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The aim of this paper is the numerical treatment of a boundary value
problem for the system of Stokes’ equations. For this we extend the method
of approximate approximations to boundary value problems. This method
was introduced by V. Maz’ya in 1991 and has been used until now for the
approximation of smooth functions defined on the whole space and for the
approximation of volume potentials.

In the present paper we develop an approximation procedure for the solu-
tion of the interior Dirichlet problem for the system of Stokes’ equations in
two dimensions. The procedure is based on potential theoretical considera-
tions in connection with a boundary integral equations method and consists
of three approximation steps as follows.

In a first step the unknown source density in the potential representation of
the solution is replaced by approximate approximations. In a second step the
decay behavior of the generating functions is used to gain a suitable approx-
imation for the potential kernel, and in a third step Nystrom’s method leads
to a linear algebraic system for the approximate source density. For every
step a convergence analysis is established and corresponding error estimates
are given.



1 Introduction

In 1991 V. Maz’ya proposed a new approximation method called the method of ap-
proximate approximations [9], which is based on generating functions representing an
approximate partition of unity, only. As a consequence, this approximation method does
not converge if the mesh size tends to zero.

For practical computations this lack of convergence does not play an important role
since the resulting error can be chosen less than machine precision. On the other hand,
this method has great advantages due to nice properties of the generating functions, i.e.
simplicity, smoothness and exponential decay behavior [11].

The method of approximate approximations can be used efficiently for the evaluation of
various problems in mathematical physics, e.g. Cauchy problems of the kind Lu = f,
where L denotes a suitable linear differential operator in R™. Approximating the right
hand side f by approximate approximations, in many cases explicit formulas for the
approximating volume potentials are obtained containing a one-dimensional integration,
only.

For boundary value problems, the method of approximate approximations has been ap-
plied, too: For example, there are some heuristic considerations concerning the so-called
boundary point method [10] and, moreover, some detailed results about the Dirichlet
problem for the Laplace equation [12, 13].

In the present paper we develop an approximation method for the solution of the interior
Dirichlet problem for the system of Stokes’ equations in two dimensions using approx-
imate approximations. In hydrodynamics the system of Stokes’ equations describe the
stationary flow of a viscous incompressible fluid with low velocity. Solutions to the
system of Stokes’ equations consist of vector field describing the velocity and a scalar
function describing the pressure. The velocity field is called Stokes function.

The procedure is based on potential theoretical considerations in connection with a
boundary integral equations method and consists of three approximation steps as fol-
lows:

In a first step the unknown source density in the potential representation of the solution
is replaced by approximate approximations. In a second step the decay behavior of the
generating functions is used to gain a suitable approximation for the potential kernel, and
in a third step Nystrom’s method leads to a linear algebraic system for the approximate
source density. For every step a convergence analysis is established and corresponding
error estimates are given.

The method, which is explicitly carried out here for the interior Dirichlet problem of
the Stokes operator in two dimensions, can also be used for many other boundary value
problems in mathematical physics, whenever a suitable potential theory is available, as
it is e.g. in the case of harmonic, elastic, or hydrodynamic boundary value problems
in general space dimensions. In all these cases there exists also a representation of the



solution in form of a boundary layer potential, where the unknown source density has
to be determined as a solution of Fredholm boundary integral equations and can be
approximated by the method developed here, too.

2 The Dirichlet problem

Let G C R? be a bounded simply connected domain with boundary I' of class C?. We
consider the following Dirichlet problem for the system of Stokes equations: Find a
velocity field v € C*(G,R?) N C(G,R?) and a pressure function p € C*(G) solving

—Av+Vp=0 inG, V-v=0 inG, v=>b aufl.

Here the Laplacian A is applied to the components v; and vy of the velocity field v =
(v1,v2)T, Vp = (O1p, Oap)T denotes the gradient of p and V - v = vy + Oovy is the
divergence of v. Furthermore b € C(T', R?) is a given boundary value. Using the Gaussian
integral theorem and the fact that v has no divergence, we get the following condition
which is necessary for the existence of a solution

Awwwwmaw:a 1)

Here n(y) denotes the outward unit normal in y € T,

From hydrodynamical potential theory it is known [14], [15], [17]: If the condition (1) is
fulfilled, the the Dirichlet problem has a solution (v, p). The velocity field v is uniquely
determined and the pressure function p is uniquely determined up to an additive con-
stant.The velocity field v can be represented in G by the hydrodynamical double layer
potential
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Here the vector field ¢ = (¢1, 92)T : T' — R? is an unknown continuous density and the
kernel d(x,y) of the hydrodynamical double layer potential for x € R? and y € T with
x # y is defined by the 2 x 2 matrix

d L (z—y)-n(y) (1 — 91)2 (21 — 1) (22 — Yo)

(@,y) = ———"——71" - N Y :
|z —y| (@1 = y1) (w2 — y2) (T2 — y2)

Under the required regularity assumptions on the boundary T' it follows [8] that the

kernel of the hydrodynamical double layer potential can be continuously extended to

I' x I'. So there exists for every x € I' the so-called direct value
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Using the jump relations for the hydrodynamical double layer potential [8] we get that
the unknown density ¢ has to be determined as a solution the Fredholm boundary
integral equation system of second kind

S0l0)+ (Dg)(a) =bla), we,

where (Dy)(x) here denotes the direct value.

