J Nonlinear Sci (2014) 24:277-304 J o u r n a | o f

DOI 10.1007/s00332-013-9189-y Nonli eaI‘l
Science

Continuous Data Assimilation Using
General Interpolant Observables

Abderrahim Azouani - Eric Olson - Edriss S. Titi

Received: 11 April 2013 / Accepted: 28 September 2013 / Published online: 7 November 2013
© Springer Science+Business Media New York 2013

Abstract We present a new continuous data assimilation algorithm based on ideas
that have been developed for designing finite-dimensional feedback controls for
dissipative dynamical systems, in particular, in the context of the incompressible
two-dimensional Navier—Stokes equations. These ideas are motivated by the fact that
dissipative dynamical systems possess finite numbers of determining parameters (de-
grees of freedom) such as modes, nodes and local spatial averages which govern
their long-term behavior. Therefore, our algorithm allows the use of any type of mea-
surement data for which a general type of approximation interpolation operator ex-
ists. Under the assumption that the observational measurements are free of noise,
our main result provides conditions, on the finite-dimensional spatial resolution of
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the collected data, sufficient to guarantee that the approximating solution, obtained
by our algorithm from the measurement data, converges to the unknown reference
solution over time. Our algorithm is also applicable in the context of signal synchro-
nization in which one can recover, asymptotically in time, the solution (signal) of
the underlying dissipative system that is corresponding to a continuously transmitted
partial data.

Keywords Determining modes - Volume elements and nodes - Continuous data
assimilation - Two-dimensional Navier—Stokes equations - Signal synchronization

Mathematics Subject Classification 35Q30 - 93C20 - 37C50 - 76B75 - 34D06

1 Introduction

The goal of continuous data assimilation and signal synchronization is to use low
spatial resolution observational measurements, obtained continuously in time, to ac-
curately find the corresponding reference solution from which future predictions can
be made. The motivating application of continuous data assimilation is weather pre-
diction. The classical method of continuous data assimilation, see Daley (1991), is
to insert observational measurements directly into a model as the latter is being in-
tegrated in time. We propose a new approach based on ideas from control theory,
see Azouani and Titi (2013). A slightly similar approach in the context of stochas-
tic differential equations, using the low Fourier modes as observables/measurements,
appears in a recent work by Blomker et al. (2013). Rather than inserting the measure-
ments directly into the model, i.e. into the nonlinear term, we introduce a feedback
control term that forces the model toward the reference solution that is corresponding
to the observations. This is motivated by the fact that it is often difficult to insert ob-
servational data into the model. For example, if the measured data is obtained as the
values of the exact solutions at a discrete set of spatial nodal points, then it difficult
to insert this data directly into the underlying equation, because it is not possible to
obtain the exact values of the spatial derivatives. One should observe that in order to
guarantee a unique corresponding reference solution one has to supply observational
data with enough spatial resolution. This is the object of this paper.

While the classical method of continuous data assimilation is simple in concept,
special care has to be taken concerning how the observations are inserted into a model
in practice. For example, it is generally necessary to separate the fast and slow parts
of a solution before inserting the observations into the model. The method proposed
here does not require such a decomposition. Since the observations are not directly
inserted into the model, we can rely on the dissipation already present in the dy-
namics to filter the observed data, i.e. the viscous term will suppress the “spill over”
oscillations in the fine scales. The advantage of this approach is that it works for a
general class of interpolant observables without modification.

Let u(z) represent the state at time ¢ of the dynamical system in which we are
interested, and let I;, (u(¢)) represent our observations of this system at a coarse spatial
resolution of size h. Given observational measurements, I (u(¢)), for ¢t € [0, T'], our
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goal is to construct an increasingly accurate initial condition from which predictions
of u(t), for t > T, can be made. We do this by constructing an approximate solution
v(t) that converges to u(t) over time.

Suppose the time evolution of u is governed by a given evolution equation of the
form

du
T F(u), (D

where the initial data, ug, is missing. Our algorithm for constructing v(¢) from the
observational measurements I (u(t)) for ¢ € [0, T'] is given by

d
d—;} = FW) — wul,(v) + uly(u), @)
v(0) = v, G)

where w is a positive relaxation parameter, which relaxes the coarse spatial scales of v
toward those of the observed data, and vy is taken to be arbitrary. It is worth stressing
that our algorithm is designed to work for general dissipative dynamical systems of
the form (1). Such systems are known to have finitely many degrees of freedom in
the form of determining parameters of the type I, (u), see, for example, Cockburn
et al. (1997), Foias et al. (2001), Foias and Prodi (1967), Foias and Temam (1982,
1984), Jones and Titi (1992, 1993), and references therein. The incompressible two-
dimensional Navier-Stokes equations provide a concrete example of a dissipative
dynamical system of this type.

Note that the equations used in numerical weather forecasting are compressible
three-dimensional equations involving variable density and a velocity equation that
is coupled to a whole set of state variables. Our approach assumes the global exis-
tence of the underlying model, and the estimates we provide use the available es-
timates for the globally existing solutions. Therefore, we will not be able to prove
any theorems regarding even the three-dimensional Navier Stokes equations us-
ing our techniques. Note, however, that Korn (2009) shows the three-dimensional
Lagrangian-averaged Navier—Stokes-o¢ model of turbulence posses a finite number
of determining observations and uses this fact to obtain results about the classi-
cal method of data assimilation. Therefore, it should be possible to obtain results
for the new method of data assimilation presented here for solutions governed by
the three-dimensional Lagrangian-averaged Navier—Stokes-a model. Similarly, the
three-dimensional Leray-o model (Cheskidov et al. 2005) and the three-dimensional
primitive equations (Cao and Titi 2007) are other systems known to be globally well-
posed to which our algorithm and analysis should apply. Although our analysis does
not apply to complex systems in which there is no proof of global existence, it would
still be interesting to numerically test our algorithm in more realistic cases. In par-
ticular, there is significantly more work to do before the data assimilation algorithm
presented here can be applied to numerical weather forecasting.

To demonstrate our approach and data assimilation algorithm we consider the in-
compressible two-dimensional Navier—Stokes equations. These equations serve as
a paradigm because they are amenable to mathematical analysis while at the same
time posses nonlinear dynamical properties similar to the equations used in realistic
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weather models. Thus, our study of data assimilation for the incompressible two-
dimensional Navier—Stokes equations should be viewed as a mathematical problem
motivated by real-world applications. With this in mind we suppose that the evolution
of u is governed by the two-dimensional Navier—Stokes system

9
a—b;—vAu—f—(u-V)u—l—Vp:f, 4)

Vou=0, 5)

in the physical domain £2, with either no-slip Dirichlet, or periodic, boundary con-
ditions with zero spatial average. Here u (x, t) represents velocity of the fluid at time
t at position x, v > 0 represents the kinematic viscosity, p(x,t) is the pressure and
f(x,1) is a time dependent body force applied to the fluid.

