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Abstract In this paper we propose and analyse a new formulation and pointwise divergence-free mixed
finite element methods for the numerical approximation of Darcy—Brinkman equations in vorticity—
velocity—pressure form, coupled with a transport equation for thermal energy with viscous dissipative
effect and mixed Navier-type boundary conditions. The solvability analysis of the continuous and dis-
crete problems is significantly more involved than usual as it hinges on Banach spaces needed to properly
control the advective and dissipative terms in the non-isothermal energy balance equation. We proceed
by decoupling the set of equations and use the Banach fixed-point theorem in combination with the ab-
stract theory for perturbed saddle-point problems. Some of the necessary estimates are straightforward
modifications of well-known results, while other technical tools require a more elaborated analysis. The
velocity is approximated by Raviart—Thomas elements, the vorticity uses Nédélec spaces of the first kind,
the pressure is approximated by piecewise polynomials, and the temperature by continuous and piecewise
polynomials of one degree higher than pressure. Special care is needed to establish discrete inf-sup con-
ditions since the curl of the discrete vorticity is not necessarily contained in the discrete velocity space,
therefore suggesting to use two different Raviart—Thomas interpolants. A discrete fixed-point argument
is used to show well-posedness of the Galerkin scheme. Error estimates in appropriate norms are derived,
and a few representative numerical examples in 2D and 3D and with mixed boundary conditions are
provided.

Keywords Flow-transport coupling - Highly permeable porous media - Vorticity-based formulation -
Mixed finite element methods - Analysis in Banach spaces - Viscous dissipation.
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1 Introduction

Scope. The interplay of vorticity and viscous dissipation in natural convection within high permeability
porous media results in intricate flow and thermal dynamics. Vorticity enhances mixing and improves
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heat transfer efficiency, while viscous dissipation raises the local temperature, potentially altering the
overall thermal gradient that drives convection. To accurately predict the system performance and design
effective solutions, these interactions need to be thoroughly understood and appropriately modelled. We
consider the numerical analysis of the coupled Brinkman equations with temperature including a viscous
dissipation term. In fluid saturated porous domains with relatively large permeabilities (as in the regime
where Brinkman equations hold), viscous dissipation effects within the fluid are typically non-negligible as
discussed in [21]. In the case of clear fluid, the viscous dissipation term typically includes a nonlinearity in
the form of the velocity scaled by its own Laplacian. In contrast, the type of viscous dissipation used here
(and more appropriate for flow in porous media) has a nonlinear term depending on the square filtration
velocity modulus and it represents the power per unit volume generated by the dissipation (see also [10]).
Some of the common features of viscous dissipation (acting as an internal heat generation mechanism)
include the onset of unstable temperature gradients and secondary buoyant flow patterns that are not
induced by external thermal forcing terms.

The formulation of incompressible viscous flow equations using vorticity (or microrotation), velocity
and pressure has been used and analysed extensively in, e.g., [1,2,8,7,11,17,19,22,14,30,33,39,45,46].
Later on, models for coupled advection-diffusion equations and vorticity-based viscous flow formulations
have been introduced in [6,36] (see also the recent contribution [25]). For the analysis in this case one
needs to require higher regularity of the Brinkman filtration velocity, for example. One can also follow
[12] (designed for the coupling of thermal energy equation and Darcy flow in mixed form) treating the
advective term with a duality argument and invoking continuity and compactness of suitably chosen
operators, and requiring further that the concentration-dependent permeability is Lipschitz continuous
and uniformly bounded away from zero. Alternatively to those approaches, here we follow the series of
works [28,15,18,27] (see also the references therein) where the functional structure of the problem is
generalised to Banach spaces. This strategy has a number of advantages, such as relaxing the regularity
assumptions and not needing to include augmented Lagrangian terms, but it exhibits a more involved
functional structure. This approach requires to find suitable Banach spaces that would allow us to show
boundedness of all linear and nonlinear forms. We herein work with vorticity in the space H(curly, 2)
(vector fields in L?(§2) whose curl is in L*(£2)) and velocity in the space H"(div, §2) (vector fields in
L"(£2) whose divergence is in L2(£2)), with 1 + 1 = 1.

We use a fixed-point approach to separate the Brinkman and viscous dissipated heat equations,
and the functional framework for the Brinkman equations requires the analysis of a perturbed saddle-
point problem. The required inf-sup conditions necessitate non-standard regularity properties of auxiliary
boundary value problems not typically available in the literature. For vector potentials it is possible to
use the elegant theory from the series of papers [3,4,5] (see also [40]), which holds for any Lebesque
exponent larger than one. However, the assumptions that lead to that theory do not apply to our case
since the two sub-boundaries in our domain meet. Therefore we appeal to the works in [37,38] and use a
new auxiliary problem in the range of admissible Lebesgue exponents.

Another distinctive feature of the present paper appears at the discrete level. As a consequence again
of the functional structure, one of the issues is that the curl of the discrete vorticity is not in the same
space as the discrete velocity. We then need to define two Raviart-Thomas type interpolators and use
commutativity properties in the H(curl) space associated with vorticity and the extra Raviart-Thomas
space. This point is central, and the approach used here might be of benefit for the analysis of other
systems with similar Banach structure.

Plan of the paper. The rest of the manuscript has been organised as follows. Notations and basic defini-
tions to be utilised throughout the paper are collected in the remainder of this section. Section 2 states
the strong form of the coupled problem in its classical form and also in terms of vorticity. There we
also give a weak formulation. The well-posedness analysis of the continuous weak problem is developed
in Section 3 using a fixed-point approach. A finite element method is defined in Section 4, where we
also derive the analysis of existence and uniqueness of solution to the discrete problem. In Section 5 we
recall interpolation properties of specifies finite element subspaces, and derive a general Céa estimate.
Section 6 is devoted to showing numerically the optimal convergence of the method and we perform some
benchmark tests to further validate the proposed computational methods.

Preliminaries and recurrent notation. We will adopt standard terminology for Sobolev spaces and norms.
Throughout the text, given a normed space S, by the boldface symbol S we will denote the vector extension
S, 1f S is a generic Banach space we denote its dual space by S’. The continuous and surjective linear
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trace map is denoted as v : H'(£2) — H'/2(92) for which when u is continuous then y(u) = u|gp. The
boldface « will denote the vector-valued counterpart of . Similarly, the normal and tangential trace
operators are denoted by v, : H(div, 2) — H™1/2(982) and .. : H(curl, 2) — H~/2(912), respectively.
We employ 0 to denote a generic null vector, and follow the convention that C', with or without subscripts,
denotes a generic positive constant independent of the discretisation parameters, which may take different
values at different instances. We use the notation A < B for the inequality A < C'B, where A and B are
two scalar fields, and C is a generic constant.

2 Model problem and its weak formulation
2.1 Natural convection with viscous dissipation

Let us consider a simply connected, bounded Lipschitz domain 2 C R? where d € {2,3}, occupied by
an incompressible fluid in a non-isothermal regime moving within a fully saturated porous media. The
domain boundary 0?2 is partitioned into disjoint sub-boundaries where slip and tangential vorticity trace
conditions are imposed 82 :== ' UX, I'N Y = (), and it is assumed for sake of simplicity that both
sub-boundaries are non-empty |I'| - |X| > 0. For a sufficiently smooth external body force f : 2 — RY
and external heat source g : 2 — R, we consider the following form of the equations of steady natural
convection in their velocity—pressure-temperature form and using dimensional units (see, for example,
[20] but here not taking into account the Rayleigh dissipation)

P - wWAu+Vp=pf(T) in 02, (2.1a)

K
divu =0 in 2, (2.1b)
00T +u-VT — AT = g+ ——u - u in 0, (2.1¢)

Kc'p

stating the balance of linear momentum and of mass, and the balance of energy including the viscous
dissipation function on the right-hand side, which is proportional to the square modulus of the seepage
velocity (the kinetic energy, see [43]). While viscous dissipation is a significant factor in driving convection
inside the fluid-saturated porous medium, fluid phase and solid phase of the porous medium are assumed
to be in local thermal equilibrium. In high-permeability porous media, the flow behaviour becomes more
complex due to the intensified interaction between the fluid and the porous matrix. Such an interaction
is significantly affected by, e.g., vorticity patterns and viscous dissipation, which are crucial in shaping
the convection patterns and thermal distribution within the medium.

We also consider the following set of boundary conditions representing zero tangential traces of vor-
ticity and slip velocity (the so-called Navier boundary condition) together with insulated boundaries
on the component I'; while non-tangential flow velocity, vanishing pressure, and fixed temperature are
prescribed on the remainder of the boundary:

curlu xn=0, u-n=0 and aVI-n=0 onl, (2.1d)
uxn=0 p=0 and T=0 onX. (2.1e)

The model coefficients are the fluid mass density p, the dynamic viscosity u, the effective dynamic
viscosity in the porous layer p’, the permeability of the porous medium k, specific heat capacity per
unit mass of the fluid ¢/, heat capacity ratio og, and the thermal diffusivity «. The linear Oberbeck—
Boussinesq approximation is considered, and the exerted force due to changes in temperature is linearly
temperature-dependent

F(T) =-B(T' - To)g,
with 5 a positive constant (thermal expansion coefficient), Ty a reference temperature, and g gravity.

Problem (2.1) can be equivalently set in terms of velocity, vorticity, pressure, and temperature. For
this we rewrite the momentum and energy balance equations using the rescaled vorticity vector

w = /4 curlu.

Using the vector identity
curlcurlu = —Au + V(divu),
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in combination with both the incompressibility constraint and the assumption of constant apparent
viscosity leads to the following set of equations.

w —+/p curlu = 0 in 02, (2.2a)

%u + \//7curlw +Vp=pf(T) in £2, (2.2b)

divu =0 in £2, (2.2¢)

00T +u- VT — AT = g+ ——|uf? in 2, (2.2d)
KC'p

Note the compatible vorticity trace boundary condition (the first relation in (2.1d)) reads now w x n =0
on I'.

