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We present a two-grid finite element scheme for the approximation of a second-order nonlinear hyperbolic equation in two space
dimensions. In the two-grid scheme, the full nonlinear problem is solved only on a coarse grid of size H. The nonlinearities are
expanded about the coarse grid solution on the fine gird of size h. The resulting linear system is solved on the fine grid. Some a
priori error estimates are derived with the H'-norm O(h+ H?) for the two-grid finite element method. Compared with the standard
finite element method, the two-grid method achieves asymptotically same order as long as the mesh sizes satisfy h = O(H?).

1. Introduction

Let O ¢ R? be a bounded convex domain with smooth
boundaryT, and consider the initial-boundary value problem
for the following second-order nonlinear hyperbolic equation

Uy, —V-(AW)Vu) = f (x,t), x€Q, 0<t<T,

u(x,t)=0, xel, 0<t<T, (1)

u(x,0)=uy(x), u(x,0)=u(x), x€Q,

where u,, and u, denote 0*1/0t> and du/ot, respectively. x =
(x> x,). We assume that A(u) is a symmetric positive definite
matrix. A(u) and A, (u) satisfy the Lipschitz continuous

condition with respect to u, where A,, = 0A/0u and
|A (1) = A ()] < Lluy — ], 2

|4y () = Ay ()| < Lluy |, wpuy €R, - (3)
where L is a positive constant.

Two-grid method is a discretization technique for non-
linear equations based on two grids of different sizes. The
main idea is to use a coarse-grid space to produce a rough
approximation of the solution of nonlinear problems and
then use it as the initial guess for the solution on the fine

grid. This method involves a nonlinear solution on the coarse
grid with grid size H and a linear solution on the fine grid
with grid size h < H. Two-grid method was first introduced
by Xu [1, 2] for linear (nonsymmetric or indefinite) and
especially nonlinear elliptic partial differential equations.
Later on, two-grid method was further investigated by many
authors. Dawson and Wheeler [3, 4], Chen and Liu [5] have
constructed the two-grid method by using finite difference
method, mixed finite element method, and piecewise linear
finite element method for nonlinear parabolic equations,
respectively. Wu and Allen [6] have applied two-grid method
combined with mixed finite element method to reaction-
diffusion equations. Chen et al. [7-10] have constructed two-
grid methods for expanded mixed finite-element solution
of semilinear and nonlinear reaction-diffusion equations. Bi
and Ginting [11] have studied two-grid finite volume element
method for linear and nonlinear elliptic problems. Chen et al.
[12], Chen and Liu [13, 14] have studied two-grid methods for
semilinear parabolic and second-order hyperbolic equations
using finite volume element method.

The finite element analysis for the second-order linear
hyperbolic equations was discussed by Dupont [15] and Baker
[16]. They have obtained optimal L®(L?) estimates for the
error, O(h"), using subspaces of piecewise polynomial func-
tions of degree < r—1, for # > 1. Then Yuan and Wang [17, 18]


http://dx.doi.org/10.1155/2014/803615

have studied error estimates for the finite element method of
the second-order nonlinear hyperbolic equations and proved
the optimal error estimates in the L* and H' norm. Kumar
et al. [19] presented and discussed semidiscrete piecewise
linear finite volume approximations for a second-order wave
equation and obtained optimal error estimates in L*, H', and
L norms. For second-order hyperbolic equations with a
nonlinear reaction term, Chen and Liu [14] have presented
a two-grid method using finite volume element method and
obtained error estimate in the H'-norm.

However, as far as we know there is no two-grid finite
element convergence analysis for the second-order nonlinear
hyperbolic equations (1). In this paper, based on two con-
forming piecewise linear finite element spaces S;; and S, on
one coarse grid with grid size H and one fine grid with grid
size h, respectively, we consider the two-grid finite element
discretization techniques for the second-order nonlinear
hyperbolic problems. With the proposed techniques, solving
the nonlinear problems on the fine-grid space is reduced to
solving a linear system on the fine-grid space and a nonlinear
system on a much smaller space. This means that solving a
nonlinear problem is not much more difficult than solving
one linear problem, since dimS;; « dim S, and the work
for solving the nonlinear problem is relatively negligible. A
remarkable fact about this simple approach is, as shown in [1],
that the coarse mesh can be quite coarse and still maintain a
good accuracy approximation.

