H(Qr)Il < C Rllg; L*(Qr)|
Thus we obtain a continuous linear functional F on L?(Qg) by

F(g) = ®(Dg) — (VV.VDg)a, —ar(V,Dg), g€ L*(Qp). (4.28)
Moreover, we have

[F(g)] < ( 12: H'(QR) | 1 Dg: H(Qm)I| + YV L Q)| IV Dg; L*(Qr) |

+ar(V,V)"2an(Dg, Dg)"/? )
C R 9,1 (@)l lg: L2(2n)

with a constant C' independent on R. By the Riesz representation theorem there exists a unique
P € L*(Qg) with F(g) = (P, g9)q, and

1P; L2(QR)|| < C R|®; H'(Qr)]|

IN

with the same constant C' as above. Now, if w € H(Qg) is arbitrary, then w = DV - w + wy,
where wy € Hy(2r), and from (4.27) and (4.28) we obtain

F(V-w) = (f,w)ao, — (VV,Vw)a, —ar(V,w),
which means that (V, P) is a weak solution to (4.3). O

Theorem 4.5 also gives the clue to the error estimate. Keeping (4.6) in mind we see that the
pair of errors

0 = ,UOO‘QR . ’UR, per — pOO’QR _ pR7 (429)
is a weak solution to the problem (4.3) with & = ®¢" and
" (w) = qr(v™°, w) + (VO V™ — pPer, w)r,, (4.30)

for any w € H(QR).
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Proposition 4.6 For v € H,(Qr) N H2(Qr), p € HY(Qg) and w € H(QR), the following
estimates hold true with constants independent of R:

lar(,w)l < C (llv; L2 Er)ll + RIVyo; L(ER)| ) lw; H(QR)] (4.31)

|(vOpv = per,w)rg| < C ( IVy0; L2(ZR)|| + RIIVv; L*(ER)|
+R Y L2ER)| + [ Vyp: L*(ER) | ) lw, H(QR)| (4.32)
Proof: Clearly,
lar (v, w)| < ar(v,v)?qr(w,w)"? < Cqr(v,v)"?|w; H(QR)].

Now Formula (3.19) gives

V [ — [ —
qr(v,v) = %{(HRUT,’UT )SR + (HR’U@,U@ )SR
1 — — 1 ,— — 1 — —
7 (000 )y + 75 (00 )5, 10 (I (o), (), )5, }-
The last term is the critical one with respect to R. Using the notations of Proposition 4.4, we
find

(HJEI(;T)'? (vr)')SR = RQ(H_I(;T)M (;7“)0)3
< R AP < OB (I[v,s L2 (A0 2 + Vg v, (AP

= C (o LAAR)IP + B2 Vy0, L2(AR)|2)

Together with the arguments used in Proposition 4.4 to estimate the other terms, we arrive at
the estimate (4.31).
The same scaling argument leads to
|00, w)rg| = |0 v, w)r, | < [|0,v; LA(T1)|| lw; L2 (T
< C(IVyvi L2ED| + IVyvi L2EDI) (ws L2 ED) | + [Vyw; LA(Ed)]] )

= C (IVyo; L*Er)ll + RIVyv; L Er)I ) ( R w; L2ER)| + | Vyw; L2ER)] ) -
The last terms are majorized by the right hand side of (4.32), observe that the derivatives in z
are not needed to estimate the L?-norm of the traces on I';. The scaling argument applied to
the term containing p gives

|(persw)rg| = |R(per, wr,| < [lp; L2 (T1)|| [|w; L2(T) |

< C (e PE)+ IVyp; PED| ) (Nw; L2ED| + [Vyw; L2 (Ed)] )

= C(Rp LPER) + IVyp; LPER) ) ( B Hw; L2ER)| + [ Vyw; L2 ER)] ) -
Here p(y) = p(Ry), e, is the unit vector in r-direction. Again this can be estimated by the right
hand side of (4.32). O

Now we can formulate the main result for the linear problem.