2.2 Weak formulation

We start by considering the real numbers r > 1, s > 1 and recall the definition of the following functional
spaces
H(curl,, 2) = {¢ € L*(22) : curl¢ € L¥(2)}, H"(div, 2) = {v € L"(2) : divw € L*(22) },
H'(2) = {¢ € L*(2) : V§ € L*(2)},

endowed with the norms

”Cchrls,Q = ||C||o,n + ||Cur1C||Ls(Q)a v rdiv,2 "= ||”||Lr(rz) + HdiV"’Ho,Qv
2 2 2

IS1Y.2 = 15116, + [IVSlo (2.3)
respectively. Notably both H(curly, 2), H" (div, £2) are Banach in these norm topologies. In view of the
boundary conditions, we also define the following closed subspaces

H, (curl, 2) := {¢ € H(curl,,2): v, =0o0n I'},
H (div, 2) :={v e H"(div, 2) : y,v =0 on I'},
HL(0):={ScH(2):7S=0o0n X},

where the boundary specification is to be understood in the sense of traces restricted to sub-boundaries.

We remark that if ¢ € H(curls, {2) then its tangential component v, ¢ is defined in the trace space
W—1/%5(90) and if v € H"(div, £2) then its normal component y,v is defined in W=/77(942).

Proceeding, we multiply the momentum balance, constitutive, mass, and energy equations by suitable
test functions and to integrate by parts over the domain. Note that for the divergence-based terms we
use the following form of the Gauss formula conveniently extended to the case of Banach spaces (see,
e.g., [16, Section 2.2]):

/ v-Vg= —/ divv ¢ + (yav,7q) Vv € H(div, 2),q € Wl’t/(()),
Q Q

where (-, -) denotes the duality product between W~1/51(9£2) and W/ (812), with 1 < ¢ < co. Similarly,
for curl-based terms we use a generalisation of [29, Theorem 2.11] (see, e.g., [4, Section 2]):

/ curlv - ¢ = / v-curl¢ + (v, ¢, yv) V¢ € H(curly, 2),v € Wl’t/(Q),
Q fo)

where (-,-) denotes the pairing between W~=1/5(9£2) and its dual W/ (542).

We then arrive at the following weak formulation for (2.2): for given g € L>(£2) and g € L?(2), find
(w,u,p,T) € Hy(curly, 2) x H(div, 2) x L2(£2) x HL(£2) such that

/()w-(—ﬁ/gu-curl(zo V¢ € H, (curly, 2), (2.4a)
—\//7/ curlw~v—ﬁ/ u~'v—|—/ pdivv:—p/ f(T) v Vv € H (div, 2), (2.4b)
2 K Jao Q Q
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/ gdivu =0 Vg € L(92), (2.4c)
2

oO/TS+/(u~VT)S+a/ VT-VS:/gSJr a /|u|2S VS e HY(R),  (24d)
2 2 2 2 2

Kkc'p

where we have also used the boundary conditions (2.1d)—(2.1e).

For w,¢ € Hy(curly, 2), u,v € H.(div, 2), p,q € L2(02), T,S € HL(2), we define the following
bilinear and trilinear forms, as well as the (affine,linear)-form F' and linear functional G:

::/ w-(, b1(¢,v) := —\/;7/ curl¢ - v, ba (v, q) ::/ gdivw,
Q Q fo)

/u~v, as(T,S) := 00/ TS+a/ VT VS, ¢ (v;T,S) ::/(U-VT)S,
Q o) Q Q

ar(w, ¢

~

as(u,v) :=

a =

ca(u,v;S) == s /Q(u.'u)S, F(S;v) := PB/Q(S—TO)Q"U, G(S) ::/QgS)

Kc'p
and denote by B; and B} the operators induced by the bilinear form b;(-,-), i = 1,2:

B : Hy(curly, 2) — [H(div, 2)]", (B1(¢),v) := b1(¢,v), B} : H.(div, 2) — [Hy(curly, 2)]',
B, : H (div, 2) — [L2(R2)], (B2(v),q) :=bs(v,q), Bj:L*(2) — [H(div, 2)]".

The system (2.4) is rewritten as follows: find the tuple (w,u, p, T) € H,(curly, £2) x H (div, £2) x L2(§2) x
H.(£2) such that

a1 (w, ) +b1(¢,u) =0 V¢ € Hy(curly, 2), (2.5a)

b1 (w,v) — az(u,v) + ba(v,p) = F(T;v) Yo € H (div, 2), (2.5b)
ba(u,q) = 0 Vg € L2(0), (2.5¢)

as(T,S) + c1(w; T, S) — co(u,u; S) = G(5) VS € HL (). (2.5d)

3 Unique solvability analysis of the continuous formulation

The well-posedness analysis of (2.5) shall use Banach fixed-point theory. To do so we will separate the
Darcy-Brinkman equations (2.5a)—(2.5¢) (and will consider a reduced problem in the Kernel of Bs), from
the energy equation (2.5d).

3.1 Preliminaries

Given an arbitrary ¢ € (1,00), consider for each z € L!(£2) the following duality map

t—2 ;
T(z) = { |z|'"“z ifz+#0, 3.1)

0 otherwise.
The following two technical results from [27] provide a useful duality pairing property, and an appropriate
relationship between divergence-free vector fields, respectively. The second result is here adapted to the
case of mixed boundary conditions.
Lemma 3.1 Let t, ' € (1,00) be such that + + % = 1. Then, for each z € L'(£2) there hold
w = Jy(z) € L'(), z=Ju(w), and (3.2a)

/Q 2w = [2llh o) = Il g = Izl il o), (3.2b)

and therefore J; : Lt(£2) — Lt (2) and Jp : L () — Lt(2) are bijective and inverse to each other.
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Lemma 3.2 Let t, t' € (1,00) be such that % + 71, = 1. Then, there exists a linear and bounded operator
Dy : LY (02) — L' () satisfying

div(Dy(w)) =0 in 2 and Dy(w) -mn=0 on I, Vw e LY(2). (3.3)

Moreover, for each z € L*(£2) such that div(z) =0 in 2 and z-n =0 on I, there holds
/z~Dt/(w):/ z-w  YweL'(Q). (3.4)
2 o)

Let us now present, in a form which is convenient for our analysis, the following result regarding
integrability of vector potentials in the case of mixed boundary conditions.

Lemma 3.3 If f € L*(2) with divf = 0 and (f - n)|r = 0, then there ezists a unique z € W15($2)
solution to

curlz=f and divz=0 in £,
z-n=0 onX, (3.5)
zxn=0 onl,

which satisfies
[ curl z||v: (o) < [ fllLs(0)- (3.6)

We stress that a proof of a similar result is found in [4, Theorem 4.21], stating that if the domain is as in
[4, Section 2] (but in particular, this requires that I and X' do not actually meet) and if it is furthermore
of class C%!, then the result holds for 1 < s < co. Another similar result is given in [32] but it needs that
the right-hand side data is in L?(§2). For Lipschitz domains, [31] shows that the required regularity holds
when |2 — s| < €. Restricting the type of domains to open polyhedra, [37, Section 5] and [38, Section 4.6]
show a closely related, intermediate result for Stokes and Navier—Stokes equations. If one takes either
Dirichlet or Neumann velocity boundary conditions on each face of the polyhedra, then for f € L*({2)
the Stokes velocity belongs to W2#(£2) with 1 < s < 2. A slight modification of [37, Theorem 5.5] allows
us to extend the range and use the Lebesgue exponent s = g, which will match the admissible exponent
needed in our subsequent analysis.

A sketch of the required steps is as follows (we do not provide all details, this is part of [44]). Note
first that every velocity-pressure solution in W2(@) x L2(0) is also in the weighted space W;;,%O X ng?o
if 4’ is nonnegative and © is bounded. Next it is necessary to show (as in [37, Theorem 4.10]) that the
lines ReA = —1/2 and Re A = 2 — 0 — 3/s coincide, and this line is free of eigenvalues of the pencils
{2(};(X). This can be proven as in [35, Theorem 3.1]. Moreover, if the edge angles 6, are less than 7, then
we have ju, > 1/2, since the equation cos(Ay)(\? sin?(0) — cos?(A\dy)) = 0 has no solutions with real
part in the interval [0, 5] (as was written after [37, Lemma 2.8]). Then the assumption on the eigenvalues
of the pencils {2};(\) in [37, Theorem 5.5] readily holds for the non-weighted spaces (with 8 = ' =0,
§ =0 and s = £). This confirms that the condition max(2 — yz,0) < 0+ 2/s < 2 in [37, Theorem 5.5] is
also satisfied, and we can conclude that the velocity-pressure pair belongs to Wg:(s) X Wé:g .

Proof. (Proof of Lemma 3.3) Let us assume that {2 is polyhedral, with all dihedral angles less than 7, and
that each face lies in either X' or I'. From the modification of [37, Section 5] outlined above, if f € L*({2)
with 1 < s < 2, then there exists a unique (2,7) € W1 (£2) x L*(£2) solution to the Stokes problem with
mixed boundary conditions

—Az+Vr=f in (2,

divz=0 in {2,
z=0 onJX, (3.7)

Vzn=0 on /.

Moreover, from the same reference we have that 2 € W2%(£2) and

[curl Zllws(2) < [VZ[lwra2) S [1FlLs0)- (3.8)

Assuming now that div f = 0 we readily infer that pressure is zero. Also 2 x n =0 on Y. Since on each
face lying on I' the shape operator on that surface is zero, then we have (VZ)n =curl2 xn=0on I"
(see, e.g., [34, Section 3.1.2]).
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Then, thanks to the above considerations, we can define (uniquely, thanks to the uniqueness of 2),
z = curl 2 belonging to W1#(§2), that satisfies 2z x n = 0 on I', divz = 0 and —Az = curlcurl z +
V(divz) = f in 2. This shows existence and uniqueness of solution to (3.5), and by virtue of the
continuous dependence on data (3.8), we have

|zllwis2) S [1fllLs2), (3.9)

which, from norm definitions, implies (3.6). O

We continue by collecting key properties of the bilinear and trilinear forms.

