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Abstract

We considered a nonlinear parabolic equation in a bounded domain of R?
coupled with the Laplace equation in the corresponding exterior region. This
kind of problems appears in the modelling of quasi-stationary electromagnetic
fields. We chose a regular artificial boundary containing the nonlinear region
in its interior. Then, we applied a symmetric FEM-BEM coupling procedure
including a parameterization of the artificial boundary. We used the backward
Euler method for the time discretization and an exact triangulation of the finite
element domain. Assuming that the nonlinear operator is strongly monotone
and Lipschitz-continuous, we proved convergence and obtained optimal error
estimates for the solution of the discrete problem. Finally, we proposed a fully
discrete scheme with quadrature formulas of low order and, under some additional
conditions on the nonlinearity, proved that the order of convergence remains
optimal.
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1 Introduction

In [16], R.C. MacCamy and M. Suri considered a linear parabolic-elliptic problem
consisting of the heat equation in a bounded region of the plane coupled with the
Laplace equation in the corresponding unbounded region. They used a finite element
discretization for the spatial part of the heat equation and a boundary element method
for the Laplace equation. They applied the standard method of C. Johnson and J.C.
Nédélec [12] of coupling finite elements (FEM) and boundary elements (BEM) and
proved, using a smooth coupling boundary, the convergence of their semidiscretized
Galerkin scheme which lead to a system of ordinary differential equations (ode’s) in
time. An analysis of a scheme taking into account the discretization in time is not
available and will be difficult since the stiffness matrix is neither symmetric nor positive
definite.
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Later, M. Costabel, V.J. Ervin and E.P. Stephan [5] used the symmetric coupling
method from M. Costabel [4] and H.D. Han [10] to solve the problem studied in [16].
They follow [16] in their convergence proof for the semidiscrete Galerkin scheme. After
discretization in space, they obtained a system of ode’s with a positive definite stiffness
matrix. They applied the Crank-Nicolson method for its solution and proved conver-
gence and theoretical error estimates for that fully discretized Galerkin scheme. More
recently, P. Mund and E.P. Stephan [19] used the discontinuous Galerkin method to
solve the system of ode’s from [5] and proposed an adaptive algorithm based on an a
posteriori error estimate that allows to choose the local mesh size h and the time step
independently.

In the symmetric method, most authors choose a polygonal curve as coupling
boundary. However, in this case, we do not know how to control the effect of the
use of quadratures on the convergence of the method. Moreover, the computation
of some coefficients of the system is not easy due to the singularities of the integral
operators. In [18], we presented a new version of the symmetric method based on a
parameterization of the artificial boundary, which is a smooth curve, and the use of
curved finite elements in the discretization. This procedure allows one to employ the
techniques from G.C. Hsiao, P. Kopp and W.L. Wendland [11] to approximate the
boundary terms by simple quadrature formulas and to study the effect of quadratures
on convergence. This modified version of the symmetric method has also been used to
solve the linear elasticity problem (cf.[17]).

In this work, we consider a model problem which consists of a nonlinear parabolic
equation of second order in a bounded region of R? and the Laplace equation in the
corresponding exterior region; both equations are coupled by transmission conditions
on the interface. This kind of problems appears in the modelling of two—dimensional
nonlinear quasi-stationary electromagnetic fields (see [22] and the references therein).
We show that the modified symmetric method described in [18] can be successfully
applied to analyze this type of problems.

In Section 2 we describe the model problem and reduce it to a nonlinear parabolic-
elliptic problem in a bounded domain with nonlocal boundary conditions. In Section 3,
we discretize the problem using the backward Euler method for the discretization in
time and follow [18] for the discretization in space. We prove that, if the nonlinear
operator is hemicontinuous and strongly monotone, the discrete problem is well-posed.
In subsection 3.1 we prove that if the nonlinear operator is also bounded, then the
discrete solutions converge to the unique solution of the continuous problem. Assuming
that the nonlinear operator is also Lipschitz—continuous, we obtain in subsection 3.2
optimal error estimates. Finally, in Section 4 we propose a fully discrete scheme based
on simple quadrature formulas and prove that, under some additional conditions, the
order of convergence remains optimal.

Before describing the model problem, we introduce some notations that will be
used throughout this paper. Let X be a Banach space endowed with the norm || - ||
and let T > 0 be a real number. We denote by L?(0,7;X) the set of all functions
u: (0,7) — X such that

T
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The space L*(0, T'; X) is a Banach space endowed with the norm ||-|| ;2o 7, x). Moreover,
if X is a Hilbert space with the inner product (-,-), then L?(0,T; X) is a Hilbert space
with the inner product

(4, 0) p2(0.m0x) = /O (u(t), v(t)) dt

The set of all continuous functions u: [0,7] — X is denoted C([0,7]; X) and is a
Banach space with the norm

[ulleqoryix) == sup [Ju(t)]]
t€[0,T]

For a detailed study of these spaces, we refer the reader to A. Kufner et al. [14].
We also use periodic Sobolev spaces. Let C* denote the space of 1-periodic infinitely

many differentiable real valued functions of a single variable. Given g € C*, we define
its Fourier coefficients

1
o) = [ glope e ds
0

Then, for every p € R, we define the periodic Sobolev space H? as the completion of
the space C* with respect to the norm

loll = (3200 + |k|2>p\g<k>\2)l/2

kEZ

It is well known that HP? is a Hilbert space and that H? C H? if p > ¢, the inclusion
being dense and compact. Moreover, the H’-inner product
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can be extended to represent the duality of H™? and HP, for all p; we keep the same
notation for the duality bracket. For more details, we refer to R. Kress [13].

