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We consider a fully discrete H'-Galerkin mixed finite element approximation of one nonlinear integrodifferential model which
often arises in mathematical modeling of the process of a magnetic field penetrating into a substance. We adopt the Crank-Nicolson
discretization for time derivative. Optimal order a priori error estimates for the unknown function in L* and H' norm and its
gradient function in L> norm are presented. A numerical example is given to verify the theoretical results.

1. Introduction

The objective of this paper is to discuss a Crank-Nicolson
fully discrete H'-mixed finite element scheme for the follow-
ing nonlinear integrodifferential model:

ut_(l+A(t))uxx =f(x’t))
u(0,t) =0,

(x,£) € I x (0,T],

u(l,t)=0, 0<t<T, 1)

u(x,0)=uy(x), xel,
where A(t) = jot jol (0u/ox)*dxds and I = [0,1]. uy(x) and
f(x,t) are given functions.

The above equations have been widely used to describe
the process of a magnetic field penetrating into a substance,
which is a generalization of the model proposed in [1-4].
The existence and uniqueness of a weak solution to the above
boundary value problems were proved in [5].

During the last decades, many numerical methods were
developed to discretize this kind of problems. For the finite
difference approximation of the above model one can refer to
[6-11]. For Galerkin finite element approximation of model
(1) we can refer to [11], where the authors developed error
estimates for semidiscretization in the energy norm. Note
that the coefficient in (1) depends on the derivative of u. When

finite difference method and Galerkin method were used to
solve this model, one needed to differentiate the numerical
solution to determine the coefficient. This would generate
an inaccurate coefficient, which then reduces the accuracy
of the numerical approximation for u. In order to overcome
this question an H'-Galerkin mixed finite element discrete
scheme was proposed in [12]. Optimal order error estimates
in L* norm and H' norm were presented. For more references
with respect to H' -Galerkin mixed finite element method one
can refer to [13-17].

In [12] the backward Euler method was used to discretize
the time derivative. Note that problem (1) is nonlocal due
to the integration term in the coefficient. To improve the
convergence order for time discretization and save the storage
we construct a Crank-Nicolson H'-mixed finite element
scheme for problem (1). By using elliptic projection and the
boundness of the numerical solutions we prove optimal a
priori error estimates for the scalar unknown function and
its flux. Finally we carry out a numerical example to verify
our theoretical results.

The rest of this paper is organized as follows. In Section 2
a Crank-Nicolson H'-mixed finite element scheme is con-
structed. Optimal a priori error estimates are deduced in
Section 3. In Section 4 a numerical example is carried out to
verify our theoretical results.
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Throughout the paper, we use the standard notation
W™4(Q}) for Sobolev space on Q with a norm || - l,,q and a
seminorm | - |,,, .. For g = 2, we denote H"(Q) = wW™2(Q),
I N, = I, and for m = 0, we denote || - || = |- .
Moreover, the inner products in L*(Q) are indicated by (-, ).
Let X be a Banach space and ¢(t) : [0,T] — X; we set

T
lolio = | ol

ol o) = ess sup o]l
0 0<t<T

2)

In addition, C denotes a generic constant independent
of the spatial mesh parameter h and time discretization
parameter 7, and & denotes an arbitrarily small positive
constant.

2. Crank-Nicolson Discrete Scheme

In this section we first briefly describe the weak formulation
for problem (1) and then construct a Crank-Nicolson discrete
scheme for it.

2.1. Weak Formulation. In order to define a fully discrete H'-
Galerkin mixed finite element procedure for problem (1), we
firstly split (1) into a first order system. Let 0 = u,; then (1)
reduces to

0 =1u,,
3)
u,=1+A)o, + f(x1),

where A(t) = J; Iol o’dxds.

Let Hé(I) = {v € H'(I); v(0) = »(1) = 0}. It is natural
to state the weak formulation for problem (1) in the following
form:

(uevy) = (0,v,), veH (D),

(o, w)+ (1 + A1) opw) + (fw,) =0, weH (I).

(4)

2.2. The Crank-Nicolson Discrete Scheme. First we introduce
two finite element spaces. Let V}, and W, denote the finite
dimensional subspaces of Hé (I)and H'(1), respectively, with
the following approximation properties:

inf {|y - vilo, + Alv - vl ,} < CH*!