3.2 Properties of bilinear and trilinear forms

First, it is straightforward to see that, thanks to Holder and Cauchy—Schwarz inequalities, the estimate

|- 1lo,2 < Caonr

N2, (3.10)

with Cg,. == [2|("=2)/2" and the norm definitions (2.3), the bilinear forms a; (-, -), b;(-,-) are all bounded
as follows

a1 (w, Q)| < [lwllo,2llCllo,e < l[wlleurt. 2ll¢lleurt. 2 (3.11a)
b1(¢,v)| < \/17|| curl(|lr: (o) [[v]lL- (o) < \/ﬁ|C||curls,9||v||r,div,a’27 (3.11b)
Ja2(w,0)| £ Elullu @Il < Elullan e lolra.e. (3.11¢)
ba(v. )] < [ollo.clldlo.c S [v]nan.elaloe. (3.11)
ja3(7. )| < max{av, a}|T 1.5 (3.110)

Similarly the (affine,linear)-form F : H!(§2) x H’(div, 2) — R and the linear functional G : H!(£2) — R
are bounded:

|[F(S;v)] S Pﬁ”gHLw(Q)||S||1,Q||U||r,div,n, (3.12a)
1G9 < llgllo,ellS]]1,e- (3.12b)

In particular, note that F' may be viewed as an affine map F : H(£2) — H%(div, £2)" in which case we
may express it as the sum F = F + Fy, where F : HL () — H%(div, £2)" denotes the linear part of F.

Continuing, we recall that H!(£2) is continuously embedded into L!(£2) with ¢ € (1,00) in R? and t € (1, 6]
in R3. More precisely, we have the following inequality

lwlte(o) < Csob lwlli,e  Vw e H(£2), (3.13)
with Csop > 0 depending only on [£2| and ¢ (see [42, Theorem 1.3.4]). Then we note that, by virtue of
Holder’s inequality, the estimate (3.10) and (3.13), we have that the trilinear forms c¢;(+;-,-) and ¢a(-, -5 -)

are bounded as follows

ler(v; T, 9)] < o]

L (@) IVT llo.2llSlle2) S [vllraiv, el Tlell e, (3.14a)
Lo (3.14D)

2w, 0 9)| < -l ool oSl S Lo lullav.ololhav.els

Remark 3.1 At this point we can choose a feasible value for the Lebesgue exponents r > 2 and % + % =1
motivated in particular by the boundedness stated in (3.11b) and (3.14a), both of which are valid in
2D and 3D. Next, and owing to the regularity needed for the proof of inf-sup condition for by (-,-) (cf.
Lemma 3.4, below), we specify r = 6. In this case we take s = g and we can choose the exponent t = 3
in (3.14a), and t = 2 in (3.14b). For the sake of notation, we maintain the indexes r and s in the spaces

below, but we stress that we restrict the analysis to the aforementioned specification.
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Let us denote by Vg the Kernel of the operator Bs

Vo := Ker(By) = {v € H"(div, 2) : ba(v,q) =0 Vq € L*(2)}
= {v € H"(div, £2) : dive = 0}. (3.15)
We also recall that using the chain rule for the term div(Tv), applying integration by parts, and using

the boundary conditions for temperature and velocity, the advection term can be written in the anti-
symmetric form

Cl(v;T7S) = %/

1
(v-VT)S—i/(%VS)T Vv € Vo, T,S € Hi(02),
2

]

and therefore it satisfies the following well-known property

Cl(’U; S, S) =0 Vv € VQ, S e H}((Q) (316)

We continue with the following Lemma, concerning inf-sup conditions for the bilinear forms b;(-,-),
i=1,2.

Lemma 3.4 Assume that the domain has a polyhedral boundary. Then there exist positive constants
B1, B2 such that

b
sup M > Br]|v]]rdiv, 02 Yv € Vo, (3.17a)
¢eH, (curl,,2)\{0} [[Cllcurl,.@
bs (v,
sup ba(via) > Ballqllo,e Vg € L2(0). (3.17b)

veH? (div,2)\ {0} [|V]|r.div.2

Proof. For a given v € V), using Lemmas 3.1 and 3.2 with ¢t = r,t’ = s, we can construct
Dy[J;(v)] == ’DS(|U‘T_2U) € L*(92),

which furthermore satisfies div(Ds[J-(v)]) = 0 (due to Lemma 3.2) and (Ds[7-(v)] - n)r = 0. Then,
owing to Lemma 3.3 (with f = Ds[J,(v)] and t = r, ' = s), we know that there exists z € W5(£2)
such that

curlz =D,[J.(v)], divz=0 inf2, zxn=0 onl, z-n=0 onlX,

and it satisfies the estimate
| curl 2 o) S D[ )]l (- (3.18)

By virtue of the Sobolev embedding theorem (and recalling that » > 2 and that % + % = 1), there holds
z € WHs(02) — L"(2) C L%(£2), and we can conclude that z € H,(curly, £2).

Next, and thanks again to Lemma 3.1, we have that

b1(¢,v) > bi(2,v) 7fQDS[~7r('U)]"U

sup > =
¢eH, (curl,,2)\{0} ¢l curt,, 2 [2]lcurt,, 2 [ zlleur., 2
_ |Ds[ T (v)]| LS(Q)”'UHLT(Q)
[z llcurt,, 2
2 L),

where we have used (3.18). The inf-sup constant in (3.17a) depends then on the hidden elliptic regularity

constant, on the exponents r = 6, s = g using (3.10), and on the dimension d.

On the other hand, for the inf-sup condition of bs(-,-), we use the usual regularity enjoyed by the
Stokes equations with mixed boundary conditions: for a given q € L%(£2), find r, 2z such that

—Ar+Vz=0 and divr=gq in £, r=0 onl, (Vr—zIln =0 on X.

From [29] it follows that r € HL($2), 2z € L?(£2) and

||1”||H1(9) < llql 0,02+
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Then we can choose
v=r with (r-m)|r=0and dive =q € L3(), (3.19)

and using next the Sobolev embedding from H!(£2) into L"(£2), we can assert that

il

L@ S Pl o) S lllo.e; (3.20)

and therefore |0, aiv,2 S [|¢llo,2. Then (3.17b) follows straightforwardly from (3.19)—(3.20) giving the

~

inf-sup constant B depending on the hidden Stokes regularity constant, on the dimension, and on the
continuous injection constant. (Il

Note that from Lemma 3.3, for a given v € Vj, there exists a unique vector potential z satisfying
curl z = v. Then, and similarly to (3.15), we can obtain the following characterisation of the null space
of B restricted to the null space of By

Ker(Bjlv,) = {v € Vg : /Q curl¢-v=0 V¢ € H,(curl,, 2)} = {0}. (3.21)

In addition, we shall denote by Zy the Kernel of the operator By
Zy :=Ker(B1) ={¢ € H.(curl,, 2) : b:(¢,v) =0 Vo € H|(div, 2)}
= {¢ € H,(curly, 2) : curl¢ = 0}. (3.22)

Finally, and directly from their definition, we can state the positivity and coercivity of the diagonal
bilinear forms a;(-,-), i =1,2,3:

a1(¢,¢) = lK115,0 = ¢ o0 V¢ € Zo, (3.23a)
as(v,v) = %Hvugﬂ >0  Wwe Vg, (3.23D)
as(S,S) > min{ao,a}HSHiQ VS € HL(0). (3.23¢)

We finalise this preliminary section stating an abstract result (unique solvability of perturbed saddle-
point problems in Banach spaces) required in the proof of well-posedness of the decoupled Darcy—
Brinkman equations. Its proof can be found in the recent work [18, Theorem 3.4].

Theorem 3.1 Let X,Y be reflexive Banach spaces and consider bounded bilinear forms a : X x X — R,
b: XxY =R, andc:Y xY — R (with boundedness constants ||a||,||b||, and ||c||, respectively). Let
B: X — Y’ be a bounded linear map induced by b(-,-) and let Xy denote its null space. Assume that
Ker(B*) = {0} and further suppose that

1. a(-,-) and c(-,-) are symmetric and semi-positive definite over X and Y, respectively,
2. there exists & > 0 such that
a(og,T)

sup @ —— = dHUOHX Voo € X,
rexo\fo} I7llx

3. and there exists B > 0 such that

b
wp AT

> Blvlly  Woev.
rex\{0} I7llx

Then, for each (f,g) € X' x Y’ there exists a unique (o,u) € X XY solution to the following perturbed
saddle-point problem

a(o,7) + b(r,u) = f(7) v e X,
b(o,v) — c(u,v) = g(v) YveY.

Moreover, the solution satisfies the stability bound

o, Wllxxy S I fllxr + llgllys

where the hidden constant depends only on ||al|, ||, &, and j.
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3.3 Solvability of the decoupled Darcy—Brinkman equations

We start by establishing the wellposedness of the Darcy—Brinkman problem for a given temperature. The
analysis for the Hilbertian case and in 2D is performed in [8] using Banach—Nec¢as—Babuska’s theory and
working in the Kernel of the divergence operator. Here the proof follows instead a perturbed saddle-point
argument adapted to the Banach spaces’ context and using Theorem 3.1.

Let us denote the product space
i := H, (curly, 2) x H’(div, 2) x L?(02), (3.24)

and define the map A : 4 — ', (w,u,p) — A(w,u,p), implicitly through the following weak Brinkman
equation (for a fixed T € HL(£2))

a1(w,¢) + b1 (¢, u) = 0 V¢ € H, (curly, 2),
by (w,v) — az(u,v) + ba(v,p) = F(T;v) Yo € HY, (div, £2), (3.25)
ba(u,q) = 0 Vg € L2(02).

Lemma 3.5 For a fized T e HL(02), there exists a unique tuple (w,w,p) € Lk such that the operator

equation A(w,u,p) = (0, F(T),0) defined by (3.25) is satisfied. Moreover, there holds

l’L ~
o lewrt,, 0 + lletllr.aiv.0 + [plo.0 S (24 Vir'+=) pBllgl @) I Th.0; (3.26)
where the hidden constant depends on the inf-sup constants By, PBs.