Theorem 4.7 Under hypothesis (2.6) of Theorem 2.2, the approzimation problem problem (1.4)
with the ABC constructed in Section 3 admits a unique solution (v®, pf) € HY(QRr)3 x La(Qr).
This solution and the solution (v°°,p>) of the original problem (1.2), given by Lemma 2.1,
satisfy the following error estimate
[0y — o™ H Q)| + R 9]y — 0™ La(QR)||
3+l | . Wl+2 —N || £. A2

< CRTT(SWE@O < CR™T AW (Q)] (4.33)
where the constant C is independent of R > Ry and f € W,ly+2(§2)3 (see (2.1) for the definition
of the norm).
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Proof Recalling (4.29) and (4.30), Proposition 4.6 leads to
127" H ()|l < C ( [0%; L*(ZR) | + RIIV,0™; L2(ER) | + B[ V55 L*(Er)|
R AER) + 19,57 L En)l )

< CRM (RIS 12 (ER)| + RV, I ER)|

SR L2 + B L2ER) + B9 2 ER) ) (4.3)
On Zp we have R/2 < r < R, thus with definition (2.1), the right hand side of (4.34) can be
estimated by
C (175 WER @)+ 525 WA (@) + 7% W @) ),

v z

from which estimate (4.33) follows by means of (2.8) and (4.25). O

5 Strong solutions to the Navier—Stokes problem and their asymptotic prop-
erties

Let us consider the Navier-Stokes problem (1.3). The proof for the existence of weak solutions to
the Navier-Stokes problem (1.3) is standard using solutions on a sequence of expanding domains
(see [33, p.169 ff], e.g.). Strong solutions with special decay properties are usually obtained by
means of the Banach fixed point theorem, in this case one has to require smallness conditions
for the data. The following assertion is a consequence of results proved in [20,27].

Theorem 5.1 Letl € No, N <3, and f € W£Y+2(Q)3 withy € (I4+3+N,l4+44N). There exists
eo > 0 such that in the case || f; L2(Q)|| < €9 the Navier-Stokes problem (1.3) admits a weak
solution (v>°,p>) € H(Q)3 x L%(Q), where —1 < 3 < 0. This solution is unique and takes the
asymptotic form (2.4). The remainders (v°°,p°) accomplish again the inclusions (2.7), while
(0°°,p>°) and the coefficients a;,b; of representation (2.4) comply with estimate (2.8) as long
as the indices I,y and N satisfy the restriction indicated above.

Proof. The existence of a weak solution for f € L?(2) is well known. The proof of the
asymptotic properties uses a bootstrap argument similar to the proof of regularity results for
solutions to the Navier-Stokes system. With suitable estimates for the the nonlinear term at
hand one can shift it to the right-hand side of (1.3) and use results for the linear system, thus
successively improve the properties of the solutions to the nonlinear problem. Since y—I—N—-2 €
(1,2), we have

1F; L2 < 115 L3 n—a () < M1F5 L3y < I WEP(Q).

If | £; L?(£2)|| is small enough, the weak solution to (1.3) is uniquely determined (see [21, Section
4.2]). From Theorem 4.2 in [27] we obtain improved decay properties for v>° at infinity, namely,
if N > 1, for any u < 0, we have

v® e W3 (), v, e W2 (),

,;L:-r?erﬁl uﬁ;‘l (5.1)
p> € W“+l+3(Q)a O:p € Wp+l+4(Q)a

in particular v>' € Li 11(9), v° € Li 12(£2), analogous conclusions follow for the derivatives
and for p>°. Lemma 3.4 in [27] supplies us also with estimates for the nonlinear term (v>°-V)v>
from which we gain

(0% - V)o™ e Wil 10(9Q). (5.2)

15



Since p can be arbitrarily close to zero, this implies f — (v*° - V)v™ € W%Jrz(Q) where ¥ = 7, if
N =1,2; for N = 3, the expression 7 — [ can be any number in the interval (5,6) (in particular
it can be arbitrarily close to 6). Now Theorem 5.3 in [20], also in its simplified formulation as
in Theorem 2.2, implies the asymptotic representation v*>°(y, z) = V*=(y, z) + v°°(y, z), where
V> has the form (2.4) with N = 2. Now we repeat the argument. Since

| Ay 700 —2—|«
D103V (y, )| = O(*11), as r — o,

elementary, but lengthy calculations show that indeed (v - V)v™ € W%*’Q(Q) is valid, even if
v—1 € (N+3,N+4) for N = 3 — here one has to apply [27, Lemma 3-4] again. Now Theorem 2.2
leads to the asymptotic representation (2.2)-(2.5) up to N = 3, a suitable decay of f provided.
The estimate (2.8) for the solutions to the nonlinear problem follows from the quoted results
of [20,21,27] and Theorem 2.2. O

