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DISCONTINUOUS GALERKIN METHOD FOR NONLINEAR
PARABOLIC PROBLEMS WITH MIXED BOUNDARY
CONDITIONT

MI RAY OHM, HYUN YOUNG LEE* AND JUN YONG SHIN

ABSTRACT. In this paper we consider the nonlinear parabolic problems
with mixed boundary condition. Under comparatively mild conditions of
the coefficients related to the problem, we construct the discontinuous
Galerkin approximation of the solution to the nonlinear parabolic prob-
lem. We discretize spatial variables and construct the finite element spaces
consisting of discontinuous piecewise polynomials of which the semidiscrete
approximations are composed. We present the proof of the convergence of
the semidiscrete approximations in L>°(H?!) and L> (L?) normed spaces.
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1. Introduction

Discontinuous Galerkin (DG) finite element methods employ discontinuous
piecewise polynomials to approximate the solutions of differential equations and
impose interelement continuity weakly. Even though DG methods often have
been involved with large number of degrees of freedom than the classical Galerkin
method, DG methods are adopted widely in a variety of differential equations.
DG methods were introduced for the numerical solutions of first-order hyperbolic
system, but independently they are proposed as nonconforming schemes for the
numerical solutions of 2nd order elliptic problems by Nitsche [10]. Recently there
has been renewed interest in DG methods due to their efficient properties which
include a high degree of locality, the flexibility of locally varying the degree of
polynomial in adaptive hp version approximations since no continuity require-
ment is imposed.

Much attention have been devoted to the analysis of DG methods applied to
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elliptic problem [6, 7, 8] as well as to several other types of nonlinear equations
including time-dependent convection-diffusion equations [3], non-Fickian diffu-
sion equation [14], Camassa-Holm equation [18], solid viscoelasticity problems
[15], Maxwell equations [4], Navier Stokes equations [16], Keller-Segel chemo-
taxis model [5] and reactive transport problem [17].

In this paper we consider the DG methods applied to parabolic problems. In
[13] Rieviere and Wheeler initiated to adopt DG method and develop DG ap-
proximations to parabolic problems. They constructed discontinuous and time
discretized approximations and obtained the optimal convergence order of spatial
error in H' and time truncation error in L? normed space. In [11] the authors
applied DG method to parabolic problem with homogeneous Neumann bound-
ary condition and constructed DG spatial discretized approximations using a
penalty term and obtained an optimal L>°(L?) error estimate. In addition the
authors [12] applied DG method to construct the fully discrete approximations
for the parabolic problems with homogeneous Neumann boundary condition and
obtained the optimal order of convergence in £°°(L?) normed space.

And also Lasis and Siili [9] considered the hp-version DG method with interior
penalty for semilinear parabolic equations to construct spatial discretized ap-
proximations and obtained an optimal L>(H?') and L>°(L?) error estimates.
In this paper we consider the semidiscrete DG approximations of the nonlinear
parabolic equations. Compared to the previous works in this paper we require
very weak conditions on the terms characterizing the nonlinearity of the para-
bolic problem. In this paper we weaken the conditions of the tensor coefficient
and the forcing term so that they are assumed to be locally Lipschitz continuous
only. In addition, the parabolic problem considered in this paper is related with
mixed nonhomogeneous Dirichlet-nonhomogeneous Neumann boundary condi-
ton so that we manage the most generalized boundary condition. The rest of
this paper is as follows. In Section 2 we introduce our parabolic problem to be
considered and some notations and we construct finite element space. In Section
3, we develop some auxiliary projection onto finite element space and we prove
its convergence of optimal order. In Section 4 we construct the semidiscrete
approximation and prove its existence and finally we provide the error analysis
of the semidiscrete approximations.

2. The problem and notations
Consider the following nonlinear parabolic differential equation:

ur — V- (a(z,u)Vu) = f(z,t,u)  (z,t) € Q x (0,7

a(z,u)Vu-n = gy(z,t) (z,t) € 00N x (0,7 (2.1)
u(z,t) = gp(x,t) (z,t) € 09p x (0,7 '
u(z,0) = up(z) x € .

where Q is a bounded open convex domain in R?, 1 < d < 3, 9 is the boundary
of Q, 0N UIQp = 0N, 02N NONp = ¢ and n is a unit outward normal vector
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to 0N).

