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ERROR ANALYSIS OF LINEARIZED SEMI-IMPLICIT
GALERKIN FINITE ELEMENT METHODS FOR NONLINEAR
PARABOLIC EQUATIONS

BUYANG LI AND WEIWEI SUN

Abstract. This paper is concerned with the time-step condition of commonly-used linearized
semi-implicit schemes for nonlinear parabolic PDEs with Galerkin finite element approximations.
In particular, we study the time-dependent nonlinear Joule heating equations. We present optimal
error estimates of the semi-implicit Euler scheme in both the L2 norm and the H! norm without
any time-step restriction. Theoretical analysis is based on a new splitting of error function and
precise analysis of a corresponding time-discrete system. The method used in this paper is appli-
cable for more general nonlinear parabolic systems and many other linearized (semi)-implicit time
discretizations for which previous works often require certain restriction on the time-step size 7.

Key words. Nonlinear parabolic system, unconditionally optimal error estimate, linearized semi-
implicit scheme, Galerkin method.

1. Introduction

In the last several decades, numerous effort has been devoted to the development
of efficient numerical schemes for nonlinear parabolic PDEs arising from a variety
of physical applications. A key issue to those schemes is the time-step condition.
Usually, fully implicit schemes are unconditionally stable. However, at each time
step, one has to solve a system of nonlinear equations. An explicit scheme is
much easy in computation. But it suffers the severely restricted time-step size for
convergence. A popular and widely-used approach is a linearized (semi)-implicit
scheme, such as linearized semi-implicit Euler scheme. At each time step, the
scheme only requires the solution of a linear system. To study the error estimate of
linearized (semi)-implicit schemes, the boundedness of numerical solution (or error
function) in L® norm or a stronger norm is often required. If a priori estimate
for numerical solution in such a norm cannot be obtained, one may employ the
induction method with inverse inequality to bound the numerical solution, such as

(1.1) || Rpul-,tn) — Ul < Ch™?|Ryu(-,t,) — UP||L2 < Ch™V2(rP + h7HY),

where u(-,t,) and U’ are the exact solution and numerical solution, respectively,
Ry, is some projection operator and d is the dimension. The above inequality, how-
ever, results in a time-step restriction, particularly for problems in three spatial
dimensions. Such a technique has been widely used in the error analysis for many
different nonlinear parabolic PDEs, e.g., see [1, 16, 18, 20, 21| for Navier-Stokes
equations, [2, 11, 36] for nonlinear Joule heating problems, [15, 25, 27] for porous
media flows, [7, 12, 13, 28] for viscoelastic fluid flow, [22, 35] for KdV equations
and [10, 29] for some other equations. In all these works, error estimates were
established under certain time-step restrictions. We believe that these time-step
restrictions may not be necessary in most cases. In this paper, we only focus our
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attention to a time-dependent and nonlinear Joule heating system by a linearized
semi-implicit scheme. However, our approach is applicable for more general non-
linear parabolic PDEs and many other time discretizations to obtain optimal error
estimates unconditionally.

The time-dependent nonlinear Joule heating system is defined by

(1.2) o7 ~ Au=o()]Vel,

(1.3) =V (o(w)Ve) =0,

for x € Q and t € [0, T], where € is a bounded smooth domain in R?, d = 2,3. The
initial and boundary conditions are given by

u(z,t) =0, o(x,t) =g(x,t) forxzedQ, te|0,T],

(14) u(z,0) = uo(z) for x € Q.

The nonlinear system above describes the model of electric heating of a con-
ducting body, where u is the temperature, ¢ is the electric potential, and o is the
temperature-dependent electric conductivity. Following the previous works [11, 36],
we assume that o € C1(R) and

(1.5) k<o(s) <K,

for some positive constants k and K.

