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Abstract

This paper deals with the numerical approximation of solutions of Stokes and Brinkman
systems using meshless methods. The aim is to solve a problem containing a nonzero
body force, starting from the well known decomposition in terms of a particular solu-
tion and the solution of a homogeneous force problem. We propose two methods
for the numerical construction of a particular solution. One method is based on the
Neuber-Papkovich potentials, which we extend to nonhomogeneous Brinkman prob-
lems. A second method relies on a Helmholtz-type decomposition for the body force
and enables the construction of divergence-free basis functions. Such basis func-
tions are obtained from Hénkel functions and justified by new density results for the
space H'(R2). Several 2D numerical experiments are presented in order to discuss
the feasibility and accuracy of both methods.
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1 Introduction

Fundamental solutions methods and singularity methods [21] for boundary value
problems involving PDEs became popular due to their easy computational imple-
mentation and the fact that they allow a smooth representation of the solution inside
the domain of interest. Compared to other methods, elaborate discretizations on the
boundary and numerical integrations are avoided, and the evaluation of the approx-
imate solution and its derivatives at interior points of the domain can be carried
out directly. Moreover, a posteriori error estimates can be computed based on the
estimates for the continuous problem. The drawback of such methods is the require-
ment of fundamental solutions adapted to a linear PDE, and ultimately, the numerical
resolution of linear systems which can be severely ill-conditioned (e.g. [7] for an
overview).

The application of the method of fundamental solutions (MFS) to linear homo-
geneous source/force problems is well known (e.g. [5]). When solving nonhomoge-
neous source/force problems, nonlinear or time-dependent problems, it is necessary
to find a particular solution and then, the problem can be reduced to the application
of the MFS. Several approaches have been proposed for deriving approximate parti-
cular solutions, among them, the so-called domain method of fundamental solutions
(MFS-D) [2]. This method is based on a set of frequencies and point-sources that
lead to an extended MFS that approximates a L>-function in a bounded domain. For
a general overview of state of the art of meshless methods, we refer to [18]. Con-
vergence results are available for Laplace’s and Poisson’s equation in R? in specific
geometries, like disks [10, 13, 19]. The stability and convergence of the MFS for
Helmbholtz problems are studied in [4].

MEFS techniques have been partially applied for the computational approximation
of solutions of the Stokes equations (e.g. [23, 25]), and of Navier-Stokes equations
(e.g. [16, 27]). For a recent application of the MFS to the Oseen equations see [11].

In this paper we consider nonhomogeneous Stokes/Brinkman problems and pro-
vide a mathematical justification for MFS approaches based on density results that
justify the approximation on the boundary data and in the domain for L? body forces.
This work extends previous different results [3, 14] on the application of the MFES to
Stokes and Brinkman equations [6, 12].

Let Q ¢ R4, d = 2,3 be an open, bounded, simply connected set with Lips-
chitz boundary I' = 92 and consider the following Stokes/Brinkman system with
Dirichlet boundary condition

—(A—kK)u+Vp=FfinQ, k>0,
V.u=0 in @))
u=g onI"

1
with body force f € L2(Q) = (L3(2))¢ and boundary data g € HZ (I"), where

H(T) = {g e H1 () : / g(x) - n(x)d Sy = 0}
r
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and n(x) is the normal vector field at x € I', pointing outwards with respect to €2.
Under these conditions, there exists a velocity and pressure (u, p) € H' (Q) x L2(Q)
solving problem (1), unique up to a constant for the pressure. The constant is uniquely
determined by considering

peliQ) = {p e LX) : / p(x)dx = 0} .
Q
The solution (u, p) of problem (1) will be decomposed as

(u, p) = (upart, Ppart) + (Whom, Phom)

where (Wpart, Ppart) is a particular solution,

—(A - K)upart + Vppart = f in )
Voupy =0 in

and (Whom, Phom) satisfies the homogeneous boundary value problem

—(A = ©)Uhom + V Phom = 0 in
V - tpom =0 in Q2 3)
Uhom = & — upart on!.

The first method that we propose is based on the Neuber-Papkovich potentials
[17, 20, 24], which we extend to nonhomogeneous Brinkman problems (2). Such
potentials can be numerically computed using the approach of [2] for Helmholtz and
Poisson problems.

Starting from a new theoretical density result for the space H'(2), namely
Theorem 1, another method is proposed for (Upart, Ppart) Which relies on a Helmholtz-
type decomposition for the forcing term f and has the advantage of yielding
divergence-free basis functions, see Propositions 1 and 2.