Before addressing the unique solvability of (3.25), note that for any T € HL(£2) we have F(T) €
(H%(div, £2))" granted by (3.12a) with

”F(T)H(Hi(dimﬂ))’ < p/BHQHLOC(Q)HT”l,Q-

Now, let us consider the following reduced problem where velocity is sought in the Kernel of By: for fixed
T € HL(92), find (w,u) € Hy(curl, 2) x V; such that

a1 (w, ) +b1(¢,u) = 0 V¢ € Hy(curly, £2),

- (3.27)

b1 (w,v) —az(u,v) = F(T;v) Yv € V.

We stress that if (w,u,p) € 4l is the unique solution to (3.25), then it is evident that the pressure

can be eliminated such that (w,u) € H,(curly, £2) x Vq is a solution to (3.27). Conversely, if (w,u) €

H, (curly, £2) x V{ solves (3.27), then there exists a unique p € L?(§2) such that (w,u,p) is a solution

to (3.25). To see this, note from the closed range theorem that the image of B} is equivalent to the
annihilator of V. Next let us set G : H’(div, £2) — R by the following;:

Gv := F(T;v) — by (w,v) + as(u,v) Vo € H.(div, ). (3.28)

As G|y, = 0 (cf., the second equation in (3.27)), there exists p € L2(£2) yielding B5p = G. The uniqueness
of p follows from the inf-sup condition (3.17b). Then given u € Vy, it is clear that

ba(u,q) =0 Vg eL*(02),

and thus the equivalence between (3.25) and (3.27) is shown.

Proof. (Proof of Lemma 5.5) First we note that if we restrict ourselves to the reduced problem (in
the Kernel of Bj), then the Kernel of B is the zero vector (cf. (3.21)). Next, bearing in mind the
boundedness of the bilinear forms in (3.11a)—(3.11d), the symmetry of the bilinear forms a;(-,-) and
as(+, ), the coercivity of a1 (-, -) on the Kernel of the operator B; intersected with that of By (3.23a), the
positivity of as(, ) on the Kernel of the operator Bs (3.23b), and the inf-sup conditions from Lemma 3.4;
it follows that conditions (1)—(3) of Theorem 3.1 are met. Therefore there exists a unique (w,u) €
H, (curly, 2) x Vg solution to the reduced problem (3.27), and the continuous dependence on data
together with the boundedness of F imply that

rdiv,2 < Oy, pBlglIL= (I T 1.2, (3.29)

l(w, w)|| = [|wlleurt, 2 + [[ul
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with Cs, depending on Cg ., Csop, f1, k and p. Finally, in order to verify (3.26), we use again the inf-sup
condition (3.17b), as well as the second equation in (3.25) to obtain

1 ba(v, p)

= sup _2\,p)

ﬁ eHr (div,2)\ {0} [|V]lrdiv.2

1 F(T;v) —b

F N AT PR R
5 veH7 (div,2)\{0} ||v||r,div,(2

S5 (14 Vir+2) pBlgli o) Tlh.a.

where for the last step we have used triangle inequality and the boundedness properties (3.11b) and
(3.11c), together with (3.29). O

3.4 Solvability of the decoupled thermal energy equations

The well-posedness of the temperature equation (for a given vorticity and velocity) is addressed next. It
is a straightforward consequence of the decoupling assumptions and of the Lax—Milgram lemma.

Lemma 3.6 For a fized € Vy, there exists a unique T € HL(§2) such that
a3(T,S) +c1(w;T,S) = G(S) + ca(@r,w; S) VS € HE(92). (3.30)

Furthermore, its solution satisfies the following continuous dependence on data

ITlle < Cs, max{og ', a™ '} llgllo,e to || 17 aiv.2 (3.31)

where the constant Cs, depends on Csep, associated with the injection that leads to (3.14a)—(3.14Db).

Proof. Similarly as in the proof of Lemma 3.5 above, since the pair (&, @) € H,(curly, 2) x V is given,
the trilinear form ¢;(-;-,-) can be regarded as a bilinear form and the trilinear form cy(-,+;-) turns out
to be a linear functional in (H.(£2)). Then, the boundedness of as(-,-) and of ¢;(-,-;-), the coercivity
(3.23¢) and the skew-symmetry of ¢;(+, ;) for @ € Vj stated in (3.16) imply, thanks to the Lax—Milgram
lemma, that there exists a unique T solution to (3.30). On the other hand, the verification of the bound
(3.31) readily follows from the boundedness of ¢a(+, -; ), from the coercivity constant of as(-,-), and from
the estimate (3.12Db). O

3.5 A fixed-point approach
We will appeal to the Banach fixed-point theorem. For this we follow the steps used in, e.g., [27]. Let us
now define the following solution operator
S1: HY(2) = H,(curl,, 2) x Vy,
T+ SI(T) = (811(T), S12(T)) = (w,u),

where (w, u) is the unique solution to (3.27), confirmed thanks to Lemma 3.5 and the equivalence between
problems (3.25) and (3.27); and the solution operator

Sy : Vo — HE(92), W So(w) :=T,

where T is the unique solution to (3.30), according to Lemma 3.6. Owing to the well-definition of these
solution operators we can properly define the operator

F:HLR) = H(2), T F(T):=[S0S1)(T),
and observe that the nonlinear problem (2.5) is thus equivalent to the following fixed-point problem:

Find T € H.(£2) such that F(T) =T. (3.32)
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Let us define the following data-dependent constants

Cr = Cmax{og o Hglho and o= € Coumax{og 0~ H(pBllgllum (o) (333)

Lemma 3.7 Assume that

1
10 < 7k (3.34)

and denote by xq := 1_7”230102 and xo 1= Hivl;cim the solutions of the equation Cox? —x +Cyp = 0.
Then, given R > 0 such that x; < R < x5, we have that F maps the following closed ball in H.(§2) into
itself

YR :={S cHL2): ||S|1.e < R}.

Proof. Recalling the continuous dependence on data from (3.29) and (3.31), and taking T € YR, and
(@,u) = (S11(T),812(T)), we have that

1(811(T), S12(T))|| < Cs, pBllg eIl < Cs; pBllgllos () R,

and

~ _ _ n ~
Tl < Coymax{og ', o™ }Hlglo.o + -l a0l

c'pk

< Coamaxfoy o~ Lol + SIS (P SR,

respectively. Then, appealing to the definition of F(T') := [Sy0812](T) and the definition of the constants
in (3.33), we can assert that

IF(D) e = I1S2(S12(T) 1.2
< Comax{oy™,a™} lollos + - (C pBlg e o 1Y)

=C] + CQR2
<R,

where the last line comes from z; < R < x5 and the assumption (3.34). This completes the proof. O
Lemma 3.8 The map F is Lipschitz continuous in a neighbourhood of the origin.

Proof. For Ty, Ty € HL(£2) consider the unique solutions (wi,u;) and (ws,us) associated with each
problem of the type (3.27). Subtracting the resulting problems and using the bilinearity of F, we have
that (w1 — wa, w1 — usg) is the unique solution of the reduced problem

al(wl—wg,C)—f—bl(C,ul—ug): 0 VCEH*(CUPIS,Q),
bl(wl—wg,'u)—ag(ul—ug,v)z ﬁ(T]_—TQ;'U) Yv € V.
Then, from the definition of the solution operator S; we can readily obtain
[81(T1) = S1(T2)]| = [[(w1, u1) — (w2, us)]|

< w1 — walleurl,, 2 + l|u1 — w2|lrdiv.0
< Cs, pBllgllLee () ITh — T2 |1, 2, (3.35)

where we have used the continuous dependence on data (3.29).

Analogously as above, for (w1, u1), (wa, u2) € Hy(curly, 2) x Vg let T1, Ty € HL(£2) be the unique
solutions to each problem of the type (3.30). Subtracting these problems gives us

a3(Ty — Ty, S) + c1(ur; Th, S) — c1(u2; Tz, S) — ca(ur, u; S) + ca(ug, uz; S) =0 VS € HL(R2),
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and after adding and subtracting the terms ¢q(u1;7%,.5) and co(u1, u9;S), then taking S =Ty —Ts €
HL(£2) as test function, and using the coercivity of the bilinear form a3(-,-) together with the property
(3.16), we get

min{ao,a}||T1 — TQHiQ § ag(T1 — T2,T1 — Tg)
= —c1(u1 —ug; 1o, Ty — To) + co(ur — ug;ug, Tt — To) + co(wr, uy — ug; T — T).

Therefore we can combine this estimate with the definition of the map S; and the boundedness properties
(3.14a)—(3.14b), and then divide by ||T} — T3]|1, on both sides of the inequality to arrive at

[[S2(ur) = Sa(u2)|lie = [T — 12|10

< Oy, max{oy o (|| Tell1.0 + [[wi]lrdiv.o + |w2]lrdiv.0) w1 — wellrdiv.o- (3.36)

Now, let Ty, T5, Ty, T» € YR, be such that T} = F(T1) and T = F(T»). According to the definition of
F, from (3.35) and (3.36), using that ||(S11(71), S12(71))| and ||(S11(T%), S12(T%))|| satisfy (3.29), and

Ty, Ty, Tr € YR, we deduce that
IF(Th) = F(T2) 1.2 = [[82(S12(Th)) — S2(S12(T2)) |12
< Comax{og !, 0 (I Talle + 1S (T Ira.e + [1S12(T2)lraiv.0 ) 1S12(T1) = Si2(T2) a2
< Cyy max{og !, 0™} (I Bellve + CoupBlgllioe i (1Tl + 1 Tel.)) 1Si2(T2) = Sia(To)llnaiv.s
< RCy, max{og ', a” ' H(1+2C;, pBllg|lLe= () Cs, Bl L0 () | T2 — T2, 0- (3.37)

O

We are ready now to prove the main result of this section, that is, the existence and uniqueness of
the solution to problem (2.5a)—(2.5d).

