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Abstract. The aim of this note is to deduce error estimates for a fully-discrete finite element method approxi-
mation of a kind of degenerate mixed parabolic equations. The obtained results consider regularity assump-
tions about the main variable according to the degenerate character of the problem, given by the term involv-
ing the time-derivative, which is represented with a non-invertible linear operator R. We show two different
approaches to obtain the error estimates. The first one needs to introduce an extension operator of R and the
second one requires to add a new ellipticity property for this operator. These error estimates can be applied
to analyze the fully-discrete finite element method approximation of an eddy current model.

Résumé. Le but de cette note est de déduire des estimations d’erreur pour une approximation par la méthode
des éléments finis entierement discrets d'un type d’équations paraboliques mixtes dégénérées. Les résultats
obtenus considerent des hypotheses de régularité sur la variable principale selon le caractere dégénéré du
probléme, donné par le terme impliquant la dérivée temporelle, qui est représentée par un opérateur linéaire
non inversible R. Nous présentons deux approches différentes pour obtenir les estimations d’erreur. La
premiere nécessite d'introduire un opérateur d’extension de R et la seconde nécessite d’ajouter une nouvelle
propriété d’ellipticité pour cet opérateur. Ces estimations d’erreur peuvent étre appliquées pour analyser
I'approximation par la méthode des éléments finis entierement discrets d'un modele de courants de Foucault.
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1. Introduction

We start introducing the mixed degenerate parabolic problem: given ug € Y, f € L?(0, T; X') and
g€l?(0,T; M), find u e 1?(0, T; X) and A € L?(0, T; M) satisfying the following equations:

d

- [(Rutn), v}y + b, AN] +(Au(D), v) = (F(D, v) VveX in2'(0,7T), Q)
b(u(0),n) =(g®),m)y vneM, 2)
(Ru(0),v)y =(Rug, v)y Yvey. 3)

where X and Y are two real Hilbert spaces such that X is contained in Y with a continuous
and dense imbedding; M is a real reflexive Banach space; (:,-) z denotes the duality pairing in
Z(Ze{X,Y,M}); R:Y —Y', A: X — X are continuous linear operator with R not necessarily
invertible; and b : X x M — R is a continuous bilinear form. A motivation for the study of this
kind of equations comes from the eddy current models considered in [3-5]. These models allow
to consider the time-primitive of the electric field as the main variable of the problem and to
compute it by using the finite element method (FEM). Furthermore, to obtain the convergence of
FEM approximation, in [3,4] have been assumed that d;; u is square integrable in Q x (0, T) where
Q is the computational domain, while in [5] it has been supposed that this property holds in a
parabolic subdomain Q. x (0, T) where Q. represents the conductor domain which is contained
in Q.

Recently, a FEM approximation for the general problem (1)-(3) has been analyzed in [1] and to
obtain the convergence of the method has been assumed that u € H?(0, T; Y). This condition for
the concrete case of problems in [3-5] is equivalent to suppose that d,,u is square integrable in
Q x (0, T). The goal of this paper is to obtain error estimates for the approximation of the general
problem (1)-(3) by considering a time regularity that in the practice problems is equivalent to the
regularity in the subdomain Q. x (0, T) (see Remark 4 below).

With this aim, we present two alternatives. The first one requires to build a vector space that
allows the linear operator R to be adequately extended in order to improve the aforementioned
regularity. The second one consists in assuming a kind of elliptic condition for the operator R. In
both cases, it is necessary to redefine the error term for the approximation of the time-derivatives,
which is based on a projection operator of Y onto the orthogonal space of the kernel of the
operator R.

The outline of this note is as follows: in Section 2 we recall results obtained in [2] about
the well-posedness of Problem (1)-(3) and we present a fully-discrete approximation for that
problem. Next, some preliminary notation and relevant results for the error estimate analysis
are presented in Section 3. Finally, two different approaches to deduce the error estimates of the
fully-discrete approximation with a (new) time regularity for the problem are shown in Sections 4
and 5.