Assume that
(A1). a(z,u(z,t)) is continuous at (x,t) € Q x [0, 7]
(A2). There exists a positive constant a, such that a(x,u(z,t)) > a., V(z,t) €
Q x [0,7].
Let Qp, = {FE1, Ea,---, En, } be a subdivision of ), where E; is an interval if
d =1, and in case of d = 2(d = 3) F; is a triangle or a quadrilateral (a symplex
or parallelogram) which may have one curved edge (face). Let h; be the diameter
of E; and h = max{h; : 1 <i < N}. We assume that there exists a constants
§ such that 6 1h < h; < 0h, 1 <i< Nj.
Let &, be the set of the edge of E;, 1 <1i < Nj, and we let

Er={ecé& |m(enQ)#£0}, Ep={ec & | m(endQp) # 0},

En = {6 €&, ‘ m(eﬁaﬂN) * 0}, Epn=EpUén, Erp =ErUé&p,
where m is (d — 1) dimensional measure defined in R4~1. If e = OF; N OE; with
1 < j, the unit outward normal vector n; to Fj; is taken as the unit vector n

associated with e
The L? inner product is denoted by (-,-) and we denote usual L? norm defined

on E by || - ||g, and usual L™ norm by || - ||co,£- In both cases we may skip E if

E = Q. Let H*(E) be the Sobolev space equipped with the usual Sobolev norm
lil,,

lvlls,p = %JE | D!v|?dz where D'v = 7@1{?...3!%’1 =(ly,---,ly). f E=Q,

we simply denote it by ||-||s and if s = 0 denote it by | - ||z. We denote the usual

seminorm defined on E by | - |5 z. And also we denote W*°(E) = {v | D'v €

L>, V|l £ s} equipped with the norm |[|v||yys.0c(my = ﬁaxesssup\Dlv|. If
<s

E = Q then for our convevience we skip F in the notation of W*>°(E). Now
we let H(Q) = {v | v|g, € H*(E;) 1 <i < Nu}. If v € H*(Qy,) with s > § we
define the average {v} and the jump (v) functions as follows: For e € OF,; N OE;
with ¢ < j then

1
(v(@)) = 5 (Vlg,ne + Vg ne)s [0(2)] = v(@)lE; 0 — v(@)lF;ne, V2 €6
For e € 0Q)p,

(v(z)) = [v(z)] =v(z), Vz €e.
Now we define the following broken norm on H?(£2,):

Np

ol =" llv]
j=1

To continue our analysis we may assume that F; is a triangle. For the case that
E; is a rectangle we may develop the analogous theories. We let V" be the space

Le, Y (Ve n) 2+ Y0 AT

e€€rp e€€rp
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of piecewise polynomials defined as
VhT = {’U| Vg, € Pr(Ei) 1< < Nh},
where P,.(E;) is the set of polynomials of total degree < r.

3. Approximation properties and elliptic projection

Hereafter C' denotes a generic positive constant independent of h and any two
C's in different positions don’t need to be the same. The following approximation
properties are proved in [1, 2].

Lemma 3.1. Let E € Qy, e be an edge of E and v € H*(E). Then there exist
a positive constant independent of v,r and h and a sequence ! € P.(E), r =
1,2,---, such that for any 0 < q < s,

v — ﬁﬁ”qﬂ < Chu_qHUHS,& s >0,
N 1 1
o — 0]l < CR* 2 |0]ls, 5, s> 35,
N _s3 3
o=l < W lelln, s>,

lo = 0o, < CR¥ [[0llws. (i)

hold where y = min(r + 1,s). Moreover if e = OE; N OE; then ||Vi!| s, <
CHVUHOO,EiUEj holds.