The plan of the paper is the following. In Section 2, we prove new density results
for the Sobolev space H'(R2), where @ C R? is a bounded domain. Concerning
(Upart, Ppart), the generalization of the Neuber-Papkovich potentials is presented in
Section 3. In Section 4, based on the results of Section 2, divergence-free basis func-
tions are given explicitly in dimensions d = 2 and d = 3, together with the algorithm
for the associated MFS-D. Section 5 recalls the MFS algorithm to find (Whom, Phom)-
Several numerical experiments to illustrate the proposed methods for the Brinkman
system are presented in Section 6. Conclusions are summarized in Section 7.

2 New density results
Here, we prove two density results for the space H ' () which will be used in the next
sections, namely to define the basis functions in the proposed numerical approaches.

In what follows, S?~! stands for the boundary of the hypersphere in dimension d.

Lemma 1 The set of trigonometric polynomials

8= ["¥lea: £ €87 ke 1 =la, B R}
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spans a dense subspace in H'(Q).

Proof Set s, (x) 1= eKXE Suppose S C Ker(L) for some L € H'(Q)/, that is
<L’SK)H1(Q)/,H1(Q)($) =0, Vf‘;: GSd_l, Vk € 1.
Using the characterisations (see, for example [15] and [8, pg. 283, Theorem 1])
H' Q) =H Q) ={Ule: Ue H 'R, supp U € 2},
and

H™'(RY) = HyR?Y

UeD®RY): U= f+Z e L’RH (G =0,1,..4d

we take U € H, I(Rd )" such that supp U C Qand L = U |@. More specifically,
the functions fo, f1,..., fa € L*(R?) used for the representation of U have compact
support contained in Q. Hence, U is a distribution of compact support, U € &' (R?)
S’ (R?), which satisfies (F here stands for the Fourier transform)

FU)(—«&) = (U, S;c)&(Rd),g(Rd)(E)
= (L, s)yy.m@& =0V €S Vel
We conclude that F(U)(y) = 0 for all y € B(0, b) \ B(0, a). Since the Fourier

transform of a compactly supported distribution is analytic, it follows that F(U) = 0
and therefore, L = 0. O

Next, we deduce a density result for H 1(Q) based on the fundamental solution of
the Helmholtz’s equation

—(A+K)H, =6, inRY (k> 0)

thus extending the result for L>($2) proved in [2]. Similar results can be proved based
on the fundamental solution of the modified Helmholtz’s equation.

It is convenient to recall a number of special functions, for which a classical refe-
rence is [1]. For « € R, J, and Y, represent the Bessel functions of the first kind and
second kind, respectively,

2k
D ()
J, = ©),
«(2) ( ) Z=: 0 Tatitn €9
where I" denotes the gamma function, and

Jo (z) cos(am) — J_4(2)
sin(orr) '

Yo(2) =

The Hankel functions of the first kind are defined as

HV(2) = Ju(2) + Y4 (2),
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2 exp(iz)
1) p
Hip@ =y

The fundamental solution of the Helmholtz equation is given by

) YA dj2—1
«® =7\ o

where |x| is the Euclidian norm of x € R? \ {0}. We will need the specific cases

in particular, we have

Hy)_ (VEIX), )

iy ()
H(x) = 2ty (VkIx|), when d =2
K exp(—ivk|x|) whend = 3.

4 |x| ’

Before stating and proving the density result, we consider the problem
—K/ uvdx +/ Vu - Vvdx = (L, v)yiqy mi Y0 € H(Q),  (5)
Q Q

where ¥ > 0 and recall that there exists an at most countable set C C R such that the
problem (5) has a unique solution for each L € H' ()’ if and only if k ¢ C.

Theorem 1 Let I =la, b[< RT\C and ['=0Q withQ C Q, an artificial boundary
of Q. The set

W::{HK(-—y)m:yef‘, KEI]

spans a dense subspace in H'(Q).

Proof Suppose W C Ker(L) for some L € H' (), that is,
(L. He =) iy i@ = 0, Y0 e T x 1. ©)

int
K

—K/Qui;“vdx +/Qw;“‘ - Vudx = (L, ) giqy gy Yv € H'(Q). (1)

For each « € I, let u™ € H' () be the unique solution of the interior problem

Ifwetakev = H. (- —y) (y € f) in (7), it follows from (6) that
—/c[ u}(m(x)HK (x —y)dx +/ Vuf{m(x) VH.(x—y)dx =0, V(y,k) e x I.
Q Q

