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Abstract

The paper develops a finite element method for the Navier—Stokes equations of incompressible viscous fluid in a time-dependent
domain. The method builds on a quasi-Lagrangian formulation of the problem. The paper provides stability and convergence
analysis of the fully discrete (finite-difference in time and finite-element in space) method. The analysis does not assume any
CFL time-step restriction, it rather needs mild conditions of the form Ar < C, where C depends only on problem data, and
It < ¢ Ar,my is polynomial degree of velocity finite element space. Both conditions result from a numerical treatment of
practically important non-homogeneous boundary conditions. The theoretically predicted convergence rate is confirmed by a set of
numerical experiments. Further we apply the method to simulate a flow in a simplified model of the left ventricle of a human heart,
where the ventricle wall dynamics is reconstructed from a sequence of contrast enhanced computed tomography images.
© 2018 Elsevier B.V. All rights reserved.
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1. Introduction

Fluid flows in time-dependent domains are ubiquitous in nature and engineering. In many cases, finding the
domain evolution is part of the problem and the mathematical model couples fluid and structure dynamics. Examples
include fluid—structure interaction problems for blood flow in compliant vessels, flows around turbine blades or fish
locomotion. In other situations, one may assume that the motion of the domain is given and one has to recover the
induced fluid flow. One example of a problem, which often assumes a priori information about the flow domains
evolution, is the blood flow simulation in a human heart when the (patient-specific) motion of the heart walls is
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recovered from a sequence of medical images [I1-8]. Nowadays numerical simulations are commonly used to
understand fluid dynamics and predict statistics of practical interest in this and other applications. In the present paper,
we develop a finite element (FE) method for a quasi-Lagrangian formulation of the incompressible Navier—Stokes
equations in a moving domain. We consider an implicit—explicit method, i.e. an implicit method with advection field
in the inertia term lagged in time. For the spatial discretization we employ inf—sup stable pressure—velocity elements.

Several techniques have been introduced in the literature to overcome numerical difficulties due to the evolution
of the domain. This includes space—time finite element formulations, immersed boundary methods, level-set method,
fictitious domain method, unfitted finite elements, and arbitrary Lagrangian—Eulerian (ALE) formulation, see, e.g.,
[9-17]. In this paper we analyze a finite element method based on a quasi-Lagrangian formulation of the equations
in the reference domain. Related analysis of finite element methods for parabolic or fluid equations in moving
domains can be found in several places in the literature. We note that well-posedness of space—time weak saddle-point
formulations of the (Navier—)Stokes equations is a subtle question, see the recent treatment in [18] for the case of a
steady domain. A rigorous stability and convergence analysis of space—time (FE) methods for fluid problems seems
to be largely lacking. Scalar problems have been understood much better; for example, a space—time discontinuous
FE method for advection—diffusion problems on time-dependent domains was analyzed in [19]. ALE and Lagrangian
finite element methods are more amenable to analysis. The stability of ALE finite element methods for parabolic
evolution problems was treated in [16]. The authors of [20] analyzed the convergence of a finite element ALE method
for the Stokes equations in a time-dependent domain when the motion of the domain is given. The analysis [20]
imposes time step restriction, assumes zero velocity boundary condition and certain smoothness assumptions for
the finite element displacement field. A closely related method to the one studied here was considered in [21].
However, that paper introduced an assumption that a divergence free extension of a boundary condition function to the
computational domain is given. This assumption is not always practical and the present paper avoids it. Moreover, this
paper develops error analysis, while the thrust of [21] was the stability analysis and the numerical recovery procedure
of the domain motion from medical images.

In the present paper, we analyze a quasi-Lagrangian FE formulation that is closely related to an ALE formulation,
although they are not equivalent. In the present approach we discretize equations in a reference time-independent
domain. The geometry evolution is accounted in time-dependent coefficients. Inertia terms are further linearized
so that only a system of linear algebraic equations is solved in each time step. We consider practically relevant
boundary conditions, which result in non-homogeneous velocity on the boundary. For this method we prove numerical
stability and optimal order error estimates in the energy norm without a CFL condition in the time step. Divergence-
free condition enforced in the reference domain leads to time dependent functional spaces; this and handling non-
homogeneous boundary conditions are two main difficulties that we overcome in the analysis. For the numerical
stability bound we shall need the condition on the space mesh size and time step of the form 4%"«*2 < ¢ At, where
m, > 1 is polynomial degree of velocity finite element space and c is a constant. We note that if one assumes zero
boundary conditions for velocity, which is a standard assumption for FE stability bounds in steady domains, then the
results of the paper hold without the above conditions on i and Az. In our opinion, homogeneous boundary conditions
are not a suitable assumption for the FE analysis in evolving domains, see discussion in Section 3.

Thus the paper advances the known analysis by including inertia effect, removing CFL time-step restriction,
handling physically meaningful boundary conditions, and making no further auxiliary assumptions except the
following one: the domain evolution is given a priori by a smooth mapping from a reference domain to a physical
domain and exact quadrature rules are applied in the reference domain, i.e. we do not analyze possible errors due
to inexact numerical integration. The mapping is not necessarily Lagrangian in the internal points, but it has to
be Lagrangian for those parts of the boundary, where correct tangential velocity boundary values are important.
Theoretical results are illustrated numerically for an example with a synthetic known solution. We further illustrate
the performance of the numerical method by applying it to blood flow simulation in a simplified model of the human
left ventricle. The domain motion in this example is reconstructed from a sequence of CECT images of a real patient
heart over one cardiac cycle. The reconstruction procedure is described in detail in our preceding paper [21].