Y€V

"wukﬂ,p’

v € Hy () n WP (1),
(5)

0l = wyll, + Plw = w, ], } < CH M wl

we WP (D),

where 1 < p < 00. k, r are positive integers.

To define the fully discrete scheme we also need a time
mesh grid. Let 0 = t° < t' < --- < t" = T'be a given partition
of the time interval [0, T'] with step length 7 = T'//N, for some
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positive integers N. Define " = nr and =12 = (n—(1/2))1.
For convenience we set ¢" = ¢(t") and ¢" 1/ = (¢"+¢"1)/2
for a smooth function ¢.

Let U" and Q" denote the discrete counterpart of u and o
at t = t" which satisfy the following Crank-Nicolson discrete
scheme:

(Udvie) = (@ vi) s V4 €V, (6)
Qn _ Qn—l
()
2 . 2
n Qz + Ql—l n n—1
+ 1+ Zan,i || ' 2“ “ Qx +2Qx Wy
i=1
" (fn_(l/Z)’whx) =0, w, € Wh’
(7)
where
7, i=12,...,n—1,
an,i = I’ i=n, (8)
2

and U°, Q° are to be defined later.

The existence and uniqueness of the discrete solution
for the above problems can be guaranteed by the theory
presented in [18, page 237-239].

To discretize the time integration we used the following
integroformula:

tn—(l/z)

|| a@ds= Y557 ©)
i=1

Its truncation error can be estimated as follows:

tn—(l/z)

g(r)ds— Z(Sn’,-gnf(l/z)
i=1

t" t"
<C <T J;H lg:| + s L || ds) .

3. Error Analysis

(10)

3.1. Preliminaries. We begin by recalling some preliminary
knowledge that will be used in the following convergence
analysis.

We define the following elliptic projections: i1, () € V,
G,(t) € W,,, which satisfy

(ux - ﬁhx’ th) =0, Vvh € Vh’
n

(04 = G Wpy) + (0 =Gy wy) =0, Yw, € W,
Here « is chosen to guarantee the H' -coercivity of the bilinear
form in the second equations. Moreover, it is easy to check
that the bilinear form is bounded.
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Lety = u—iiy,, p = 0—063,; theny and p satisty the following
estimates from [19]:

I ©l+ I O, < CH* (s + gl ). G =001,

le ®l;+ 1o ®l; < ™ (lal,., +lg.l,.)> =01

(12)

To derive the error estimates we also need the following
discrete Gronwall inequality.

Lemma 1 (discrete Gronwall inequality; see [20]). Let
7,B,C, > 0 and let a, b,, ¢, and d, be sequences of
nonnegative numbers satzsfymg

n
a, + er,.
i=0

n n
Vn >0, <B;+ Cerai + TZQ. (13)
i=0 i=0

Then, if C,7 < 1,

n
Vn20, a,+1)bh< gC1 T <B + TZC ) (14)
i=0

3.2. Error Analysis. To estimate the errors, we firstly decom-
pose the errors into

w(t") =U" = u (") -, (") + @, (") -

o(t")-Q" =0a(t") -5, (t") + 5, (t") -Q" = p" + §".
(15)

U" :nn_l_(n’

Note that the estimates of 7" and p" can be found out easily
from (12) at t = t". Therefore it remains to estimate (" and &”".

Setting t = =2 in (4) and combining (6) and (7)
with auxiliary projections, we deduce the following error
equations with respect to {"" and &":

(C;l’ th) = (pn, th) + (En’ th) > (16)

() (B )
- ("n%’"_l _ ;«—(1/z>’wh) ~ (P"—Tp’”)wh)
()
_ <A”(1/2’02(1/2> B (Z%”Q “ + “QI 1" )

n n-1
o,.+0
x x n—(1/2)
+ (—2 -0, s whx> .