Finally, throughout this paper, C', with or without subscripts, denotes a generic
constant independent of the discretization parameters.

2 The model problem

Let €, be a bounded domain of R? with a Lipschitz boundary T, and denote Q) =
R2\ Q,. We consider a simple closed curve I'; containing the domain €2, in its interior.
We denote by €, the annular region bounded by the curves I'y and I';, and by Q the
complementary of , UQ, in R2.

Given f € L*(0,T;L*(Qp)), uo € L*(Qp) and the continuous nonlinear function



Figure 1: Domain of the model problem

b: Q, xR? — R?, we look for a function u: (0,7T) x €2, — R such that for all t € (0,7),

M b ), V) = f0) g
—Au(t) = 0 in Qg
u(t) = 0 on I',
up(t) = wug(t) only (1)
b (-, up(t), Vup(t) -n, = g‘r‘l’f (t) onT,
u(0) = wu, in Qp
uw(t) = O(1) as|x|— 400

where n, is the unit outward normal vector to I';, pointing from €2, to Q, and
uy(t): I'y — R denotes the limit of u(t) from ,, (v = E,P). We remark that the
problem considered in [16] and [5] can be seen as a particular case of problem (1).
The basic idea of FEM-BEM methods is to introduce an artificial boundary dividing
the domain of the problem in two regions, one bounded and another one unbounded,
in such a way that the problem is linear and homogeneous with constant coefficients
in the last. We consider a simple closed curve I' of class C*° containing the domain
Q, UQ, in its interior. The curve I' divides the domain €2, in two regions: a bounded
one, which we denote 27, and an unbounded one, denoted Q. Then, problem (1)
is equivalent to a transmission problem consisting, for each t € (0,7, of a nonlinear
parabolic-elliptic problem posed in the bounded domain €2 := Q, UL, UQ~:

Eri V-b(-,u(t),Vu(t)) = f(t) in Qp
—Au(t) = 0 in QO
u(t) = 0 on I,

up(t) = wup(t) onT, (2)
b (-, up(t), Vup(t) n, = gi:j (t) onT,
uw(0) = wu, in 0,



Figure 2: Domain of the transmission problem

and an elliptic problem, linear and homogeneous, posed in the unbounded region Q7:
—Au(t) = 0 in QF
uw(t) = O(1) as|x|— 400

(3)

Both problems are coupled by transmission conditions on I':

)=t S = 2t (@)

Here, n is the unit normal vector to I', pointing from Q= to QF, and u*(¢) is the limit
of u(t) on T" from QF.

We remark that the boundary I'; could be chosen as the coupling boundary if it
is sufficiently smooth. However, this boundary is given by the problem and it is not
necessarily smooth. This is the reason why we introduce the artificial boundary I'.

In what follows, we suppose that there exists a constant C' > 0 such that

b(x,a)| < C(1+|a|) ¥Vx€Q, VacR? (5)

where | - | stands for the Euclidean norm. We consider the nonlinear form a: H*(2) x
H'(Q2) — R defined by

a(u,v) = ap(u,v) + ag(u,v) Yu,v € H(Q)

where
ap(u,v) ::/ b(-,u,Vu)-Vv and ag(u,v) = Vu - Vv
Qp Q-
Condition (5) ensures that a(-,-) is well defined and bounded in H*(2) (cf. [22, 9]).
We see that the solution of problem (2) satisfies the following variational formula-
tion:

ou ou~

—(t)v+a(u(t),v)— A 0

5 (v = ftv Vv e H(Q) ae te(0,T) (6)
Qp Ot Qp

>



where H} (Q) :={v e H'(Q) ; v|r, = 0}.
On the other hand, for every ¢ € (0,T), the solution of problem (3) can be computed
in every point of Q7 from the representation formula

0 0
u(t, x) = (ult.y) 5 log|x —y| = log |x = y|z—u(t,y)) doy + e (7)
Yy

27TF y

where ¢, is a constant depending on wu.

The symmetric FEM-BEM method consists in coupling (6) with two integral iden-
tities on I' deduced from (7) that relate the trace of u and its normal derivative g—ﬁ
(cf. [4, 10]); the coupling is possible thanks to the transmission conditions (4). This
method, unlike the one of Johnson and Nédélec [12], allows to choose as artificial
boundary a polygonal curve. However, this choice entails some difficulties due to the
singularities of the boundary terms (cf. [4, 5, 9]).