For every b € C(I', R?) which fulfills the condition (1) this Fredholm boundary integral
equation system of second kind has a solution ¢ € C(T",R?), which is not uniquely
determined [1], [17]. For numerical purposes we are interested in uniquely solvable
boundary integral equation systems, since after a suitable discretisation these systems
lead to a uniquely solvable linear algebraic system. To establish uniqueness of the
solution we define the operator

N:C(,R*) — C(,R*), ¢~ Ng

with
(Ve)(a) == o) [ o) - nly) ds(y
r
and instead of the above boundary integral equation system consider the following sys-
tem

%Qp(g;) + (Dy)(z) — (Np)(z) =b(x), xeTl. (2)

It can be shown [1], [17] that for every b € C(T', R?) this system has a unique solution and
that this solution is also a solution of the initial system if the condition (1) is fulfilled.
In the following we will always consider the uniquely solvable system (2).

Let v : [-1,1] — T be a parameterization of the boundary I". Then we obtain both in
x € G for the hydrodynamical double layer potential and in = € T" for its direct value
the representation
1
(D)) = [ a6 o) O] dr

-1

Setting
u=pory
and
K(z,t) = D(z,y(t)) |7 ()],

for the hydrodynamical double layer potential in G and for the direct value on the
boundary I' we get the representation

(Dg)(z) = /}a%wwwﬁ
_ /1 < kip(z,t) uy(t) + kio(z, t) us(t) ) it

L\ kar(z, ) ur (t) + kao(a, t) us(t)



3 The approximation procedure

As mentioned above, in G the uniquely determined velocity field can be represented by
the hydrodynamical double layer potential, i.e. we have

- /1 K(z,t)ut)dt, zeG. (3)

In the following we will approximate the velocity field v for x € GG by an explicit analytic
expression containing no integrals. This will be done in three steps. To do so, let N € N,

h:=1/N,d>0.
3.1 The first approximation step

In the first step we replace the components wu; of the unknown function u in the integral
representation (3) by the approximate approximations

(ui)an : [-1,1] = R, (w)gn(t) == —= Z u;(mh) e~ anz

and define for z € GG

sy [ a0 (G00)

as an approximation of v(x).

Setting

= (an®y _ 1 3 u(m e_%
ugp(t) = ( (uz)an(t) ) = _Z (mh)

s

SH

we get

\Ifdjh($) = K(x, t) Ud7h(t) dt

-1

— Z K:Jct Yu(mh)e” e dt.



3.2 The second approximation step

Since the function
_ (t—mh)2
t— e dh2

decreases rapidly with increasing distance to mh, if the term dh? is sufficiently small, in
the second step we replace the kernel K(z,t) by K(x, mh) and define for z € G

1 (t=mh)?

N
Qyp(x) = Z / K(x,mh)u(mh)e a2~ dt

7Td ~y

N 1
1 _(tfmh)2
E K(x,mh)u mh)/ ez dt

7rd -1

as an approimation for W, ,(x).

/1 e \/_/"’*N iy Wdef<m—N m+N>
e 2 r ,
1 2N Vd Vd

m—N m+ N
d f
an(x 2N Z (x, mh) u(mh) er ( 77 Va )

Using

we get

where for a,b € R with a < b the error function is defined by

9 b
erf(a,b) := 7/ e’
™ a

3.3 The third approximation step

Since the density ¢ is still unknown we do not know the values u(mh) = @(y(mh)).
Therefore in a third step we determine approximate values wu,, of u(mh) by using
Nystrom’s method [7]. Since u = ¢ o~y is the unique solution of the boundary inte-
gral equation system (2) we have for all z € I'

390 + (D)) = (o) [ o) - nlo) ds(y) = b(o),

/ K(e.)u(t)dt = na) [ u(o)- n(a(0) (0] dt = ),
So for all s € [—1,1] we have

1 1

%u(s)—}- K(V(S),t)U(t)dt—n(v(S))/ u(t) - n(y(8) [ (t)] dt = b(~(s)).