The rest of this paper is organized as follows. In Section 2,
we describe the finite element scheme for the nonlinear
second-order hyperbolic problem (1). Section 3 contains the
error estimates for the finite element method. Section 4 is
devoted to the two-grid finite element and its error analysis.
Throughout this paper, the letter C or with its subscript
denotes a generic positive constant which does not depend
on the mesh parameters and may be different at its different
occurrences.

2. Standard Finite Flement Method

We adopt the standard notation for Sobolev spaces W*#(Q)
with 1 < p < oo consisting of functions that have generalized
derivatives of order s in the space Lf(Q). The norm of
W*P(Q) is defined by

lll o = 1l = j
S,ps s,p o

with the standard modification for p = 0. In order to
simplify the notation, we denote W2(Q) by H*(Q)) and omit
the index p = 2 and Q2 whenever possible; that is, [lull,, q =
lell;, = lul. Let HS(Q) be the subspace of HY(Q) of
functions vanishing on the boundary I'.

For the variational formulation we multiply (1) by a
smooth function v, which vanishes on I' and find, after

1/p
D |D“u|de> , (@

|a|<s
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integration over () and using Green’s formula, that u(-,t) €
H,(Q), 0 < t < T such that

(U v) +asu,v) = (f,v), VveH, (Q), -
5
x € Q,

u(x,0) =uy(x), u,(x,0)=u(x),

where (-, -) denotes the L*(Q))-inner product and the bilinear
form a(-; -, ) is defined by

a(w;u,v) = J A(w)Vu-Vvdx. (6)
Q

Henceforth, it will be assumed that the problem (5) has
a unique solution u, and in the appropriate places to follow,
additional conditions on the regularity of # which guarantee
the convergence results, will be imposed.

Let I, be a quasiuniform triangulation of Q) with h =
max hy, where hy is the diameter of the triangle K € 7.
With the triangulation 7, we associate the function space S,
consisting of continuous, piecewise linear functions on 7,
vanishing on I'; that is,

Sh

= {v € C(ﬁ) : v linear in K foreachK € 7;,v =0 on F}.
7)

Using the above assumptions on 7, it is easy to see that S,
is a finite-dimensional subspace of the Hilbert space H ()
[20].

Thus, the continuous-time finite element approximation
is defined as to find a solution u,(¢) € S;,, 0 < t < T, such that

(uh,tt)vh) +a(upuyvy) = (fivy), Vv, €8, )

uy, (0) = uy, up, (0) = uy,

where u,,, = 9*u,/0t. Since we have discretized only in the
space variables, this is referred to as a spatially semidiscrete
problem. The existence and uniqueness of the solution of (8)
have been proved by Yuan and Wang [17].

3. Error Analysis for the Finite
Element Method

To describe the error estimates for the finite element scheme
(8), we will give some useful lemmas. In [17, 21] it was
shown that the bilinear form a(-; -, -) is symmetric and positive
definite and the following lemma was proved, which indicates
that the bilinear form a(-; -, -) is continuous and coercive on
Sh.

Lemma 1. For h sufficiently small, there exist two positive
constants C;,C, > 0 such that, for all u,,v,,w, € S, the
coercive property

a (wys wy, up) = C w7 €
and the boundedness property

| (wys o vi)| < Collusn]| [l (10)

hold true.
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Lemma 2. Letii € S, be the standard Ritz projection such that

a(u(t);@-u)(x,t),v,) =0, Vv, €S, (1)

Thus 1 is the finite element approximation of the solution of
the elliptic problem whose exact solution is u. From [21-23], we
have

et = @l + hlu = @l < Ch*flull,, (12)

@y + -, < Ol 03

for some positive constant C independent of h and u.

And there exists a positive constant C, independent of ,
such that [21]

Vil + | Vi ||, < Co» fort <T. (14)

We now turn to describe the estimates for the finite
element method. We give the error estimates in the H'-norm
and L*-norm between the exact solution and the semidiscrete
finite element solution.

Theorem 3. Let u and u,, be the solutions of problem (1) and
the semidiscrete finite element scheme (8), respectively. Under
the assumptions given in Section 1, if u;,(0) = i, and uy,(0) =
i), for0 <t < T, one has

e () = w, ®)] + Bl (8) — w, )|, < €K, )
I(u (®) = wy, 1)), ]| < B,

where € = C(||lull;2 (H2)» llull oo (H2)» ||Mt||Lz 2y
independent of h.

”utt”LZ(HZ))

Proof. For convenience, let u —u;, = (u — %) + (i — u,) =
n + &. Then from (1), (8), and (11), we get the following error
equation:

(& v) + a (38, vp)

= —(vp) +a(upu,vy) —a(wu,v,), Vv, €S,
(16)
Choosing v, = &, in (16) and by (11), we get
(Ett’ Et) +a (uh;f’ Et)
(17)
=- (’7ttr Et) +a (uh; u, Et) —a (u; u, Et) .