Here, we follow [18] and assumed that the artificial boundary I' is smooth. Then,
we consider a regular 1-periodic parameterization of I', £: R — R2. Then we write all
the integrals on the artificial boundary as integrals on [0, 1]. In this way, we deduce
the following variational formulation of problem (1): Find u € L*(0,T;H{, (Q)) N

C([0,T]; L*(Q)) and & € L*(0,T; Hgl/Q) such that w(0) = u, in L*(p) and for all

veHp(Q),ne Hy'? and a.e. t € (0,T)

%(u(t), v)12(0p) Fa(u(t), v) + d(u(t), v) — (v, £(1))
c(u(t),n) + b((t), n)

where &(t) := 8% (x(t))|a/(t)| is the scaled normal derivative and

(f(t),v)2p) (8)
0

Hy* = {ne H'?; (n,1) = 0}

We recall that the zero-mean condition on £ is a consequence of (7) and the asymptotic
behaviour of u at infinity. The bilinear forms b(-,-), d(-,-) and ¢(-,-) are defined as
follows, for all £,n € H~'/? and u,v € H'(Q),

b = (V) dwn) = 0)) o) = (57 K) 20

Here, v: H'(Q) — H'Y? is the parameterized trace, and V: H~'/2 — H'Y? and
IC: HY? — H'/? are parameterized versions of the simple and double layer operators,
respectively. Next we recall their properties, which are consequence of the properties
of the classical simple and double layer operators (cf. [13]).

Lemma 1. The linear operatorV: H=Y? — H'Y2 is continuous. Moreover, there exists
a constant 3 > 0 such that

(0. V) = Blnll*y ), Ve Hy '

The operator KC: HY? — HY? is linear and compact.



We recall that in the two boundary integral approach from Costabel [4] and Han [10],
the compactness of the double layer operator is no longer crucial as it is in the approach
of Johnson and Nédélec [12]. This fact justify the use of this method in elasticity (cf.
6, 2, 17]), where the double layer operator is never compact, even if the boundary is
a smooth curve.

Now, we write the variational formulation (8) in an equivalent form, easier to ana-
lyze. For this purpose, we introduce the product space M := H[ (Q) x H, /2 and the
form A: M x M — R given by

A4, 0) = a(u,v) + B(u,0) Yu:=(u,§), v:=(v,n) €M
where B(-,-) is the bilinear form defined by
B(u,0) := d(u,v) — c(v,&) + c(u,n) +b(&,n)  Yu,0e M

Then, problem (8) is equivalent to: Find @ := (u,§) € L*(0,T; M), u € C([0,T]; L*(Q5))
such that w(0) = u, in L*(Qp) and a.e. t € (0,T) satisfies

d A .
E(u@)’ v)r2p) + A(U(t), 0) = (f(t),v)r20p) VOEM (9)
The analysis of problem (9) is based on the properties of the nonlinear function b. In the

rest of the paper, we assume that, besides (5), the derivatives gzi_ (1=1,2,7=0,1,2)
J

are continuous in , x R? and there exist constants § > 0 and C' > 0 such that for all
x € Qp and o € R?,

NP
>N S )t = 08+ 5) VBER' (10)
i=1 j=0 J
and o
‘80; (x, a)‘ <C (11)

Lemma 2. Under the assumptions made on b, the form A(-,-) is bounded, hemicon-
tinuous, strongly monotone and Lipschitz-continuous in M.

Proof. In Theorem 32.6 of [22] it is proved that if conditions (5), (10) and (11) hold,
then a(-,-) is bounded and Lipschitz-continuous in H'(£2) and strongly monotone in
H{, (). Moreover, because the theorem of continuous dependence of the integral
with respect to a parameter, a(-,-) is also hemicontinuous (cf. Theorem 2.1.6 in [14]).
On the other hand, due to Lemma 1 and the continuity of v: H'(2) — H'? and
4. HY/? — Ho_l/Q, the bilinear form B: M x M — R is continuous in M. We also
have that

B(0,0) = b(v(v)',y(v))) + 0(n,n) = Blnl|2y, YoM
Therefore, A(-,+) inherits the properties of a(-, ). O



3 The discrete problem

In this section we propose and analyze a discrete scheme to solve problem (9). We
use the backward Euler method for the discretization in time and follow [18] for the
discretization in space. For simplicity, in what follows we suppose that the boundaries
I, and T, are polygonal curves. We also assume that f € C([0,T]; L*(,)).

Given two positive integer numbers, Ny and N;, we consider a uniform partition
of the interval [0,7] of step At := T/Ny, t,, :== nAt (n = 0,...,Ny), and a uniform
partition of the real line of step h := 1/Ny, z; :=ih (i € Z). Then, let (75,), be a regular
family of ezact triangulations of the domain Q (cf. [22, 23, 24]). We suppose that 7,
is compatible with the interface I';, and denote by 7, 5 and 7, » the triangulations of
Q- and Q, determined by 7y, respectively. We denote by oy, the set of vertices of the
triangulation 75, and suppose that o, N T = {z(2;) 1},

To approximate the unknown w(t), we consider continuous piecewise affine functions
in Q vanishing on Iy, that is, we define the space

Vi, = {Uh S C(Q) ; Uh|T € PI(T) VT € 7, and Uh|F0 - O}
To approximate the scaled normal derivative £, we define the space
Hy:={m e H; ;= mhles oy €ER Vi€Z and (1) =0}

Lastly, we define the product space My := V), x Hy,.

We will assume that (u,,)s is a sequence of continuous functions in 2, such that
(wo)r € P1(T) VT € 7 and that u,, — u, in L?*(Q,). Then, we consider the
following discrete scheme: Find 4} := (u}, &) € My, (n=1,..., Ny) such that

(UZ — uZ*I, Uh)L2(Qp) + AtA(?:LZ, ﬁh) = At (f(tTL)?Uh)LQ(QP) \V/ﬁh € Mh (12)
where u) = w,,. Here, u} is expected to be an approximation of u(t,) and the
backward difference At~ (u} — u}"')|q, is an approximation of u'(t,)|q,, for n =
1,..., No.