The remainder of this paper is organized as follows. In Section 2 we review the mathematical model, including
governing equations and boundary conditions, and some useful results for this model found in the literature. We
recall the energy balance satisfied by smooth solutions. A suitable weak formulation is introduced. Based on the
weak formulation, in Section 3 we introduce the finite element method. Non-homogeneous boundary conditions are
interpolated numerically. Energy stability estimate for the finite element method is shown in Section 4. Optimal order
error bound for the method is demonstrated in Section 5. Section 6 collects results of numerical experiments. Some
closing remarks can be found in the summary and outlook Section 7.
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2. Mathematical model

Consider a time-dependent domain £2(¢) C R, d = 2,3, occupied by fluid. To formulate a flow problem, we
introduce the reference domain (2 = {2(0) and a mapping from the space—time cylinder Q := (2 x [0, T'] to the
physical domain,

E:0— 0™ = ] 20 x{r).
1€[0,T]

The mapping is assumed to be level-preserving, i.e. £(f2y x {t}) = £2(¢) for all t € [0, T]. We assume also that the
evolution of £2(¢) is sufficiently smooth such that § € C3(Q)“. Denote the spatial gradient matrix of & by F = V,&,
and J := det(F). Furthermore, we assume that there exist such positive reals Cr, c; that

iréfJ >¢; >0, sup(IF|r+ IF ') < Cr.  with [F|| s := u(FF7)3. ey
0

The dynamics of incompressible Newtonian fluid can be described in terms of the velocity vector field G(x, ¢)
and the pressure function p(x, t) defined in £2(¢) for r € [0, T]. This paper studies a finite element method for fluid
equations formulated in the reference domain. Foru = tio &, p = p o & defined in Q, the fluid dynamics is given by
the following set of equations:

w—J M divJ@ o &F 1) + (VwF '(u—§)) =f

in 0. 2
dvUFm=o M2 @

with body forces f = fo & and the initial condition u(x, 0) = uy(x) in 2. We assume the fluid to be Newtonian, with
the kinematic viscosity parameter v. The constitutive relation in the reference domain reads

Gok=—pl+v(VuF ' +F T(vo)’) in Q. 3)

2.1. Boundary conditions

We distinguish between the no-slip 9£2"°(¢), Dirichlet 9 2P(t) and outflow 302" (¢) parts of the boundary, and
3N(t) =" ()UdNP 1)U aNY (r). On 82" (t) we impose no-penetration no-slip boundary condition, i.e. the fluid
velocity on d2(¢) is equal to the material velocity of the boundary (see the discussion below),

G=£& o0& ond2™®), )

while on 827(r) and 82" (r) we prescribe Dirichlet and Neumann conditions,
a=1dp ondNRP@r), en=g ond"{). 5)

Here 11 is a given velocity and n is the exterior unit normal vector on 8 £2(¢). If 32" (r) = @ for some ¢ € [0, T] we
assume [, s, - &, 0 £ lds + Joap, B8P ds =0.

In the reference domain, define 8.(2(1)) =&e190°®), 8(26\/ =& 190N, 002" = £71902™(t). We assume that
302,308, 3028 are independent of 7.

Remark 1. The normal velocity of the boundary 32(¢) is vy = n-(§,0& ~1). However, the material tangential velocity
of the boundary is defined by the tangential part of &, only if & is the Lagrangian mapping, i.e. £(x,t), ¢ € [0, T,
defines the material trajectory for x € (2 (or at least for x € 32%). In some applications such Lagrangian mapping
is not available, and in this case (4) may produce spurious tangential velocities on the boundary. For example, this
may happen if £ is reconstructed from medical images. Thus, in practice one may or may not amend (4) based on any
additional information about the tangential motions for a better model.

2.2. An extension result

The solvability of the problem (2)—(3) and the existence of its weak solutions is treated, for example, in [22].
Moreover, it is shown in [22] that for smoothly evolving {2(¢) the mapping & can be chosen in such a way that J
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depends only on . From numerical viewpoint, such a mapping & may not be practically available, and so we allow J
to vary in time and space. However, the following corollary of this result is important for us, see Theorem 4.4. in [22]:
Assume |£2(1)| = [£2(0)|, then there exists ¥; € C2(QPMs)? such that ¥; = &, 0 £~' on 3£2(¢) and div¥; = 0 in £2(r)
for ¢ € [0, T]. The condition |£2(¢)] = |{2(0)] is satisfied in the case of 42(¢) = 92"*(¢) for all t € [0, T']. Indeed, the
Reynolds transport theorem and the incompressibility assumption for fluid imply

d d A N
— 1020 = — dx = vrds = n-ads = divadx = 0.
dt dt Jou 900t 9000) Q)

For the finite element analysis in this paper we assume that ¥; can be taken C3-smooth. We define smooth function
v| = ¥V o & that satisfies

vi € C3(Q), div(JF lv))=0in (2, v, =& ondf2. (6)

We stress that we need the result about existence of v; for the finite element analysis, but one never needs to know
or compute v, for the implementation of the FE method.

2.3. Energy equality

In this section, we assume no-penetration no-slip boundary condition (4) imposed on the whole boundary,
ie. 802(t) = 302"(t). By (-, -) we denote the L*(f2) scalar product, and || - || denotes the L*({2) norm. For vector
fields v, u : 2y — R? and tensor fields A, B : 2y — R9*?_ we use the same notation to denote (u, v) = f % u’vdx

and (A, B) = fﬂo tr(AB”) dx, and obviously |ju| := (u, u)%, Al == (A, A)%. We shall also make use of the identity
forall u,v e H'(2),w € H'(2)":

(w-Vu,v) + l((divw)u, v) = l (w-Vu,v)—(w-Vu,u) + l / (n - w)uvds. @)
2 2 2 Jan,

We multiply the first equality in (2) by Ju, integrate it over the reference domain, and employ (7) for integration
by parts. We get

%%nﬁunz - %(J, wu)+ (JG o &HF T, Vu) — /390 (J(6 0&F "n)-& ds
+ %(div(lF_'(u —&)u,u) = (Jf, ),
here n is the exterior unit normal vector on 9 (2. The mass balance yields the equality
Ji+div(JF'(u—£,))=0 inQ. (8)

This identity leads to some cancellations and we get

li||J%u||2 +(J(@ o &F T, Vu) — / (J(60&)F "n)-§,ds = (Jfu).
2dt 392

The Piola identity, div (JF~') = 0, implies the following equality
div(JF'w)=J(Vu): F T inQ, 9)

where A : B := tr(AB”). Using the notation Dg(u) = 3(VuF~! + F~7(Vu)”) for the rate of deformation tensor in
the reference coordinates, we get with the help of (9) and the second equation in (2)

(J(@G 0 &F T Vu) = (J(—=pl+v(VuF' + F7(Vu)" ))F 7, Vu) = 20(JD:(@)F ", Vu)
= 20(JD:(u), VuF ") = 20(J D¢ (u), D¢ (u)).