Using the relation (A + k)H,(x —y) =0,forx € Qandy € I, and integration by
parts

—K / u™(x) H, (x — y)dx = / u™(x) AH, (x — y)dx =
Q Q

9 H, (x — .
- / uo(x) X =Y) o / Vil (x)V He (x — y)dx
a0 on Q

yields

 OH(x— )
/ w0 Y o 0, Wy k) e x I
r on
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Now, consider the trace u,(X) := u,i(m|r(x) in HY2(I") and the double layer
representation
0H(x —y)
wi () := —/ Ue(X) ———"=dSx  (y e R“\ ). 3)
r on
Define wi™ := wj|ge and wint .= w,|q.
Since w* satisfies

K
—(A + )W =0, inQ°,
Frwe(y) — ivkw(y) = o(r=D/2), =1y

and wS'(y) =0, fory € [, we have

=
—(A+)w =0, inQ,

w =0, on f,

rw(y) — iview(y) = o(r =72

By well-posedness of the exterior Dirichlet problem for the Helmholtz equation, we
conclude that w* = 0 in Q€ (the complementary set of €2). By analytic continuation,
we can be extended to Q as wst = 0.

dwin

nt
Now, the double layer representation (8) implies that the normal trace —~ on I"

is null and since —(A + x)w™ = 0in Q and « ¢ C then wi™ = 0 in  and thus

w50 =u, =0onT. 9)

To complete the proof, take v(x) = sﬁ(x) = elVkEx (with & € S¢~1, k € I asin
Lemma 1) in the variational formulation (7):

_K/ uj(nts\/’?dx + f Vu,i(m . Vs“/'?dx = (L, SJE)HI(Q)/’HI(Q).
Q Q

Since (A + K)S‘/E = 0, we get, using (9),

—K/ uf(“ts‘/;dx=/ U™ AsV¥dx =
Q Q

9sVE . .
/MK u dS—f Vu;m.vSﬁdXZ—/ VuM . VsV dx.
r d Q Q

n
From (7) and

—K/ u™sV<dx +/ Vul™ . vsVkdx = 0
Q Q

it follows

<L,S\/E>HI(Q)/’H1(Q) =O, Vi EI, é;. eSd_l,
and by the density result for H 1 (R2) of Lemma 1, we conclude that L = 0. Therefore,
W is dense in H'(Q). O]

In the next section, the above density results will be used to tackle the numerical
computation of a particular solution.
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3 Numerical method based on Neuber-Papkovich potentials

In this section, we extend the Neuber-Papkovich decomposition to the Stokes and
Brinkman systems with nonhomogeneous forcing terms and use this tool to obtain
particular solutions (Upart, Ppart) for the such systems.

3.1 Neuber-Papkovich decomposition

For f € L*(Q), let (W, y) € H3(Q) x H*(Q) satisfy the following modified
Helmholtz and Poisson problems (the regularity is ensured by [8, pgs. 309,317], even-
tually taking a C?> domain larger than Q to solve a boundary value problem with an
L?-extension of f or using the whole space and an L?-extension of f)

—(A =)W = 1f,
10
{—szlcx-\lf—%x-f,ingz (10
and define
Wpart = 2¥ — V(X -V 4+ ¥), ppan = k(X- W + ) —2V - 0. (11)

Then, upar is a solenoidal vector field,
Votpat =2V- W —AX-V+9) =2V- ¥V —x-AY -2V .- ¥ — Ay
=—(AY +x-AV¥) =0in Q.
Furthermore,

Vppart = KV (X - W 4 ) = 2V(V - W) = 26W — Kl — 2V(V - W),

Aupyrt = A QY = V(x- ¥ +9)) =2A¥ — V(A(x- V) + AY)
=2AV — V- AV + AYy) —2V(V - V) =2A¥ — 2V(V - ¥)
= 2k — 4+ Vppare + KUpat — 26V = V ppare + k0pare — £

so that
— AUpare + K0part + V ppare = Fin Q.

3.2 Numerical method using Neuber-Papkovich potentials

In order to obtain a particular solution based on the Neuber-Papkovich decomposition
(11), we will use system (10) or

—(A — )W = 1If,
—AY =x- AV, in Q.

along with the density result of Lemma 1.
In the first step of the method, we consider the following approximation for the
vector potential W:

. M N (k)
b= St iy escrY, dPescs, (12
k=1 I=1 )\'i K
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where ¥ is a set of frequencies, S a set of directions and «*? = (« gk’l), ey a;k’l)) €
C4 are k x [ vector coefficients which will be computed by imposing
il hqo 1
— (A — )T = () piraxD-aO _ Le () 13
(A —)FED) =33 "a®Pe ST (13)
k=1 I=1
wherex) € Q, j =1,..., K, are collocation points placed at a domain € contain-

ing Q. After solving this problem for ¥, we consider the following approximation
for the scalar potential v