17)

Theorem 2. Suppose that U° = 11;,(0), Q= 0,(0), and 1 <
J < N. Then there exists a positive constant C independent of
h and T such that for sufficiently small T

|/ = V"] + b’ ~07), +]o” -

(18)
<C (hmin{k+1, r+1} + T2) )

Here k,r > 1 are positive integers.
Proof. Choosing v;, = {" in (16) yields

(€58 = (.00 + (880, (19)
which implies

[l =< 1" + 1871 - (20)

Setting wy, = (£ + £""1)/2 in (17) gives

g -t g ! . [ R S
) 2 02
N <A”(1/2)o”“/2’ B <Z “Q " + "Ql 1" )

Qg >
X

2 72

(O.n _Gn—l n(1/2) gn +En—l>
= —_—_— Gt ,
T 2
~ Pn _ pn—l En + En—l
r 2
. pn + pnfl En + En—l
2 72

—1 -1
+ oy + 0y _ a-(1/2) &+ &5
_— O'x y— | .
2 2

For the third term on the left side we have

<)Ln—(1/2)0_n—(1/2) _ <26 M)

QrQrt gy >
X

(21)

2 72

e +||Q’ Teve gve
(e,




) ((An(l,n_(z@mne [ +fof ))
gn gn 1
T
+ <<lzl “Q |+ ||Q " ><gj;<1/z> - "Z_+2‘TZ_I),
En En 1
T

ol +llQ’ To o g
Apryeer)

(22)
Then we obtain

3 0er -t ) (1S )

2

-1
e
2

n i—1
(e (30,11 o
O
g+&!
2
. <<Z m"Q || +2“Qz 1” ><az +2cr,’jl —U;_(I/Z))’
i=1

&+ &y
2
o,n _ O_n—l En + En—l
N (_ o), _)
T 2

~ Pn_Pn—l En_’_gnfl
T ’ 2
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[} +||Q’ i RVEYrS
<< Zam 5
En+fn—l
2

1
o t+oy n—(1/2) En & !
+ 5 -0, 7, BT

Now it remains to estimate the terms on the right side of (23).
It is easy to prove that

(23)

2 n
pn _Pn—l ljrt 5
AT S
" — o} 2 t" )
— g scfy lowPds,  (4)
T -1
o+ ‘72_1 n—(1/2) ’ s (0 2
T g0 <cx j s

Here the Taylor formula with integral remainder was used.
Note that

" 1k i-1|2
A7) <Z M)

([ g1

1/2)

J a —ah dsdx
0 Jo

I $s. ( ()+ (6:‘;1)2 (@) (@) >dx

(25)

By Holder inequality and the bound of the projection &}, we
have

tn—(l/Z)

1
L L (02 - 5;) dsdx

< o = Gl 2oz (10l 20z +

I =

Hah ||L2(0,t";L2(I)))

<Cp ||L2(0,t";L2(I))'
(26)
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Using the error formula (10) and the bound of the projection
G, we derive

)

(L Grds — Z‘Snl(~l (1/2) >dx
! ¢ d - " dZ

cof([/ ]l @aee || o @d)ac)an

t'l
sce 1ol as

+C7° (“&ht“Lz(O,t";Lz(I))

+ ”b"h“Lz(o’tn;Lz(]))"6htt"L2(0,t”;Lz(I)))
3/2 T S, . 2
sc( ([, Jal1adras) + ).

For I, we have

(27)

S

<320 (¢

(il = 1<) k&1 (™) + 1))

(28)

To bound I; we need to derive the boundness of Q'. From (7)
we can deduce

(G AR R
" 2 72

. (Qn _ Qn—l ’ Qn + Qn—l ) +(fn(1/2)’ Q;rtC +2QZ_1 ) o

T 2
(29)

By € inequality we have

, z)+< ) i i 5 1“>
i=1 2
n—112
Al < f

2

NI'—‘

1 12
- (I - e

n—(1/2)||2.

(30)

5

Then, multiplying by 27 and summing from 1 to ! we conclude
I
[Q <X + Q) a1
i-1

which implies Q' is bounded.
Combining (31) with the above estimate of I; and using
the boundness of 67,, we can get

Lscry |€], (32)
i=1

where £ = 0 was used.
Collecting the above estimates for I, ~ I and using ¢
inequality, we obtain

(CEEPNEE R P
gn gn 1
2
o 1/2
<C ("P”Lz(o,tn;y(z)) + T3/2(LI "5h"2||5ht“2d5) + Tz)
En En 1
Z <1

tYI
<C (Il * J,H ol s+ )

En En 1

+ ZHE [+

.
2 ~ 112]1 = 12
<c (upny(o,tnm) o L_I loP o

n -
)
i=1

2
n+n—1
o St & ’

(3

Jof+ IIQ’ i )(c +oy
i )

G+
2

n n-1
Ux + O-x —(1/2)

2 X

_ 02(1/2)> ,

En En 1
2

e
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TaBLE 1: The errors of [/ — U’|| at different time.