Theorem 3. Assume that b satisfies (5) and (10). Then, problem (12) has a unique
solution for h sufficiently small.

Proof. Let {¢;}%, and {t4}{2, be basis of Vj, and Hjy, respectively, and denote D :=
d; + dy. We consider the product basis of My, {U4};_;, where for d=1,..., D,

3, . )(0a0) ifde{1,...,d}
TT0,00a)  ifde{d+1,...,D}

Then, forn =1,..., No, @} = >, ug\/l;d and problem (12) is equivalent to Ny systems
of nonlinear equations:
f(u")=g" (n=1,...,No) (13)

where
di

D

Zuj (¢ja¢i)L2(Qp)+AtA (ZU]\IIJ,\I/Z> if 1 € {1,...,d1}

fZ(U) = =1 b Jj=1

At A (Zuj@j,@i> ifi€{d+1,...,D}
j=1



and g7 = (u} ", @) r2(ap) + AL(F(tn), @) r2p) if i € {1,...,di} and g7 := 0 otherwise.

By virtue of Lemma 2, A(-,-) is hemicontinuous and strongly monotone. Using
these properties, it is easy to prove that f is hemicontinuous, strongly monotone and
coercive. Then, applying Theorems 27.1 and 27.3 in J. Oden [20], we deduce that each
of the systems (13) has a unique solution. O

We remark that Theorem 3 is also true under weaker conditions on the coefficients
of the nonlinear equation. In fact, (10) can be substituted by certain conditions so that
A(-,-) is monotone and coercive in M. These properties are sufficient to deduce that
the function f in Theorem 3 is strongly monotone and coercive (cf. [20]).

3.1 Existence, uniqueness and convergence

In this subsection, we prove the existence and uniqueness of a solution to the continuous
problem (9), and a convergence result in L?(0,T; M). For this purpose, we use the a
priori error estimate given in Lemma 4 below. In what follows, given any function
¢ € C([0,T]), we denote by ¢, the piecewise constant function

) o(tn) ifte (thata] (n=1,..., Np)
Pell) = {¢(t1) ift =0

Lemma 4. If b satisfies (5) and (10), then, for At sufficiently small, there exists a
constant C' > 0, independent of At and h, such that

[tne(T)l r20p) + lnell 207501 < €
Proof. The proof of this result is standard. We take 0, = 4 in equation (12), sum up
from n =1 to n = Ny and remark that

No

n n— n 1 = n n— 1 1
Z(Uh —up 17uh)L2(QP) ~ 9 Z |uh — up, 1”%2(913) + 5““2()”%2(913) - §“Uo,h\|i2(gp)
n=1

n=1

Then, using that the sequence (ug 1), is bounded and the strong monotonicity of A(-,-),
we have that

1 ) Ny ) No )
5““?“%2(%) +a ) llaplly < C 4+ A LF ()2 3] a
n=1 n=1

where & is the monotonicity constant of A(-,-). The result follows applying the in-
equality ab < g—i + # with a = || f(tn) | 20p), b = ||| 2 and € = a. O

We will also use the following auxiliary result, which can be verified easily (cf.
Lemma 46.2 in [22]).

Lemma 5. Let ¢ € COO([O,T]). Then there exist positive constants, C7 and Cy, de-
pending on the function ¢, such that

e — P20,y < CLAL ||§5e — &'l r20,m) < CyAt/?



where

¢(tn+1) - ¢(tn)
pt o A
Pell) = P(tz) — ;5(751)
At

ift € (tn—latn] (TZ =1,... 7N0)
ift=0

with $(txy ) = O(T).

The convergence of the approximate solutions to parabolic-elliptic problems ob-
tained by finite element discretizations was first studied by M. Zldmal [25] and later
by A. Zenisek [22]. The proof given here follows essentially that of [22], but presents
some simplifications because in [22], the author looks for an exact solution such that
its derivative in Q, belongs to L?(0,T;V}), where V is the dual space of V, = {v €
Hl(Qp) . ’U|F0 = O}

Theorem 6. If b satisfies (5) and (10), then problem (9) has a unique solution G =
(u, &) and the sequence (), converges to 4 in L*(0,T; M) as h — 0.

Proof. We give a sketch of the proof. Firstly, since L?(Q,) and L?(0, T; M) are reflexive
spaces, Lemma 4 implies that there exist subsequences (up.(1))n from (up (7)), and
(tipse)p from (g, 0 )p converging weakly in L?(Qp) and in L?(0, T'; M), respectively; that
is, there exist functions g € L?(2,) and 4 := (u,§) € L*(0,T; M) such that

(uh/,e(T)7v)L2(Qp) - (gvv>L2(Qp) Vo e LQ(QP) (14)
(ﬁh/,e,@)L%o,T;M) — (ﬁaﬁ)LQ(O,T;M) Vo e L*0,T; M) (15)

Now, let @ = (w,() € M and ¢ € C=([0,T]). We consider a sequence (wy,)n,
wy, € My, such that w, — @ in M. Taking 0, = wy¢(t,) in (12) and summing by
parts, we deduce that

/0 (Fo(8), wn)e(t) dt = (uno(T), wn)S(T) — (1t 1) B(AL)