M N

(k1)
Fo =3 3 L puxa® (14)

2
k=11=1 A
where, for simplicity, we have considered the same set of frequencies ¥ and
directions S used in (12). Analogously, we compute the coefficients % by
imposing
M N _
i A@Z(X(j)) — Z Zﬁ(k,l)ei)»kx(/).d(l) — x. A‘il(x(j)), (15)
k=1 I=1
with the same collocation points x(/) considered above in (13). ~ y
Concerning the computation of the coefficients «®") and B%*D of W and ¥/, we
define

eiklx“)-d(” o eiAMX(])-d(N)
A = . . .
eix.x<’<>-d<1) ei)\MX(K)'d(N)
e Kx(MxN)
and the equations corresponding to the second identities in (13) and (15) can be
written as
AX;,=B;j,1=1,...,d, AY =C, (16)
where
fixD)
B, = - s i=1,..d,
- (x(K)
i) dga

XD AT D)

X =[ at ]
i (MxN)x1’

y=[ &b ](M><N)><1’ ¢= :

X AGEE) |

Note that, by considering the same basis functions in (12) and (14), the same colloca-
tion points, directions and frequencies, this method requires the construction of only

one matrix, the matrix A, leading to a more efficient scheme.

Once system (16) is solved and the coefficients oci(k’l), i=1,..d, and ﬁ(k’l) of
W and v are available, based on (11), we obtain the following approximation for the
particular solution

o =20 — V(X - W + ),  ppan =k(x- ¥ + ) —2V - D,
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Remark 1 We write the approximating vector potential ¥ as
-1
—(A — )V = E(f+ €),

and the scalar potential ¢/ as
—AY =x- AU + 1,
for some functions € and . Then,

—(A - K)ﬁpart ‘i: Vﬁpart =~f+ Vn+e
Vo lpat = —AY —x- AV =17

and in, particular, the divergence error is

v - l~lpart||L2(§2) = ||77||L2(S2)' (17)
Hence:
a) The function U, is not divergence free.

b)  Iffhas low regularity then the error ||€]| .2(q) may be high because U is a super-

position of smooth functions. However, the term x - AW is smooth so the error
(17) should be small, meaning that we should obtain low divergence error even
when f is nonsmooth.

4 Numerical method based on divergence-free functions

In this section, we use Theorem 1 to construct a set of basis functions for the approx-
imation of the velocity term which satisfy exactly the divergence-free condition.

Recall the set C C R such that the problem (5) has a unique solution for each
L € H'(Q)' if and only if k¥ ¢ C. We will also use the following rule

W' _ g
HO - _Hl

for the derivative of the Hankel function.
4.1 Divergence free basis functions in dimensiond = 2

Consider a 2D regular stream function ¢ satisfying
Ap+kp =0 (13)
in Q. Then, the vector function
u=Viep
where VLqﬁ = (=09, 019), satisfies the system
Au+xu=0 1in&,
V.-u=0 in €,

For instance, if we take a fundamental solution for the Helmholtz equation,

(19)
i

P(x) = ZHé”wﬂxD,
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then this stream function satisfies (18) in R? \ {0} and
: 1L
mm=W¢®=—}&%HPwﬂm,ﬂ=emma (20)

satisfies (19) in @ = R? \ {0}. We now show that functions of the type (20) span a
dense subspace in the space of divergence-free functions

ker(V-) = {u eL3(©Q):V-u=0in Q} .
Proposition 1 Let I =la, b[C R \ C. The set

— vt .
{x%%}%dﬂ“wm—ymﬁgzxeL yer} 1)

where I' = 32, with Q an open set containing Q, spans a dense subspace in ker(V-).
Proof From (20) and the identity (see, e.g. [9])
ker(V:) = VTH'(Q),
it is sufficient to recall (see Theorem 1) that the set
[H§ x = ¥Dheq 1k € T =la.bl, ye T 22)
spans a dense subspace in H' (). [

4.2 Divergence free basis functions in dimensiond = 3

When d = 3, we can consider the stream function
VK x|
47 |X|

fundamental solution for the three dimensional Helmholtz equation, and define the
following vector valued functions

P(x) = , xe R\ {0},

(iviclx| — 1) elvei
4 |x|3

u(x) =V x (p(x)e;) = (x x e;) (23)

with {e, e2, e3} the standard basis for R3. These functions satisfy
AuY) + ) =0, v.u =0, inR?\ {0}.
Furthermore, the following density result holds.