Comparing this result with those of Theorem 2.2 on the Stokes problem we see that in addition
to the smallness condition for the data, the decay rate of the remainder v °°,p > is limited in
representation (2.4). To understand this fact let us have a closer look on how the nonlinearity
influences the asymptotic. According to the Theorem 5.1 we have for r > 2Ry

3 3
v = Zvj +0 p> = Zp] +p°, with
j=1 j=1 (5.3)
, 1 1 . . . . . o
02 =g (2 1) T e =0 p ) =g costi) +bysintie)

In view of the asymptotic procedure developed in [15,18,20] this solution of the Navier-Stokes
problem (1.3) can be decomposed further into a formal series in powers of . Let us show that, in
contrast to (2.4), in this series there appear functions in y which are not harmonic. By a proper
choice of the angular variable ¢, the main asymptotic term in (5.3) can be always reduced to
the expression

1 1 1 . 1 1\ _ .
oM (r,¢) = ¢ 5 (22 _ > vy (r Lsin p)=c % (,22 - 4) r 2( — sin2p, cos2¢)  (5.4)

where ¢; = (a? + b?)'/2, the index y indicates the derivatives with respect to the cartesian
coordinates (y1,y2). The convective term (vl’ : Vy)vl’ calculated for the vector function (5.4)
takes the form

1 1\*
(V- Vy)o' =i = <22 - > 770 (— cos p, —sin @) . (5.5)

In finding the next summands in (5.3) this expression (5.5) has to be compensated by the
particular power-law solution

V'(y,z) = Z(2)r > (cosp,sinp) + % (22 _ i) v, 1P (p),
Voly,z) = 7 %Wi(p,2), (5.6)
P(y,z) r4P() + 175 Q(p, 2).

Inserting (5.6) into the Stokes problem with the right-hand side (5.5) in the layer (1.1) and
collecting coefficients at same powers r°, we first arrive to the Dirichlet problem on the interval
T=(-1/2,1/2):

2 , 1 [, 1)? 1
MZ(Z)—C12V2<Z —4> ,ZGT, Z(:ti)—()
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Thus, we obtain the coefficient in (5.6);

1 (28 24 22 11
(2) = —ig3 {30 24 732 15} (5:7)
The mean value of solution (5.7) can be easily computed as follows:
1/2 1/2 ) 1/2
1 1\ d 1 1\3 111
EZ@dz=5 [ (#-7)722 :—2/(2—) —d = (5.
/ (z)dz 5 / S e (2)dz 13 <=7 dz = cf 55138 (5.8)
—-1/2 —1/2 —-1/2

Collecting the coefficients at the powers 75, there appears the one-dimensional Stokes problem
with the parameter ¢ € [0, 27)

A W+ Lo = 0 e
VdZQ (p72 gz ()07’2 - ) Z b
% W(p,z) = 18 Vy-V'(y,2), ze T, (5.9)

W(p,£1/2) = 0.
By virtue of (5.6); and (5.8), the compatibility condition for problem (5.9), f_1{32 VyV'(y,z)dz =
0, turns into the Poisson equation

1/2
_ b Ay (rPp) = — / Z(2)dz V- (r°(cos g, sing)) =
12v (5.10)
~1/2 '
1 ¢
T 10ss " 7 0.

Note that the factor at the Laplacian is but the integral of (2v)~1(2? — 1/4) over Y. Since we
are looking for P decaying at infinity, we obtain:

3¢
P = =550,
Since the compatibility condition is fulfilled, problem (5.9) admits the solution
2
_ -l 7 5 3
Wi(p,z) = 67208 (642" —1122° +442° — 52),
2
-l 6 4 2
= — 44 — 13227 —5).
Q(p,2) 67201/2( 82 —560z" +1322° —5)

We see that already the next power law term for p>° cannot be harmonic unless ¢; = 0, and
therefore in the case of the nonlinear problem, the structure of the representation (2.2)-(2.5) is
valid only only up to N = 3 in general.