In the last equality we used that for any symmetric tensor A and any tensor B, it holds A : B = %A : (B + B7).
Therefore, the energy balance equality in reference coordinates takes the form

1d
~ S 1J2u)? + 2v]J 2D (w)|? — / (J(6 0 &F Tn) - & ds = (JI,u). (10)
2dt 2020
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The mechanical interpretation of (10) is the following one: the work of external forces (right-hand side) is balanced by
the change of kinetic energy (the first term), viscous dissipation of energy (the second term), and flow intensification
due to the boundary condition (the third term).

2.4. Weak formulation

For t € [0, T] we introduce the following time-dependent trilinear and bilinear forms:

cEw,u, ) = [ J ((Vu)F’lw) Ydx, w,u, ¥ e H(2)?,
2

a(&; u, ¢)=/ 20JDsu:Deydx, u, ¥ € H'(12)?,

2
b p¥) = [ pIET VRO pe LX) ¥ e H'(@),
2
with J = J(§), F = F(¢).
The weak formulation of (2)—(3) reads: Find {u, p} € L*(0, T; H'(£20))) N L>°(0, T; L>(1))?) x L*(Q) satisfying
u=2§&,0ndf;, u=upon 8(25’ and

Ju, ¥)+cEu—§,v.¥)+au ) —bE p.¥)+bE; g, w) = (T, '/f)+/ L /g yds an

392}
forall y € H'(2)!, ¥ =0o0n 2 UdNL, q € L2(fQ) forall € [0, T].

3. Discretization method

In this section we introduce both time and space discretizations of the formulation (2) in the reference domain.
Treating the flow problem in reference coordinates allows us to avoid triangulations and finite element function
spaces dependent on time. In this paper, we assume that the mapping £ is given explicitly and used in the finite
element formulation without any further numerical approximation apart from the boundary condition.

Let a collection of simplices 7}, (triangles for d = 2 and tetrahedra for d = 3) form a consistent regular tr1angulat10n
Ty of the reference domain {29. We let & = maxyc7; diam(T). Consider conformlng FE spaces V, C H 1(£2))? and
Qi C L*(f2); Vh is a subspace of V, of functions vanishing on 923" U 8.(2 . We assume that VO and Q;, form the
LBB-stable finite element pair: There exists a mesh-independent constant ¢y, such that

(gn, div vy,)

inf sup —— >¢o > 0. (12)
<0y, o 19Vl

As an example of admissible discretization, we consider the generalized Taylor—Hood finite element spaces,
Vi = (w, € C(WQ)* = wilr € [P" (D] VT € Ty},
Qn ={qn € C(S) : qnlr € P"(T), VT € Ty},

where integer m > 1 is polynomial degree.
Assuming a constant time step At = %, we use the notation uf(x) := u(kAt, x), and similar for p and &. To
emphasize the dependence on k, denote Fy, := V’;‘ Ji = det(Fk) D (v) .= Dsk(V)

13)

For given spatial functions f/,i =0, ..., k, [f ]f = denotes the backward finite difference at 1, = kAz.
For a sufﬁciently smooth vector function v, denote by I, (v) €V}, its nodal Lagrange mterpolant.

Let uh = Ih(u(to)) The finite element discretization of (11) reads: For k = 1,2, ..., find {uﬁ, pfl} eV, x Q
satisfying uh =1, (E )on 0427, uh = Ih(uD) on SQD and the following equations

(Je-rluply, ¥) + ( Iiuj, 'ﬁh) + E(div (JeF 'y )y, ¥,
+ (& Wi w9 + aG ) — bES Pl ¥+ bES ) = ) + / | gt pds
a

2

(14)

forall ¥, € VY, g, € Q, with advection velocity wk := (u)~' — &F).
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The second and third terms in (14) are consistent due to the identity (8) and are added in the FE formulation
to enforce the conservation property of the discretization. While our computations show that in practice these
terms can be skipped, we need these terms for the stability bound in the next section. In the numerical analysis
of incompressible Navier—Stokes equations in the Eulerian description, including these terms corresponds to the
Temam’s skew-symmetric form of the convective terms [23].

Note that the inertia terms are linearized so that a linear algebraic system should be solved at each time step. In the
next section we show that the finite element method is energy stable.

Note that if 0 Qé\' = {J, then the boundary condition should be compatible with divergence constraint. Therefore, in
this case we let ¢ = fmo JF T I,(u%) - nds and let uf = 7,(65) — ¢k on 902¢° and uf = I,(up(t)) — ¢k on 9020

Remark 2. Condition u, = 0 on those parts of the boundary, where no-slip and no-penetration take place, of an
evolving fluid domain is not physically reasonable. Moreover, it leads to strong simplifications of finite element
analysis. Indeed, we shall see that constructing suitable FE extensions of boundary conditions to computational
domain is not straightforward.

4. Stability of FEM solution

From now on we assume 925" = 9{2 for all ¢ € [0, T']. To show the stability, we need several preparatory steps
which help us to handle non-homogeneous boundary conditions and time-dependent bilinear forms. First we note the
Korn’s-type inequality in the reference domain,

IVull < Cx 72Dl Yue Hi(%), 1 €0.T], 15)

with Cg uniformly bounded with respect to ¢+ € [0, T]. The estimate (15) easily follows from the standard
Korn inequality and assumptions in (1); see [21]. Thanks to (15) the bilinear form a(&(z); -, -) is coercive on
H(}(Qo)d X H(}(Qo)d uniformly in time. Also due to (1) the bilinear forms a(§(¢); -, -) and b(&(¢); -, -) are continuous
uniformly in time on H'(£2))¢ x H'(12)? and L*(£2)) x H'(125)?, respectively.

Unlike the continuous case, the finite element solution {u’;, pfl} does not satisfy a strong formulation and so the
arguments from Section 2.3 do not apply directly. To show the proper energy balance for the finite element solution,
we split it into a part vanishing on the boundary and another a priori defined (and so stable) part, which satisfy correct
boundary conditions. Therefore, we consider decomposition “]Z = v’,ﬁ + V’,iy 1» such that

Vi, =u; ondf x [0, T, bE*; g, i) =0 Vg €eQu k=1,2,...,N, (16)
and
IV llwioe < €0 (Gt (Ve — ViDL, vE) < CAt(IVE I+ R DvaIE DD, (17)

with some real C depending only on data and independent of k, h. The existence of such decomposition will be
explicitly demonstrated in the next section.