Proposition 2 Let I and T be as in Proposition 1. The set

(i x —y| — 1) e

awix—yP?

(X—y) xejlxeq: k€I, j=1,2,3, yel

spans a dense subspace in ker(V-).
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Proof From Theorem 1, the set

euclxl

47 |x|

’

SPan{pr(x—y)ejiKGL yefl, j=1,273}, P (X) =
is dense in H' (2). Then, by (23),
U= span{uy)(x _y) kel yel, j=1,2, 3} L u®) =V x (pc(x)e;))
is dense in ker(V-). Since, in 3D, we have (see, e.g. [9]) ker(V:) = V x H!(Q), we
conclude that ¢/ is dense in V x H'(Q). O]

4.3 Numerical method using divergence free basis functions

We consider the divergence free functions (21) for the approximation of the
solenoidal part of a two dimensional body force f € L?().
When a potential function g € H () such that

Ag=V-f inQ,

is known, then f + Vg € ker(V:) and, using Proposition 1, we can consider an
approximation

—y®) -
f(x) — Vg (x) ~ ZZ Oy B alx =y, O e P
n=1 k=1

with the corresponding approximation for the particular solution (Wpar, Ppart) given by

O L b (x—yh)l

~ &) k

upart(x) = ZZ )\'2 +K)"n |X — y(k)| Hl ()"nlx_y( )|) (25)
~ n=1k=1""
Ppart = (.

For a more general function, some extra basis functions must be added in order to
approximate the conservative part of the source.
Based on the density result of Lemma 1, the pressure ppart will be approximated by

ﬂ tm -
Pan(x) = —i Z Z el d (26)

=1 m=1

The unknown coefficients &%, B¢ in (25) and (26) are computed by imposing
collocation conditions

fx)) = —(A — 1) par (X)) + V ppar ()
(j) _ yoyL
_ZZ Gy, GV =Y W 1) o)
= o | (]) (k)| Hl ()‘n|x y |)

n=1 k=1
o T

iy x().dom
+ Z Z ﬂ(l*’")d(m)e””" d

=1 m=1
= fx""), x e Q. 27)
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In order to give a matrix formulation for the computation of the coefficients of the

approximation (Upart, Ppart), We define the matrices

—@P ="y ) —P =P 7
et Hy Galx®@ =y o A= Hy (Golx O =y ™)
—aE My —aO Py g
o | B0 =y D o S BV o k0 —y )
sy S ) ) hopy S ) () o)
IR —ymy (A]x YD 0 XMy 11 (Aolx vy
@O0y @® Py
et B 0ax® =y O o St B (o xF —y ) |
T gD giuxD-a® 4D gingxD-d™ 7
] 1
4D i x®-a® dfT)ei"Q"(K)'d(T)
E = dél)eiﬂlx“)'d“) déT)eWQX(])‘d(T) ;
(M iy x . (T) ipox®-am)
L dy7e e dyle Jdokxoxm)
[ AGD)
' K
¥ — oG-k G- fl(X( ))
peLm ’ fa(xD)
(OxXP+QOxT)x1
(K)
L 2G&) dhk g

2K x(OxxP)

and the corresponding linear system, which imposes f(x)) = fx()), j =1, .., K,

namely, the last identity in (27), is

[DIELk xoxP+oxT) X =

G.

(28)

5 The method of fundamental solutions for Stokes and Brinkman

systems

In this section, we recall the MFS for solving Stokes and Brinkman systems with

body force f = 0 and Dirichlet boundary conditions.

The fundamental solution of the modified Helmholtz’s equation,

—AE, +kE, =, inR?, (k > 0)

can be written in terms of the modified Bessel functions of the second kind (see [8])

1 d/2—1
Ee(x) = — < \/E ) Kap-

@ Springer
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where the relation
Ky (2) = TH(I)(lz)

can be used if z € R. Whend = 2 and d = 3, (29) takes the form

Ko(x/_|x|) H(l)( JKk|X]), whend =2

2w

exp(—/kx])

47 |x|

EK (X) =
when d = 3.

We now apply the method of fundamental solutions for solving the homogeneous
problem (3). A fundamental solution (U, P,.) for the Brinkman system satisfies

(A —1)Uy + VP, =81 inQ
V.Uc=0 in Q

or,foreach j =1, ..., d,
—(A—-Kk)(Ueej) + V(P -e;) =de; inQ
V-(Uce;)=0 in

where {ef, ..., ez} is the standard basis in RY and § the Dirac delta function. When
k = 0, we recover the Stokes problem and the fundamental solution is given by a
tensor velocity component

X QX
P —Ilog |x| + —— X2 ) whend =2
Up(x) =
1 1
—(I— + XOﬂ , whend =3
8w \U x| Ix|3

(here, ® stands for the dyadic product) and a pressure vector

1 X

Py(x) =P(x) = mw,

=2,3.