In the case of no-slip Dirichlet boundary conditions we take u = 0 on 9£2. The
domain £2 is an open, bounded and connected set in R* with C? boundary, such
that 352 can be represented locally as the graph of a C? function. In the case of
periodic boundary conditions we require # and f to be L-periodic, in both x; and
X7 directions, with zero spatial averages over the fundamental periodic domain §2 =
[0, L.

Continuous data assimilation, in the context of the incompressible two-dimensional
Navier—Stokes equations, was first studied by Browning et al. (1998), later by Hen-
shaw et al. (2003) and also by Olson and Titi (2003) and (2008), motivated by the
concept of a finite number of determining modes which was introduced for the first
time in Foias and Prodi (1967) (see also Foias et al. (2001), Olson and Titi (2003), and
references therein). These studies treated the case of periodic boundary conditions,
where the observations of the velocity field were given by the low Fourier modes
with wave numbers k, such that |k| < 1/h. Since the low modes essentially repre-
sent the large spatial scales of the solution, the classical data assimilation algorithm
works well for this type of observations. We treat more general observations of the
velocity field. Observations of vorticity or of the stream function should be treatable
using a similar analysis; however, observations of the pressure field pose additional
difficulties.

It is worth mentioning that the method of data assimilation studied here is consis-
tent with some of the signal synchronization algorithms. Most recently, a similar idea
has also been introduced in Foias et al. (2012) to show that the long-time dynam-
ics of the two-dimensional Navier—Stokes equations can be imbedded in an infinite-
dimensional dynamical system that is induced by an ordinary differential equations,
named determining form, which is governed by a globally Lipschitz vector field.

Let us denote by H™(£2) the Sobolev space of index m, and by H™(2) its
subspace of functions with zero spatial averages. The method of constructing v,
given by (2), allows the use of general interpolant observables, given by interpolants
In: H'(2) »> L2(2) (I,: H'(£2) — L*(£2) in the periodic case) that are linear and
satisfy the following approximation property:

le = 0@ 2y < Y0kl 0 ©
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for every ¢ € H'(£2). The orthogonal projection onto the low Fourier modes, with
wave numbers k such that |k| < 1/h, mentioned above, is an example of such in-
terpolant observable. However, there are many other interpolant observables which
satisfy (6). Note that ||¢ — I, (¢) ||iz(9) — 0as h — 0. This implies our observational
measurements are noise free. The case of stochastically noisy data will be studied in
a future work (Bessaih et al. 2013).

The term general interpolant observable and its associated interpolant operator
I;, should be distinguished from the observation operators used in data assimilation.
The former perform a classical interpolation of the state vector between resolutions,
while the latter map general observables that are related to the state vector by an
operator or a functional from the space of observations to the space of the state vector.
In the present context an operator that maps pressure observations to the velocity
space would be an example of an observation operator but not of an interpolant. Such
observation operators will not be considered here.

One physically relevant example of an interpolant which satisfies condition (6) are
the volume elements studied in Jones and Titi (1992) and (1993) (see also Foias and
Titi (1991)). In this case

al h? 1
L)) =) ¢; (XQ,-(X) - ﬁ> where ¢; = E/Q @(x)dx,
j=1 j

and the domain £2 = [0, L]2, for the periodic boundary conditions case, has been di-
vided into N equal squares Q ;, with sides h = L/ V/N. Volume elements generalize
to any domain §2 on which the Bramble—Hilbert lemma holds. An elementary discus-
sion of this lemma in the context of finite element methods appears in Brenner and
Scott (2007).

In addition, we also consider interpolant observables given by linear interpolants
I: H*(2) — L?(£2), that satisfy the following approximation property:

2
lo = 1@ 120y = ViR 1l31 ) + 12ht 1912 o) (7

for every ¢ € H*(£2). An example of this type of interpolant is given by mea-
surements at a discrete set of nodal points in £2. Specifically, let 4 > 0 be given,

and let £2 = Ujvi | Qj, where Q; are disjoint subsets such that diamQ; < h, for
Jj=1,2,..., Ny, and let x; € Q; be arbitrary points. Then set, for example,

Ny
L@ ) =Y p(x)xg; (x).

k=1

in the no-slip Dirichlet boundary conditions case. However, in the case of periodic
boundary conditions we divide, as before, the domain £2 = [0, L]2 into N identi-
cal cubes, {Q j}j'v=1’ with sides h = L/ /N, and take the interpolant operator that is

induced by the nodal values, I;,: H2(£2) — L?(£2), to be

Np h2
In(g)(x) = Zgo(xw(xQ,. (x) — ﬁ> ®)

k=1
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Notice that, by construction, the spatial average of I, (¢), given in (8), is zero. Follow-
ing ideas in Jones and Titi (1993) (see also Foias and Temam (1984)) we will show
in Appendix A that the interpolant operators, I;(¢), defined by (8), satisfy the ap-
proximation property (7). Further details concerning smooth interpolant observables
and operators that satisfy (7), which are induced by nodal values, are included in Ap-
pendix A. These smoother observables, and their analytic properties, are needed for
the study of a similar data assimilation algorithm with stochastic noisy data (Bessaih
et al. 2013).

Our paper is organized as follows. First, we recall the functional setting of the
two-dimensional Navier—Stokes equations necessary for our analysis and then use
this setting to formulate our new method of continuous data assimilation. After this
we proceed to the task of finding conditions on % and p under which the approximate
solution obtained by this algorithm converges to the reference solution over time.
From a physical point of view, the spatial resolution . of the observational mea-
surements is difficult and costly to change, whereas the relaxation parameter p is an
easily changed mathematical constant. Our main results, therefore, focus on finding
bounds on 4 for which there exists a u that guarantees the success of our algorithm.
We also prove a number of propositions that provide estimates on . Section 3 treats
the case of smooth, bounded domains with no-slip Dirichlet boundary conditions,
while Sect. 4 treats the case of periodic boundary conditions. Our main results may
be stated as follows:

Theorem 1 Let 2 be an open, bounded and connected set in R2 with C? boundary,
and let u be a solution to (4)—(5) with no-slip Dirichlet boundary conditions. Assume
that I, satisfies (6), with h small enough such that

1/h* > 121 G2,

where c1 is a constant given in (36). Then there exists u > 0, given explicitly in
Proposition 1, such that ||v — ul| 2oy — 0 exponentially, as t — oo.