Time
h=1 t=02 t=04 t=06 t=08
Error Order Error Order Error Order Error Order
1/20 1.0174¢ — 004 \ 1.1819¢ — 004 \ 1.2690¢ — 004 \ 1.2445¢ — 004 \
1/40 2.5472e — 005 1.9979 2.9553e — 005 1.9997 3.1723e — 005 2.0001 3.1112e — 005 2.0000
1/80 6.3711e — 006 1.9993 7.3900e — 006 1.9997 7.9329e — 006 1.9996 7.7813e — 006 1.9994

TABLE 2: The errors of ||ui - Ui|| at different time.

Time
h=1 t=0.2 t=04 t=06 t=038
Error Order Error Order Error Order Error Order
1/20 0.0020 \ 0.0024 \ 0.0025 \ 0.0025 \
1/40 0.0010 1.0000 0.0012 1.0000 0.0013 0.9434 0.0012 1.0589
1/80 5.0969¢ — 04 0.9723 5.9120e — 04 1.0213 6.3463¢ — 04 1.0345 6.2251e — 04 0.9469

TaBLE 3: The errors of o/ — Q'] at different time.

Time
h=1 t=02 t=04 t=06 t=038
Error Order Error Order Error Order Error Order
1/20 1.9532¢ — 004 \ 3.5339¢ — 004 \ 5.4745e — 004 \ 7.6700e — 004 \
1/40 4.7504e — 005 2.0397 8.6496e — 005 2.0306 1.3441e — 004 2.0261 1.8884¢ — 004 2.0221
1/80 1.1699¢ — 005 2.0217 2.1381e — 005 2.0163 3.3284e — 005 2.0137 4.6818e — 005 2.0120

2 2

ol +a"! _man| et Multiplying by 27 and summing from 1 to J leads to
2 * 2
n 5 En_i_zn—lz ]2<C 2 C4tl~2d C4
< CT3J logeee | s + el 22— . [ < Cllelzozzay + € . [oulds + C
-1 2
(33) J J
+C| s ot | folds
Inserting (24) and (33) into (23) leads to J ,
+cT4J o s
0
1 n|2 n—1|2
;(”EH_E “) 2171 0 ] En_i_Enle
+Crt gl +Cr) |2——
| ) IRTE0)
2 2 —
(Wl oray I+ 1 2 C
< Cllelioazam +C [ loldsscry e G
t" no n=1
+7° j |5, ds + * +TZ||£’||2> N J i
60 vcrt ([ Moullds + | lowlPas
1 (" 2 5 (¢ 2
+C—J ds+Ct J o ds ¢
o I o [ teutasen
0
p
e [ lowlds 2 ;o L
f < Cleliauaay +C [ IolPds +coy e
En +£n—1 2 0 n=1
ve 2 ' +Cr
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Taking 7,1let 0 < 7 < 7, such that 1 -Ct > 0; then by discrete
Gronwall’s lemma we obtain that

2 v
€1 < Cllelioauiay +C |, Iolfds+crt. G0

Substituting (36) into (20) yields

2 v
1) < Clelieoay +C |, IaFds+ce @7

Combining (36), (37), and the estimates of ", p" and using
the triangle inequality, we can complete the proof. O

4. Numerical Example

In this section a numerical example is carried out to verify the
theorems presented in this paper.

Example 1. Let us consider the initial and boundary problem
(1) with the initial value u(x, 0) = x(1-x) sin(x) and the right
hand term

f=x(1-x)cos(x+t)

11 1
—(1+ =t-=cos(t)sin (¢t
< 20 8cos()sm()

- %cos t+1Dsin(t+1)+ %cos(l)sin(l))

X (=2sin(x+1t)+2(1—x)cos(x+1)

—2xcos(x+t)—x(1—-x)sin(x +1t)).
(38)

This example is taken from [11].

In this example we use piecewise linear finite element
spaces to approximate the unknown functions u and o,
respectively. The Crank-Nicolson method is used to approx-
imate the time derivative. Then the corresponding error
estimates reduce to

| =V + he U], + " - Q] < OB+ 7).
(39)
In the numerical implementation we choose h = 7. The errors
and the corresponding rate of convergence for u/ — U’ and
o’/ — @’ are displayed in Tables 1, 2, and 3, respectively.

We can observe that the numerical results are in agree-
ment with our theoretical results proposed in Section 3.
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