Theoretical analysis for the Joule heating system was done by several authors [3,
5, 8, 34, 31, 32, 33]. Among these works, Yuan [33] proved existence and uniqueness
of a C'* solution in three-dimensional space. Based on this result, further regularity
can be derived with suitable assumption on the initial and boundary conditions.
Numerical methods and analysis for the Joule heating system can be found in
[2, 4, 11, 30, 36, 37, 38]. For the system in two-dimensional space, optimal L? error
estimate of a mixed finite element method with the linearized semi-implicit Euler
scheme was obtained in [36] under a weak time-step condition. Error analysis for
the three-dimensional model was given in [11], in which the linearized semi-implicit
Euler scheme with a linear Galerkin FEM was used. An optimal L?-error estimate
was presented under the time step restriction 7 < O(hl/ 2). A more general time
discretization with higher-order finite element approximations was studied in [2].
An optimal L2-norm error estimate was given under the conditions 7 < O(h3/?P)
and r > 2 where p is the order of the discrete scheme in time direction and r is the
degree of piecewise polynomial approximations used. No optimal error estimates
in H'-norm have been obtained.

The main idea of this paper is a splitting of the numerical error into the temporal
direction and the spatial direction by introducing a corresponding time-discrete
parabolic system (or elliptic system). Error bounds of the Galerkin finite element
methods for the time-discrete parabolic equations in certain norm is dependent only
upon the spatial mesh size h and independent of the time-step size 7. If a suitable
regularity of the solution of the time-discrete equations can be proved, numerical
solution in the L* norm (or stronger norm) is bounded unconditionally by the
induction assumption

(1.6) |RAU™ — UL < Ch™ 2| R, U™ = UP|| 2 < Ch™%2p"+!

where U™ is the solution of the time-discrete equations. With the boundedness,
optimal error estimates can be established for the fully discrete scheme without
any time-step restriction. In this paper, we analyze the linearized (semi-implicit)
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backward Euler scheme with the standard Galerkin approximation in spatial di-
rections for the nonlinear Joule heating system (1.2)-(1.4). With the splitting, we
present unconditionally optimal error estimates in both the L? norm and the H!
norm.

The rest of the paper is organized as follows. In Section 2, we present the
linearized semi-implicit Euler scheme with a linear Galerkin finite element approx-
imation in spatial direction and our main results. After introducing the corre-
sponding time-discrete parabolic system, we provide in Section 3 a priori estimates
and optimal error estimates for the time-discrete solution, which imply the suitable
regularity of the time-discrete solution. With the regularity obtained, we present
optimal error estimates of the Galerkin finite element solution in L2-norm with-
out any time-step restriction, and the optimal error estimate in H' norm follows
immediately due to the nature of our approach. The concluding remarks are pre-
sented in Section 4. Extension to r-order Galerkin finite element approximation is
straightforward with the corresponding assumptions of regularity.

2. Galerkin methods and main results

Let © be a bounded convex and smooth domain in R? (d = 2,3). For any integer
k>0and 1 <p<oo. Let W; (©2) be the Sobolev space with the norm

Iy = (X [ 1p%srac)”

1B1<k
where
D — 918l
Oxy"---0x,°

for the multi-index 8 = (B1,---,Ba), f1 >0, -+, Ba > 0, and [B| = B1 + - + fa.
For any integer k > 0 and 0 < a < 1, let C*+%(Q) denote the usual Hélder space
with the norm

DPf(x) — D?
||f||Ck+a = Z ||D5f|‘c(§)+ Z sup | f( ) f(y)|

1BI<k PR

and let Cp(Q) be the space of continuous functions on © vanishing on the boundary
9. For any Banach space X and function f : [0,7] — X, we define the norm

T P
Ol dt) L 1<p<co
Il fllLeco,ryx) = (/o X
esssuprcom | FBlx, p=oo.

With the boundary conditions (1.4), the weak formulation of the system (1.2)-
(1.3) is defined by

(2.1) (ue, €u) + (Vu, V) = (0(uw)|VeI?, &),
(2.2) (0()V6, VEy) =0
for any &,,&s € H}(Q) and a.e. t € (0,7).

Let 7, be a regular division of € into triangles in R? or tetrahedras in R?, i.e.
Q' =U;Q;, and denote by h = max;{diam2;} the mesh size. For a triangle Q; at

the boundary, we define (NZj as the triangle with one curved side (or a tetrahedra
with one curved face in R?) with the same vertices as 2, and set D; = Q;\Q;. For
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an interior triangle, we set ﬁj =Q, and D; = (). For a given division 7, we define
the finite element spaces [26]:

Vi, ={v, € C(Q) : vp|q, is linear for each element and v, = 0 on D;},

Sy =A{v, € C(NQ) : Uh|§j is linear for each element}.