When « > 0, the pressure is the same as above, Py (x) = P(x), but the Brinkman
velocity tensor is (see, e.g. [26])

Ko(Vrlx) (. x®x\ Ki(W/KlxD- le XX
I— I I-2 , whend=2,
27 x| 27k [x| Ix?
U, (x)=
— kIl 1 Vx|
e I_X®X +( + /K |x])e” I_3X®X . whend=3.
drix] \ P drek|x? IxI?

The following result concerning density of Stokeslets functions is well known (see
[3] for the case k = 0 and [14] for x > 0) and justifies the approximation of boundary
1

velocities in H2 (I) using the method of fundamental solutions.

@ Springer
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Proposition 3 Let Q be an open, simply connected domain containing Q with
regular boundary I' = 0<2. The set

!Uk(x—y)eﬂxer:yef’, j:l,...,d} (30)

1
spans a dense subspace in H2 (I') when « > 0 and d = 3. The same result holds for
the two dimensional Brinkman tensor (k > 0) whilst for the two dimensional Stokes
tensor we must add constants ¢ € R? to the set (30).

The solution of the homogeneous problem is approximated by a superposition of
fundamental solutions,

d N

Uhom (X) & Uom(®) = Y Y~y PU—yW)e;,
j=1k=1

N
Phom(®X) X Prom(X) = Y >y P Pix —y®),
j=1k=1

where P; = P - ej, y O,y e [ are source points and the coefficients y (/-0
are computed by imposing the boundary condition

tihom (x;) = g(x) — fipar(x?)

on some boundary collocation points xV, ..., x*) e T

6 Numerical experiments

We present three numerical examples in order to illustrate the proposed methods for
2D Brinkman problems.

Example1 Let @ = B(0, 1) = {x = (x1,x) € R?: x| < l} and consider the body
force

fx) = (le — e Xiteos(x) sin(xy)(—4 + 4x% — 3cos(x2) + sin(xz)z)) e
- (1 X0t (13 — 83 4 2 cos(xa) + Cos(2x2))) e (1)

with {e;, e»} the standard basis of R%. Consider the boundary data

—x12+cos(x2) —)512-',-cos()52)e2

g(x) = sin(xp)e e —2xje

and let k = 1. The solution for the corresponding Brinkman system is

2 2
=Xy +cos()cz)el —X] +cos(x2)e2’

u(x) = sin(xp)e —2x1e p(x) = x12 —x2 +c.

We consider the Neuber-Papkovich approximation for the body force with directions
$={(eos (5p0) i (579) - 7 =001
=(cos(37/)-sin(577))- 7 =0.....

@ Springer



Numerical methods with particular solutions... Page 150f23 44

and frequencies
Y={09x%xj, j=1,...,15},

meaning M x N = 945 sources. In order to avoid oscillations near the boundary for
the approximation of the body force, we considered collocation in the larger domain
Q = B(0, 1.5). Here, 945 collocation points were selected from points x/) on an
uniform mesh in [—1.5, 1.5]% such that x/) € B(0, 1.5).

For solving the homogeneous problem with the MFS, we considered 315 colloca-
tion points on the boundary I' = 9 B(0, 1) and the same amount of source points on
the artificial boundary [ = dB(0, 1.1). In Fig. 1 we plot the absolute error |u; — i1|
(on the left) and |u» — 13| (on the right). In Fig. 2 we plot the absolute error for the
pressure.

Note that the body force f defined in (31) satisfies

V- f=2inQ.
Hence, in order to apply the second method for this problem we can consider
Ppan(X) = x{

because this function satisfies Appae = V - f. The respective particular velocity is
given by (25) with co_efficients such that (24) is enforced on the same 945 domain
collocations points x/) € B(0, 1.5). The source points were

y© € {1.8 (cos (0.04) , sin (0.04/)), j=0,..., 157}
and the frequencies
An € {0.02+0.9), j=0,...,38}.

For the homogeneous problem we used the same collocation and source points of the
previous method. In Figs. 3 and 4, we present the absolute errors for each coordinate
of the velocity and the pressure. As we can see, the approximation obtained with
this method is also in good agreement with the solution, although with slightly worst
errors and some small oscillations near the boundary. In order to investigate this

Fig. 1 Absolute errors for the coordinates of the velocity (Example 1)
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1.x1078

Fig.2 Same as above but for the pressure (Example 1)

behaviour we computed relative errors in B(0, 1)\ B(0, 0.7) using L? and H'! norms,
with values

[lu —ufg. ~ 1 _10’ [lu—ul|g ~8x 100
a2 [al g
for the velocity and
P —plle> 3% 10-8
lpll2

for the pressure.