Theorem 3.2 Assume that C1Cy < 1/4, where Cy,Cy are as in (3.33). Then, given R > 0 such that
2 <R<wy and RCyCopBlglie(omax{og’,a™ H1+2C, p8lgli~() <1, (3.38)

there exists a unique solution to (3.32), and equivalently, to (2.5).

Proof. We recall from the previous analysis that the first assumption in (3.38) ensures that 7 maps Y
into itself (see Lemma 3.7). In addition, from (3.37) and the second assumption in (3.38), we have that
F is a contraction mapping, which together with the Banach fixed-point theorem implies that F has a
unique fixed point in Y'#. The proof then follows from the definition of the fixed-point map. O

4 Galerkin scheme and well-posedness of the discrete problem

Here we derive a discrete formulation and show, under appropriate assumptions of the bilinear forms and
finite dimensional spaces, that the discrete problem has a unique solution.

4.1 Preliminaries

Let 75, denote a family of non-degenerate triangular / tetrahedral meshes on 2 and denote by &, the
set of all facets (edges in 2D) in the mesh. By hx we denote the diameter of the element K and by hp
we denote the length/area of the facet F. As usual, by h we denote the maximum of the diameters of
elements in Tj. For all meshes we assume that they are sufficiently regular (there exists a uniform positive
constant 77 such that each element K is star-shaped with respect to a ball of radius greater than n;hg.
It is also assumed that there exists 12 > 0 such that for each element and every facet F' € 0K, we have
that hp > nahg, see, e.g., [41,24]).

Let us consider the following generic finite dimensional subspaces of the trial-test spaces

Z, C Hy(curl,,2), V, Cc H.(div,$2), QnCL?*(2), Y, cCHL($),
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and denote by Vg, the discrete Kernel of by(-,-), that is

Vo :={vn € Vi 1 ba(vh,qn) =0 Vau € Qn}.
We also take into account the subspace Vj, s C HE(div, £2).

We consider along this section the following assumptions on these spaces
(A1) there exists 1 > 0 independently of h such that

sup bl (C}wvh)

2 Bl‘lvh”ndiv,ﬂ V'Uh S V07h,
¢nL€Zy\{0} ”Ch”curls,(z

(A2) there exists # > 0 independently of & such that

b Vh,qn A
sup 200D g Ve e,
v, €V \{0} ||’Uh||r,div,9

(A3) div Vh g Qh-
(A4) curlZ;, C V.

The following characterisation is a consequence of the definition of the bilinear form by (-, -) and assumption
(A3):
VO,h = {’Uh S Vh : div v = 0}

Similarly, from assumption (A4) we have that
Zoy ={¢ € Zy : curl¢, =0},
which implies that the discrete Kernel is contained in the continuous one, yielding in turn that

a1(CpsCn) = ICh 12w, 0 V¢, € Zop-

The discrete problem is a system of nonlinear algebraic equations that reads as follows: find (wp, wp, pr, Th) €
Z;, X Vi, x Qp x Yy, such that

ar(wp,Cp) +01(¢p,un) = 0 V¢, € Zy, (4.1a)

b1 (wp, vp) — ag(up,vy) + ba(vp, pr) = F(Th;vp) Yv, € Vp, (4.1b)
bo(wp,qn) = 0 Yan € Qn, (4.1c)

a3(Th, Sp) + c1(un; Th, Sn) — co(wn, wn; Sp) = G(Sh) VSh € Yp. (4.1d)

4.2 Unique solvability of the Galerkin method

We shall proceed in much the same way as in the continuous case where we decouple the system and
seek a fixed point. First we consider the reduced problem in the discrete kernel of Bo. That is, for a fixed
Th € Yy, we seek (wp, un) € Zp, x Vg p, such that

ar(wn,¢p) +01(Cp,un) = 0 V¢, € Zn,

_ (4.2)
bi(wn,vn) — az(un,v) = F(Th;vn) Vv € Vo .

The discrete solution theory for the above is another consequence of results shown in, and particularly
by, [18, Theorem 3.5], which we state here for convenience.

Theorem 4.1 Let {X}nso and {Y, >0 be families of finite dimensional subspaces of X, Y, respectively.
Consider the discrete restrictions a : Xp X X;, - R, b: Xp XY, - R, and ¢ : Yy, x Y, — R. Let
B : X, — Y, be the discrete induced operator by b and denote its kernel by X . Assume that the
discrete transpose B* has trivial kernel such that ker(B*) = {0}. Then, if

1. a(-,-) and c(-,-) are symmetric and semi-positive definite over Xy and Yy, respectively,
2. there exists constant &g > 0 which is independent of h, such that,

a\00,hs Th ~
sup aloo, Th) > aqlloolly, Voo,n € Xo,n,

ThE€X0,n\{0} HThHXh,
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3. there exists constant Bd > 0 which is independent of h, such that,
b Thy Uh ~
sup b(n, vn) > Ballvlly, Y € Y,
mexo oy [Imallx,

then for each (f,g) € X' x Y’ there exists a unique (op,up) € Xp X Yy solution to the following discrete
perturbed saddle-point problem

a(on, h) + b(th,up) = f(11) V7 € Xp,
b(on,vn) — c(up,vp) = g(vg) Yop € Yy,
Moreover, the solution satisfies the stability bound
(ons un)llx <y < I1fllx + llglly,

where the hidden constant depends only on the h-independent constants ||al, ||b||, &a, and Ba.

With the above result we are able to immediately present the well-posedness of the discrete Brinkman
problem under a fixed temperature.

Lemma 4.1 Under assumptions (A1)-(A2), for any fized Ty € Y, there ezists a unique (Wp, Wp,pp) €
Zy x Vi, X Qy, such that the discrete operator equation A(wp, up,pr) = (0, F(T}),0) is satisfied, implicitly
defined by the system,

al(whach) + bl(Ch)“’h) = 0 vch € Zh)
b1 (W, vn) — ag(wn, vp) + ba(vn, pr) = F(Th;vp) Yvy € Vy,
ba(wp,qn) = 0 Yan € Qn-

Furthermore we have the continuity of the discrete solution mapping by
M ~
lnlleurt,, 2 + 1unllygiv,e + Pallo,o < 2+ V' +2)pBlIgllp~ I Thll1,0,
where the hidden constant is h-independent and depends only on 31,52 and Cq .

Proof. First let us consider the reduced discrete problem (4.2) in the discrete kernel of By. Take any vy,
in the kernel of the transpose operator B restricted to Vj p, then it necessarily satisfies

/ curl{, -v, =0 Yoy, € ker(Bilv, ) V¢, € Zp.
Q

As Zj C H,(curly, §2) is conforming, then from (3.21) we have that ker(Bily,,) = {0} is trivial.
Furthermore regarding conformity, the symmetry and positive semi-definiteness of a1, as are inherited.
From Zg j, C Zo we have by (3.23a) that

ay(wp a1(Wh, Wh
qup  anton G Jantononll _ 0o Ve € 2o

¢nh€Zo,n \{0} ”wh”curls,_@ N ||wh||curls,!2

Thus in combination with the assumption (A1), we are able to apply (4.1) to yield a unique solution
(wh,up) € Zp, X Vo, to (4.2) with continuity

||wh||curls,Q + ||uhHr,div,Q < CSl;dp/B ||g||L°°(.Q) HThHLQ'

Here Cjs, 4 is an h-independent constant, depending only on the volume constant Cy, , and Bl. Following
a similar argument of (3.28), we consider the restriction G, of G to the finite-dimensional subspace Vy,:

Grop = F(vah) — bi(wh,vp) + a2(un, vp) Yop € V.

Then, from conformity and in particular Vo, C Vo, we have Gulv,, = 0 and hence there exists some
pr € Qp such that Bip;, = G),. Utilising assumption (A1) affords uniqueness of p;, by similar means to
(3.28), and by employing assumption (A2) we find the bound
1 " ~
[Pl S B*(l + \/M’+;)Pﬁ||g||mc(mHTh||1,rz-
2

|

Establishing the unique solvability of the discrete decoupled thermal problem is much the same due
to the conformity, where the primary property inherited is the coercivity of as(-, ).
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Lemma 4.2 For a fived up € Vo, there ezxists a unique T}, € Yy, such that
(lg(T}“Sh) +Cl(ﬂh;Th7Sh) —CQ(ﬁh,ﬂh;Sh) = G(Sh) VS}L € Yh. (43)
Furthermore we have continuous dependence on data by,

I
c'pk

ITh]l1.2 < Csop max{og*,a™ '} |llgllo.e + ||ﬁh||72ﬂ,div,(2:|' (4.4)

Proof. Mimicking the proof from the continuous case, from Vg, C Vo we have that ¢i(@p, -, )|y, = 0.
Combining this with the inherited coercivity of as(-, ) restricted to Yj x Y}, and applying Lax—Milgram,
we have a unique T}, € Y}, solving (4.3). Furthermore, we have the continuous dependence on data by

I
' pk

ITnll.e < max{og", a™ "} G + (@, i )|y, ) < Csop max{og ', a~'} [Ilgllm + |t} a0

where Cgop appears from the continuity of ca(,-;-) as seen in (3.14). O
To conclude upon the discrete solvability we define the discrete solution operators,
S Yn = Zp X Vi,
T = (S11,0(Th), S12,0(Th)) = (wh, un),

where (wp,, up,) is the unique solution to the discrete reduced problem (4.2) due to Lemma 4.1. Further
define,
Son:Vor—= Y, ap+— Sop(ty) =T,

where T}, is the unique solution to the discrete decoupled thermal problem (4.4). To re-couple the discrete
Brinkman and thermal problems, we consider the map Fj, : Y, — Y}, given by Fj, = S 5 0 Si2,. Then,
one may observe that the solvability of the discrete nonlinear problem (4.1) is equivalent to the following:

Find T}, € Y}, such that Fj, (Th) =T}. (45)

Let us further define the discrete h-independent constants

— — — - M
Cra = Copamax{oy "o} gl and Cog = C2 Coy max{og "0 }(pB gl (o)) er  (46)

' pk
and take the discrete analogue to (3.7) by defining constants,

1—4/1-— 401,d02,d

20 4

1+ 4/1— 401,,102@

2054 ’

)

T1,q = and To,q =

which will be real under the appropriate assumptions.