+ /0 A<ﬂh,e(t)7 wh)¢e(t) dt — /0 (uh,e (t)’ wh)¢e (t) dt

where, for brevity, we denoted (-,-) the inner product of L*(€,).
Since A(-,-) is nonlinear, we cannot pass to the limit in (16) directly. Then, for
each ' and each t € [0, 7], we consider the functional y/ (t) € M’ defined by

(X (t),0) == Allw,e(t),0) VoeM (17)

where (-, -) denotes the duality pairing between M’ and M. Using the properties of
A(-,-), it is easy to prove that the sequence (x4 ) is bounded in L?(0,T; M’), which is a
reflexive space. Therefore, there exists an element y € L?(0,7; M’) and a subsequence
of (xu)w, denoted the same, that converges weakly to x in L?(0,T; M").

Now, we can pass to the limit in (16) as A’ — 0. Using the Cauchy-Schwarz
inequality, Lemma 5, (14), (15) and the convergence of sequences (ugp)p, (Ws)n and

10



(Xh’)h’ , We obtain:

/ (f(t),w)p20p)d(t) dt = (g, w) 20y P(T) — (U0, w) L2002y #(0)
’ (18)

RO OX ey O ROEOR

Taking ¢ € C5°(0,7") and integrating by parts, we deduce that

d . .

E(u(t),w)Lz(QP) = (f(t),w)r2p) — (x(t),w) ae te(0,T) VweM (19)
Now, thanks to the regularity of u, f and x, the mapping ¢ +— (u(t),w)r2(q,) be-
longs to H'(0,T). Therefore, we can identify it with a function in C[0,T], so u €
C([0,T]; L*(Q2p)). Then, from (19) we deduce that for every @ € M and for every
t 10,17,

(ult), ) 2gap) = (u(0), w) 12y + / {(F(8), ) 2y — (x(5), D)} ds

If we consider again relation (18) with ¢ € C>([0,7) such that ¢(0) = 1 and ¢(T) =
and integrate by parts, we obtain that u(0) = u, in L*(Q;). Similarly, we deduce that
g=u(T) in L*(Q).

Next we prove that @ satisfies equation (9) and that the subsequence (tp/ ) con-
verges to @ in L%*(0,T; M). We recall that under assumptions (5) and (10), A(-,) is
strongly monotone in M. Thus, for all v € M,

T
/0 (Al (), e (1) — 0) — A0, dpe(t) — 0)) b > Al — 0|2agpany (20)

On the other hand, proceeding as in the proof of Lemma 4, we deduce that

T T
. . 1 1
| A, e 0) < Gl By = e+ [ (L)

Then, taking into account definition (17), the weak convergence of (x4 )n, (14) and
(15), we deduce from (20) that for all v € M,

T T
alimsup [[ige — 8l220.r0r) < / (x(b), aft) — ) dt — / A(o,a(t) —o)dt (21)

,HO

Now, given @ € L*(0,T; M) and 6 € (0,1), we take 0 = a(t) — 6w (t) and pass to the
limit in (21) as # — 0. Using that A(-,-) is hemicontinuous and bounded, and applying
the theorem of dominated convergence, we deduce, by linearity, that

/O<X(t),w(t)>dt:/0 A(a(t), w(t))dt Y € L*0,T; M) (22)

Then, taking v = @ in (21), we deduce that the subsequence (i), converges to u
in L*(0,T; M). Moreover, taking w(z,t) = 9(z)¢(t) in (22), with ¢ € C5°(0,T) and
v € M, we have

(x(t),0) = A(a(t),0) ae. t€(0,T) Voe M

11



Therefore, @ satisfies equation (9) (see (19)).
Finally, the uniqueness of the solution and the convergence of the whole sequence
(Gipe)n to @ in L?(0,T; M) can be proved using standard arguments. O

Lemma 4 can be proved under weaker conditions on the function b. In fact, it
suffices the monotonicity and coercivity of A(-,-) (cf. [22]). Therefore, from the proof
of Theorem 6 it is clear that the existence and uniqueness of a solution to problem
(9) can also be obtained under these conditions. Assumption (10) is only necessary to
ensure the strong convergence of (4y,.), to @ in L2(0,T; M).

3.2 FError estimates

In this subsection, we suppose that the solution u of problem (9) has the regularity
L*(0,T; H7(Q)), with o € [0,1), and we obtain error estimates in terms of the dis-
cretization parameters using standard techniques (cf. V. Thomée [21]). Instead of using
the elliptic projection operator, that requires duality techniques, we use the interpola-
tion operator defined by C. Bernardi [1] which is based on a local L?*-projection. This
operator is a generalization of the one introduced by Ph. Clément [3]. Then, given
u € L' (), Iu denotes the interpolate of u in V}, as defined in [1].