Here G denotes the Grashof number

G =

1
2y limsup lr®] )

where A is the smallest eigenvalue of the Stokes operator subject to homogeneous
Dirichlet boundary conditions. Let us remark, again, that the constant c¢; depends only
on Yy, given in (6), and the shape, but not the size, of the domain 2. In particular, ¢ is
given by (36) where the constant c is chosen so the bound (16) on the nonlinear term
holds. Moreover, ;. may be chosen equal to 5c>G2vA1 as indicated in Proposition 1,
below.

Results similar to Theorem 1 hold when I, satisfies (7), however, we omit the
proof of this result in the case of no-slip Dirichlet boundary conditions and instead
proceed directly to the case of periodic boundary conditions where sharper estimates
may be obtained. In particular, we prove
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Theorem 2 Let 2 = [0, L1? and let u be a solution to (4)—(5) with periodic boundary
conditions. Let Iy, satisfy either (6) or (7), with h small enough such that

1/h* = 2 G(1 +log(1 + G)),

where ¢y is a constant given in (39). Then there exists u > 0, given explicitly in
Proposition 2, such that ||v — u|| g1 o) — 0 exponentially, as t — oo.

Let us remark that ¢, depends only on yy in the case I, satisfies (6) and only on y;
and y» in the case that I, satisfies (7). Also, 4 may be chosen as 3covA1 G (1+1log(1+
G))/co. In particular, u is given in Proposition 2 and the constant c; is defined in (39)
as an increasing function of cp and ¢, where ¢ is the constant appearing in either (24)
or (25) and c is chosen large enough so that the bounds in both (22) and (37) hold.

Note that the estimate on the length scale # in Theorem 2 can be compared to
previous results reported in Olson and Titi (2003). Let v(¢) be the approximate solu-
tion obtained by the method of continuous data assimilation introduced in Olson and
Titi (2003) for the interpolant observable I, (#) given by projection onto the Fourier
modes with wave numbers |k| < 1/A. In Olson and Titi (2003) it was shown that, for
small values of &, such that 1/h? ~ 11 G, |lu(t) — ()| H(2) — 0 exponentially fast,
as t — oo. Up to a logarithmic correction term, Theorem 2 states similar estimates on
h for the new algorithm which covers a much wider class of interpolant observables.

Section 5 of this paper discusses numerical simulations, which are in progress,
related works, and closes with a few concluding remarks. We supplement this paper
with Appendix A in which we introduce smooth interpolant operators that are induced
by nodal values and which satisfy inequality (7).

2 Preliminaries

This section reviews the functional setting of the two-dimensional Navier—Stokes
equations with no-slip and periodic boundary conditions, recalls some facts that will
be used in the remainder of the paper and then gives an explicit formulation of our
new method for continuous data assimilation in this context. Following Constantin
and Foias (1988), Foias et al. (2001), Robinson (2001) and Temam (1983), we begin
by defining a suitable domain §2 and space V of smooth functions which satisfy each
type of boundary conditions.

No-slip Dirichlet Boundary Conditions Let £2 be an open, bounded and connected
domain with C? boundary. Define V to be set of all C* vector fields from £2 to R?
that are divergence free and compactly supported.

Periodic Boundary Conditions Let £2 = [0, L1? for some fixed L > 0. Define V
to be the set of all L-periodic trigonometric polynomials from R? to R? that are

divergence free and have zero averages.

Given V corresponding to either type of boundary conditions let H be the closure
of V in L?*(£2;R?) and V be the closure of V in H'(£2; R?). The spaces H and V
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are Hilbert spaces with inner products

2
(u, v) :/.(Zu(x) v dr and  ((u, v)) :ig_:l/;z gj:; g’l:; o

respectively. Denote the norms of H and V by

ul =/ (u,u) and ull =/ (u, w),

and the dual of V by V* with the pairing (u, v) where u € V* andv e V.

Define the Leray projector P, as the orthogonal projection from L2(§2; R?) onto
H, and define the Stokes operator A: V — V*, and the bilinear term B: V x V —
V* to be the continuous extensions of the operators given by

Au=—P;Au and B(u,v)=P;(u-Vv),

respectively, for any smooth solenoidal vector fields # and v in V.

Denote the domain of A by D(A) = {u € V : Au € H}. The linear operator A is
self-adjoint and positive definite with compact inverse A~!: H — H. Thus, there
exists a complete orthonormal set of eigenfunctions w; in H such that Aw; = A; w;
where 0 < A; < A;4+1 for i € N. Writing A as the smallest eigenvalue of A we have
the following Poincaré inequalities:

if u € V then Aq|ul? < [lu]?, (10)
if u € D(A) then Aj|Jul*> < |Aul>. (11)
Note that for u € H, |u| = |lull2(p) and for u € V the Poincaré inequality implies

llull is equivalent to |[u] g1 () -
The bilinear term B has the algebraic property that

(B(u,v), w)=—(B(u, w), v), (12)
for u, v, w € V, and consequently the orthogonality property that
<B(u,w),w)=0. (13)

Here the pairing (-, -) denotes the dual action of V* on V. Details may be found, e.g.,
in Constantin and Foias (1988), Foias et al. (2001), Robinson (2001) and Temam
(1983).

In the case of periodic boundary conditions the bilinear term possesses the addi-
tional orthogonality property

(B(w, w), Aw) =0, foreveryw e D(A); (14)
and consequently one has

(B(u, w), Aw) + (B(w, u), Aw) = —(B(w, w), Au). (15)
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Note that the bilinear term satisfies a number of inequalities which hold for either
no-slip or periodic boundary conditions. These are

(B, v), w)| < clul[lull > vlllw] > w] /2, (16)
forevery u,v,weV,
|(BGu, v), w)| < clulull 2]/ Av] "/ |w| (17)
foreveryu e V,ve D(A) and w € H, and
|(Bu, v), w)| < clul"?|Aul' 2 v]|wl, (18)

for every u € D(A) and v, w € V, where c is a dimensionless constant depending
only on the shape, but not the size, of £2. These inequalities may be obtained from
the Holder’s inequality, the Sobolev inequalities and Ladyzhenskaya’s inequality, see,
e.g., Constantin and Foias (1988), Foias et al. (2001), Robinson (2001) and Temam
(1983).

We write the incompressible two-dimensional Navier—Stokes equations with the
above notation in functional form as

du

o HvAut B = f (19)

with initial condition u(0) = ug. We have assumed f € H so that P, f = f.
As shown in Constantin and Foias (1988), Foias et al. (2001), Robinson (2001)
and Temam (1983) these equations are well-posed; and possess a compact finite-
dimensional global attractor, when f is time-independent. Specifically, we have

Theorem 3 (Existence and Uniqueness of Strong Solutions) Suppose ug € V and

f € L*®°((0, 00), H). Then the initial value problem (19) has a unique solution that
satisfies

d
e C([0,T1; V) N LA((0, T); D(A)) and d—’: e LX((0, T); H),
forany T > 0.