2. The mixed degenerate parabolic problem

Let V be the kernel of the bilinear form b, i.e., V := {v eX:b(r,n)=0 Vne M} and denote by
W its closure with respect to the Y-norm. The well-posedness of problem (1)-(3) is obtained by
assuming the following assumptions [2]:

(H1) R is self-adjoint and monotone on V, i.e., (Rv,w)y = (Rw, v)y and (Rv,v)y = 0 for any

vwevV.
(H2) The bilinear form b satisfies a continuous inf-sup condition, i.e., there exists § > 0 such
that b
v,
up—— = f||n|,, YneM.

vex Ivlix
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(H3) The operator Ais self-adjointon V, i.e., (Av, w)x = (Aw, v)x forany v, w e V.
(H4) There exist £ >0 and a > 0 such that (Av, v)x + {(Rv, v)y = a| V||§( foranyve V.
(H5) The initial data uy belongs to W.

(H6) The data function g belongs to H(0, T; M").

Theorem 1. Let us assume that assumptions (H1)-(H6) hold true. Then the Problem (1)—(3) has a
unique solution (u,A) € L2(0, T; X) x €°([0, T]; M) and there exists a constant C > 0 such that

llliz, 75 + 1Mz, 7500 < CHIL 20, 75 x0) + 1€l o, 701y + ol -
Moreover, A(0) = 0.

Proof. See [2, Theorem 2.1]. O

Now, we introduce the following fully-discrete approximation for the mixed degenerate par-
abolic problem (1)-(3). Let {Xp}; >0 and {M}}~( be sequences of finite-dimensional subspaces
of X and M, respectively (the choice for the subspaces Xj and M), correspond to element finite
spaces) and let {t,, := nAt: n=0,..., N} be auniform partition of [0, T] with a step size At:= T/N.

For any finite sequence {§": n=0, ..., N} we denote
_ " —gn-1
00" i = ———, n=1,...,N.
At

Let ug j, € Xp, and assume that f € €([0, T]; X'). Then, the fully-discrete approximation of the
Problem (1)-(3) reads as follows:
Find uZ € Xy, /IZ € My, n=1,..., N, such that:

<R5uz,U>Y+b(v,5AZ)+<AuZ,v>X:<f(tn),v>X YveXy, 4)
b(ujy,n) =(gtn) M)y Ve M, (5)
u[;l = Up, h» (6)
A9 =0. ()

We can notice that this scheme is obtained by using a backward Euler discrete approximation for
the time-derivatives. Furthermore, the third equation of Problem (4)-(7) will require a suitable
approximation uy, 5 of the initial data 1 to obtain the convergence of the scheme (see Theorems 3
and 7). The existence and uniqueness of the problem (4)-(7) is obtained from the classical
Babuska-Brezzi Theory by assuming the following conditions:

(H7) There exist ¢, >0 and aj > 0 such that
(Av,V)x +Ep(Ru, Yy = aplivly, Y veV, 8)

where V}, denotes the discrete kernel of b in Xy, i.e., Vi, :={v € X, : b(v,n) =0 V nn€ Mp}.
(H8) The bilinear form b : X, x M, — R is bounded and it satisfies the discrete inf-sup
condition, i.e., there exists ; > 0 such that

b(v,m)
2T 2 Bulnlly,  Yne M. ©
vex, Ivlx

3. Preliminary concepts for the analysis of error estimates

We start by considering the projection operator I1; : X — X}, characterized by
Mywe Xy : (Myw,z) = (w,2)x Y ze Xy,
then there is C > 0 independent on # satisfying

|w-T,w|y < Czien}gh lw-zlx.



434 Ramiro Miguel Acevedo Martinez and Christian Camilo G6mez Mosquera

Now, we introduce the discrete orthogonal of VhL, ie
Vii={veX,: wx=0 YweV,}cX,.
By proceeding as in [1, Subsection 4.1], we can define 27, : X — X, given by
Prw = @hw+l'[hw YwelX,
where 2, : X — Vd‘ is defined by
b(ﬁhw,p) =b(w-Mpw,u) VueM,,.

The operator 2}, is well defined thanks to the discrete inf-sup condition (9) and there holds

= 1Dl
|Znw] < 7, =Tl
thus, from the triangle inequality, it follows that
bl .
||w—?}’hw”X5C(1+E)21€n§hllw—zllx YweX.

Therefore, we can use the operator 27, to consider the split of the error given by
ey :=u(ty) —uy =py+0oy, n=1,...,N, (10)
where
pn(t) = u() = Ppu(t), pj:=ppty), o):=Puu(ty)-u;.