Lemma 7. If w € H} (Q) N H'"(Q), with o € [0,1), then there exists a constant
C > 0, independent of h, such that

lw — pw|le < CRF  lwl|gito@)  (k=0,1)

Proof. Tt is well known that (cf. [1]), if w € H} () N H™(Q) (m = 1,2), then there
exists a constant C' > 0, independent of A, such that

lw = Thwllre < CA™ Hwllme  (k=0,1)

The result follows using the interpolation theory in Sobolev spaces (cf. [15]). O

Theorem 8. Assume thatu € C((0,T); H'*°(Q)), v’ € L*(0,T; H'(Q)), v” € L*(0,T; V}),
u, € HY(Qp) and that there exists a constant C, independent of h, such that

luo — vonllL2p) < Ch |51 (0p) (23)

Then, if b satisfies (5), (10) and (11), there exists a constant C' > 0, independent of
h and At, such that
”ae - @h,e”Lz(O,T;M) S C(ha + At)

Proof. Let m,: H O — Hj be the orthogonal projection operator in H° and consider
the operator 11,0 = (Ijv,mn) Vo := (v,n) € L'(Q) x H°. Forn = 1,..., Ny, we
denote by & = (e, €?) = a7 — I,a(t,), that is, e} = u — @7, with @ := I,u(t,),
and €} = & — mp&(t,). We choose @) := u,, and put e) := 0. We recall that, in the

12



No

conditions of the theorem, @ satisfies equation (9) for all ¢t € (0,77]. Since (u}),2, is

the solution to problem (12), we deduce that

(GZ — 62_1, Uh)Lz(QP) + At(A(fLZ, @h) - A(ﬁ]ﬂl(tn), @h))
= (Atu(t) = (u(t) = ulta 1)), 00) 2
At(A(a(t,). o) — A(Taa(ta). 0n)

(u(tn) = ultar) = (@ = @), 00) 12 )

(24)
_l’_
_l’_
Next, we estimate the terms appearing in the right hand side of (24). A Taylor expan-
sion of first order in V/ gives that

(At W (tn) = (u(tn) — ulta-1)), Uh)LQ(QP) = </t : (tn—1 — t)u" () dt, vn)p

where (-, ), denotes the duality pairing between V/ and V,. Then, using the Cauchy-
Schwarz inequality, we deduce that

‘(At u/(tn> — (U,(tn) — u<tn_1))7 Uh) L2(QP)‘ S At3/2l|U//HL2(0,T;VI’D) th”L?(QP)

On the other hand, if conditions (5) and (11) are satisfied, then A(-,-) is Lipschitz—
continuous. Thus, applying Lemma 7 we obtain

-~

‘At(A(a(tn),ﬁh) - A(thn),@h))‘ < CAER Julto) | oo in I as

Finally, using Lemma 7 for n = 2, ..., Ny, we deduce

IN

‘(U(tn) —u(tn-r) — (@ — a7, /Uh)LQ(QP)‘ Chllu(tn) = w(tn)llmr@llvnllz2@p)

< CAL2h|W | 2o, @) |vnll z2ap)

If n =1, we apply Lemma 7 and inequality (23) to obtain

[(t1) = o = (@ = @), 08) gy < ORIt vy + ol @) ol 220

The result follows taking 0, = €} (n = 1,...,Ny) in (24), using the strong mono-

tonicity of A(-,-) and applying repeatedly inequality ab < 2—2; + % O

4 The effect of quadratures on convergence

In practice, it is not possible to solve problem (12) directly since we cannot compute
exactly all the coefficients of the system. We have to use quadrature formulas to
approximate the integrals over the nonlinear region, the curved triangles and those
corresponding to boundary terms. In this section we propose and analyze a fully
discrete scheme that takes into account the use of quadrature formulas.

13



To approximate the coefficients in which appear integrals on €2, we consider a
quadrature formula on a reference triangle:

/f P(%) dx ~ = i

and suppose that it is exact for constant functions. Then, on every triangle T' € 73, we
obtain the corresponding quadrature formula (), through a change of variables.
We define the nonlinear form a;,: V), x Vi, — R as

Sw

an(Un, vp) = app(Un, vp) + app(tn, vy) Vup, v, €V
where

anp(un,vn) = D Qe(b(+ un, V) - Vo) ans(un,vn) = Y Qr(Vuy - Vo)

TGTh P TETh E

We also consider a perturbation of (f(t,), va)r2p):

(f( Z QT ’Uh Yu, €V,

TeTh, p

For the approximation of the boundary terms, we follow [18]. We consider a quadra-
ture formula @2() on the unit square and assume that it is exact for polynomials of
degree less than or equal to one. Next we use this quadrature to define perturbations
bu(+,+), dp(+, ) and ¢,(+, ) of the bilinear forms b(-,-), d(-,-) and ¢(-, -), respectively.

For i =1,..., N7, we denote by u; the 1-periodic function given by

ul<5) — {1 if s c <:Zi,172i>

0 otherwise

The set {p; — pis1 )iy ' is a basis of H,. Therefore, to compute an approximation
b (&, mn) of b(&n,mp), for &, nn € Hy, it suffices to define a quadrature scheme to
approximate the coefficients

bij = b(pui, p1j) = _E/ / log |x(s) — x(t)|* ds dt
zi—1 J2zj—1

fori,7 =1,..., N;. Due to the periodicity of x, the coefficients b; ; can be defined for
any pair of integer numbers (4, 7) modulo N;. We define a scheme to approximate the
coefficients corresponding to indices (7, j) in the set Z := {(4,j) € ZxZ; |i—j| < N, /2}.
Then, for (7,j) € Z, we make the decomposition:

1 Zi Zj 2 Zj
biJ:_E(/. / F(s,t)dsdt—l—/. / log(s—t)stdt>

where )
SNECEPU
F(s,t) = (s—1)
log |z’ (s)|? sis=t

14



We remark that F is a function of class C* in the set {(s,t) € R? |s — | < 1}.
Therefore, if (,7) € Z, the first term of the decomposition can be approximated using
l5. On the other hand, elementary calculations give that

/ / log (s — t)*ds dt = h*(log h* + B;_;)
zi—1 Y zj1

where for every k € Z, By, := fol fol log (k + s —t)?dsdt. The constants By, are inde-
pendent of the curve I' and can be calculated exactly. However, its exact evaluation is
unstable since in its expression appear differences of large quantities. They are usually
approximated as in [11]. We remark that By = B_j, for all & € Z. Therefore, for
1,7 =1,..., Ny, we calculate

1 ~
by = —h (@(F(zi,l +he 21+ he) +logh? + BH)
where

(4,7) si (i,5) €T
(i,7) =R (6,5 +DNy) sii—j> N2

Then, the approximate bilinear form by, : H;, x H, — R is given by

N1
bn(Enmn) = &mbiy Y &nmn € Hy

ij=1

We recall that for n, € Hj, n; denotes the constant value of 1, on (z;,_1, 2;).
Now, to define an approximation of the bilinear form d(-,-) in V}, x V},, we remark
that if v, € V}, then y(vy,) € Tj,, where

Ty ==A{m € C(R) ; mu(s) =mu(s+1) VseR and

(zi-1,21) € P Vie Z}

Let {¢;}", be the nodal basis of T},. Then, it suffices to define a scheme to approximate

0 Zi—1 % Zi+1 1
Figure 3: Functions /¢;

the coefficients d@j = b(é;, 6;) = h_lz(bi,j - bi,j-‘,—l - bi—l—l,j + bi+1,j+1)7 for Z,j = ]_, ey Nl.
If we call

dij = ﬁ(bi,j — biji1 — bis1j + bip111) i,j=1,..., N

15



then the approximate bilinear form d,: V}, x Vj, — R is given by

n(Up, Up) E yu(z;) yu(z; dj Yup,vp € V)
3,7=1

Finally, we define an approximation of the bilinear form c(-,-) in Vj, x Hj,. Let
vy, € Vi, and n, € Hjp. Then, we calculate (n,,v(vy)) exactly. So, we only have to
define a scheme to approximate the coefficients

Zj Zi+1
Ci,j ::/ ( K(S,t)l,(t)dt) ds i,jzl,...,Nl

Since the kernel K (-,-) of K is a function of class C*, we use {5 to define the approxi-
mations

Ei,j = h2g2 <K(Zj_1 + h', Zi—1 + h)lz(z,_l + h) + K(Zj_l + h', Zi + h)lZ(ZZ + h))
Therefore, we define the bilinear form ¢, : V), x H, — R by

Ny
h
cn(Vn, Mn) E 7]] v Z] 1) +v( Zg E 7]]7“ Zi Cz]
i,7=1

We approximate the form A(-,-) by Ap: My, x My — R defined by
Ap (i, 0n) := ap(un, vn) + Bu(tn, 0n) Vi, O € My

where
By (i, ) := dp(un, vn) — cn(n, &n) + cn(un, ) + bn(&ns 1)
Then, we propose the following scheme to approximate the solution to problem (12):
Find @} .= (u}, &) € My, (n=1,...,Ny) such that
(uz — uzfl, Uh)LQ(Qp) + At Ah(’&z,’[]h) = At (f(tn), Uh)h,P V@h c Mh (25)

where u 1= u,, € C(2,) is such that (u))r € PL(T)VT € 1, p and uf, — u, in L*(Q5p).
Here, we suppose that the terms (us, vp)r2(qp), With ug, v, € V4, are computed exactly
since the triangulation 7, » only contains straight triangles. Nevertheless, in practice
it is usual to apply the lumped masses method (cf. V. Thomée [21]).

Lemma 9. There exists a constant C' > 0, independent of h, such that
| B(tin, O) — Br(tn, 0n)| < Chllap||allonllne V¥ in, 00 € My,

Proof. In Lemma 11 of [7], it is proved that there exists a constant C' > 0, independent
of h, such that

16(&n, M) — On(&n, )| < CR|Ehl|=12llmmll =12 Vn,nmn € Hy,
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On the other hand, since operators <: H'/? — Hy'? and v: HY(Q) — HY? are

continuous, we deduce that there exists a constant C' > 0, independent of h, such that
|d(un, vn) — dp(un, vn)| < Chllupllio-l|lvallo- Yun,vn € Vi

Lastly, in Lemma 5.2 of [18] it is proved that there exists a constant C' > 0, independent
of h, such that

|C(Uh;77h) - Ch(Uh,Uh)| < Chg/QthHl,ﬂ—H77h||—1/2 Vo, €V Vi € Hy

The result follows using the triangular inequality. O]

Theorem 10. Assume that b satisfies conditions (5) and (10). Then problem (25)
has a unique solution, for h sufficiently small.

Proof. In Theorem 35.2 of [22], it is proved that under conditions (5) and (10), the
forms ay(+, -) are uniformly strongly monotone and uniformly bounded in V},, for some
h < hg. On the other hand, Lemma 9 implies that the bilinear forms By(-,-) verify
these properties as well, if h is sufficiently small. Therefore, if b satisfies (5) and (10),
the forms Ap(-, ) are uniformly strongly monotone and uniformly bounded in M, for
h < hg. The rest of the proof is analogous to that of Theorem 3. n

To study the effect of quadratures on convergence, we will use the following auxiliary
lemma, which is proved in [22, Lema 26.7].