Lemma 3.2. Let E € Q, e be an edge of E and v be a normal vector associated
with e. Then there exists a positive constant C such that Vv € H'(E)

[v]lZ < C(h™Hol% + Al VollR),

Vo -n|2 < C(hH|VelE + hlgl3 p),

[vllZ < Ch™H vl
Now we let 4 be the interpolation of u satisfying the approximation properties
of Lemma 3.1. By applying Lemma 3.1 we obviously have the following Lemma.
Lemma 3.3. Ifu € H*(Q), then 4 satisfies the following approzimation property

lu—ally < CR*=Hulls
where p = min(r + 1, s).
Proof. By applying Lemma 3.1 and 3.2, we get
Np,
llu —alli = z; IVw—a)lE + Y hl(V(w—a) n)|?

e€frp

+ > Il —alll? + allu —af®

ecfrp

Np,
<O RNl p, < CRPETY ull2

i=1
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U
We define the following bilinear form A®(a,u : v,w) on V" x V" :
Np,
AP (a,u:v,w) = Z( (z,u)Vo, Vw)Ev
— Z a(z,u)Vv - n), [w })e — Z ([v],(a(x,u)Vw-n))e
ec&rp e€€y
+ D (BhTl [wl), ¥ (v, w) € Vi X VA
ec€rp
For a a > 0 we let A (a,u:v,w) = AP(a,u : v,w) + afv,w).
Lemma 3.4. For any v,w € H*(Qy) with s > 2
A5 (a,u: v,w)| < Clloflifwll
holds.
Proof. For any v,w € H?(Q,) with s > 2,
|AP (a,u : vw|<Z| JZUV’UVU)E|—|—Z| a(z,u)Vu - n), [w]) |
i=1 e€€rp
+ Z |([v], (a(z, u)Vw - n) el + Z |(,Bh_1[v],[w])e|
ecéy e€EID
+ a(v,w)
Np,
<a* ) |IVolg Vwlls,
i=1
* g 2)3 h 2\3
+ar( D plIlE)* (D2 CIKve- )
e€€rp e€€rp
. h 1 o 1
+a(§:ngw"ﬂmy(§:EMMﬁV
ecsr eclr
;
(> BRI Y Ah * +a(v,w)
e€€rp e€&rp
< Clollflwlls-
O

Lemma 3.5. If B is sufficiently large, then there is a constant ¢ > 0 such that

Alfauzvw) > cllol?,  Voe Ty,
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Proof. For Vv € V7 and 6 > 0

Np,
Al (a,u:v,v) = Z( (z, u)Vv,Vv)Ei - Z ((a(z,u)Vv - n), [v]),
ec€rp

72 a(z,u)Vov - n) Zﬂh I[w])12 + a(v,v)
ecér e€€rp
Np,

2.3 IVellE —{ X2 (Snlvo-m)+6n 1))}

i=1 e€frp

—{Z (V- m)2 + b (o] 2 )+ D> BRI + allvl
e€Er e€€Ip

holds. By applying Lemma 3.2 we get for sufficiently large 8 and ¢,

_aC

Al (a,u:v,0v) > (a RN + allol®

eESID

ZHVUHE + > R + allo)®

e€€rp

>O(Z||Vv\|E + ) RI(Ve-)[Z4+ > RTYIRIIZ) + allv)?

e€EIp e€€rp
> clloll,
since
Np,
> hlVe-n)|2 < B+ P2IV0lIE,) < CY |Vl
ec&rp =1
U
By applying Lemmas 3.4 and 3.5 there exists 4(t) € V) satisfying
AB(a,u:u—a,0)=0 VoeVy, Vt>0 3.1)
(0) = Py (uo(z)). '
By Lax-Milgram Lemma, @ satisfies
lu —ally < CR*~Hulls. (3.2)

Now we let

n=u—uand 0 =1u—a.