We now give bounds on solutions u of (19) that will be used in our later analysis.
With the exception of inequality (22) due to Dascaliuc et al. (2010) these estimates
appear in any the references listed above.

Theorem 4 Fix T > 0, and let G be the Grashof number given in (9). Suppose that

u is the solution of (19), corresponding to the initial value u, then there exists a time
to, which depends on u, such that for all t > ty we have

t+T
@] <2v*G*  and / |u(@)|*dr <201+ TvawG>  (20)
t

@ Springer



286 J Nonlinear Sci (2014) 24:277-304

In the case of periodic boundary conditions we also have
) t+T 2
lu)||” < 2021 G2, / |Au(r)|”dr <2(1 4 Tvr)va G (21)
t

furthermore, if f € H is time-independent then
lAu@)? < ev?22(1 4 G)*. (22)

We now write the continuous data assimilation equations (2) for the incompress-
ible two-dimensional Navier—Stokes equations. Let u be a strong solution of (4)—(5),
or equivalently (19), as given by Theorem 3, and let I;, be an interpolation operator
satisfying (24) or (25). Suppose that u is to be recovered from the observational mea-
surements I (u(¢)) that have been continuously recorded for times 7 in [0, T']. Then,
the approximating solution v with initial condition vg € V, chosen arbitrarily, shall
be given by

?}—l: —VvAv+(@-V)v+Vg=f +M(Ih(u) — Ih(v)),

V-v=0,

on the interval [0, T']. Observe that in the periodic setting we demand, through con-
struction, that the spatial average of I, (¢) is zero, for every ¢ in the relevant domain
of I,. This is done for technical reason in order to guarantee that the spatial aver-
age of v is preserved, and hence can be chosen to be constant zero. Using the above
functional setting the above system is equivalent to

dv

o T UAY+ B, v) = [+ 1Py (In(w) — I(v)), (23)

on the interval [0, T']. Furthermore, inequalities (6) and (7) imply
2 2
| Py (w — Iy(w))|” < |w — Ii(w)|” < coh?lw]?, (24)

for every w € V, where co = yp, and, respectively,

1 1
[P (w = () | < [w = 1) |” < Seoh [P + ZcghtiAw?, 25)

for every w € D(A),where ¢y depends only on y; and y».

If we knew ug exactly, then we could take vy = 1o and the resulting solution v
would be identical to u for all time; this is due to the uniqueness of the solutions of
(23) (see Theorem 5, below). However, if we knew u( exactly, there would be no need
for continuous data assimilation in the first place and one could integrate (19) directly
with the initial value ug. Intuitively speaking it makes sense to take vo = P, I;,(#(0)),
which is the initial observation of the solution u. However, vg chosen in this way
may not be an element of V. The main point of the data assimilation method given in
(23) is to avoid the difficulties which come from the direct insertion of observational
measurements into the approximate solution. A choice for vy in agreement with this
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philosophy is vp = 0. In fact, our results to hold equally well when vy is chosen to be
any element of V. In either case we obtain an approximating solution v constructed
using only the observations of the solution I, (u) and the known values of v and f.

We now show the data assimilation equations (23) are well-posed. When I, sat-
isfies (24) we show well-posedness for both no-slip Dirichlet and periodic boundary
conditions. When I}, satisfies (25) we will deal here, for simplicity, with only the case
of periodic boundary conditions.

Theorem 5 Suppose I, satisfies (24) and ucoh2 < v, where cq is the constant ap-
pearing in (24). Then the continuous data assimilation equations (23) possess unique
strong solutions that satisfy

ve C([0,T1; V)N L*((0,T); D(A)) and (:l—'; e L*((0,7); H),  (26)

forany T > 0. Furthermore, this solution depends continuously on the initial data vy
in the V norm.

Proof Define g = f + wPyIp(u). Theorem 3 implies u € C([0,T]; V). Conse-
quently

| P In@)| < | = Iy | + lul < (cg*h+272) ul
implies that P, I (u) € C([0, T]; H). Hence g € C([0, T']; H). This means that there
is a constant M such that |g|> < M for every ¢ € [0, T].
We now show the existence of solutions v to (23) using the Galerkin method. The
proof follows the same ideas as the proof of Theorem 3. Let P, be the nth Galerkin
projector and v" be the solution to the finite-dimensional Galerkin truncation

n

5 +vAV + P, BV, v") = Pyg — u Py I (W),
v"(0) = P,vyp.

27)

First, we observe that (27) is a finite system of ODEs, which has short time existence
and uniqueness. We focus on the maximal interval of existence, [0, 7,,), and show
uniform bounds for v”, which are independent of n. This in turn will imply the global
existence for (27). Thus, our aim is to find bounds on v" which are uniform in n. This
will then show global existence of solutions to (23).

Begin by taking inner products of (27) with v" to obtain

1d
Ea|,Un|2_‘_U”v}’l”Z — (g,vn) _H/(]h(vn)9 Un)

= (g, V") + u(v" = L"), v") — plv"?
1 jz iz 2 M

< 518+ FW P+ SR (0" = B[+ S i
Lo peoh® o

< — -

< 2Mlgl t— ™11,
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where we used (24) in the above estimates. By hypothesis, the size of the cube, £, is
chosen to be small enough such that jcoh® < v. Therefore,

d 1
SV v < —lgl (28)
t M
and consequently
d n2 n2 1
E|v [“ 4+ vAq|v"| SEM, forevery t € [0, T;,). 29)
Multiplying (29) by e"*!" and integrating yields
n 2 2 —vAgt M —VvAt 2
W ()7 < |vo|7e™ "M + —A(l —e VM) < pyy,  foreveryr €[0,T,),
VAL

where

2 2
= |vp|” + .
PH [vol oA

As this bound holds uniformly in n for T,, arbitrarily large, we have global existence
on the interval [0, T'], for all T > 0. Now, integrating (28) yields

t
t
Iv"(l)|2—|v0|2+V/ lv"I* < —M.
0 150
It follows that
1
/ ” V" (1) || dr < 0‘2,, for every ¢t € [0, T,
0
where
1 T
0‘2, = —|v0|2 + —M.
v 7Y
Now, take inner products of (27) with Av" to obtain
1d
EEHU"HZ +v|Av" 2 + (B@",v"), Av") = (g, Av") — u(I, ("), AV").
Inequality (17) implies

[(B@", v™), Av™)| < clo" V2 ||v" ||| Av" P2

1/63/4 4 3,34 4/3
S Z(mclvnll/znvn”> + Z<W|AUH|S/2>

54¢4 v
< " I* + < 1AV
v3 8

Furthermore,

2 )
(g, Av™)| < Igl|Av"| < ;|g|2 + §|Avn|2
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and by (24) along with the assumption that ,ucoh2 < v we obtain

—u (I ("), AV") = u(v" = ("), AV") = pll"|)?