With the help of this decomposition, the finite element method can be re-formulated as follows: find {vﬁ, pl,j} €
V9 x Qj satisfying for all ¢, € VY, g, € Q,,

1 1
(et [vall ¥ry) + <5[J]fVIZa 'ﬁh) + E(div (JFL W)V, ¥s)
+ c(& s Wi, v ) + e vy, V];L,lv ¥ +aE vy vy
— DE; ph, ¥a) + D gn. Vi) = (¥ (18)

with (£, ¥,,) = (= (Vv DF (v —£5), ) —a(E"; vE |, wh)—(Jk,l[v,,,,l]’; . ¥,). We stress that the formulation
(18) appears here only for the purpose of analysis. Although equivalent to (14), the formulation (18) is not practical,
since it requires an explicit knowledge of v, ;. For the analysis, it is sufficient to know that v, ; exists.

We test (18) with ¢, = Vﬁ, qn = pﬁ. We handle each resulting term separately and start with the first term in (18):

1 1 Lo
i1 lvi 5, vy = AT (nf,fv’;nz —|J2 v ‘||2)

Lok oy, At )
- 5([J],V;1,Vh)+ THJ;(_,[Vh], - (19)
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The term —%([J ]fvl,‘l, V];l) in (19) cancels with the second term in (18). Applying (7) to the fourth (inertia) term in (18)
and using boundary conditions give

_ . _
(J(VVEF'Wh), vy = —E(dlv (JF'Wh) Vi, vi). (20)

This cancels with the third term in (18). We keep the fifth term as it is. The sixth term in (18) gives

| 2
J2Dy(vh)

a(E; vi, vh) = 2v (D (v}), Di(v})) = 2v

The b-terms cancel out for g, = p’}j . Substituting all equalities back into (18), we obtain the following energy balance
for the vy, -part of finite element solution uy,:

1 3 k2 T k—1y2 3 PN 3 &
Z_Al‘ ”Jk Vh” - ||Jk_1Vh I ) +2v Jk Dk(V/,) + 7 Jk_l[Vh];
+ (VY FOVE VE) = (B V). 2n

We deduce an energy stability estimate for the finite element method from the balance in (21) and a priori estimates

1
in (17). For the sake of notation, we introduce || - || := ( f % Jil-1? dx) : , which defines a k-dependent norm uniformly

equivalent to the L2-norm. Using estimates (17) and the definition of E‘l one shows that the forcing term is bounded,
B Vi) < CARNIVEL + 19V AV 11z + 18 IDIVEL+ 19V 1DV I
+ CUV I+ A" (v D

—119m At 2
< CUDY) Ik + (AN~ R>™ ) + 7|l[vh],k (-
with a constant C depending only on problem data. We substitute this in (21) and further use the bound C||Dy, (v’,‘l) e <
vic? + v||Dk(Vﬁ)||i. This yields the estimate
1 2 _1,2 2 _ _ 1y om
S (VIR = IV 1) + v IDRvh ]+ GV B v v = €Ot (An~ ), (22)

where the constant C depends on the problem data, but not on v, A and At.
Thanks to Sobolev’s embedding inequalities as well as (1) and (15), we bound the fourth term in (22) resulting

from the boundary motion in two ways,
2
CIVVE L IIVVEN? < CLIVYE L DRI,
(V¥ F DV Vil < { R i Wl
' k k2 k2
ClIVV 1l IV, 1F < C2lIV -

If the factor C, ||VV];L1 || is not too large such that it holds

CilIVv} Il < v/2, (23)

then the intensification term can be absorbed by the viscous dissipation term. Note that C; depends on (2 and &. So
we obtain from (22)

1 2 2 1 2 _ —1,2m
SIVille + v ALDLVI = S0l + CAIE™ 4 (An~IA2 ), 24)
with some C depending only on problem data.
Summing up inequalities (24) overk = 1,...,n,n < N, gives
1 - 2 1 _ 1y
SIVall +v > ADuvpIl < 3 Vollg + CAr(v™" + (AN~ A*" ). (25)
k=1

Otherwise, if (23) does not hold, we estimate

1 2 2 b2 _ 1yom
S =2GAD IV + v AU < S1¥, oy + CA™ + (An~Ha ), (26)
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Now we assume that At is sufficiently small such that (1 — 2C, At) = o > 0. Summing over k = 1, ..., n, gives
1 n " 2 - 2 1 — — m
SIVAl +v Y ADVI < € Y Arlvill + S Ivoll§ + C ™"+ (A~ ), 27)
k=1 k=1

Applying discrete Gronwall’s inequality yields

2c 1
—||vh|| +v Z At DO < e T (5”“’“3 +Ccow '+ (At)-lhz’"“)) : (28)
k=1

Constant C, depends on &, which defines the evolution of {2(¢), but not on v.
Finally, we apply the triangle inequality and (17) one more time to show the stability bound for the velocity solution
uy to (14),

1 n " 2 _ — m . m
Sl +v 3 Al < CO™1 (AN R" ) < Cuap,if cAr 2 B, (29)
k=1
where constant Cg,, depends on the problem data, i.e. f, T', {2, &, v, but not on /& and Az. If condition (23) does not
hold, then At is assumed sufficiently small to satisfy 1 — 2C, At > 0.

Note that the restriction Atz > h*"*+* has resulted from handling non- homogeneous boundary conditions Indeed,

one gets the extra h-dependent term in (17) while estimating the difference V’,j 1=V 11 If one defines vh 1 as anodal

interpolant to the smooth divergence-free function v; then the estimate as in (17) follows without this extra term.
However, the nodal interpolant does not satisfy the required “divergence-free” condition in (16) and so vh , will be
defined as a suitable projection of v;.
5. Convergence analysis

In this section, we demonstrate optimal order convergence of u;, to u. From now on, we assume that (2 is a convex
polyhedron (polygon if d = 2).

5.1. Preliminaries

For the Navier—Stokes equations solution in the reference domain we recall the notations u* = u(kAt), p* =
p(k Ar). The finite element solution to (14) is {u,];, p’;}. Furthermore,

(e, ef} == [u* —u}, p* — p}}

denotes the finite element error.
For the fixed time instance f;, = k At, we define the subspace of V,,

Xk =¥, €V, : bE ;g ¥,) =0 Vg, eQl

In Lemma 5.1 we prove an important technical result: if the pair of spaces V;, — Q, is inf-sup stable in the sense of
(12), and & satisfies certain assumptions, then the subspace Xl,‘l has full approximation properties. Here and further we
assume that for all ¢ € [0, T'] the domains §2(¢) are such that the Stokes problem in the physical domain {2(¢) satisfies
H?-regularity property: for any f € L?(§2(¢)) the unique solution {¢, )A»} of

—A$+Vi=1f divg=0in2(t), ¢ =0 ondaRQ) (30)
satisfies ¢ € H2(2(1))?, € H'(£2(1)) and

o1l 5220y + 1A a1 Q) = CrIEN 200 (€29)

with some Cg uniformly bounded for ¢ € [0, T'].
We recall that I,(v) € V}, denotes the nodal interpolant of vand ¢, = fa 2 JFTI,(v)-nds.