Lemma 3.6. Let G be a linear mappping defined on H*(Q,) and suppose that
there exists w € H*(Qy,) satisfying

A (a,u:w,v) =G), YveV.
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Suppose that there exist positive constants K1 and Ko such that
G(o)| < Killvllh, Yo e H*(Q),
IG(¢)] < Kallvlla, Vo € H*(Q)NH(Q)

where H(Q) = {v € HY(Q) | g = 0 on d0p}. Then we have the following
estimation
[w]] < C (hflwlly + K1k + Ks).
Proof. Let ¢ be the solution of
-V (a(z,u)VP) + ap =w, inQ, (3.3)
¢=0, ondQp. '

Then by the regularity property of elliptic problem we get ||¢|lz < Cllw]||. By
Lemma 3.3 there exists ¢, an interpolation ¢ satisfying ||¢ — ¢||1 < Chl|é|2. By
(3.3) we have

[wl> = (w, =V - (a(z, ) V) + a(w, ¢) = A (a,u : w, )
= AP(a,u:w, ¢ — )+ AP (a,u: w, )
< Cllwlillé - ¢l + G(o) — G(é — ¢)
< C(hlwll[g]> + Ksllg]l2 + Kih|@ll2)
< C(hllwlly + Ko + Kih) |w]

which implies that
[w] < C(hllwly + Kih + K»).
O

Theorem 3.1. Suppose that u(-,t) € H®, us(-,t) € H® then the following error
estimations hold:

Inll < Ch*[[ulls, lInell < Ch*(ulls + lluells)s linells < CH T (fulls + lluels),

where pn = min(r+1,s). And also if p > $+1, then ||Vl =5y and || Vi|| g (e
are bounded for e € Ej,.

Proof. By Lemma 3.4 and 3.5, we have
I61F < CAS(a,u:6,6) = CAL(a,u: i —u,0) < Cllu — a1 0]

so that
I6ll: < Cllu = ally < Ch*~Hulls. (3-4)
By (3.1), (3.2) and Lemma 3.6 with G(v) = 0, we get
Inll < Chlinlly < Ch*{|uls. (3.5)

Now we differentiate A2 (a,u : n,v) = 0 with respect to ¢ to obtain

Ag(mu PN, V) = G’(v)
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where
. Moo B)
Gv) =— Z (&(a(x,u))Vn, Vv)Ei + Z ((a(a(x,u))Vn ‘n), [v])e
i=1 e€€rp

£ 37 (), (o (afar, ) Vo - ).

By the similar process as the proof of Lemma 3.4 we have with v € H?(€),),
G(v)] < Clnllllvlh, (3.6)
and with v € H2(Q) N H(Q),

IG()] < Clnll[v]l2-
Therefore, by Lemma 3.6
[nell < C(hllnelly + Rlinlly + lInl)- (3.7)
By Lemma 3.5, Lemma 3.4 and (3.6) we have
”|9t"|§ < CAg(a7u : etvgt)
= C(A%(a,u:n,0;) — AP (a,u: up — 1y, 0;))
< C(GO)| + llue = aellihOelln) < CUnlh + e = @l
which implies that by Lemma 3.3,
19:ll < Clllnlly + lue = @ell) < CH* = (s + fluells)-
Hence we get
lells < WOlly + flue — aclly < CRPH([Julls + fluells)- (3.8)
Now we substitute (3.8), (3.2) and (3.5) into (3.7) to get
[nell < Ch¥([lulls + [[uells)-
Ifp> g + 1 then
Vil Loy < VUl Lo (g) + IVO| Lo (i)
< ||\ Vullpoo(m) + ch* Hjulls < C
holds. Now we let e = F; N E;. By Lemma 3.1
[Vl Lo ey < V]l Lo e) + VO Lo (o)
_ (d—1)
< C([IVullpoe(g,0E,) +h™ 2 (VO] L2(e)
_@d-1 1
< O(IVullzzum)) +h7 = (072 V0] 2(s,0,))
< C(|Vullp=(up,) + b8 < C
holds. (|
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4. Spatial discretized approximation and error analysis.