It follows that V}, is a subspace of H}(Q) and S), is a subspace of H!(Q). For any
function v € S, we define Apv as the function which satisfies Apv = 0 on D; and
Apv = v on T;. We define I, : C(Q) — Sj, to be the Lagrangian interpolation
operator, i.e. ﬁhv coincides with v at each vertex of the triangular division of 2,
and set II;, = Ahﬁh. Clearly, IT;, is a projection operator from Cy(£2) onto V.

Let {t,}N_, be a partition in the time direction with ¢,, = n7, T = N7 and

u" =u(x,ty), ¢" =¢(x,tn).

For any sequence of functions {f"}_,. we define
Dy f*H = Ay
T

For simplicity, we assume that g € H'(Q). The fully discrete finite element
scheme is to find U;’, ®) —g™ € V3, forn =0,1,---, N such that for all {&,, {3 € V4

(2.3) (DU, &) + (VU VEL) = (a(U) VR, &),
(2.4) (c(UH VPR, VEy) =0,
with the initial conditions U? = Rpu.

In the rest part of this paper, we always assume that the solution to the ini-
tial/boundary value problem (1.2)-(1.4) exists and satisfies

lull oo ((0,7); 2y + lwell Loo 0,7);2) + lwell 20,7 m2) + el L2 (0,122
+ lluoll a2 + 1@l oo (0, 1);w212/5) + 1Bell 20, 7)) + [Vl Los ((0,7):04)
(2.5)  + 9l (o,myw212s5) + lgell L2 0,751y + IVl Lo (0, 1):00) < C.

We denote by C' a generic positive constant, which is independent of n, h and 7 and
€ a generic small positive constant. We present our main results in the following
theorem.

Theorem 2.1 Suppose that the system (1.2)-(1.3) with the initial and boundary
conditions (1.4) has a unique solution (u,@) satisfying (2.5). Then there exist
positive constants 19 and hg such that when T < 19 and h < hg, the finite element
system (2.3)-(2.4) admits a unique solution (U}, ®}), n=1,---, N, such that

n__ ,mn no__ n 2
(2.6) max [UF = u”z2 + max [ @F - 6”12 < C(r + h?),

@7 max (U7 — s+ a8 = 6"l < OO+ R,

For U° = g and ®°, we define U™ and ®" to be the solution of the following
discrete parabolic system (or elliptic system)

(2.8) DU — AU = o(U™)|VO"]?, 0<n< N -1,
(2.9) -V (c(U")VI") =0, 0<n<N,
with the boundary conditions

(2.10) Urtl(z) =0, ®"(x)=g(z,t,) for z € .
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We will present the proof of Theorem 2.1 in the next two sections. The key to
our proof is the following error splitting

1UR —u[ < [le”[| + llezll + IU™ — RuU™,
[Pr = o™ [ < [In" | + lIng |l + [|@™ — P o™
for any norm || - ||, where
e"=U"—-u", ey =Uy—RU",
W=, = O — PO
with Ry, : H3(Q2) — V}, being the Riesz projection operator, i.e.
(V(v— Rpv), Vw) =0, for all v € Hy() and w € Vj,.
and Pron = g(-t,) + I, (8" — g(-,t,)) for n =0,1,2,- -, N.
With the definition of the operator Ilj, P}’ and Ry, the following estimates hold

[23]: for any 2 < p < oo, there exists a positive constant C' (independent of the
function v) such that

(2.11) v — pvl| Lo + hllv — Hpv|lwie < Ch2||Jv]lw2.e,
(2.12) @™ — Pra™||ze + A" — Py@" [lwir < Ch?(|@" — " [,
(2.13) lv — Rpvllze + hllv — Ryv|lwie < Ch2 |||l

hold for all v € W2P(Q) (" HA(Q).

3. Error estimates

We analyze the error function (e”,7™) from the linearized semi-implicit Euler
scheme (time-discrete system) and the errors function (e}, n;’) of the Galerkin fi-
nite element method for the time-discrete system in the following two subsections,
respectively.

3.1. The time-discrete solution. In this subsection, we prove the existence and
uniqueness of the time-discrete system (2.8)-(2.10) and establish the error bounds
for (e™, n™).