Lemma 5.1. Assume (12) and

sup [I - Fllr < e, (32)
0
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with sufficiently small ¢ > 0 and the identity matrix 1. Then for v.e H m+%(ﬁo)d satisfying div (Jka_lv) =0
1 <k <N, we have

inf _ vy — < hm+2 , 33
V;I:Xz UV =vall +2IVy =)D < ¢ ”V”H'"*%(Qo) (33)
vp=I,(V)—c) on 382
where m is the polynomial degree from (13) and ¢ depends on &, but not on k, h or v.
Proof. From (32) it follows that
e
sup [T—F~'|p < ——, sup|ll —=J| <ce (34)
0 I—e 9

holds with some ¢ > 0 depending only on space dimension d = 2, 3. The inf—sup condition (12) implies that for a
given g, € Q, there exists ¥, € Vg such that (g, div ¥,) = |lg.|1* and co|| V¥, || < llgn|l. Thanks to (34) we estimate

bES qn, ¥y = (WET VY, qn) = [divey,, gn) + (LFT =1 VY, qn)
> llgnll* — sup IT=F ' TIIVY, gl

> llgnll* — (sgp IT—F ' +ce sup IF= IV, gl

= collV¥,lllgnll — cellV,llllgnll = (co — )V, IHTIgall.

Thus we proved that for ¢ > 0 small enough, the bilinear form b(& k.., ) satisfies the uniform inf—sup condition

k.
b(E s qh, ¢h|) > é() . O, (35)

inf sup
qn€Qn ¥pev? IV, IHignl
with ¢y independent of k and A.
5 —
Now consider arbitrary v e H™"2(£2) satisfying div (JF~'v) = 0, and hence b(€*: q,v) = 0forall g € L({2y).
The nodal Lagrange interpolant of v is well defined. From [ 22 JF~ v . nds = 0 and approximation properties of the
polynomial interpolation, we get

leul =1 / JE (Iy(v) = v) - nds| < el I(v) = Vil 2000 =€ D IIa¥) = V2,
992

I'icaf (36)

<ch™ 3" Vllgmea 5ch’”+2||v||H

5
"2 ()
I;ca8

where we sum over all faces I; of our polyhedral domain (2. By the same argument and also using the triangle
inequality, we get

IV = (h¥) = €Dl 2y < "IV (37)

5 .
"2 ()

Now we define v;, as the quasi-Stokes projection of v satisfying suitable boundary condition: One finds v;, € V;, such
that v, = I,(v) — ¢, on d{2,

aE v — v, ¥,) — bE"; pr. ) +bES G vi) =0 Y, € VY, g, € Q.

For zero Dirichlet boundary conditions, showing the optimal order estimate of || V(v — v,)|| for the Stokes projection
is standard, see, e.g., Theorems 5.2.1-5.2.2 in [24] or Section 2.4 in [25]. To handle non-homogeneous boundary
conditions, we use Proposition 8 from [26]. The proof of the proposition in [26] is given for the Stokes problem,
but the arguments only need the coercivity of the bilinear form a(&*; -, -) on HJ(2)? x H} (), the continuity of
a(€*; -, ) and b(€*; -, -) and the inf-sup property (35). This proposition establishes the estimate

V(v —vpll =C inf IV = ¥5lla 2
‘/’hexﬁ
Yr=Ip(v)—c on 3£
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Letting ¥, = I,(v)—c_ on the right-hand side of this inequality, using (36) and interpolation properties of polynomial
functions, we find the bound

Vv =v)| < ch™ v 5.
V( Wl < l ||Hm+§(90)

In order to show the higher order bound for v — v; in the L? norm, we consider the weak formulation of the
quasi-Stokes problem with J;(v — v;,) on the right-hand side: Find ¢, A such that

a(g"; ¢, ¥) —bES 1Y) +b(E 4. ¢) = (V= Vi), ¥) V¥ € Hy(2), g € L ().
Denote ¢ = ¢ o (€)1, & = 1 o (§)71, then {¢, A} satisfies (30)—(31) with = k Az, f = (v — v,) 0 (§¥)~!. From this
and (1), we derive

01l 2(20) + 1M H1(29) = CIIV = Vall.
Now the bound ||v — v, || < C A" 2||v|| i . follows by the generalized Nitsche argument of Proposition 9 from

[26] and (37). O

Note that the extra % in the Sobolev space order arises in the lemma due to the trace theorem needed to treat
non-homogeneous boundary conditions.

Remark 3. In the statement of the lemma and in further arguments one may replace H ’”+%(.Qo) by C"*2(12y) .
The only change required in the proof is a slightly different argument to show the estimate in (36) and (37). From
/: 22 JF~'v . nds = 0 and approximation properties of polynomial interpolation, we get

letl =1 JF'U(v) —v)-nds| < cllIn(vV) = V]l 200
32 (38)

< BVl emizg g < ch" VI ensaigy)-
By Pf : C(22)! — XK we denote the projection with respect to the scalar product (Jj-, -), defined by

X .
v —Py(Mlle-1 = inf v —"9,lk-1.
’//hEX]i
Yr=Ip(v)—cy on 382

With the help of the standard variational argument one checks the orthogonality property

(Jio1(v = PEW), ¥) =0 Yy e Xin Hy (). (39)
Due to the equivalence of L? and || - ||, norms, we have
Iv = PiWmIl < ¢ inf v =l (40)
tﬁhexﬁ

Yn=I,(V)—cy on 32
On the other hand, due to the finite element inverse inequality it holds
V(v = P < IV = ¥l + IV @y, — PE)I
< IVO =¥l + 071, — P (41
< VO =¥l + R A, = Vil + v = PEOID
for arbitrary ¥, € Xk. Now one applies (33) first in (40) and next in (41) to show the following estimate for a smooth

v satisfying div (JF~'v) = 0

IV = PEWI + IV = PEIE < e k™2 vl (42)

5 .
"2 (0)

The orthogonality property (39) and approximation property (42) for the projection Pf are crucial in the proof of an
error estimate in the next section.