The discontinuous Galerkin method of the problem (1.1) reads as follows: find
up(-,t) € V' such that

(une,v) + AP (a,up  up,v) = (f(z,t,up),v) +1s(v), Yo € Vi, Vvt >0,
up(0) = Pp(uo(z))

(4.1)

where l3(v) = Y (9n,v)e + Y. (9D, Bh7 ) and Py (uo(z)) denotes the ap-

e€éN e€fp
proximation of ug(x) generated by Lemma 3.1. From (2.1) u(z,t) satisfies

(ut,v) + AP (a,u = u,v) = (f(x,t,u),v) +1s(v), Yo €V, Vt>0. (4.2)

Theorem 4.1. There exists up(x,t) satisfying (4.1). If f(x,t,u) and a(z,u)
are locally Lipschitz continuous in t and u then there exists a unique up(x,t)
locally. And also if f(x,t,u) and a(x,u) are globally Lipschitz continuous in t
and u then the unique existence holds globally.

MS

Proof. Let {v;(x)}™ be a basis of V7 and uy,(z,t) = > a;(t)v;(x) and suppose

1

.
Il

that Pp(uo(x)) = > apvi(x). From (4.1) we have
i=1

m

(3 ai(t)vi (), v3(2)) + AP (a, 3 as(t)i(a) -

NgE

a;(t)vi(x), v; (x))

i=1 i=1 m=1
i=1
a(0) = ag = (o1, @02, -+ , aom)" -

Let a(t) = (a1 (t), aa(t), -+ ,am(t))T. (4.3) can be represented as the following

Ma'(t) = =N(a(t) + F(a(t)) + L()
where M = (Mjj)1<ij<m, N(a(t)) = (N;j(a))i<ij<m are symmetric matrices
and F(a(t)) = Fj(a(t))i<j<m and L(t) = (L;(t))1<j<m are vectors. M, N («(t))
and L(t) are defined by M;; = (v (ac),vj 7)), Nij(a) = AP(a,up, @ vi(x),vj())
and Fy(a(t)) = (F(x.t,un), vy (@), Ly(t) = Us(o,(2).

For y = (y1,92, -+ ,¥m). € R™ we let v(x) = > y;v;(z) then
-1

y" My = "yi( D> Miy;) = [lv]*.
=1 j=1

Therefore M is a positive definite matrix. By applying the theory on the ex-
istence of the solution of the system of the ordinary differential equations, we
acquire the existence of the solution of the system (4.3).

Since f(z,t,u) and a(z,u) are locally Lipschitz continuous in u, — N (a(t))a(t)+
F(a(t)) + L(a(t)) is also locally Lipschitz in «(t). Thus from the theory on the

<.
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uniqueness property of the system of the ordinary differential equations the

unique existence can be quaranteed locally at (0, a(0))7.

By the similar analysis we may prove that the uniqueness property of up(z,t)
holds globally if a(z,t) and f(z,t,u) are globally Lipschitz in ¢ and w. O

Remark 1. From theorem 4.1 we obviously deduce that ||u” ()|| z is continuous
with respect to t and

lu(z,0) — un(z,0)||Lee = [Juo(x) — Phuo(x)|[ree < Ch*|lug(x)|lws.coq) < K*. (4.4)

holds for some positive constant K* and sufficiently small h provided that
p=min(r +1,s) > 1. We define K* satisfying (4.11) which appears in the end
this paper as well as (4.4).

Now we let x = — up, then u —up =1+ x.

Theorem 4.2. We assume that the hypotheses of Theorem 3.1 hold. Suppose
that f(z,t,u) and a(x,u) satisfy that

if |u(z,t) — p| < 2K*,V(x,t) € Q x [0,T], then
|f(z, t,u(z,t)) — flx,t,p)| < Clu, K*)|u(x,t) — p| and (4.5)
la(z, u(z, 1)) — a(z,p)| < Clu, K*)|u(z,t) — p|, Y(z,t) € Q% [0,T],

hold. If u > g + 1 then there is a generic positive constant C' such that
o = wnll e zy < CH* (s + ],
where p = min(r + 1, s).
Proof. To get the error bound of u — uy, we temporarily assume that
lu(t) — up(t)||pe < 2K*, Vi, 0 <t <T, Yh <h* (4.6)

holds for sufficiently small h*. We subtract (4.1) from (4.2) and obtain the fol-
lowing error equation:

(ug — upt,v) + Ag(a,u Pu,v) — Ag(a,uh S Up, V)
= (f(.’L'7t,’LL) - f(x,tuh),v) + a(u - ’LLh,’U), Vv € Vh77

from which we have

(Xtrv) + Ag(aauh : X7U)
=— (n,v) — Ag(a,u fu,v) + Ag(a,uh DU, v) (4.7)
+ (f(x,t,u) - f(x’tvuh)vv) + a(u - uh»”)'
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By (3.1) we have
Ag(avuh : ﬂ,X) - Ag(avu : uaX)
:Ag(avuh : ﬂ,X) - Ag(avu : ’&a X)

Ny,
:§Z«<xuwfauu»vavw&

_ Z .’L‘ Up, —a(w,U))Va'n>7[X])e

e€€rp

- Z ([a], {(a(z, un) — a(z,u))Vx - n))_ = L1+ Ly + Ls.
e€lr

By (4.5), (4.6), Lemma 3.1 and Theorem 3.1 we have for € > 0,
Ny,
L] < C(K) D (|l )

i=1
Np,

<C(K") (

=1

< C(nlP + IxI?) + el VXl < Ch?[lull + Cllx]1* + ellx]I?.

By Theorem 3.1 we get the following estimations:

L2] < C Y (IVallz=(ollu — unlleIlle)

ec€rp

<e y o AR +Chz Hinlls, + RIV9lE, + k™ IxE,)
eefrp

<e > RN+ Cnl + B2Vl + X%
ee€rp

< CR*|Jull2 + C|Ix|I> + ellxII3,

Ls] = | D ({(a(@, un) = a(z,w)Vx - n), [@]),|

ecéy

=1 ({(a(@,un) = alz,u)Vx - n), [u—a]),|

e€ly

<O Y IVl e2 b2l + OBl

ecéy
Np,

<ZC

Therefore

_3
2(RlIVXlz)Unlle; + RIVAllE + BRIV X E) (nlle: + I Valle:)-

Ly < Ch™ 3 [Vx|h#hd Jull g < ellI? + Ch>,
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where C' depends on Hu||% and ||ul|s. By the assumption (4.5) and (4.6) we get

|(f (2, t,u) = f2,tun), X)|
< C(K™)(lu = unl, IxI) = CE) ([Inll + Ix]) Ix] (4.8)
< CE)(Inll* + Ix]1?) < CE") R + [Ix]1?)-

Now we substitute the estimations of L1 ~ Lz and (4.8) into (4.7) with v = x

we get for some ¢ > 0

1d 9 9
5= I + el

< Cllnell* + allnll* + ClIxI® + Ch* [lul? + 3ellxlI?
< (R + |IxIIP) + 3ellxI3-
Now we choose sufficiently small € > 0 and apply the Gronwall inequality to get
Ix(®)]* < Cr?. (4.9)

Therefore ||u —up|| < [Ju—al + ||@ — @] < Ch*. Now we will verify that we may
without loss of generality assume that (4.6) holds.
By (4.4), obviously (4.6) holds for ¢ = 0. Suppose that there exist ¢* such that
lu(®) — up(t)||pe < 2K*, Vt<t* but

lu(™) — un ()| Lo > 2K™. (4.10)

Now we choose a sequence of {t,}52; C (0,t*) converging to t*. By following
the preceding process below (4.6) we obtain the result |x(¢,)||* < Ch?**. By
applying Lemma 3.1, (3.4) and (4.9) we get

[[(w = un)(tn)| L
< lultn) = atn)llzoe + [[a(tn) = altn)lle + a(tn) — unltn)ll Lo
< Ch[[ullwee + CR™E(|0(t)]] + [Ix(ta)]) (4.11)

3
< Ch¥ fullweos + Ch™2 (W ulls + B [luells) < SK*
provided that p > % + 1.

By Theorem 4.1 we notice that wuy(t) is continuous with respect to ¢, therefore
this implies that [|(u — up)(f)]|c is continuous with respect to ¢. Hence we get

= un) (¢l = T u— up)(ta)]| e < 2K
n—oo

which contradicts to (4.10). Therefore we may assume that (4.6) holds for any
h < h* with sufficiently small h*. O
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