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ABSTRACT

The numerical solution of Navier-Stokes equations shares with that of advection-diffusion equations the
challenge of designing methods that combine high accuracy at steady state with stability for convection-
dominant flows. Due to Godunov’s theorem, non-linear methods are needed to comply with both re-
quirements. Among these methods we may cite that of Characteristics (Cf. Pironneau [5]), and more
recently Discontinuous Galerkin (Cf. Cockburn [3]) and Fluctuation Splitting (FS) methods (Cf. De-
conninck et al. [4]).

This work is aimed to analyze the solution of Navier-Stokes equations by the PSI (Positive Streamwise
Implicit) and some other non-linear Fluctuation Splitting methods. FS methods apply to finite element
space discretizations. Their main design idea is to split the element residual on the nodes of the element
that are downwind. The PSI method is specifically designed to be exact for linear solutions of the pure
transport problem. It is monotone and second order accurate for steady solutions of advection-diffusion
equations. Its advantage with respect to the method of Characteristics, for instance, is to provide a more
accurate and monotone solution of zones of the flow with sharp gradients. However, it is somewhat
more diffusive than second-order characteristics.

Our analysis is based upon a re-formulation of nonlinear FS methods as Petrov-Galerkin methods. This
allows the use of standard tools of functional analysis to perform its numerical analysis. In Chacón et
al. [2] an analysis of the solution of advection-diffusion equations is performed by this technique. This
analysis is based upon the construction of PSI method from the first-order N-scheme due to Abgral et
al. [1]. We extend here this analysis to steady Navier-Stokes equations. We prove convergence and a
priori error estimates for piecewise affine finite element discretizations of the velocity. We prove that



it is well balanced up to second order. We also present some numerical tests in meaningful flows that
confirm the theoretical predictions and compare it with the method of Characteristics.
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