-1 -1



Especially, this system of equations is fulfilled in the points s = jh. For j = —N,... N
we then obtain

1

3t [ KOURL ) dt=nGGh) [ ) n2(0) 17(0)]de = bia(im),

-1

We now require equality if we approximate the integrals by the trapezoidal rule (Nystroms
method) and get

N
, 2 — Oim , 1
b(y(ih) = . (% K(y(jh), mh) + 5%) U
m=—N
N9 S
—n(y(h) D TG - n(y(mh) [y (mh)]
m=—N
Here the value w,, = (u1m,u2,,)" are approximations to the values u(mh) and &y

denotes the Kronecker symbol. For the components we find

N
by = > (v + @l ) i =1,2

m=—N
with
, 2—90 1
(ik) . |m|N .
UGm = —on kix(v(jh), mh) + 3 Ojm Oi
_ 2 — 5\m\N

L (3 G)) by ) s ().

These 2(2N + 1) equations can be written as the following linear system

4D

(11)

(12)

(12)

“N,—N G_NN O_N_N a_N N U N bi(v(—1))
11 11 12 12 :
aylx o any VX w bi(v(1))
a(fN)ﬁN aSJ\Q,N aEN)ﬁN a&z\,)’N U2, —N ba(v(—1))
21 91 92 92 '
afy o aPy o2, sz, ba(7(1))
for the determination of the 2(2N + 1) values uy _n, ..., U1 N, U2 _N, - - ., U2 N

Finally, for x € G we set

N

1 m—N m+ N

van(x) = o g K(x,mh)umerf( NIRRT )
m=—N

as an approximation for ®4,(x) and hence as an approximation for v(x).



4 Convergence analysis

To investigate the accuracy of the approximation, we define for x € G the error
F(d, h,z) == |v(z) — vap(2)]
and consider the decomposition

F(d, h, l‘) = |U(JZ> — \I/th(ZL') —|— \I/th(ZE) — @dﬁ(l’) —|— (I)dﬁ(l') — Uth([L')l
< Jo(@) = Vap(o)| + |Yan(x) — Papl(e)] + | Pan(z) — van()],

-

g g g

=:F1(d,h,x) =:F5(d,h,x) =:F3(d,h,x)

where Fj(d, h,x) denotes the error in the i-th approximation step.

In the following we assume b € C?*(T',R?). Then we find ¢ € C?*(T,R?) due to the
regularizing properties of the double layer potential. Since also I' is of class C? we
obtain v € C?([—1, 1], R?) and hence u € C?*([—1, 1], R?).

For the convergence analysis below we need an estimate for the kernel.

For z € G and y € ' we have
|z — | <z —vyl|, i=1,2

and
where

dist(x,T) := in£ |z — o
ye

denotes the distance from x € G to the boundary I'. Using the Cauchy-Schwarz inequal-
ity we get

ot =) ) @ = ) = )]
i, 1) T ()

17l
|z — ()]

17"l
_ 4
7 dist(z,T)’ (4)

where || - || denotes the supremum norm.

To prove convergence we start with the last step.



4.1 Convergence in the third step

It is known that Nystrom’s method converges in this setting of at least second order
[3, 7]. Hence for sufficiently large N the linear system given above has a unique solution
and there is a constant C' > 0 with

max  |ui(mh) —u;,| < CR*, i=1,2. (5)
me{—N,...,N}

This lead to an estimate for the corresponding error in the third step.

Lemma 1. For F3(d, h,z) we have

3VEC |Vl 42
F < — =
s(d: by 2) < 7 dist(z,T) h

with the constant C from (5).

Proof. Using the estimates (4), (5) and

()= &

we obtain

F3<d7 ha IL') S

N

1 m—N m+ N

W 2 !K(as,mhxu(mm—umﬂerf( o )

1o VY

2N wdist(z, T')
m=—N

VB 7]l C

= h* (2N +1).
mdist(z, ) (2N +1)

=—N

Ch?2

IA

With 2N + 1 < 3N the assertion is proved. O

4.2 Convergence in the second step

For z € G and i,k € {1,2} the function ¢ — k;(z,t) is continuously differentiable in
[—1,1]. So there exists the constant

L = -
() i= max  max [Oki(z, 1) (7)

which is needed for the next estimate.



Lemma 2. For Fy(z,d, h) we have

62 Jull Lix) /-

F2('r7d7h>§ \/E dh7

where the constant L(x) is defined in (7).

Proof. For t,mh € [—1,1] and i,k € {1,2} by the mean value theorem we get
|kig(x,t) — ki (2, mh)| < L(z) [t — mhl.