Theorem 4.2 Assume that Cy ¢Co.q < 1/4. Then, for a radius Ry subject to both x1.q < Rq < 24 and,
RqCs, dCsy,aPB ||Gly e () max{og s @™ H(1 4+ 2C, apB lIgll - () < 1, (4.7)

there exists a unique solution to the discrete fized-point problem (4.5), and hence equivalently showing the
discrete well-posedness of the nonlinear problem (4.1).

Proof. Under the construction of discrete constants C 4, C 4 and suppositions regarding these constants,
we may directly apply the same arguments as was used in the continuous setting. Namely, by taking the
following closed ball in the discrete space Yy,:

Yyt :={S €Yn: S|l < Ra},

we have from z1 4 < Ry < z24 and (3.7) that fh(de) C Y}?d. Similarly we have that Fj, is Lipschitz
continuous by noting first from (4.1) that for any 77 5, To 1, € Yp,

81,0 (T1n) = Sta(Ton)ll < llwin — w2 nlleyer, o + lwrn = w2nll, gy 0

< Co1,anBlglliLe (o) 1T — Toplly g -
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Secondly, from (4.2) and conformity of the spaces, we have a similar estimate for wq p, w2, € Vo p,

[S2,n(w1,n) = So.n(uz,n)ly o

< Csyamax{og ', a™ H([1Szn(wan)lly o + lurnll, gy 0 + lu2nll, g 0) [ — w2l gy o
To conclude we consider then 711 5,75 5 € de which yields

[Fa(T1n) = Fr(Top)ll; g
< RaCy, amax{og ', @™ }(1+2Cs, apB gl e (2))Cor,arB 19l () 1 T1n = Tonlly 5

and we apply both the secondary radial assumption (4.7), as well as the Banach fixed-point theorem. O

5 Quasi-optimality and convergence rates

This section is dedicated to the error analysis of (4.1). First we use the generic assumptions (Al)—(A4)
and unique solvability of continuous and discrete problems to obtain a Céa estimate. Then we choose
specific finite element subspaces and show that they satisfy the generic assumptions, and provide concrete
error bounds.

5.1 Céa estimate

Lemma 5.1 Suppose the conditions of (3.38) and (4.2) are met such that T, Ty, are the unique fized-point
solutions to the continuous and discrete problem, respectively. Further consider the following assumption
on constants

1

(14 max(Co,, 57 ) Cr 8 9 () min(o 071 €1 < (5.1)

where we set Cy to be,

p p
Cii= (1+ LB lglle () Co R+ L5 B gl e ) ConaRa (5.2)

C/
Then the corresponding solutions (w,w,p,T) and (wp, wn,pr, Th) are quasi-optimal, such that there exists
an h-independent constant for which,
| — wh”curls,g + flu - uh”r,div,n + llp *tho,Q + 17" - Th”LQ
< dist(w, Zp) + dist(u, Vi) + dist(p, Q) + dist(T, Yp,).

We briefly remark that given C;’s dependence on R, Ry, the assumption (5.1) will be dictated by the
ratio of o9 and «. This follows from the lower bounds on R, R4 by 21, 21,4 respectively.

Proof. Let us recall that the Brinkman operator A : {1 — I’ (with il defined as in (3.24)) is a continuous
isomorphism by Lemma 3.5. In particular for the fixed-point solution (7', (w,u, p)) € HL(£2) x & we have,

A((w,u,p), (¢,v,q)) = (0, F(T;v),0)  V(¢,v,q) €4,

and by u € ker(Bsy), the continuous dependence on data (3.29) of the reduced problem, and the bounded-
below property of B3, it holds that A is bounded below by,

||(&’ﬁ’ﬁ)”u S max(cﬁvﬁ;l) HA((GJ"&vﬁ))Hu’ V(GJ,’EL,ﬁ) €l

Similarly as (3.24), we denote the discrete counterpart by U, := Zj x V;, x Qp and the discrete re-
striction Ap : Y, — ), which is another continuous isomorphism by Lemma 4.1 with fixed point
(Th, (Wn,un,pr)) € Y x Uy satisfying:

An((wn, wh, pn), (S Oh,an)) = (0, F(Th;v4),0)  Y(Ch,Vn,qn) € Up.

Furthermore A, has an h-independent bounded-below property afforded by assumptions (A1)—(A4), given
as follows

(@h, @n, pr)lly < max(Cs, 4,85 ") ||Ah(‘;’h>'ahaﬁh)”u/h V(@h, Wn, pr) € .
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As stated, Ay = Aly, and F}, = F'|y, are simply restrictions so in constructing the errors,
e, =W —wp €y = U — U epi=p—ph er: =T 1T,
one finds the following, recalling F' denotes the linear part of the affine map F : HL(2) — HZ(div, 2):
A((ew €usep),un) = (0, F(er;up),0) Yy € 8y

If we let (wp, @y, pr) € Uy, be arbitrary then we may decompose each error in the usual way; for example
in the case of e,,, as follows

Xo =w—@&n X' i=@n—w, suchthat  ew =Xy, + X",

and analogously for each remaining individual error. From the bounded-below property of A; and the
continuity of F', A, it follows that

||(XZ?XZaXZ)||u S maX(CSl?BQ_l) HA((ew - Xu.;7eu - Xu?ep - XP))”u’h
< max(Ce,, By (10, Fer), 0)llsg, + AKX X o)y )
< max(Cs,, B3 ) (CorpBlIgllr< o lerlly, o + I T (Xws Xus X)) 1)

to which we may conclude the following partial result:

H(ecw €u, ep)”u

< (14 max(Co,, By 1) M) | (X Xur Xo) g + m2x(Csy, B3 1) Ca2rpB gl () e lly o -
On the other hand, regarding the thermal problem one may view (3.30) and (4.3) to deduce that
az(er, Sn) = c1(un; Th, Sn) — c1(w; T, Sp) + ca(w, u; Sp) — co(Un, up; Sp)  VSh € Y.

To simplify the presentation of the linear parts of the thermal-transport operator and the problem’s
corresponding functional, we shall show two equalities regarding ¢; and ¢z respectively. First, notice that
by adding and subtracting ¢; (w; Th, ) — c1(w; T}, -) we have

cr(un; Thy o) — i (w; T, -) = —ci(w — wp; Ty, -) — er(w; T — T, ) — e (w; Ty, — T, -),

therefore, upon evaluation on X%, recalling that both u,u, € Vg from problem equivalence and that the
trilinear form ¢y (-;-,-) is alternating over Vg by (3.16), it follows that

cr(un: Ty Xr) — e1(ws T, xp) = —cr(ews Thy X7) — c1(us X7, X7)-
Secondly, we may do similar for cz(-, ;) by subtracting and adding the cross-term ca(wp, u; x%),
e, s Xp) — co(wn, wp; Xop) = 2(w — wp, u; Xp) + Co(wn, w — ups X7).
Now to estimate y/ we shall make use of the H.(§2)-coercivity of as(,-) and the above equalities,
min(og, @) [|x5]|” < as(, x)
= —c1(ew, Th, Xop) — e1(u, X1, X7) — az(x7s Xp) + C2(€u, ) + ca(un, €u)

< (( lerHITnlly, e + lleall ([l

rdiv,2 T ||uh||7»,div,rz)) lewll,. giv.0

+ (llexll ul
= (Cilew

v+ lasl) Ixrll g ) I

| div.2 +C, Ixrlli o) ||X§"||1Q

Utilising both the continuous dependence on data and the fact that each continuous and discrete fixed
point T, T}, resides within a respective ball around the origin, yields the following constant:

C1 < Cson (1+ L5119l (2)Co B+ L5 B gl () Coraa) =i,

Cl
where C; is as in (5.2). Similarly, for C; we obtain

Ca < Cs01,Cs, pB |19l Lo () R + max(o0, @) =: Ca.



Vorticity formulations for dissipative natural convection 19

This culminates in the following error estimate for the temperature field,
le|l < min(og ', ™) C1 [leull, gy, + (1 +min(og ' a™h) Co) lIx7ll1 0
for which we readily conclude with the following total error estimate

lewleurt,. 2+ 1€ul .o + lepllo.o + ezl o
< (14 max(Cay, B AN (X Xaes 1)
+ (14 max(Cy,, By ) Cor B gl () (1 + min(og 0~ )Co) hrlly g
+ (14 max(Cyy B )Co B gl ) min(oy s a1 ewl, oo

Given the assumption on parameters, subtracting the error term in velocity e, and dividing throughout
yields the claimed result, once the infimum of ((&wp, @n,Pr), Tr) in Up X Y}, is taken. O

5.2 Specific finite element spaces

By P (K) and P (K) we will denote scalar and vector polynomial spaces of degree up to k, defined lo-
cally on K € Tp,. In addition we denote by RT(K) = P (K) @ Py (K)x the local Raviart—-Thomas space
and denote by RTy(7) its global counterpart. From now on we use as discrete spaces the H(curly, 2)-
conforming Nédélec elements of the first kind and order k + 1 for vorticity (the local space denoted as
NDy4+1(K)), the H"(div, 2)-conforming Raviart—-Thomas elements of degree k > 0 for velocity approxi-
mation, discontinuous and piecewise polynomials of degree k for pressure, and continuous and piecewise
polynomials of degree k + 1 for temperature

Zy, .= NDy41(Tn) N Hy(curly, 2) = {¢,, € H,(curly, 2) : |k € NDyy1(K), VK €T},

Vy, = RTk('Th) N H:(diV, Q) = {’Uh S I‘I:(div7 .Q) : Uth S RTk(K), VK € 'Th}, (53)
Qn = Pr(Th) = {an € L*(2) : qu|k € Pr(K), VK € Tn},

Yy :=Prp1(Th) NC(R2) NHL(2) = {S), € C(2)NHL(N) : Sp|x € Pryi(K), VK €Ty}

Let us denote by Py, : L2(§2) — Qp the L2-orthogonal projection into Q. In addition, let I}, denote
the set of facets on T}, that lie on I' and denote by Py (I7}) the space of piecewise polynomials of degree
up to k defined on each e € I,. We also denote by P : L'(I") — Py(I},) the orthogonal projector with
respect to the L2(I')-inner product. Let ZFT : HY(£2) — RT(75,) denote the classical Raviart-Thomas
interpolation, enjoying the following commuting properties for all v € H!(£2)

div(Z}" (v)) = Pu(divw), (5.4a)
T’ (w) - n=PL(v-n) onl. (5.4b)

In addition, consider, for ¢ € [1,00) the space
Vi = {v c H(div,2) : v € WH(K) VK € Tp,},

and recall from [15, Appendix A] the modified global Raviart—Thomas interpolator (using here the same
notation) ZXT : V! — V), satisfying similar Fortin-type properties as (5.4a)-(5.4b), as well as the following
estimates

IZE () It o) S lollwee) Yo € WHE(), (5.5a)
1Pr(@)llo.e S llalloe Vg e L2(92), (5.5b)

whose proof can also be found in [27].