In order to define the error term for time derivatives and obtain the error estimates with the
desired regularity, we will need to introduce some notations and deduce some relevant results. In
fact,let Ay : Y — Y’ be the Riesz isomgrphism and define R := A;IR. Thus, by following the ideas
from [6, Section 4], we can observe R : Y — Y is a monotone, linear and bounded self-adjoint
operator. Therefore, the operator R admits a unique square root R*2 which is also a monotone,
linear and bounded self-adjoint operator (see [7]). Let Y, := ker R, Y, be the orthogonal space of
Yy and Y2 be the completion of Y, with respect the topology induced by the norm

vl o= |RY2v] .
Therefore, we can notice that
(Rv, vy = “IA?”Zv“i VrvevY.

Denote P, : Y — Y, the orthogonal projection satisfies Rv = R(P, v) for any v € Y and observe
that

[RY2Psv|, =IPsvl, YveY.
In summary, we have
(Ro,v)y = |[RY2 0|} = |RV2P, |5 = IPs vl Vwey.

Now, since the operator R is monotone and self-adjoint, it is easy to check the following
Cauchy-Schwarz type inequality

I(Rv, wyy| < (Rv, ) Y* (Rw,w)Y? Vowey, an
which implies
1
(R, )y < IRI %y yyllwlyllvle YveY, YweY
and consequently

1
IRVl < IR, oVl VY Ve Yy,
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4. Error estimates by using an extension operator of R
Now we present the first approach to obtain the error estimates with the corresponding regularity
of the solution. We start by introducing the operator
E . Y1/2 N Y/
1Y, ,
which is the linear and continuous extension operator of the operator Rly, : Y, — Y’ (the

restriction of the operator R to Y.). Then, from inequality (11) and by means of an standard
argument of continuity and density, we can deduce

[(Rv,w)y| = lvls (Rw,w)y? YveY!? VYwey. 12)
Furthermore, we can easily notice that
Rv=R(P,v)=R(P,v) VUveY. (13)

On the other hand, we can prove that if u € H' (0, T; X)(c H'(0, T; Y)) then P, u € H'(0, T; Y, ) (S
H(0, T; Y)) and therefore

0:(Pru)=Py (@ew) in L2(0,T;Y4).
Thus, by using (13) and the continuity of R, it follows RP, 1 € H(0, T; Y') and consequently
0:(Ru) =9, (RPyu) = Rd; (Pyu) = RP,0,u in L*(0,T;Y’). (14)

Now, since the embedding Y, < Y}/ is continuous and P, u € H'(0, T;Y,), we have P, u €
H'(0, T; Y}'). Hence, by recalling the fact that R and R coincide in Y, and R € Z(Y}'%,Y"), we
deduce R(P;u) = R(P,u) € H'(0, T; Y'). Moreover, if P, u€ €' ([0, T]; Y.') then

0;(RPyu) = Ro,(Pru) in€°((0,T1;Y’)(c¢° (10, T1;X’)).

Consequently, if u € H! (0, T; X) and P, u € €' ([0, T1; Y.'?), from (14) and the previous identity,
we can conclude

8:(Ru) =0, (RP,u) = Rd,; (Pru) in€°([0,T1;Y). (15)

Now, we are able to define the corresponding error term to estimate the time-derivatives
approximation. In fact, by assuming P, u(t) € € ([0, T1; Y'?) we denote

_ Pu(ty) —Pru(tp-1)

T —-0:P,u(ty), n=1,...,N.
At 4+ ( n)
Note that " € Y+” 2 but in general 7" ¢ Y. Moreover, we can notice the following relationship
between 7", pZ and UZ (see (10)) forn=1,..., N:
0:Piu(ty)—0(Prull)=0(Psel)—1"=0(Prp}) +0(Prol) — 1" (16)

In the following, we denote C as a generic positive constant that is not necessarily the same at
each occurrence.