This leads to the following estimate for the components of Wgj; — @4 -

|(‘1’d,h)z‘($) - (‘I)d,h)z‘(xﬂ < ||U1||oo Z /_1 |75 - mh| dhz

Hu?”"" Z / It — mh|e” gy
-1

2 Julloo L
¢ 2olsLio) Z |t e
Using
! t—m 2 1 9 1 9
-1 N2 2 2
< d
= N2
we obtain
2||ulle L(z) <~ d
[(Wan)i(x) = (Pan)i(z)] < VT m;N 3
_ 2|ufle L(z) d(2N + 1)
vrd N2 '
With

Fy(d, h,x) < V2 max [(Vap)i(x) — (Dan)i(2)]

we finally get

Fy(d, h,x) < 6‘@”%"“@ Vdh,

as asserted.

10



Remark. We notice that the error Fj is getting small if the term v/d b is getting small,
this means if the Gaussian kernel

_ (t—mh)?
e dh?

Vrd

is a good approximation to the Dirac delta function concentrated in the point mh.
Considering this background, the second approximation step is quite natural.

t—

4.3 Convergence in the first step

For m € {—N,..., N} we consider the linear spline

1L —N|t—mh| , te&[mh—h,mh+h|,
Sm:R—R, Sm(t) ==
0 , elsewhere,

and define the spline interpolants
uy [-1,1] — R, ugh (t) == Z wi(mh) sm(t), i=1,2

and
wl:[-1,1] = R*, wP(t) = ( ui}’?h(t) ) = i u(mh) s, (t)
DL B 0= (g )= 2 umh) s
Since u € C%([—1, 1], R?) we have u,us € C*([—1,1]) and hence there hold the estimates
[7] X
s =il < g luflloc By i =1,2. (8)

Using the linear spline interpolant instead of approximate approximations in the first
and second approximation step, we obtain
1
UP(x) = K(z,t)w"(t)dt

-1

= >y 71K(x,t)u(mh)sm(t)dt

and

N 1

®F(xr) = Y K(z,mh)u(mh) /_ 1 Sm (1) dt
_ %m K (e, mh) u(mh) (2 = Spuin)-

11



respectively.

The next lemma shows a remarkable convergence result if the parameter d tends to
Zero.

Lemma 3. For all x € G we have

}lin% Pyp(x) = O ().

Proof. Using

- N N 2
lim erf (m mT >zli —/ Ve gt
T

d—0 \/E \/a d—0 m\;EN
and 5 -
—t2
— e " dt =
7
we get
. m—N m+N 1, m=-N,
lim erf : =4 2 , |m|#N,
=0 Vd Vd 1 m = N,
hence

hmerf(m_N m+N> =29
d—0 \/a ) \/E - Im|N -

This implies

N
. ‘ 1 m—N m+ N
g_{%@d,h(x) — }ili»% (W Z K(x,mh)u(mh) erf( Ji Vi ))

m=—N
1 X _ m—N m+ N
— ﬁm:ZNK(x,mh) u(mh) }llil(l] erf( v i )
| X
= 5% mEN K (z, mh) u(mh) (2 — 8jmin)
= & (2),
as asserted. =

With help of the above convergence result, the remaining error in the first approximation
step can be controlled, too.

Lemma 4. Let x € G. For every € > 0 there exists some dy > 0 such that for all d < d,
we have

Fi(d,h,z) <e+4|ulle L(x)

6v2 [[uloo L(2) 17 Moo [l Moo
h dh+ ———h
* NZa Vih+ 7 dist(x,T)

12



Proof. Choose € > 0. Due to the last Lemma there exists some dy > 0 such that for all
d < dj the estimate
|0} (2) — Pap(z)| <€

holds. Using the inequatities (4), (8) and ||u;]|c0 < |Julloo We get

o(z) — U ()| = \ [ Ko - ) a

1

LR o) — uro)) .

- 2 ),

1 !

o R TR
< 4——=—- s I dt.
- /1 mdist(z, ) 8“u |

17 lloo 1" loc 7 2
mdist(z, )

Furthermore we find

U (x) = @ (2)] < ) _II(K(SB,L‘)—K(iv,mh))U(mh)lsm(t)dt

IN

N 1
o L) Y /1 1t — | 5o (L) dt
m=—N """

N h2
< Al L) DD %
m=—N

< 4lulle L(z) b,
where L(x) ist the constant defined in (7). Using the decomposition
Fi(d,hyx) < u(z) = U (2)] + [V (2) — @5 (2)]
+ 1037 (x) = Pap(2)] + [Pan(r) — Van(z)|
and the convergence result from the second step, we obtain the assertion. O
Now collecting the estimates from all the three steps, the following main estimate is
proved:

Theorem. Let x € G. For every € > 0 there exists some dy > 0 such that for all d < d
we have

F(z,d,h) < 5+4||u||ooL(x)h+6\/§H?j/HE°°L(x)\/Eh

H’H‘OO " 2
+7rdist(x,I‘) (3\/§C+ L HOO) .

where C' is the constant from (5), and L(x) is defined in (7). O

13
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