Lemma 11. Let T € 75, and suppose that f € W'>°(T). Then there exists a constant
C > 0, independent of T' and f, such that

/fp dx — Q:r(fp)‘ < Chemes(T)"?|| fllwreoyIpll iy Vo € Pi(T)

where hr denotes the diameter of triangle T

We also have to impose additional conditions on b. In the rest of the paper, we
suppose that, besides (5), (10) and (11), the derivatives 2% : Q, x R? — R (4,5 = 1,2)
J

ox
are continuous in Q, x R? and there exists a constant C' > 0 such that
8[)@ I'e) 3
8_<X’ a)| <Cl+|a]) Va) e, xR (26)
Lj

Lemma 12. If conditions (5), (11) and (26) are satisfied, then there exists a constant
C > 0, independent of h, such that

’A(ﬂ,h,@h) — Ah(ﬁ/halﬁh)’ < Ch (1 + HahHM> H@hHM \V/ah,f}h e M,

Proof. In these conditions, M. Feistauer [8] proved that there exists a constant C' > 0,
independent of h, such that

|a(uh,vh) — ah(uh,vh)| S Ch(l + ||uh||H1(Q))||’Uh||H1(Q) ‘v’uh,vh € Vh

The result follows combining this inequality with Lemma 9. [
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Theorem 13. Under the assumptions of Theorem 6, if moreover b satisfies (26) and
fe C([O,T]; Wl’OO(QP)), the sequence (), converges in L*(0,T; M) to the solution
to problem (9).

Proof. Proceeding similarly to Lemma 4, we can prove a priori error estimates for the
solution to the fully discrete scheme (25). In effect, if conditions (5) and (10) are
satisfied and At is sufficiently small, there exists a constant C' > 0, independent of h
and At, such that

tn,e(T)| 22p) + linellL20,m00) < C

Therefore, it is possible to extract weakly convergent subsequences (up (7)) — ¢* in
L?(2p) and (dpe)p — @* in L*(0,T; M). Now, let ¢ € C*([0,T]). Given w € M, we
consider a sequence (W), Wy € My, converging to w in M. Putting 05, = w,¢(t,) in
equation (25) and summing by parts, we obtain that

T
/ (fe(t), wn)npte(t)dt = (Une(T), wn) L2y @(T) — (Uon, Wh) 1202, P(AL)
’ T ) " (27)
+/ (Uh,e<t)7 wh)Lz(QP)gbe(t)dt — / Ah(ﬁh75(t), th)¢5(t) dt

0 0
For each b’ and every t € [0, 7], we consider the functional x;},(t) € M’ defined by
(Xp(),0) == A(Up(t),0) Yoe M
As in the proof of Theorem 6, we can extract a subsequence of (x},)n (that we will

denote the same) converging weakly to an element y* € L*(0,T; M').
Applying Lemma 12 and the Cauchy-Schwarz inequality, we deduce that

T
/ (Ah/(ahce(t), wh/) — A(ah ( ) wh/))gbe( )dt —0 as h/ — 0
0
Similarly, by virtue of Lemma 11 we have that

| (0 w0 = (G0 ) )60t — 0 as =0

Thus, passing to the limit as A’ — 0 in (27), we obtain

(6 ) 22 (T — (1, 1) 2y $(0) — /O (W (1), ) 2@ (1) dt

n /0 (C*(t), @) (t) dt = /0 (1), w)12(00)0(t) di

Following the proof of Theorem 6, we deduce that u* = 4 is the solution to problem
(9) and that the sequence (4 ), converges to 4 in L*(0,T; M). O

Finally, we prove that the order of convergence of the solutions to the fully discrete
scheme (25) remains optimal.
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Theorem 14. Under the hypothesis of Theorems 8 and 13, there exists a constant
C > 0, independent of h and At, such that

|te — tnel| L2000y < C'(h“ + At)

Proof. For n = 1,..., Ny, we denote by é}! := a} — ﬁhﬂ(tn) and u} := IT,u(t,). Let

€9 := 0 and @) := u,,. We recall that (4)2°, is the solution to scheme (25) and that

under the hypothesis of the theorem, u satisfies equation (9) for all ¢ € (0,7]. Then,
we deduce that

@ﬁ'—GZ]'UHL2Qp)+wAt(Ah( ) — fﬁiﬂﬁu( n)s 0n))
= (At (tn) — (u(tn) — utn-1)), vn) » @) At(A(a — A(Tyalt,), n))
+(ultn) = wlto-r) = (@ — @3 "),0n) o, + At (A( ha(tn), h) — Ap(Tya(t,), o))
+AL((f(tn), Uh)h,p — (f(tn),vn)r20p))

Using Lemma 12 and the continuity of ﬁh: M — My, we deduce that
(A(Mni(tn), 50) = An(Tai(ta), 00)) | < € Bllatta) arllonllas
On the other hand, applying Lemma 11, we have that

|(f(t), vn)ne — (f(ta), on)r2ap)| < CR] (

[OT Wl oo(Q )) H/UhHM

The rest of the proof is analogous to that of Theorem 8. m
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