A. Lozovskiy et al. / Comput. Methods Appl. Mech. Engrg. 333 (2018) 55-73 65

Before proceeding with the error estimate, we address the question postponed in Section 4. We need to show that
there exists a decomposition uf = v} + V§,1 satisfying (16) and (17). To this end, we first note that due to the result in
(38) one shows the bound similar to (42) as

IV = PiWI + IV = PEO) < ¢ BVl cnz i, 43)

We set v’,‘l’] = P}f‘(vl(tk)), where v; from (6) is the divergence-free function, which satisfies the same boundary
condition as the original Navier—Stokes solution. Thus, V’,‘l’1 satisfies (16) by construction. The proof of (17) relies on
(39), (43), with m = 1, and the assumption that the norm ||v, ||c3(Q) is bounded, see Section 2.2. Using FE inverse
inequality we now estimate

IV Vit e < IV — i@z + (i) — Pr(vit)llzee + [V Vi) oo
< 11h(vi(8)) = PRl oo + 20 Vvt oo + [V In(va ()| oo
< ch™ S| i (8)) — PEOVIG@)I| + C
< eh™ S (I vi(1)) — Vi@ + Vi) — PEoi@)I) + €
< el Vil es ey + € < C.

This proves the first bound in (17). To show the second bound, we note that (39) implies for V’,‘, € Xz N H(}((Zo)d and
vy e X} N Hl ()7 the following identity

(Je—1(PEVit)) — P i@ ), vh) = At {(Jei il vig + (1 i (57 — Pt v R 1)), vh)
+ (2N = P i (), valD)

Now the desired bound in (17) follows by applying the Cauchy inequality, (43), || P}f—l Vi) < C and using the
smoothness of & and v; to bound

k—1 k
I < C”J”cZ(Q) <C and [[W]]= C”VIHCZ(Q) <C.

5.2. Error estimate

At time t = k At the true Navier—Stokes solution {u, p} satisfies
~ L . i~
(Jialulf, ¥5) + € W0t 9y) + a@s o, 9) + S(div (B W) )
1
+ (E[J]fu", m) — b(E"; ph ¥ + bES; gu, 0 — (U, ¥,) = Approx(¥) (44)

forall ¢, € V), g, € Qp, with ALE advection velocity W* := u*~! — [‘;‘]f, and approximation error term

Approx(¥),) = (Ji—iulf — Je@), ¥,) + (€ wh o' ) — 8" W utL )
+ (10 = (U s ¥) + (div (JF W) o = div (S W) ', w,). (45)

We estimate this error in the following lemma.

Lemma 5.2. Assume the solution u of (11) is sufficiently smooth such that u,; € L®(Q)¢, and Vu € L®(Q)™4. We
have

|Approx(¥;,)| = C At [De(¥ )k, (46)

with a finite constant C depending on & and u.
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Proof. One compares (44) against (11) satisfied at time instance k Az. The approximation error contains terms with
time-derivatives. We handle these terms in a standard way with the help of the Taylor expansion in time. We get

(Jemifulf = )b, ¥) = (Jelulf + (ot — Jolulf = Jeu)*, ¥,)

1 7% 1 7% 7%
=|—-———J u,(t — tp_)dt — — Jidt - u,dr,
gy k/tk_l 1t — 1) A, /tk_l (At Y,

17 7%
= — <Jk \/jk ut,dt +ut(t>]:)/ Jtdt, wh)
r fk—1

1
< C At (lluslizeoco) + el ooy 1 el oo c o)W1 L1 g2

where {f{‘; tf} € [t_1, t]. We note that for &£ € C2(Q)? it holds || J; L0y < 00. We estimate the c-term using the
same arguments,

e whuk ) — cE WK ) = (VAR (uf —ut ) Ly

-1

Tk
= (JkVu"Fk‘ f u,dt, w) < C At |Juy || oo I VU 19,11

Furthermore,

Tk
(1w — () ue ¢,) = <uk fk Judr, wh) < C At || ullzc I 11411
t

3

We note that for £ € C2(Q)? it holds /i1l Loo(@y < oo. Finally,

T
(div (JF W) ut — div (JF ' wh) ot 1//h> = (div (Jka_' / u,dt) ut, 1//h)
1

ty—

Ik
=— <Jka1/ u,dr, V(u* - w,g)
-1

k
< C At lwll ooyl Il g1 o) 1V 4l 11 62)-

Collecting all the terms and applying Korn’s inequality (15) to the ¥ ,-terms we prove the lemma. [J

The finite element formulation and (44) imply the equations for the error:
(Ji—1lelf, ¥ry) + c(E*; wh, ek, ¥, + aE"; e, yr))

1 . _ 1 .
+ E(dlv (]ka lwﬁ)ek’ v, + (E[]]fek’ ¢h> = Approx(¢¥,,) + Consist(¢,) 47)
forally, € X, N HOI(Q)d , where the consistency term on the right-hand side reads

Consist(y,) = b(E*; p*, ¥,) + c(E*; wh, u*, ¥)) — (€ uf — & uf y)). (48)
Decompose the error
e“ =ef +ef = [u* — Pfh)} + [PF*) —uf).

We set J_; = 1 to define P,? . Thanks to the definition of P,f and boundary conditions for u’,‘,, the vector field e’,‘l
vanishes on df2y. Thus, we can set ¥, = eﬁ in (47) and apply the same arguments that were used to show (21). We
obtain the estimate
1 2 (Ar)? 2 2 1 2
Elleﬁllk + Tll[eh]'fllk + 20 At De(€))]l; < Elleﬁ e
+ At {Approx(e}) + Consist(e}) + Interp(e])} . (49)



A. Lozovskiy et al. / Comput. Methods Appl. Mech. Engrg. 333 (2018) 55-73 67
The last term accumulates the integrals with the finite element interpolation error
Interp(eﬁ) = c(Ek' wﬁ, e’;, eﬁ) + a(‘;‘k; e’}, e’},)
( [J1keh, e,,) + (%sze’;, [e,,]f) + %(div (Jka_lwk)e’;, ef).
Here we exploited the properties of the projections P,f_l, P,f :
(iaey ' &) =0,  (Jioi€f,e}) =0

respectively, and so (Ji_i[e/1f, ef) = — ([J17 ek, ef) — (Ji_zeh, [e,]5).
Now we estimate the consistency and interpolation terms on the right-hand side of (49). First we treat the term
Consist(eﬁ). Denote by I(p*) € @ a suitable interpolant for p*. Due to e’ft € X’;, the polynomial interpolation

properties and Korn’s inequality, we have
b(E"; p*, e}) = bES; pF — 1Y), €f) < clip* — IPOINIVEL < CR™ P [l g o) IDrCeR) 1k