2
H 2 v
< 7|Pg(v" — M) + Z'A”"'2 — ulo"?
2 2
coh v v
< B0 o2 Zjavt R — "2 < S1Av R (30)
v 4 4
Therefore,
d 108c* 4
5||v"||2+v|Av"|2 < T|v”|2nv”n4 + ;|g|2, 31)
and consequently
d 108¢4 4 4
7 A e e L [ R Pl 7 (32)
t v V
for every ¢ € [0, T']. Define
108¢* !
¥ () =exp{— 3 / |v”|2||v"||2}. (33)
0

Since
L oan 2o ! 2_ 2 2
/0|U”| V"l SpH/O V"I < pyoy <oo, foreverytel0,T],

we have ¥ (t) > 0 for every ¢ € [0, T']. Multiplying (29) by " (¢) and integrating
yields

1
Y ()

4 t
ERGI = {nvon2 + ;Mf w"(s)ds} <p}. forallre[0,T],
0

where

2 __1 {||v||2+4—TM}
= (NN T

Now, integrating (31) yields
t 4 pt
2 108¢ 4
v @) - ||vo||2+v/ A" ? < —3/ (|v"|2||v”||4 + —|g|2) <Dy
0 v 0 v
for every ¢t € [0, T'], where
v3

) 1084 T [ , , 4

The bounds py and op(a) are uniform in n. Uniform bounds on |dv/df| then
proceed in exactly the same way as for the two-dimensional Navier—Stokes equations.
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Since the estimates on the Galerkin solutions are uniform in n, Aubin’s compactness
theorem (Aubin 1963) allows one to extract subsequences in such a way that the limit
v satisfies (23) and (26).

Next, we show that such solutions are unique and depend continuously on the
initial data. Let v; and vy be two solutions for (23) both satisfying the conditions in
(26). Choose K large enough such that ||v; 12 < K and ||v2]|? < K for almost every
t €[0,T]. Let § = vi — vy. Then § satisfies

dé
@ +VvAS§+ B(v1,8) + B(S, v2) = —u Py I5(5).
Taking inner product with A¢ yields

||3|| +v]A8]2 + (B(v1,8), A8) + (B(S, v2), A8) = — (14 (8), AS).

| =
Q-lQ_

Here we used the fact that

ds
——||8|| —,Ad ),
2dt dt

which can be justified by Lemma 1.2 in Chap. 3 of Temam (2001) or Theorem 7.2 in
Robinson (2001) which is due to Lions and Magenes (1972). Estimate the right-hand
side of this equation as in (30) to obtain

MZCOhZ

2,V v 2
—u(In(8), A8) < ||5||+§|A5| — ulls|? §|A5I-

Here we have again used (24) and the hypothesis that icoh? < v. It follows that

1d
55||<3|| + = |A8|2 <|(B(v1.8), A8)| + |(B(5, v2), AS)|. (34)

The proof of uniqueness and continuity now proceeds as for the incompressible
two-dimensional Navier—Stokes equations. In particular, estimate the nonlinear terms
on the right-hand side of (34) using (17) and (18) as

27c¢*K? v
[(B(v1,8), A8)| < clor] > [lor [ 211811V/21 A8P/? < =——1I8]I* + < A8,
4v° A 4
and
1/2 3/2 27¢K? 2
[(B(5.v2). A8)| < cl8]"/?||v2 1145 ) ||8|| + - |Aa|.

Therefore,

27c4K2

—|| 12 < ||8|| forallt € [0, T].

@ Springer



J Nonlinear Sci (2014) 24:277-304 291

Integrating yields

||(S([)||2<||8 ”2 27C4K2t

ex .
= 1% P 2130

Thus, the solutions v to (23), which satisfy (26), also satisfy v € C([0, T'], V), and
depend continuously on the initial data in the V norm. O

Theorem 6 In the case of periodic boundary conditions suppose that I satisfies
(25), and [LC()hz < v, where c is the constant appearing in (25). Then the continuous
data assimilation equations (23) possess unique strong solutions that satisfy (26), for
any T > 0. Furthermore, this solution is in C([0, T], V) and depends continuously
on the initial data vg in the V norm.

Proof The proof is similar to the proof of Theorem 5 but makes use of the identity
(14) to obtain estimates on ||v|| and f(; |Av|? directly. O

The algorithm given by (23) for constructing the approximate solution v contains
two parameters & and p. The first parameter # has dimensions of length and cor-
responds to the resolution of the observational measurements represented by I, (u).
Smaller values of & correspond to spatially more accurate resolved measurements.
The relaxation parameter @ controls the rate at which the approximating solution v
is forced toward the observable part of the reference solution u. Larger values of
u cause I (v) to faster track I (u). It is the parameter p which distinguishes (23)
from the previous methods of continuous data assimilation studied in Browning et al.
(1998), Henshaw et al. (2003), Olson and Titi (2003) and (2008).

The condition that ucoh? < v, given in Theorem 5, places a restriction on the size
of wh? compared to the viscosity v, sufficient to ensure the data assimilation equa-
tions are well-posed. This restriction is due to the fact that the the interpolant opera-
tor w I, might generate large gradients and spatial oscillations (“spill over” to the fine
scales) that need to be controlled (suppressed) by the viscosity term. Notice that in the
case when I, = P,,,, where P,,, is the orthogonal projection onto the linear subspace
spanned by the Fourier modes with wave numbers |k| <mj = %, such oscillations are
not generated, since — (i, (v), v) = — | Py, v|? and — (1 (v), Av) = — || Py, v |12
Consequently, there is no restriction on 142 and  can be taken arbitrary large. In the
limit when p — oo one obtains exactly the same algorithm introduced in Olson and
Titi (2003) (see also Hayden et al. (2011)). In particular, one has Py, v = Py, u, and
all that one needs to do is to solve for ¢ = (I — Py,,)v, for which an explicit evolution
equation is presented in Olson and Titi (2003).

Next, we give further conditions on 4 and p which guarantee that the difference
between the approximating solution v and the reference solution u converges to zero
as t — oo.