Remark 5.1 Note that (5.5a) follows from the estimate ||v—Z* (v)||Le () S hllj_1|'v|wl,t(K) forall K € T,
and 0 <1 <k (cf. [13, Remark 4.2]), using the condition hx < h < hg, where hy denotes the diameter of
2, and from the triangle inequality, we have

I+1
IZRY (@) e () < v — IRV (0)|Lego) + 10l < e+ D)lollwre o),

with ¢ independent of h.
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It is important to remark that because of the interaction with the discrete space for vorticity, we will
also require the space

Vi i= RT,(T) N Hi(div, ),

along with a dedicated version of the canonical Raviart—Thomas projection which we do denote differently
as I}PL{T’S : VI — Vg, satisfying analogous properties as above. Similarly as for the Raviart-Thomas
interpolator, we have in particular the following properties for the global Nédélec interpolator (see [24,
Lemma 16.8 & proof of Theorem 16.12]) Z\ : Z! — Z,

curl(Z)(¢)) = Z;7% (curl ¢), (5.6a)
IZE (O Iz S Ile vy + bl curl Cllue vy S Ileurt, vk (5.6b)

for all ¢ € Z!, where N(K) denotes the neighbourhood of an element K € Ty, and for ¢ € (1,00) and
5t > 2, the domain space Z! is defined as (see [24, eq. (16.10)])

Z! .= {¢ € H(curl, 2): ¢ € WO(K) VK € Tp}. (5.7)

Remark 5.2 The proof of (5.6b) follows the same arguments as (5.5a) (see Remark 5.1), utilising the
properties of Nédélec interpolator.

Note that, in essence, the only requirement on the domain spaces V¢, Z! is sufficient regularity so that
the Raviart—-Thomas and Nédélec degrees of freedom are linear functionals in their respective discrete
spaces.

Let us recall, from, e.g., [24, Chapters 16, 17 and 22] and [15, Appendix A] the following approximation
properties of the finite element subspaces (5.3), which are obtained using the Bramble-Hilbert Lemma
and scaling arguments applied to each contribution in the specific norms. Assume that

1. ¢ € H,(curl,, 2) N H™(£2) with curl{ € W™*(£2),
2. v € HY(div, 2) N W™"(£2) with dive € H™(£2),

3. g e H™ (),

4. S e H"HL(Q),

for some m € (1/2,k + 1]. Then, there exists C > 0 independent of h, such that

1€ = T ¢lleurt,, 0 < CA™([[Cllm.e + [l curl{[lwm s (o)), (5.8a)
v = Z5 0l div.0 < CR™([[0llwmor (@) + || divolm,e), (5.8b)
lg — Prallo,e < Ch™(qlm,a; (5.8¢)
1S = ZnSlli,e < CA™|IS|l14m. 0> (5.8d)

where 7}, denotes the Lagrange interpolator.

5.3 Verification of general hypotheses

Inf-sup condition (A1). Consider vy, € Vo 5. We can readily construct D,[J;(vy)] € L*(£2). By construc-
tion this function has zero divergence. Then, guided by the arguments used in the first part of the proof
of Lemma 3.4 we can find the unique z € H,(curly, £2) such that

curlz = Dy[J,(vp,)], divz =0, (5.9)

and
Hz”curls,!? < ”Z”WLS(Q) S Dy [T (vn)]

where the hidden constant only depends on the domain.

Le(£2)s (5.10)

We would now want to construct a discrete vorticity using the Nédélec interpolant of z. However, z
is not in Z! with t = s (cf. (5.7)) since that would require that z € W%*(K) with § > 2/s = 10/6 (and
we only have z € W1#(£2)). Therefore we use a quasi-interpolation as follows.
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Let us recall from [23, Theorems 2.2 & 2.4] two quasi-interpolation operators f,le’t :LY(2) — RTk ()

for Raviart-Thomas and f}j : L'(£2) — NDg41(£2) for Nédélec elements, having the following continuity
and commutativity properties for low-regularity vector fields

IZ () ey S vl Vo € LH(9), (5.11a)
IZN (2) |l S zlluee) V2 € LYH(02), (5.11b)
curl(Z) (¢)) = I} (curl ¢) V¢ € WhHE(12), (5.11c¢)

with ¢ € [1,00). We now define 2z, as the Nédélec quasi-interpolant of the z found above (with ¢ = s)
2, =1z € Z,
and use the commutativity of the quasi-interpolators (5.11¢) to write
curl 2, = curlZ)) z = 7" (curl 2) = Z" (D, [T, (wn)]) = Du[ T (vn)), (5.12)

where we have employed (5.9) and the fact that Dg[7,(vp)] is in V! as well as in V), 5 (and that RT(£2)
is pointwise invariant under I,?T’s, see also [23, Theorem 2.2 (i)]).

Note also that since z € L2(£2) (cf. proof of Lemma 3.4), then 2 is also in L*(§2). Then, using
triangle’s inequality, the bound (5.10), the continuity of the Nédélec quasi-interpolator (5.11b), and the
relation (5.12), we can assert that

|20 llcurt..o < 1ZN2l2(2) + | curl ZN z|lLs (o) S D[ T (vr)]llLe (0)- (5.13)

Therefore, using the definition of the bilinear form by (-, -), relation (5.12), and the bound (5.13), we
can derive the inf-sup condition as follows

b1(¢p,vn) - Jocurlz;, - vy B fnf,?T’s(Ds[jT(vh)])-vh

ez Ihllowrtone = znllowrle B
fn s[Tr(vn)] - vn Ds[Tr(vi)ll|Ls (@) lvalln- (o)
121 ]l curl., 2 - 125 ]| curl,, 2
2 vrllurey  Von € Vo,

where we have also used (3.4). The discrete inf-sup constant is independent of h, but depends on the
continuous dependence on data of the auxiliary problem and on the continuity bound of the Nédélec
quasi-interpolator.

Inf-sup condition (A2). The proof is inspired by the preprint version of [26, Lemma 4.3]. We start by
considering gp, € Qp. Then, mimicking the proof of the continuous inf-sup condition for bs(:,-) in the
second part of Lemma 3.4, we are able to construct © € H!(§2) satisfying

divo =¢q, and

Since © € H'(£2), we can apply the classical Raviart-Thomas interpolation from H!(£2) to RT(75) to
define v, = IRTv Consequently, we use the commuting property (5.4a), to get

div oy, = divZi o = Pp(divo) = Pulgn) in £,
and since from (5.4b) we also have that
o m=T7@®) - n=P,(®-n)=0 on T,

then we can verify that ¥, € V. Next we use the stability of the Raviart—-Thomas interpolator (5.5a)
and of the L2-projection (5.5b) (which we can apply invoking [15, Lemma A.3] with t = 7 and s = 2), to
obtain

1BnllL2) = 1T (@) L) S 18]l @) S llanllo,o
Hdivffhllo,n = [|Pr(gn)llo.2 < llanllo.o;

and thus we can assert that ||opraiv.0 S ||lgnllo.o-
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In this way, from the previous relations it follows that

bo (v div(@n) qn Pr(qn) an llanll3 -
2(Vn, qn) Jo — fQN = %2> Bollgnllo,e Yan € Qn,
r,div,§2 ||Uh

sup = —
r,div,§2 thHndiv,Q

onevi\{0} 1Vnllrdiv.e — [Vl

where the inf-sup constant depends on the continuous dependence on data of the continuous Stokes
equations and on the boundedness constants of the Raviart-Thomas interpolation and L2-projection
(5.5), and it is independent of h.

Conditions (A3)-(A4). These assumptions can be straightforwardly verified from the definition of the
finite element spaces.

5.4 Convergence rates

Given that the desired assumptions (A1)—(A4) which yield the conditional approximation quasi-optimality
(5.1) are satisfied, the following corollary is readily afforded by additionally bounding above by the
interpolator estimates (5.8a)-(5.8d).

Lemma 5.2 Suppose the conditions of (3.38) and (4.2) are met such that T, Ty, are the unique fized-point
solutions to the continuous and discrete problem, respectively. Additionally suppose that the assumption
on constants (5.1) is met. Then there exists an h-independent constant C > 0 such that,

lw = Whllewr,, 0 + 1v = unll, giv,0 + IP = Prllo o + 1T = Thlli o

< O (|wlly @ + lleurlwlwm.s (o) +[0llwm.r @) + 1div Vll, o + [Pl + 151110 0)-

6 Numerical examples

The numerical implementation uses the open-source finite element library Gridap [9]. In all cases the
Newton-Raphson iterations are stopped once either the absolute or the relative #2-norm of the residuals
get below 1078, and we use the direct method MUMPS for the tangent linear systems.

We proceed to validate the finite element method by convergence verification, and then we apply the
proposed formulation in the simulation of non-isothermal rotational flows.