Lemma 2. [fu e H'(0,T;X) with Pru € €' (10, T};Y}?), A € €10, T; M) and & p}p>o0, {@n}n>o
(see H?7) are bounded uniformly in h, then provided At is small enough, there exists a constant
C > 0 independent of h and At, such that

n _n = k 2
<Rgh’0h>y+At I; ”Uh”X

el ol 2 ) o

N
Ro?Y 0'0> + At
< R ]y 3 vev,  llvlx

k=1

|*
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Proof. Let ke {1,..., N}. By combining (1) and (15), we have
(R(0: (P (10),v) +b(0,0:A(10) +(Au(t0), v)x = ([0, V) ¥ vEV,

Moreover, by using (4) and (13), we obtain
<§(5(P+u£)) , v>Y + <Au£, v>X =(f(t),v)y YUveEV,
Then, by subtracting these two identities and using (16), we deduce
<§5(P+UZ) ’ U>y * <Aalfc" U>X
= <§Tk, v>y - <§(P+5p',;) , v>y - <Ap',§, 1/>X —b(v,0: A(1p)) Yvev,
hence, from (13) it follows
<R50’fl, v>y + <A0ﬁ, V>X
= <§Tk, v>y - <R5p’,fl, v>Y - <Apﬁ, v>X -b(v,0:A(tp)) VYVEV
Thus, by taking v := 0”; € V}, in this last identity, we have
<R50’Z,a’;§>y + <A0ﬁ,ollz>x = <§Tk,a£>y - <R5plfl,alfl>y - <Ap£,a’fl>x —b(oﬁ,at/l(tk)). (18)

Now, we can estimate the first term in the right hand term of this equality by recalling that
ke Y2 and using (12) and Young inequality, to obtain

‘<§Tk’alfl>y‘ = i <R0ﬁ’01’2>y + HTk

Similarly, it is easy to check that

()| <, ot (o), <ot -t

Therefore, having in mind the estimate

b(ok,0A () < ok| sup b0 A @) a ||0'Z||i+ C(sup b(v,0: A () )2,

2

+ .

vev,  lvlix vey,  lvlix

the Lemma 2 is obtained from (18), by using (8) and following the standard arguments for the
error estimates of mixed degenerate parabolic problems (see, for instance, [1, Lemma4.1]). O

Theorem 3. Under the assumptions of Lemma 2, if {Bnln>o is bounded uniformly in h and
ue HY(0, T; X) with Pyu € H>(0, T; Y.}'?) then there exists a constant C > 0 independent of h and
At, such that for At small enough there holds

l=ns=s

N
2
maxN<R(u(tn) —upy), u(ty) - uZ>Y+Ath::1 [ (tn) - uZ”X

2

<Cs{(Rlup—u L, U — U + max | inf |u(t,)—z
{< (O O’h) 0 0'h>Y OsnsN(zexh” (t) Ix

T 2 N 2
. 2 2 .
+ fo (zlen)gh 6:ut) - z||X) ar+ @02 |0uPsulfy rppny 1AL (u% 10:ACt) — ,u”M) } .
Proof. A Taylor’s expansion shows that
N N 1 73
Y ”rk —f (tx_1 — )0 Pyu(t) dt
k=1 AtJy
Now, by using ) = €) — p) and recalling that R is self-adjoint and monotone, it follows that

<R0%,0%>Y < 2<R (uo — uo, ), to — uo,h>Y +2<Rp%,p%>y.

2 T )
sAtf [0:Pru)]; dt.
+ 0

2
L=

k=1
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Thus, by using the Lemma 2, we can proceed as in [1, Theorem 4.1] to conclude the result. U

Remark 4. For the case of formulations of the eddy current model in terms of a time primitive of
the electric field (see [3-5]), we have X := H(curl;Q), Y := L2(Q)® and

(RvV,W)y :=f ov-w VYv,wey,
C
where Q < R? is the computational domain, Q.. is the conductor domain satisfying Q. C Q and
o is the physical parameter called the electric conductivity that is assumed to be a positive and
bounded function in the conductor (i.e., 0 < 0y < 0(X) < 07 a.e. x € Q, with 09 and o0, positive
constants) and zero in the insulator Q := Q\ Q.. Therefore, the operators defined above are
given by
Rv:= oxo.V, Ry .= UI/ZXQCV VveY:=12(Q)?3,
where xo. is the characteristic function of Q.. Furthermore,

Y=y, = {ve L2(3: Vi, = 0} =12 (Qc)3

and P,v:= yq vforall ve Y. Consequently, the assumption P, u € H>(0, T; Y.}’?) in Theorem 3 is

equivalent to the fact that the solution u of the eddy current problem satisfies

ulo, € H (0, 7512 (,)°).