Theorem 3.1 Suppose that the system (1.2)-(1.4) has a unique solution (u, )
satisfying (2.5). Then there exists a positive constant 7y such that when T < 19, the
time-discrete system (2.8)-(2.10) admits a unique solution (U™, ®™) such that

N 1/2
n n n||2
31) e [0+ max (DU 5e + (Z_jlantU |Hz> e
(3.2) max_||®"]| g2 + max [|[VO"| L~ < C
1<n<N 1<n<N
and
(3.3) (max e + max "l <O

Proof We rewrite the system (1.2)-(1.3) by
(3.4) D™ — Ay = o (u™)| V"2 + R
(3-5) -V (o@")Ve") =0,
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where R} is the truncation errors due to the time discretization, i.e.
ou
Ot lt=ty, 1
+o(u)V (" + ") - V(g™ - o").
With the regularity given in (2.5), we have

(3.6) IR e < € 305y IREH I < O

e + (@) = o (") Vo2

Subtracting the equations (3.4)-(3.5) from the equations (2.8)-(2.9), respectively,
we obtain

Die"tt — A"t = (o(U™) — o (u"))|Ve"|?
(3.7) +o(U™) (V" + VOr) - V™ + Ry,
(3.8) =V (e(U")Vn") =V [(c(u") —a(U"))Ve"],

with the boundary condition e"*! = 7™ = 0 on 9. An alternative to the last
equation is

(3.9) =V (o(")Vn") =V - [(o(u") —o(U") (V" + Vn")].
Multiplying the equation (3.8) by 7" *! and integrating the result over 2, we have
IV ||Z2 < Clle™ |2l Vn" || 2
which leads to
(3.10) V" [lrz < Clle™|| 2.
Similarly, multiplying (3.7) by e"™! and integrating it over  gives
1
Dyl ) +1ven 13
< Clle™|zzlle" Ml V9" | + (o (U™)(V" + VE™)e" T, Vi)
+ IRy 2 lle™ | e -
By (2.9) and using integrating by part,
[(c(U™)(Ve™ + VEm)em ™, V)|
<|(o(U™)ertiver, V)|
+](eHV - (o(UM)VR) + o (U V" - Ve T, )]
<O(le™ 21V lzz + IV | Vel g2l 22 + V0" | 2] Ve T 20" || o) -

Applying the maximum principle to the elliptic equation (2.9) shows that || ®" || <
C and therefore,

Il < C,
forn=20,1,2,---. It follows that
1 1
Di(Ghem s ) 4519
< O[3 + €l |3 + Clln s + CILET s
< Clen 22 + Clle™ 2 + CIRT s
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where we have used (3.10) in the last step. By applying Gronwall’s inequality,
combined with (3.6), we derive that there exists a small positive constant 7y such
that when 7 < 79,

N
(3.11) s 1V s + 32 1 e < O

In particular, the above estimate implies that
(3.12) U3 < ©
and
DU |2 < | Dyu™ |2 + [ Dee™ | 2 < C.

With the above inequalities, we derive from (2.8) that
(3.13) 1T 2 < C+ CIVO" | Zs-
Since H%(Q) — C*(Q) in R? with d = 2,3, ||e"||ce < C. By applying the W4
estimate [6, 24] to (3.9), we get

V™ |[Ls < [[(o(u™) = a(U™)) V|| L4

< Colle™L= (Vo™ [[Ls + [[Vn™]|L4)

where Cj is some positive constant. By assuming that Cpl|e™||L~ < 1/2, we derive
that

IVn*[lps < €
and (3.13) implies that
(3.14) le" gz < " gz + U g2 < ©

and
e Hlnoe < e rlen s < orHe,

From the above derivation, one can see that there exists 79 > 0 such that if 7 < 79,
then Colle™||p~ < 1/2 implies Co|e" |~ < 1/2 as well as (3.14). In addition,
we see that [|[V®"||« < C and therefore,

: o <
(3.15) (ax [T lee < C.

By applying Schauder’s estimates ([9], page 74) to (2.9), we derive that

(3.16) | nax, (IVe™|ca < C,

which together with (3.12) and (2.9) leads to

(3.17) | nax 2™ 72 < C.