6.1 Accuracy tests

We consider a 2D and a 3D manufactured solutions computation with mixed boundary conditions. On
the domain 2 = (0,2) x (0,1) we consider closed-form solutions to the vorticity-based non-isothermal
dissipative flow equations as follows

w(z.y) = ( cos(mz) sin(my) ) we i oulu,

— sin(mz) cos(my)
1
p(w,y) = 5a' —y', T(w,y) =1+ cos’(rzy),

and the external force and heat source terms, together with non-homogeneous essential boundary condi-
tions are computed from these manufactured solutions. The part of the boundary I" where we impose the
non-homogeneous counterpart of (2.1d) is conformed by the segments z =0 and y =0, and X' = 902\ I"
by 2 =2 and y = 1. For the 3D case we take 2 = (0,1) x (0, %) x (0, 1) together with the manufactured
solutions

sin? () sin(my) sin(272)
u(z,y,z) = sin(7x) sin? (my) sin(272) . w=+/i curlu,
—[sin(27z) sin(7y) + sin(7z) sin(27y)] sin’(72)

p(z,y, 2) = sin(rz) cos(my) sin(rz), T(x,y,2) = 1+ sin?(7z) sin?(ry) sin?(72),
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DoF  h  ecurl,(w) rate e,qiv(u) rate eg(p) rate e1(7T) rate |divup|eo it
Errors and convergence rates for k = 0
132 0.5000 8.87e+0 x 4.25e-01 =+ 7.8le-01 x 4.30e+0 * 8.88e-16 4
486 0.2500 4.23e+0 1.07 2.07e-01 1.04 3.75e-01 1.06 2.22e+0 0.95 1.78e-15 4
1866 0.1250 2.06e+0 1.04 1.02e-01 1.02 1.85e-01 1.02 1.16e+0 0.94  3.55e-15 4
7314 0.0625 1.02e4+0 1.02 5.09e-02 1.00 9.20e-02 1.01 5.69e-01 1.03  7.1le-15 4
28962 0.0312 5.05e-01 1.01 2.54e-02 1.00 4.59e-02 1.00 2.81e-01 1.02  1.42e-14 4
115266 0.0156 2.52e-01 1.00 1.27e-02 1.00 2.30e-02 1.00 1.40e-01 1.01  5.68e-14 4
Errors and convergence rates for k =1
422 0.5000 1.67e+0 * 9.08e-02 % 7.56e-02 % 1.66e+0 % 7.16e-14 4
1610 0.2500 4.29e-01 1.96 2.42e-02 1.91 1.78e-02 2.09 6.19e-01 1.42  1.46e-13 4
6290 0.1250 1.07e-01 2.01 6.13e-03 1.98 4.37e-03 2.02 1.50e-01 2.05 3.07e-13 4
24866 0.0625 2.65e-02 2.01 1.54e-03 2.00 1.09e-03 2.01 3.83e-02 1.97 6.37e-13 4
98882 0.0312 6.61e-03 2.00 3.85e-04 2.00 2.72e-04 2.00 9.64e-03 1.99 1.24e-12 4
394370 0.0156 1.65e-03 2.00 9.62e-05 2.00 6.80e-05 2.00 2.41e-03 2.00 2.54e-12 4

Table 6.1 Accuracy test in 2D. Error history (errors for each field variable in the corresponding norm on a sequence of
successively refined grids, numerically computed convergence rates, and discrete norm of the divergence of the approximate
velocity) with r = 6, s = g, and for P41 — RTy — Pzisc — Pr41 elements with different polynomial degrees, and iteration
count for the nonlinear Newton—Raphson solver. The symbol x indicates that no rate is computed at the initial coarse mesh
refinement.

DoF  h  ecurl, (w) rate e,qiv(u) rate eg(p) rate e1(T) rate |divuplee it
Errors and convergence rates for k = 0

91 0.8660 2.28e+1 * 4.10e-01 % 4.02e-01 x 2.64e+0 % 1.67e-16 4

553 0.4330 1.62e+1 0.49 2.20e-01 0.90 1.42e-01 1.50 1.40e+0 0.91  2.66e-15 4

3841 0.2165 8.86e4+0 0.87 1.15e-01 0.93 5.29e-02 1.43 5.19e-01 1.44  6.00e-15 3

28609 0.1083 4.56e+0 0.96 5.88e-02 0.97 1.73e-02 1.61 1.83e-01 1.50 2.00e-14 3

220801 0.0541 2.30e+0 0.99 2.95e-02 0.99 6.61e-03 1.39 7.41e-02 1.31  5.70e-14 3
Errors and convergence rates for k =1

365 0.8660 1.20e+1  * 2.03e-01 x 2.29¢-01 x 7.76e-01 % 4.05e-15 4

2417 0.4330 4.96e+0 1.28 6.21e-02 1.71 6.44e-02 1.83 2.52e-01 1.62 2.1le-14 4

17537 0.2165 1.39e+0 1.84 1.69e-02 1.88 1.13e-02 2.51 4.74e-02 2.41  7.76e-14 3

133505 0.1083 3.67e-01 1.92 4.38e-03 1.95 2.04e-03 2.47 1.10e-02 2.11  6.12e-13 3

1041665 0.0541 9.26e-02 1.96 1.11e-03 1.98 4.29e-04 2.25 2.72e-03 2.02  2.47e-12 3

Table 6.2 Accuracy test in 3D. Error history (errors for each field variable in the corresponding norm, with r = 6, s = g,

on a sequence of successively refined grids, numerically computed convergence rates, and discrete norm of the divergence
of the approximate velocity) for NDy41 — RTy — P%‘SC — P41 elements with different polynomial degrees, and iteration
count for the nonlinear Newton—Raphson solver. The symbol x indicates that no rate is computed at the initial coarse mesh
refinement.

and the boundary splitting has the faces z =0, y=0and z=0in I',and x =1, y = %, z= % in Y.

In both 2D and 3D cases the remaining model parameters are taken all as one g = (0,0, —1)* (and
g=(0,-1)*in2D), p=p=p =k = =8 =T, =1 (in their respective units). Approximate solutions
are computed on a sequence of nj’** successively refined uniform tetrahedral (triangular in 2D) meshes.

Then we generate the error history at each refinement level, consisting of the error of each unknown
Ccurly (w):”w - wh”curls,(la er,div(u)::Hu - uh”r,div,!?a
eo(p):=lp —pullo,e,  er(T):=|T — Thll1,0,

with r =6, s = g, as well as the experimental convergence rate of the error decay as

log(ei(+)) —log(eit1())

rate = s

log(hi) —log(hi1)

where we denote by e; the error associated with an approximation computed on the i-th mesh refinement
level having a grid of meshsize h;.

Over all refinements, a maximum of four iterations for the Newton—Raphson method are required to
reach a tolerance (either absolute or relative) of 1078 on the residual. For this particular case, and for
the two lowest polynomial degrees k = 0,1, we display the error history in Tables 6.1-6.2 for the 2D
and 3D case, respectively, where we observe that the method attains an asymptotic optimal convergence
of O(h¥*1) as anticipated by the analysis in Section 5. The second-last column of the tables present
the discrete £°°-norm of the divergence of the discrete velocity, confirming that the method is mass-
conservative. Approximate solutions for the two cases are reported in Figure 6.1.
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Fig. 6.1 Accuracy tests in 2D and 3D. Approximate solutions (vorticity distribution and streamlines, velocity magnitude
and streamlines, pressure profile, and temperature field) computed with the lowest-order methods.

6.2 Non-isothermal through-flow in a porous channel

For our second example we model the flow of cold water through a channel with five hot cylinders. The
design of the test aims at heating the liquid and observing buoyancy effects as well. The channel has
length L = 1.7 and height H = 1 (adimensional units). The cylinders have radii of approximately 0.1 and
are slightly unsymmetrically distributed. The flow enters the channel from the left segment and exits on
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the right end. For this test we consider a time-dependent model (adding the terms d,u to the momentum
balance and 9;T to the thermal balance), and adopt a simple backward Euler time discretisation with
constant time step At = 0.005 and run the simulation until the final time t = 1. We follow a similar
flow configuration as in, e.g., [42, Chapter 15] and take the following values for the remaining parameters
v=10001,g=(0-98p=1pu=10% K=1,4 =103, 8 =¢ =1, a = 0.1. For the thermal
equation we set a prescribed cold temperature on the inlet T.,q = 10, hot at the cylinders’ surface
Thot = 50, and consider zero-flux boundary conditions at the horizontal walls and at the outlet. For the
flow problem we impose a parabolic velocity profile and a compatible vorticity on the inlet

29 — 1
1600y2(y — 1)2+1°

ui, = (1.5 arctan(40y(1 — y)),0)*, Win = —60y/v

slip velocity condition at the walls and cylinders, and on the outlet assume zero pressure poyt = 0 (the
vorticity is not prescribed at walls and cylinders). Then it suffices to add the following term in the weak
form of the constitutive equation for rescaled vorticity

V H,<uh xXmn, Ch>out-

The system is able to produce the expected buoyancy phenomenon (temperature rises towards the top
wall forming channels of hot liquid), and we can also observe vortexes behind the cylinders. The results
are depicted in the different panels of Figure 6.2. For this test we have used the second-order scheme with
k=1.

7 Concluding remarks

Studying natural convection in highly permeable porous media considering vorticity and viscous dissi-
pation has the potential to advance our understanding of complex fluid systems and improving various
industrial processes. These multiphysics models include fluid dynamics, heat transfer, and porous media
mechanisms. We prove that the governing equations are well-posed using the Banach fixed-point theory
and perturbed saddle-point theory in Banach spaces. The discrete problem is shown to be well-posed
and the analysis requires two Raviart—Thomas interpolators to match the regularity requirements of the
continuous problem. We have presented numerical tests that confirm the properties of the proposed nu-
merical methods. It still remains to tackle the time-dependent version of the problem, a mixed formulation
for the thermal energy equation (to provide energy conservation as well), and to analyse the functional
structure of the set of equations in the case of a second viscous dissipation term in the energy equation.
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