Example 2 In this example, we present some numerical tests in order to study the
influence of the frequencies on the approximation of the particular solution. We
consider the same domain 2 = B(0, 1) and the body force

11
f(x) = —exp (—7 |x|2> e; — cosh(x? — x3)e,. (32)

Fig. 3 Absolute error for the velocity field applying method 2. Left—first coordinate. Right—second
coordinate (Example 1)
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Fig.4 Same as in the previous figure but for the pressure

Define the RMS error for the force approximation with J = 2000

RMS; = \/Z/J'—l 1/1@D) = fi@D)P? + | f2aD) — @)
4000

at J randomly generated points z/) € Q and also

j]':1 181111 (25)) 4+ 212 (z(D)|2

RMSjiy = \/Z

for the divergence error.

2000

We start by computing the above errors as function of ¥ € {0, 1, 5, 10} for the
Neuber-Papkovich method. We obtained similar error values for these frequencies
k (see Table 1). Furthermore, the divergence error (column 4 of the same table) is
smaller than the RMS¢ error and thus consistent with Remark 1.

Next tests concerns the computation of the L? errors and condition numbers as
a function of the number of basis functions. We considered x = 0 and 50 equally
distributed directions on 9 B(0, 1) with frequencies A, belonging to

Y ={0.14j, j=0,...,5s).

Table1 RMS and maximum

errors as function of x. Domain RMS¢ I — fll o RMS iy IV - 8parlloo

collocation points, frequencies

and directions were borrowed k=0 1.6 x107° 20x10% 84x1071 80x10710

from the previous example k=1 14x107% 15x10° 7.6x10""1 8§x 10710
k=5 12x1070 15x107% 67x10"'" 72x10710
k=10 12x107° 1.x107%  6.1x107'"  65x 10710
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Therefore, the number of plane waves basis functions is (s + 1) x 50. In order to
obtain square systems, we considered (s 4+ 1) x 50 uniformly distributed collocation
points in B(0, 1.5). The corresponding results are presented in Table 2.

We can have large condition numbers for the system and yet good error results.
This is a common feature of some meshless methods and is an example of the so
called Schaback’s uncertainty principle (cf. [22]). Better conditioned systems can be
obtained by using, for instance, the Tikhonov regularization method. This can be seen
in Table 3 where we applied regularization to (16) using frequencies in X9, meaning
that we solved (recall (16))

(al + A*A)X; = A*B;, (al + ATA)Y = A*C (33)

where @ > 0 is the regularization parameter and A* denotes the conjugate transpose.
For each parameter, the total computational time for the 1500 x 1500 systems (33)
was 70s.

Next tests concerns the computation of the L2 error and condition number using
the second method. Note that, for the body force (32), it is not clear how to obtain a
potential function satisfying Ag = V - f. Hence, we consider the expansions (25) for
Upare and (26) for ppar. Source points y® for the velocity were 50 equally distributed

points on I’ = 3B(0, 1.8) with frequencies A, belonging to
Y ={0.1+j, j=0,...,s5}

for several values of s and thus the number of solenoidal basis functions is (s + 1) x
50. For the plane wave basis functions in (26), 50 directions were considered, with
frequencies u; € X. In order to obtain square systems, we considered (s + 1) x 50
uniformly distributed collocation points in B(0, 1.5). The corresponding error results
are presented in Table 4.

Total computation time for the 1500 x 1500 system (D|E)X = G with set of
frequencies X14 was 100s. Again, we obtained low error values but with high con-
dition numbers. Furthermore, note that the Neuber—Papkovich approximations lead
to linear systems for scalar potentials whilst using divergence free functions we are
solving vector valued equations. Thus, when using Neuber-Papkovich with frequen-
cies in X9 the linear system with the same order in method 2 is for frequencies in
¥ 14. Comparing the corresponding results from Tables 2 and 4, we see better results
for both error and conditioning using the first method. However, for the same set of
frequencies, method 2 gives better results.