3 No-slip Dirichlet Boundary Conditions Case

In this section we prove Theorem 1. We first recall the following generalized Gron-
wall inequality proved in Jones and Titi (1992) (see also Foias et al. (2001)).
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Lemma 1 (Uniform Gronwall Inequality) Let T > 0 be fixed. Suppose

dYy 1+T
ar +a@)Y <0, where limsupf a(s)ds >y > 0.
t

t—00

Then Y (t) — 0 exponentially, as t — o0.
We now state and prove a lemma leading to our main result.

Proposition 1 Ler 2 be an open, bounded and connected set in R* with C* bound-
ary, and let u be a solution of the incompressible two-dimensional Navier—Stokes
equations (19) on $2 with no-slip Dirichlet boundary conditions. Let v be the approx-
imating solution given by (23). Then |u — v| — 0, as t — oo, provided pcoh® < v
and > SCZGZVM.

Proof Consider the time evolution of w = u — v. Since
B(u,u) — B(v,v) = B(u,w) + B(w,v) = B(u, w) + B(w,u) — B(w, w)
and
I () — I (v) = Ip(w),
subtracting (23) from (19) yields

dw

” +vAw + B(u, w) + B(w,u) — B(w, w) = —u Py I, (w). 35)

Taking the inner product of (35) with w, and using again (24), we obtain
1d, , 5
S Wl vlwl+ (B, w), w) = —u(In(w), w)

= p(w = hiw), w) — plwl?

iz 2, M
< Eypa(w — Lw)|["+ 5|w|2 — plwl?
2
ucoh 2 v u
< ——wl* = ZwP < Zwl* - Z|wl*.
2 2 2 2

Since (16) implies

2
¢ 2.2, Y 2
|(B(w,u),w)|SCIIMIIlellwIISEIIMII [w] +§|Iw|| )

we obtain

d 2
d—|w|2 + (u - —||u||2>|w|2 <0.
t v
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Denote
Cz 2
at) =pn— —|lull”
v
Taking T = (vA1)~! in Theorem 4 we have for ¢ > 1o that
+T
/ vl <2(1 + Tvi))vG? = 4vG>.
t
Thus
t+T m
limsup/ a(s)ds > — — 4c2G? > A2G* > 0,
t—oo Jt VAl
and by Lemma 1 it follows that |w| — 0, exponentially, as t — oo. d
Proof of Theorem I The hypotheses of Proposition 1 require that
,ucoh2 <v and pu> 5c2G2vA1.
Therefore
1 o

ﬁZTZCIG Al (36)

where ¢; = 5coc?. Il

4 Periodic Boundary Conditions Case

In this section we prove Theorem 2. We begin with an elementary inequality which

will be referred to in the sequel.

Lemma 2 Let ¢(r) =r — B(1 +1logr) where B > 0. Then
min{¢(r):r > 1} > —Blog .

Proof Note first that

¢(1)=1—p8 and rlin()l(}d)(r) = 00.

The derivative ¢'(r) = 1 — B/r is zero if and only if r = 8. Therefore

1-8  ifo<p<l

min{o()rz =) s i1 <p.

Observe that over the interval 0 < 8 < 1 we have 1 — 8 > — B log B, which concludes

our proof.

We now state and prove a lemma leading to the proof of Theorem 2.

g
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Proposition 2 Ler 2 = [0, L1?, for some fixed L > 0. Let u be a solution of the
incompressible two-dimensional Navier—Stokes equations (19) on §2 equipped with
periodic boundary conditions. Let v be the approximating solution given by (23),
where Iy satisfies (24). Then |ju — v|| — 0, as t — oo, provided ucoh2 <v and
w>3vi1(2clog2c3? 4+ 4clog(l + G))G.

Proof The proof makes use of the orthogonality properties (14) and (15) along with
the Brézis—Gallouet inequality (Brézis and Gallouet 1980) which may be written as

el ey <l ||{1+1 lAul } 37
UllLo) =cju og s
@ o u]l?

which will allow us to obtain sharper estimates than for the case of no-slip boundary
conditions (see also Titi (1987) for similar, and other, logarithmic estimates for the
nonlinear term of the NSE).

Take the inner product of (35) with Aw and use the orthogonality relations (14)
and (15) to obtain

1djlw|?
2 dt

+v|Aw]? = (B(w, w), Au) — u(Ih(w), Aw).

Using (37) and the hypothesis pcoh? < v we have

|(Bw, w), Au)| 5c||w||2{1 +log 'Aw'zz}lAm,
Allwl]

and thanks to (24) as in (30) we have
/,L2C()h2

—u(In(w), Aw) < >

v v "
lwl? + S 1Aw? = plwl® < S Awl® = 2wl

Therefore,

df|w]? |[Aw|? 2
o +vlAw|? < (2¢|Aul 1+ log >y el Bl wl?,

or

dfw|? ( |Aw|?
VAL

2c|A |{1+1 |Aw|? }+ >|| I><0
—2c|Au og wlllw|* <0.
dr Allw|? 12

Atllw

Now setting

2¢|Au| [Aw|?
= and r= 3
VAl Aiflw]

in Lemma 2, and noting that » > 1, by Poincaré’s inequality (11), we obtain

dw|?
dr

2I ul
+ {1 — 2clAullog —— Hlw|* <
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By (22) we estimate

2c|A
clAu] <c3+ceqlog(l+G)=: J, (38)
1

2clog

where ¢3 = 2clog2¢3/? and c4 = 4c. It follows that

dw|?
dr

and by virtue of Young’s inequality we have

+{n — JAul}|w]* <0,

d||IU||2 1 .)2 2 2
+iu—"—IA wl|* <0.

Denote

1 J? 2
at)={u——|Au@|t.
2 M
Taking T = (vA 1~ ! in Theorem 4 we have for 7 > 1 that
t+T
/ |Au|? <2(1 4+ Tvi))viG* = 4vi G2
t

By hypothesis u > 3vA;JG. Thus,

t+T 20A 5
limsup/ a(s)ds > L~ P 262525650,
t—oo Jt 2V N 6

and consequently ||w|| — O exponentially, as t — oco. 0

Proposition 3 Ler 2 = [0, L1?, for some fixed L > 0. Let u be a solution of the in-
compressible two-dimensional Navier—Stokes equations (19) on $2, equipped with
periodic boundary conditions. Let v be the approximating solution given by (23)
where 1, satisfies (25). Then ||lu — v|| — 0, as t — 00, provided pcoh® < v and
n=>3vA2c 10g2c3/2 + 8clog(1l + G))G.