Multiplying (3.7) by —Ae™*! and summing up the equations forn = 0,1,--- , N—
1, we obtain

N
max_ "3+ 3 rllAe 3
n=1

—1
<3 (I = o @)V + o (U) (Vo™ + V™) - V|2 + B3 )

<Cr2.
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It follows that

n <
| Dnax lle™ |z < Cr,
and
N N
D TllADwe" |2 < CT72 Y | Aet |7 < C.
n=1 n=1
By the theory of elliptic equations [9, 14], ||Die"||gz < C|ADe™||2 for n =
1,---, N, and so
N
(3.18) > 7lDer |3 < C.

n=1

The proof of Theorem 3.1 is complete.

3.2. The fully-discrete finite element solution. Here we study the error (e}, n})
of the Galerkin finite element method for the time-discrete system (2.8)-(2.10).

Theorem 3.2 Suppose that the system (1.2)-(1.4) has a solution (u, ¢) satisfying
(2.5). Then there exist positive constants hg and 79 such that when h < hy and
T < Ty, the fully-discrete system (2.3)-(2.4) admits a unique solution (U}, ®7) such
that

(3.19) lerllrz + [[nf )2 < CR?,
(3.20) lenllar + lImil e < Ch.

Note that the condition of 7 < 73 is to ensure that Theorem 3.1 holds. For the
given U} , the error estimate for the equation (2.4) is given in the following Lemma.

Lemma 3.1 Suppose that the system (1.2)-(1.4) has a unique solution (u, ¢) sal-
isfying (2.5). Then

IV (@ — @)z < C(h+ [leqllze),
195 — @™l < CO(h? + llejillz +h™" eI 22),

where (U, ®7) and (U™, ®™) are the solution of the finite element system (2.3)-
(2.4) and the time-discrete system (2.8)-(2.10), respectively.

Remark 3.1 The proof of the above lemma is similar as that of Lemma 3.2 in [11],
in which the factor h~%6 appears when ||e}!||1s reduces to ||e}| ;2 via the inverse
inequality. More important is that in [11], e} is the difference between the exact
solution of the system (1.2)-(1.3) and the fully discrete finite element solution. The
restriction for the time-step size, 7 < 79h%/®, was required when the preliminary
error bound |[e}!||z2 < C(7 4+ h?) was used by induction in the second inequality of
Lemma 3.1. However, in our approach, e} is the difference between the solution of
the time-discrete system (2.8)-(2.10) and the fully discrete finite element solution.
Thus, the induction assumption shows that ||e}|| 2 < Ch? and then, we can prove
the optimal error bound of the scheme unconditionally.

Proof of Theorem 3.2 At each time step of the scheme, one only needs to solve two
uncoupled linear discrete systems. Due to the assumption (1.5), it is easy to see that
coefficient matrices in both systems are symmetric and positive definite. Existence
and uniqueness of the Galerkin finite element solution follows immediately. It is seen
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that the inequality (3.20) follows from (3.19) via the inverse inequality. Therefore,
it suffices to prove (3.19).
The weak formulation of the time-discrete system (2.8)-(2.10) is

(3.21) (DU, &) + (VU™ VE) = (o(UM)|VO", &),
(3.22) (o(U™) V", VE,) = 0,

for any &y, & € Vi. From the above equations and the finite element system
(2.3)-(2.4), we find that the error function (e}, n}) satisfies

(Drep ™, &) + (Ver™, VEu)
= (Dy(U™! = RyU™), &) + ((0(UF) = o (U™) [V %, &)
+2((c(U) = o(U™))VO™ - V(Pf — ™), &)
+ (a(UR)V (D) — @)%, &)
+2(c(U™VE"™ - V(D) — @"), &)
(3.23) = (Ry™, &)+ (B3, &) + (R, &) + (RYY, &u) + (R, u),
and
(o (U)VR, Vés) = ((0(UR) = a(U™) V", VEy)
(3.24) +(o(Up)V(Q" — Pro™), V&)

for all &,,&¢ € Vh.
Since 0y = 0 on 0%, we can take {, = ;" in (3.24) to get

(3.25) Vaplize < Clleplz2 + Ch,

where we have noted the fact that ||V(¢" — Pf*¢™)||2 < Ch. With the above
inequality, from Lemma 3.1 we derive that

(3.26) 77122 < Ch® + Clleq| a-
Taking &, = €)™ in (3.23), the right-hand side is estimated by