120 2 2 (50)
< C (87 WD P s + SID(EDI;)

forany § > 0.
We apply Holder’s inequality and Sobolev embedding inequalities as well as interpolation properties of the finite
element projection in (42) to handle other consistency and interpolation terms. Using || Vu|| (o) < C and (1), we get

k. sk

k. ok ok ok k—1
c&";wy,,ut e) —c(E;w

k _k k. k Kk k—1 k
ub,eh) = c(gF; et uk, ef) < Clle el 1k
k—12 k—12 k2
< Cle; N, + ey + leg ) (51
k—12 k2 2(m+1
< C(le; Ml + llepll, + h> D).

Now we treat the terms contributing to the interpolation error. Using also stability estimate (29) with cAr > h>"+4,
we bound

2 m
c(E s wheh el < CIvEIl + Dlledlllles e < Callef I, + r2m D), (52)

m = — m 2
a(g"s €. ¢f) = CH T IDEDFC (571D + 5 IDi(ep)I;) (53)
Using & € C%(Q) and (42), we get
(L7715}, €f) + (Jiaeh, [enl) < C (1 ooy + 1T llLeco) l€bICllef Il + Texlf 1)

< CAlefll + (AN~ 22 4 %n[eh]i‘nz. ©Y
Summarizing (49)—(54) and using (46), we get for § small enough:
%ne’;ni + 20 Ar|De(ef) Il
< %Heﬁ_l ||,§71 + CAt {llef 11 + llef ™ 17 + 2D + (A1) + (An) "' RH 2 (55)
where C depends only on the data. Now we assume the following:
either At is small enough s.t. % —CAt>0 or v>C Ck, (56)

where Ck is Korn’s 1nequa11ty constant from (15). Note that eh = uh Pk(u(O)) where uO is the Lagrange interpolant
of u(0), and so ||eh||0 < Ch?*m+2_ We sum (55) overall k = 1,...,n,n < N, and apply the discrete Gronwall
inequality to get
A . 2 m — m
e 1z + 2048 > IDe(ef)ll, < C (R + (Ae)? 4 (A~ 12 +2)
k=1
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with some C independent of n, h, Atr. Applying the triangle inequality and (42) one more time, we obtain the final
error bound in the energy norm,
N
2 2 m - m
le)l? == max ek, +2vAtZ D€l < C (D + (At)> + (A~ R2"H2)) (57)
- k=1
The main result is summarized in the following theorem.

Theorem 1. For the fluid problem (2)—(4) and the finite element method (14) assume the following:

(1) the domain evolution is given by a smooth mapping which satisfies (1) and (32);
(2) 902(t) =0302™ () forallt € [0, T,

(3) &, 0& " on Ute[O’T]BQ(t) x {t} is the trace of some ¥, € C3(QP™®) s.t. div ¥, = 0;
4) (2 is a convex polyhedron;

(5) u,y € L), u(t) € H”’+%(Qo), p(t) € H" (1) forall t € [0, T];

(6) cAt > h?"*+* with some c independent of h, At;

(7) condition (56) holds.

Then the finite element method is stable, see (29), and the error estimate (57) holds.

For the popular P2-P1 Taylor-Hood element we have m = 1, and the optimal error bound ||e||, < C max{h?; At}
follows if 4> < c¢At. The second order in time approximation can be achieved in practice (but not analyzed here) by
using BDF2 time stepping instead of backward Euler time stepping.

We note that constant C in (57) depends on problem data and may blow up for large Reynolds numbers. As it is
common for FE methods for fluids, the present method requires stabilization or subgrid scales modeling for higher
Re numbers. In Section 6.2 we consider the extension of our quasi-Lagrangian formulation to Smagorinsky eddy

viscosity model.

6. Numerical experiments

In this section we present numerical results for the finite element method (14) implemented within the open
source Ani3D software (www.sf.net/p/ani3d) applied to two flow examples. In the first experiment we demonstrate
experimental convergence rates for a given analytical solution and compare those to the established theoretical
expectations. The second experiment is concerned with blood flow in a geometrical dynamic model of the human
left ventricle. The motion of the ventricle was extracted from a sequence of CECT images of a real patient heart over
one cardiac cycle.

6.1. Convergence to analytical solution

In cylindrical coordinates (r, y, ¢), we define the reference (initial) domain {2 to be the axisymmetric tube with
symmetry axis Oy:
.Q() = {(r,y’(p) . —4 S y 54’},2 S ey/4+1}.

The domain has outflow boundary 8(2(?’ = 3 N{(r,y,¢) : y = 4} and no-slip no-penetration boundary
NS =90\ 92,
The physical time-dependent domain is:

Q) ={(r,y,¢): —4 <y <4 r’ <1 - %z)}, t €10,0.2].

The analytical solution {u, p} to (2)—(5) is given in cylindrical coordinates (r, y, ¢) by

2e= 30+, 8 32e 102 .
YT TTa—yr o M TES T T a0 T
—30+4)
1
p =512 Y ),

G2 Sy

where p(t) depends only on ¢. To ensure unique pressure, we set p = 0 on 32V (¢).
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Table 1

Finite element error for the given analytic solution.
Mesh step size 1.0 1.0/4/2 0.5 0.5/v/2 0.25 0.25/3/2
Number of mesh elements 389 928 2333 5813 16439 46215
Time step size 0.04 0.02 0.01 0.005 0.0025 0.00125
Number of time steps N 5 10 20 40 80 160
lg}ixNHek lx ++/ Z,ivzlAtlle(ek)Hf 0.2652 0.1731 0.0983 0.0534 0.0233 0.0115
Error ratio 1.532 1.761 1.841 2.292 2.034

The external force f = (f., f,, fy) is taken such that u satisfies (2)—(3) for v = 0.04. To simplify the design of the
right-hand side and the boundary conditions, we consider in (3) the full velocity gradient tensor VuF~! instead of its
doubled symmetric part. The resulting forcing vector is given by

e 10+ 1, 20+ ; =10+ ) =20+ A
m(16r+§r>— mr 5 fy=2v(4_—t)2r —128@}" , f¢=0

The boundary condition on 327 (¢) is non-homogeneous, on = vJVuF~'F"ny, ny := (0, 1, 0).