Proof The proof is the same as the proof of Proposition 2, except that we use (25),
so that the estimate for —u (I (w), Aw) has to be modified as

2214
uecih v
I|w||2+4—0lAwI2+Z|AwI2—MIIwIIZ

/L2C0h2
v v

v I
< SlAwP? = llwl?.
2 2
Then, the rest of the proof follows without change. g

Proof of Theorem 2 The hypotheses of Propositions 2 or 3 require that

,ucohzfv and u>3vAJG.
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Therefore,
1 co
32—z oGl +log(l+6)), (39)
where ¢; = 3 max{c3, c4}. O

5 Conclusions

As shown in this paper, the algorithm given by (2), for constructing v(¢) from the
observations [, (u(t)), yields an approximation for #(¢) such that

||u(t) —v(t) ||L2(Q) — 0 exponentially, as t — o0, 40)

provided the observations have fine enough spatial resolution. This result has the
following consequence. To accurately predict u(¢) for time 7 into the future it is
sufficient to have observational data I, (u#(t)) accumulated over an interval of time
linearly proportional to 7 in the immediate past.

In particular, suppose it is desired to predict u(#) with accuracy € > 0 on the in-
terval [z, t1 + T*], where #; is the present time and 7* > 0 determines how far into
the future to make the prediction. Let 4 be small enough and w large enough so that
Theorem 1 implies (40). Thus, there is « > 0 and a constant C > 0 such that

Ju(0) = @) 120, < Ce™ forall > 0.

Now use v(t1) as the initial condition from which to make a future prediction.

Let w be a solution to (19) with initial condition w(¢;) = v(¢;). Known results on
continuous dependence on initial conditions, see, for example, Constantin and Foias
(1988), Hayden et al. (2011), Robinson (2001) or Temam (1983), imply that there is
B > 0 such that

||U)([) - u(t)”LZ(_Q) = ||U)([]) - M(tl)”LZ(_Q)eﬁ(t_ll) for ¢ >11.
Therefore
[w) —u@®]| < Ce T < fortelt, i +T]

provided at; > BT +In(C/€). Thus w(t) predicts u (¢) with accuracy € on the interval
(1,1 +T].

Work is currently under way to numerically test Theorem 2 in the case of de-
termining finite volume elements and nodes. A particular focus is how to tune the
parameter u. If p is very large, then the effects of “spill over” into the fine scales
may become significant, whereas if p is small, then convergence of the approx-
imate solution may be slow or not happen at all. Preliminary numerical simula-
tions performed by Gesho (2013) for the two-dimensional incompressible Navier—
Stokes equations confirm that the continuous data assimilation algorithm given by
(2) works directly, without additional filtering, for observational measurements at
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a discrete set of nodal points, where I, is given by (8). Although our analyti-
cal estimates are comparable to previous results on data assimilation using Fourier
modes, as with those results, sharper analysis appears to be required for sharp bounds
on h. In particular, as with previous computational work (cf. Hayden et al. 2011;
Olson and Titi 2003 and 2008) the approximating solution v(¢) converges to the ref-
erence solution u(¢) under much less stringent conditions than required by our theory.

The main advantage of introducing a control term that forces the approximate so-
lution toward the reference solution is that we can rely on the viscous dissipation,
already present in the dynamics, to filter the observational data (that is, to suppress
the spatial oscillations, i.e. the “spill over” into the fine scales, which are generated by
the coarse-mesh stabilizing term w1 (v)). In addition to working for a general class
of interpolant observables this technique also allows processing of observational data
which contains stochastic noise. In particular, the same algorithm can be used to ob-
tain an approximation v(¢) that converges (in some sense) to the reference solution
u(t), to within an error of the order of u times the variance of the noise in the mea-
surements. This work (Bessaih et al. 2013) is in progress.
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Appendix A: Estimates for Nodal Interpolants

This appendix contains inequalities and estimates for interpolant operators that will
be used for observables obtained from nodal measurements of the velocity field.

Consider a function u € szer(.Q), where £2 = [0, L]? is a basic domain of peri-

odicity. Let /N be a positive integer and partition §2 into N squares with sides of
length h = L/\/N. Let 7 = {1, 2,...,\/N}2 and for each o € J define the semi-
open square

Qo =[jh. (j + Dh) x [kh, (k+ k), wherea =(,j)eJ.

Moreover, for ¢ € L1(£2) we denote

1
(o) = 12 /Q @(x)dx.

Fix nodal points x, € Q4, and suppose we are given the nodal values u(xy), for
every o € J. Based on these nodal values, we define two interpolant operators, /), and
I, which we will show that they satisfy the approximation estimate (7). Specifically,
define

Th()(x) =) u(xa) Y (x), (41)
aeJ
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and

I () (x) = Ty () (x) = (T (@) = > ulxe) (Ve (¥) = (V) (42)
aeJ

where

Vo)=Y xo.(x1+ jL,x2+kL),
(j,k)eZ?

is the L-periodic characteristic function of the semi-open square Q. Next, we define

L) (x) = Y u(xe)Va(x), (43)
aeJ
and
D) (x) = Ty ) (x) = (i) = Y uxe) (Va(x) = (), (44)
aeJ
where

Vo (x) = (0e * Vo) (%)

is a mollified version of v, by the mollifier p.(x) = €2 p(x/e). Here we take

1
(&) = KOexp(l—léP) forlel <1
0 for |§]| > 1,

1
- ool
Ko |‘s§|<1exp 1—&2 :

The mollification parameter ¢ will be chosen € = %.

Observe that (I;,) = (I;) = 0, and that Tn (x) and I, (x) are C® periodic functions.
We now state as Proposition 4 the estimate that was proved by Jones and Titi as
inequality (6.2) in Jones and Titi (1993).

and

Proposition 4 Let Q be a square with sides of length £ > 0, and ¢ € H>(Q). Then
for every x,y € Q one has

2 >1 /2

L2(Q)

We now use Proposition 4 to obtain estimate (7) concerning the accuracy of the
interpolant operators Zj and I,. Namely, we have

82(p
0x10x2

000 = 9| =2(4] T} g + €

Proposition 5 Suppose u € szer(f)), and let T, (u) and I, (u) be as in (41) and (42),
respectively. Then

@ Springer



J Nonlinear Sci (2014) 24:277-304 299

: 282
@) lu =T 2@y < 40IVullL22) + 207 3355 ||L2(29)'
(i) [l — ) = B 2y < 8hIVull 20y + 402 | 5= 1l 20y
Moreover, if (u) =0, then there exists a constant ¢ > 0 such that we can replace the
2
term || % I L2(s2)» in the above estimates, by c||Aull12(q)-

Proof First observe that

Z Yo(x)=1 forevery x € R%.