By, ey ™) < llep ™Iz + CIDU™ — Ry DyU™ 1|7

(3.27) < lley ™ 7 + CIDU 3 1Y,
(Ry*, en ™) < Cllep Hlzz(llenllze + 1U™ = RU||12)
(3.28) < C(lley ™ IZe + llenlze + 1),

(Ry™, e ™) < Cllep™ e llerllzz + U™ = RaU™| 2)
< (Ve + [|" — Pran|Ls)
< Cllem g (el e + CRA(| VRl Ls + Ch)
<ellep ™ Fn + Ce (llenll L2 + Ch%)?
(3.29) x (Ch=/S||Vnp 2 + Ch)?,
(REFY, e ™) < €@ — @"[[32 + Cllep I3
(3.30) < Cllep™ (172 + C(h* + llep]|72)
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and
(R, ep ™) < Cllepll(IVni Iz + IV (2™ — Pre™)|172)
< Ch Y2l 1 (el + h?)
(3.31) <elleftt|3 4+ CethT e 12 + Ce P

With the above estimates, by choosing a e small enough, (3.23) reduces to
Di (e 32) + 176532
(332) < C(lepllZe + llerlze +h7 lepllze) + Ch® + ClIDU™ | [3h,

which holds for 0 <n < N — 1.
Now we prove that

(3.33) lerll: <h/?for0<n<N

by using mathematical induction. Clearly, this inequality holds for n = 0. If we
assume that this inequality holds for 0 < n < k, then the inequality (3.32) reduces
to

(3 34)
Dy (llep™72) + Ve ™72 <C (lep™ 172 + llerlz2) + Ch® + Ol DU || F2h

for 0 < n < k. By applying Gronwall’s inequality, we derive that
(3.35) ekt 2, < Cyh® < hif h < 1/C)72.

This completes the induction.
With (3.33), we can apply Gronwall’s inequality to (3.32) and get

: < Ch3/?
(3.36) (ax lenfre < Ch

Since it € H(Q), from the estimates (3.25)-(3.26) we see that

(3.37) | nax, [l < Ch.

Finally, by applying the WP estimate to the equation (3.24), we get

(3.38) (V0 pazrs < C\UR — U™ przss + C|| V(R — PIO™)|| 125 < Ch
and therefore, we obtain a refined estimate:
(R, ep ™) < Clleplls (IVnil3azss + V(" — Prd™)[|7 12/5)
<ellepll7e + Ce Vgl 1aas + Ce_ll\V(q’" — Po")|| i
(3.39) <eleplF + Cetht.

With the estimates (3.27)-(3.30) and (3.39), the equation (3.23) reduces to
Dy (JleptHI72) + IVer HI7e < Cllepllie + Ch* + C|IDU™ 321
By applying Gronwall’s inequality, we get

. < Ch*
(3.40) lglagXNllehHLz Ch”.

The L? error estimate of 1} follows from (3.26) and (3.40). The proof of Theorem
3.2 is complete. Hl

Theorem 2.1 follows immediately from Theorem 3.1 and Theorem 3.2. ll
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4. Conclusions

We have presented an approach to obtain optimal error estimates and uncondi-
tional stability of linearized (semi) implicit schemes with a Galerkin finite element
method for the three-dimensional nonlinear Joule heating equations. The analysis
is based on a new splitting of the error into the time direction and the spatial direc-
tion, by which the numerical solution (or its error) in a strong norm can be bounded
by induction assumption and the inverse inequalities without any restrictions on
the time-step size. In most existing approaches, a time-step condition has to be
enforced to bound the numerical solution in a stronger norm.

Clearly, our analysis can be extended to many other nonlinear parabolic systems,
while we only focus on the electric heating model in the present paper. A simple
example is the Joule heating equation with a stronger nonlinear electric conductivity

o=o(u,Vu).

With stronger regularity assumption, optimal L? and H' error estimates in Theo-
rem 2.1 may be proved without any restrictions on the time-step size 7.

In this paper, we only considered a linear Galerkin finite element approximation.
The extension to high-order Galerkin finite element methods can be done similarly.
For simplicity, we have assumed that the function ¢ is defined in the domain
instead of on the boundary 9f2. If the function g is defined only on the boundary
0, a similar analysis can be given by taking the boundary terms into consideration,
see [11] for reference. Optimal error estimates still can be proved without any
condition on the time-step size.
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