We applied the lower degree (m = 1) P,-P; Taylor—Hood finite elements in (14) with the simplified stress tensor
(3). A sequence of six unstructured quasiuniform tetrahedral meshes with mesh sizes h; = h;_;/ «/E, i=2,...,6is
used to measure the finite element error. The computed error norms are shown in Table 1. The second order asymptotic
convergence rate is consistent with the estimate of Theorem 1.

fr=v

6.2. Blood flow in a geometrical model of the human left ventricle

We now illustrate the practical value of the finite element method (14) by applying it to simulation of the blood flow
in a simplified model of the human left ventricle. This problem arises in patient-oriented hemodynamic applications.
Our simplifications concern anatomical structure and boundary conditions on the valves as well as neglecting ventricle
twisting.

The motion of the ventricle 2(¢) is recovered from a sequence of CECT images. The input data is a dataset of 100
images with 512 x512 x480 voxels and 0.625 x 0.625 x 0.25 mm resolution. The images were taken from a chest
CECT of a 50 year old female. The mapping & is defined by a dynamic sequence of 1981 meshes for one cardiac
cycle. The mesh sequence contains fopologically invariant tetrahedral meshes with 14 033 nodes, 88 150 edges and
69 257 tetrahedra which differ only in nodes positions. Denote by x the spatial coordinate of a node of the reference
grid at time ¢ = 0, and identify the coordinate £(x, ¢) of the corresponding node at time ¢ = 7. The mapping &* is
defined as the continuous piecewise linear vector function with values &(x, t) at the reference grid nodes x. Of course,
the recovered mapping is a piecewise smooth approximation of an unknown smooth mapping &. This introduces
additional modeling error which is not treated in our analysis.

Note that the time between two sequential frames of CECT input data is equal to 12.7 milliseconds. Because of the
fast heart walls motion and variation of ventricle volume (see Fig. 1) setting Atz = 12.7 ms turned out to be too large to
deliver acceptable accuracy. The sequence of 1981 meshes allows us to use 20 times smaller time step Ar = 0.635 ms.
For the details of generation of this sequence we refer to recent paper [21].

To set up the boundary conditions, we split the left ventricle boundary into aortic valve and mitral valve patches,
and the remaining part of the boundary. The ventricle passes through the systole phase approximately until # = 355 ms
releasing blood flow through the aortic valve. During this time interval, we set the ‘do-nothing’ boundary condition (5)
with & = 0 on the patch associated with the aortic valve. For the remaining time interval ending at T = 1.2573 s, we
impose the ‘do-nothing’ boundary condition on the patch associated with the mitral valve. The latter is connected to the
atrium and intakes blood during the expansion stage called diastole. On the remaining boundary, including the aortic
valve during the diastole phase and the mitral valve during the systole phase, the no-penetration no-slip condition (4)
is imposed, u = §,. In future, we plan to use more physiologically suitable boundary conditions, see [27], instead of
the ‘do-nothing’ boundary conditions.
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Fig. 1. The ventricle volume change in time.
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Fig. 2. The cutaway of the mesh, velocity streamlines and the Q-criterion field at # = 200 ms, horizontal long axis view.

At the initial time moment, the beginning of the systole stage, we assume the system is at rest with zero pressure
(this is, of course, an idealized initial condition). Similarly to the previous test case, we use the lower degree Taylor—
Hood finite element spaces (13) with m = 1. At every time step one has to solve a linear system with 320582
unknowns, comprised of 14 033 nodal pressure degrees of freedom and 14 033 + 88 150 degrees of freedom residing
at the mesh vertices and edge centers, for each velocity component.

The hemodynamics of the heart is characterized by transitional or even turbulent flow regimes (see, e.g., [28,29,6]).
Our mesh is not sufficiently fine to resolve all scales in the flow, and hence a subgrid model has to be employed. For
the purposes of this paper, we use the simplest approach and replace v with the Smagorinsky turbulent viscosity

coefficient v, :

Ve = v+ (Cor )y 2De(wh) : Di(wh),
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Fig. 3. The cutaway of the mesh, velocity streamlines and the Q-criterion field at # = 400 ms, horizontal long axis view.
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Fig. 4. The cutaway of the mesh, velocity streamlines and the Q-criterion field at # = 600 ms, horizontal long axis view.

where C; = 0.2 and A7 = diam(7T'), for any tetrahedral cell T € 7. The finite element method takes the form: Find
velocity u* € V,, and pressure p* € Q) satisfying equation

¢ —ut! g — !
f Jy———- 1/fdx+/ LSVEF ! (! -2 ) ydx - / Lp'ET Vg dx
2 At 2 At 2

+ / JigF " o vt dx + f v i (VUFFT + F (VO R Vg dx =0 (58)
2 2

and the no-penetration no-slip u* = (‘;'k — Sk_l) /At or the ‘do-nothing’ boundary conditions, for all ¥ and g from
the corresponding FE spaces.

The cutaway of the mesh and computed velocity streamlines and the Q-criterion field at 200, 400, 600 ms are shown
in Figs. 2, 3, 4, respectively. The velocity magnitude is given in mm/s. The viscosity of blood was set v = 4 mm?/s.
These instances are chosen to demonstrate blood flow features in the middle of the systole phase, the very beginning
of the diastole phase, and the beginning of the second quarter of the diastole phase (Fig. 1). The velocity streamlines
and the Q-criterion are shown in the entire 3D domain, whereas the mesh is shown partly: only cells lying beyond the

cross-section plane are visible.
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7. Conclusions

The paper shows that the quasi-Lagrangian description of the flow in a time-dependent domain is suitable for a
practically efficient finite element method, which is amenable to mathematically rigorous numerical analysis. Major
challenges in analysis are dealing with the time-dependent divergence-free constraint in finite element spaces and
handling non-homogeneous boundary conditions. This paper proves the optimal error estimate in the energy norm
under fairly practical assumptions. In a relatively straightforward way, implementation of the method builds on
standard Navier—Stokes finite element solvers in a fixed triangulated domain. The example of the flow in the simplified
model of the human left ventricle demonstrated the practical value of the method for certain medical applications.
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