6 Error estimates for the Navier—Stokes problem with ABC

Although Theorem 5.1 does not provide the whole asymptotic series in harmonics for the
solution (v>°, p>°) of the Navier-Stokes problem (1.3), we use the same operator Mg constructed
in Section 3 as for the linear problem and formulate the nonlinear problem in the truncated
domain Qg as follows:

A (VR4 VPt = f in Qp,
v-olt =0 in Qpg,
o =0 on Xg,

Mg(%, p®) =0 on TI'g. (6.1)
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Let us briefly recall how the Banach fixed point principle can be applied to solve Navier-Stokes
problems. Problem (6.1) can we written in an abstract way

Su+ N(u,u) =f, (6.2)

where S : X — Y is a linear operator between two Banach-spaces X = H,(Qr) x L*(QR),
and Y = H'(Qr), while N : X x X — Y is bilinear. Further u = (v,p), Su = —Av + Vp,
N(u,u) = ((v- V)v,0). Since S is invertible, equation (6.2) is equivalent to the fix point
equation

u=S"1(f - N(u,u)), (6.3)

and we end up with the following assertion: Suppose S~! and N are continuous with ||S7!|| < Cs
and ||N(u,v); Y| < Ox|lu; X|| [|v; X||, then for any f with [|f;Y || < (4C3Cn)~! there exists a
unique solution u to (6.3) in the ball |ju; X|| < (2CsCN) ™!, and this solution fulfils ||u; X|| <
2Cs||f; Y| (see, e.g. [26, Lemma 5.1] for more details). Theorem 4.5 ensures that the inverse
S—! of the linear part has a norm bounded independent of R. To control the nonlinearity we
have to watch carefully the embedding constants of some Sobolev embeddings.

Lemma 6.1 For any v,V,w € 'H the following inequalities hold with constants independent of
R Z R().'

o La(QR)[2 < [lv; La(2)] [v; Lo (2R)]| < ¢[[Vv; La(Q)|? (6.4)
(- VViw)g, | < ellvi La(@r) | IVV: La(@n)l s La( )]
< Oy ||V L2(QR)| [IVV; L2(QR)| [|Vew; L2 ()] (6.5)

Proof. The first relation in (6.4) follows from the Holder inequality while the second one needs
the Poincaré’s inequality and the inequality

s Le(@n)]| < e[V Lo(Qp)| ¥ weH (6.6)

with a constant independent of w and R > Ry. Formula (6.6) can be verified by extending
v by zero on the cylinder Cg = {& = (y,2) : |y| < R,|2| < R} and then again by a scaling
argument. We change the variables z +— x = R~'x. Sobolev embedding theorems give (6.6) on
the cylinder C; with diameter and height 2, and the factors R3/6 and R'R™3/2, appearing due
to the inverse change of variables in the left- and right-hand sides, can be readily cancelled. The
second estimate, (6.5), immediately follows from (6.4). 0

The inequality (6.5) shows that the operator (v, V) — (v- V)V is continuous and bilinear from
Ho(QR) X Ho(Qg) into H'(Qr), and the constant O is independent of R. Since for f € L?(f)
we always have || f; H'(Qgr)| < [If; L2(Qr) < ||f; L*(2)]|, the scheme described above leads to
the existence of a unique small solution to Problem (6.1) (independent of R) provided f is small
enough. To obtain an error estimate for the differences v" = vf — v, p" = pf — p™> the
existence of unique solutions in a ball around (v*>°,p*°)|q, (for small f)) can be proved using
exactly the same modification of the abstract scheme above as in [26], thus we repeat only the
main ideas. The error fulfils the system

—vAV" + Vp + (v -V + (v - V) = —0 - V)oe
Vo = 0 in Qpg,
v = 0 on Xpg, (6.7)
Mg, p™) = Mp(@,5)  onTg,

Again this system has the structure (6.2), where now the linear part is of the form S(v>°) =
So + K(v™). Here S assigns to v € Hy(Qr) and p € L?(QR) the continuous linear functional

(So(v,p))(w) = (Vu,Vw)a, — (p,V-w)a, +qr(v,w).
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According to Theorem 4.5, Sg defines an isomorphism from X = H,(Qr) x L?(Qr) onto Y =
H'(2r). The operator K(v>°) defined by

(K(©®)(0),w) = (v - V)v+ (v- V)o=<w)a,,  v,w e H(Qp),

is a compact perturbation (since Qg is bounded for each fixed R), here we used the notation
(, ) to indicate the value of the functional K(v>°)(v) at w. Thus Sy + K(v*°) remains an
isomorphism, as long as the kernel is trivial. To this end, let V € H,(Qr), P € L?*(Qr) be fixed
such that

(VV,Vw)a, — (P, V- w)q, +qr(V,w) + ((v>° - V)V + (V- V)=, w)q, =0 (6.8)

for any w € H(Qgr). We apply this identity to w = V, then the term with P cancels, and
inequality (6.5) gives

IVV; L2(QR)|1° + ar(V, V) < ON[IVV™; L2 (QR) | [IVV; L2 (QR) ||
Thus V =0 as long as
IVo; L2(Q)]] < CF' (6.9)

Then (6.8) together with Lemma 4.3 implies (P, g)q, = 0 for any g € L?(Qg), hence it follows
also P = 0. Now we fix v> with a norm small enough, furthermore, ® € H'(Qr) and a weak
solution to the linearized error system, i.e.