Table 2 L2 error and condition

number as function of the Set of frequencies IIf— 11, condy(A)

number of basis functions using

the Neuber—Papkovich Py 5.6 x 1072 1.6 x 10P

potentials D4 42 % 10-6 1.4 x 1019
S19 1.4 x 1077 2.2 x 10"
o 1.2 x 1077 3.2 x 10"
9 2.3 x 1077 53 x 10"
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Table 3 L2 error and condition

number as function of the Regularization parameter IIf =Bl condy (ol + A*A)
regularization parameter
1079 14 x 107 1.1 x 10
10-10 4.1 x 107° 1.2 x 1013
10~ 1.9 x 107° 9.4 x 106
10712 2.8 x 1073 2.2 x 107
1013 1.8 x 1073 2.3 x 101
Table4 L2 error and condition ] .
number as function of the Set of frequencies [If —1]]2 condy(D|E)
number of basis functions
9 0.7 x 1074 5.0 x 102
Si4 9.7 x 1076 1.7 x 10?1
Z19 5.9 x 10710 1.2 x 10%!
o4 3.5 % 10710 1.2 x 10%!
a9 2.04 x 1072 4.1 x 102!
Table 5 L2 error for the ] -
approximation of a conservative ~ Set of frequencies [1E— £l
body force
9 1.3 x 1077
Si4 8.6 x 1078
P 13x1078
35x1077 fe
3.x1077
25x1077 f
2.x10"7 f
-7t ° ®
1.5x10 - °
1.x1077 }
5.x1078}
500 1000 1500 2000

Fig.5 L2 error as function of the number of collocation points. Set of source frequencies was Zg
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Fig.6 First coordinate of the body force (Example 3)

When the source is conservative, we can take u,,+ = 0 and use only (26) for the
approximation of f. For instance, if

f(x) = —exp(x1x2)x2 sin (S5x2)e; — (5cos (5x2) + x1 sin (5x3))exp(xixz)er
= —V(exp(xix7) sin (5x2))

then, using the same scheme for collocation and source points, we obtained the results
presented in Table 5.

Changing the number of collocation points did not decreased the L? error. For
instance, considering nested sets of collocation points and X9 as the set of source
frequencies error was of the order 10~7 except when considering 100 collocation
points. In this case the error was 6.3 x 10~%. Error results for 200, 600, 1000, 1500
and 2000 collocation points are presented in Fig. 5.

0.5

0.0001

0.00005

0.0000
-05

0.5 05 0%

Fig.7 Absolute error for the approximation of the body force using the Neuber potentials. On the left, for
the first coordinate. On the right, for the second coordinate
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Fig.8 Absolute error for the divergence

Example 3 For this last example, a square domain Q =] — 0.5, 0.5[2 was considered
and the force term was (|X|oo stands for the maximum vector norm)

f(x) = exp ( ) e; — log(1 + [x|%)e;

10 + |X]oo
(see Fig. 6 for a picture of the nonsmooth coordinate function fj) with ¥k = 5. On the
boundary, I' = 9€2, the null condition u|r = 0 was considered.

Regarding the Neuber-Papkovich method, we considered 1200 source points and
the same amount of collocation points, placed on an uniform grid in the larger domain
B(0, 1). For the homogeneous problem we considered 400 collocation points and the
same amount of points on the artificial boundary ' =9B(0, 1).

Figure 7 shows plots for the componentwise body force error. Here, we obtained
the RMS error 5.6 x 1073, In Fig. 8 we show the absolute error for the divergence.
The corresponding RMS error was 1.9 x 1079,

On the boundary we obtained the RMS error 1.2 x 107> and in Fig. 9 we show
the componentwise absolute boundary error on the right side wall of the boundary,
{0.5} x [-0.5,0.5].

0.00020
0.00012
0.00010 0.00015
0.00008
0.00010

0.00006

0.00004

0.00002 J
Al

-04 -02 0.2 0.4 -04 -02 0.2 0.4

0.00005

Fig.9 Absolute boundary error on {0.5} x [—0.5, 0.5]. Same as above for the first and second coordinates
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For the divergence-free method we considered the same scheme for the homo-
geneous problem and used the same domain points for the particular solution
approximation. Overall the results were similar to the Neuber-Papkovich method
with RMSs =~ 3.1 x 10~ and maximum absolute errors 3 x 10~% and 6 x 10~ for
the first and second coordinate approximation, respectively.

7 Conclusions

Two meshless methods for the numerical approximation of nonhomogeneous Stokes
and Brinkman systems in two- and three- dimensional domains were presented. The
first method is based on a new class of Neuber-Papkovich potentials representa-
tion for the particular solution. The second method relies on a new construction
of divergence-free basis functions, based on a Helmholtz decomposition. Particu-
lar solutions for such constructions in two- and three-dimensional problems were
provided and density results were established. These density results prove that the
approximation of the force term is feasible using these basis functions. Numerical
simulations illustrate the good performance of both developed methods.
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