aeJ
Therefore,
2
Hu—zh(u>||iz(m=/ (@) = Y ula)¥u ()| dx
£ aeJ
2
= / D (u) — ulxe)) Y (x)| dx
2 aedJ
= /Q D () — ulxe)) - (ulx) — u(xp)) o (x)Yrp (x) dx.
o, ped

Since

0 ifa#p

wa(x)'(pﬂ(x): {wa(x) ifa=ﬂ7

the above gives

lu = Zu) |20, =/Q 37 ue) — ura) P2 00 d.
aeJ

Applying Proposition 4 to the square Q,, we obtain

2 2 2 82M 2 —
’u(x)—u(xa)| =4 4IVullzp,, T preryed , foreveryxe Q,.
L*(Qq)
Hence
Ju—Zh]; <Z4h2<4nv oo+ || )
U=l 22y = U2, 100
W (Qa) 9x10x2 12 (g,)
2u |?
< 16h2||Vul?,, . +4h* :
L2(R2) 8)C18X2 LZ(Q)

which proves (i).
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Next, we focus on proving (ii). By virtue of the Cauchy—Schwarz inequality we
observe that

| ) — (Zn (”))”LZ(Q) <[u-1, (”)”LZ(Q)'

Therefore, (ii) follows from combining the triangle inequality together with the above
observation, (41), (42), and part (i).

Finally, we recall the fact that for (u) = 0 one has |[u| y2(o) < cllAull;2(g), Which
concludes the proof.

We now provide similar estimates for the C* periodic interpolants Ty and Ij,. In
order to do this we make the assumptions that N > 9 and € = %. Define

Ou =[(j = Dh, (j +2)h] x [(k — Dh, (k +2)h], wherea = (k, j) e J.
Since € < h/2 we obtain
Uy =00+ B0, €)={x+y:xeQqand|y| <€} S 04, foracJ,
and

Co=Us\ | U #0. foraeJ.
pta

The following two propositions now follow immediately from the definition of
and the fact that € = lh_O'

Proposition 6 The functions Y, for a € J, form a smooth partition of unity satisfy-
ing
(i) 0 < (x) <1, and supp(Pa) < Ue + (LZ)%),
(i1) 1/fa(x) =1, forall x € (Cy + (LZ) ), and Zaej 1//a(x) =1,forall x € R2,
(i) (Vo) = ()2 and th < Wl 20y < S,
(iv) supp(Vra) S (U \ Ca) + LZ),
(V) [V¥e(x)| <ch™!, and | Ve (x)| < ch™2, for all x € R?,

i) Va2 <c.

82
dx;dx;

Proposition 7 Let K = {—1,0, 1}2. The functions Vi, are nearly orthogonal in the
following sense:

() [oVa@)Vpx)dx = [ (Ve (x) - (VPp(x))dx =0 for all a, B € T with
B—a¢K.
(i) | [ Yo () Pp(x)dx| < (h+2€)2 = 3Lh2, forall o, p € T with p —a € K.

(iii) | [ (Ve (x)) - (Vp(x)dx| <c,forall o, p € T with p —a € K.

We are now ready to prove estimates concerning the accuracy of the interpolant
operators 7, and I, that are the analog to those of Proposition 5.
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Proposition 8 Suppose u € ngr(ﬂ), and let Ty, (u) and I, (u) be as in (43) and (44),
respectively. Then there exists a constant ¢ > 0 such that
M) lu— a0l 200y < cBIVull 200) + W21 522 2 00)-
(i) [[(u — (u)) — ih (u)||L2(Q) = C(h”VM”LZ(Q) + h2|| 3)?12—5;2 ||L2(_Q))~
(i) IVIa@)ll 20y = IVIh @) 20y < c(IVull 20y + Al 3)?12—3”@||L2(9))~
@) [V~ T @)l 200) = IV @~ Zn@) | 20) < c(IVull 200y +hll 72 20)).

Moreover, if (u) =0, then there exists a constant ¢ > 0 such that we can replace the
a2 . .
term || % l L2(s2)» in the above estimates, by c||Aull12(g)-

Proof In what follows we will use some of the properties stated in Propositions 6
and 7.

2
dx

w(x) = Y uxa) Y (x)
aeJ

=T = [

).

- [ 37 () — uxe)) - () — ) Pa (1) 5 (x) dix.
2 opeg

2
dx

D () — uxa)) P (x)
aeJ

Since 1;0, (x)t},g (x) =0 for @ — B ¢ K (see Proposition 6) we have

H"‘ —Zn(w) ”il(.o)

s/g S5 ) — )| [1406) — e [T ()1 ()

yeKaeJ
5, - , \2
= Z(Z [ 1w ~ w7 0) dx>
yek “aeJ 2
5 - N
X (Z/ | (x) = u g p) | (Faty () dx>
aceJ 2
=0 [ )~ utr) P () e
acJ 2
592[ () — u(xe)|” dx
aed Ua
59Z/~ () — u(xa) .
aeT Ou
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Applying Proposition 4 to each of the squares Qy, for & € 7, the above implies

2

0“u 2
|u 1,,(u)||L2 o < 9236h2<4||Vu|| L =+ h? )
W= L(0a) Ix10x2 1| 12(5,)
0%u 2
=81) 36h2<4||Vu||L2 +h? )
wed (Qu ) axlaxz Lz(Qa)
2
=2 |Vul?,, o, + y2h? ,
7/1 ” u”LZ(Q) 7/2 8x18x2 LZ(Q)

where y; = 11664 and y, = 2916. By this we conclude (i).

The proof of (ii) follows from (i) by following the same lines as the proof of part
(ii) of Proposition 5.

Next, we focus on the proof of (iii). To this end we implement some of the steps
used in the proof of part (i), above, and the properties stated in Proposition 6.

2
VT @) G20y = | Y #(a) Vi ()

aed L2(2)
= Zu(xa)wa<>—u<)V<Zm<>>
wed wed L2(R2)

2
D (ulxe) — u()) Via ()

wed L2(£2)
<) () = uO) VO |26,
ozej
= I’l2 Z ” u(xa) M( )) ||L2(Q )"
aed

Applying Proposition 4 to each of the squares Q. for & € 7, in the above estimate

to obtain
2
|VIh(“)”L2<9) = C(Z IVelyag,, +4° Z ‘ 2 )
L2(Qu)
Lz(Qa)>

0x10x2

< 9c(2 Vil 32 g, + 1 Z ’

aeJ

=c<||w||iz(m +n?

3)(1 3)(2

2
LZ(Q)>’
which concludes the proof of point (iii).
Point (iv) is an obvious consequence of (iii). The rest of the proof is similar to
Proposition 5. U

82u

3)(1 3X2
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