5. Error estimates by assuming an elliptic condition for R

Another alternative to deduce error estimates for solution is obtained by assuming the following
property about the operator R: there exists a constant y > 0 such that

(Ru,vyy zylvly VveYs, (19)
where Y, is the ortogonal space to Yy := kerR (see Section 3). We can easily check that (19) implies
the norms || - |y and | - ||+ are equivalent on Y, and consequently Y+” 2=Y,.

Remark 5. Let us notice that for the case of the eddy current model application (see Remark 4),
the operator R satisfies (19). More precisely,

mwwy:j’awﬂzawwﬂ 3
Q. LZ(QC)

For the rest of this section we assume u € H(0, T; X) and P, u € €([0, T]; Yy). Then R(P.u) €
€'([0,T);Y’) and

VveY, =12(Q)’.

; (RPyu) = RO, (Psu) e €° ([0, T;;Y') = 6° ([0, T); X').
Furthermore, if 1 € €1 (0, T; M) since fO—-Au() e €9([0, T]; X", the identity

(R(0: (Pru)(0),v) +b(1,0,M0) +(Au(n), v}y = (fD,v), YveV, 20)
holds for all £ € [0, T]. Besides, by using (4) and (13), we obtain
<R (5(P+ uZ)) , U>Y +(Aup,v) =(f(ta),v)y VVEV, 21
forn=1,...,N.

Now, we define

tn) — Thn—
oo W) = ultn-) 5 p ey n=1, N

At
We can notice 7" € Y. Moreover, by recalling (10) we obtain
0;Pru(ty)—0(Prull)=0(Pip}l) +0(Psot) - PiT", (22)

forn=1,...,N.
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Next, by using (20), (21) and (22), we can proceed as in the proof of Lemma 2 to obtain the
following similar result.

Lemma6. IfueH'(0,T;X) with Pyue 6 ([0,T];Y,), A€ 610, T; M) and {1} >0, 1an}n>o (see
H?7) are bounded uniformly in h, then provided At is small enough, there exists a constant C > 0
independent of h and At, such that

n 2
k
<RUZ’UZ>Y+AI kzl ”thx

s

_ (1,0, A(t0) )’
i+”60’;i”2y+HF’5Hi+(f§‘5h (Un;nxtk ))

SC(<RU%,O’%>Y+AII:XZ:I )

Finally, in virtue of the previous lemma and by proceeding as in the proof of Theorem 3, we
deduce the following error estimate.

Theorem 7. Under the assumptions of Lemma 6, if {Bnln>o is bounded uniformly in h and
u € HY0, T; X) with P,u € H2(0, T;Y,) then there exists a constant C > 0 independent of h and
At, such that

N
n n n|2
Ig}zasXN<R(u(tn)_ uh)vu(tn)_ uh>y+Atnz::1 ”u(tn)_ uh”X

2
< C{<R(uo— Uo,n), Uo — uo,h>y +O£nna<xN(ziEn§h [ (2n) —Z”X)

T 2 N 2
+f (zien)gh Hatu(t)—z”X) dt+ OO0 Pt gy, + AL n;(u% ||atw,l)—u||M) }

Remark 8. Theorems 3 and 7 are similar to [1, Theorem 4.1], but this last result requires the
solution u belongs to H2(0, T;Y), instead of the hypothesis P, u € H2(0, T; Y,), which is a more
reasonable assumption for a solution of a degenerate problem. In particular, for the case of
eddy current applications (see Remark 4), the assumption P, u € H?(0, T;Y,) means ulgC €
H2(0, T;12 (QC)B), that is in accordance with the functional space to which the solution u belongs
(see [3-5]):
W= {v e1? (0, T;H (curl; QL)) :0svlo, € 12 (0, T;H (curl; QC)’)}.

Consequently, by proceeding as in [1, Remark 5.7], we can apply Theorem 3 or Theorem 7
to obtain the asymptotic convergence of the fully-discrete approximation for the eddy current
problems studied in [3-5].
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