(VV,Vw)a, — (P,V-w)q, +ar(V,w) + (v>° - V)V + (V- V)u>,w)q, = (?,w). (6.10)

Then similar arguments as above together with the arguments in the proof of Theorem 4.5 to
estimate P lead to estimate (4.25) again, where now the constant depends on v>°, but neither
on R nor on ®, this means the operator norm of S(v°>°)~! is bounded independent of R. Finally
everything is prepared to apply the scheme described above to generalize Theorem 4.7 to the
nonlinear problem.

Theorem 6.2 Let | € No, N < 3, and f € WL2(Q)? with v € (I4+3+ N,l+4+ N) as in
Theorem 5.1, moreover, let (v°°,p>°) be the solution of the original problem (1.3). There exist
e1 € (0,e0],¢ > 0 and Ry > Ry such that, under the restrictions || f; L2(Q)|| < €1 and R > Ry,
problem (6.1) with the ABC constructed in Section 3 admits a unique solution in the ball

[0 — v - + 1" — 5 La(Qm)] < . (6.11)

The differences v —v>®|q, and p® — p™®|q,, fulfill again the error estimate (4.33), if the indices
I and v satisfy the restriction above.

Proof. Since ||[Vv™®; L2(Qg) < C||f; L*(g)||, there exists e; where ||f; L?(Qg)]| < &
implies the smallness condition (6.9). With (6.7) in mind we see that the differences v, p©"
must solve

S(UOO)('UeT7peT) + N((Uer,()), UBT,O)) — per
with
<N((ver70)’ Uer70))7w> = ((ver : V)ver7w)QRv

and ®°" has the same form as in (4.30). The same arguments as in (4.34) and the results of
Theorem 5.1 lead to

T, 3+1— . [+2
[0 H'(Qr)I| < CRPT fW2(Q)]],
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where of course [ and v are restricted. Thus there exists a Ry such that || ®"; H'(Qg)|| is small
enough to fulfill the smallness condition mentioned after (6.3) for all R > R, and as explained
there, the result follows now from the Banach fixed point theorem. O

Although only three (N = 3) terms in asymptotics (2.4) of the solution (v>°,p>) to the
Navier-Stokes problem (1.3) are generated by harmonics (2.5), we used the whole Steklov-
Poincaré operator (3.13) in the ABC (3.16) and (3.17) though. One, of course, can replace
the integral (pseudodifferential) operators IIz and Hﬁl by their finite-dimensional approxima-

tions. Moreover, one can search for local (differential) ABC for the components E,ﬁ and Ufj.
The simplest ABC of this type are of the form

Vgﬁ —pfl = —20(R"' +5R) vF,

— L —
ar =—-2vR™ vll  on Tg. (6.12)

Vavg
The coefficients at v2 and @ are chosen such that the main (N =1 in (2.5)) asymptotic terms
of the asymptotic representation (2.4) satisfy (6.12). Together with the stable ABC (3.4), (3.6),
the ABC (6.12) turn the integral I(v¥,pf;w) from (3.2) into non-negative quadratic form (cf.
(3.19)). Thus, Theorems 4.7 and 6.2 remains valid with N=1.

At the same time, employing an approach [14] to improve the ABC (6.12) and defining
the coefficients A; and B; so that two (N = 2 in (2.5)) asymptotic terms of the asymptotic
representation (2.4) satisfy the boundary conditions

v IR PR = AR 4 Bo%oF O5R — _4y0F 1 B0 r
L 10+ D10t Vo le = 2V, + b10,v; on Lpg
does not convert (v, p; w) into a non-negative quadratic form because By = (3v) ™! (R™'—5R)
is negative for a large R. We emphasize that, in principle, it happens only by chance that
quadratic forms due to the ABC (3.16), (3.17) and (6.12) stay nonnegative: from one side there
is no a priori reason for keeping this property and from the other side there is no free constant
to fulfill it artificially !
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