3
For the terms of (17), we have
RARE AR KT SR
a(i&.8) = | A () VE- VEdx
_ 1 d . 1 aA (uh) auh
= zaa(“h,f,f)— 3 L—au =, V& Védx.
(19)
a (“h; u, Et) —a (W u, Et)
_ J [A () - A ()] Vi - VE,dx
Q
d
-2 (L [A(w,) - A ()] Vii - VE dx> 00

[ () - a6 VE veds
Q ot

0A (uy,) Ou;,  0A (u) Ou
_L( ou ot ou o) E Ve

Integrating (17) from 0 to t, combining with (18)-(20), and
noting that £(0) = 0 and &,(0) = 0, we have

Slel + Sa(n:88)
- J (’7tt’ Et) dt
0
l t aA (uh) auh )
N J (L 9h V. VE dx

2 Jo ou ot

+ J;) [A (u,) — A(w)] Vi - VEdx
_thﬂ [A(uh)_A(u)]vg—f ~Vfdx>dt

0A (uy,) Ou;,  0A (u) Ou
_L(L< ou ot  ou at>v Vde)

=)

11}
O
=

Il
—

(1)

Now let us estimate the right-hand side terms of (21); for T,
there is

t t
T <C| Inallelde <C | (bl +&17)de. 22)
0 0

For T,, by (2), we obtain
t10A
<o Ao
0

ou ot |
<CLJ

where we used the fact that |ou,/0t|_,
positive constant [17].

Vel ar

(23)
auh

wPar<c| fefar

is bounded by a



For T3, by (14), Schwarz inequality, and (3), we get
T3] < ClIVitl, | A (u,) - A @] |VE|
< Cl\Valloo L € + 7]l 8],
24
<C(lnll* + 1€F) + el (24)

<+ [ belPar) el

with € being a small positive constant. For T}, similarly we
have

Vit |4 () =~ AGo] [ V5] dt

[T, <C

S

t
<C | 19l LE + el e
t (25)
<C | (18P + bl + )
t
<c [ (1l + ) ar
For T;, by Lemma 2, we obtain
b |low, ou
T <C L Vil | 52 - 2| v de
t
<c | (el + b lelde (26)

t
<C | (&I + Il + el}) e
By Lemma 1, from (21)-(26), we get
Je + Colll

<[} (bl + Il + WPy ae s o]

+Cy [ (B + IR e + e

Choosing proper € and kicking the last term into the left-hand
side of (27), and applying Gronwall’s lemma, for t < T, we
have

Il + I
T 2 2 2 2
<G| Qe+ nll + ) e+ P | )

T
< Ch* “0 (otgells + oaells + all3) it + ||u||§] .

Together with (12) and (13), this yields (15). O
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4. Two-Grid Finite Element Method

In this section, we will present a two-grid finite element
algorithm for problem (1) based on two different finite
element spaces. The idea of the two-grid method is to reduce
the nonlinear problem on a fine grid into a linear system on
the fine grid by solving a nonlinear problem on a coarse grid.
The basic mechanisms are two quasiuniform triangulations
of Q, T and 7, with two different mesh sizes H and
h (H > h), and the corresponding piecewise linear finite
element spaces Sy and S;, which will be called the coarse-grid
and the fine-grid spaces, respectively.

To solve problem (1), we introduce two-grid algorithms
into finite element method. This method involves a nonlinear
solution on the coarse grid space and a linear solution on
the fine grid space. We present the two-grid finite element
method with two steps.

Algorithm 4. Consider the following.
Step 1. On the coarse grid 7, find uy; € Sy, such that

(“H,m vir) +a (us v vg) = (five), Yoy € Spp (29)
uy (0) = 4, ug,; (0) = .
Step 2. On the fine grid 7, find u;, € S, such that
(Unge vi) +a (s vy) = (i), Y, €Sy, 30)

uh (0) = ﬁO’ uh)t (0) = ﬁl'

Now we consider the error estimates in the H'-norm for
the two-grid finite element method Algorithm 4.

Theorem 5. Let u and u, be the solutions of problem (1)
and the two-grid scheme Algorithm 4, respectively. Under the
assumptions given in Section 1, if u;,(0) = iy and uy, ,(0) = iy,
for0 <t <T, we have

e )~ )], < % (h+ H), (31)

where & = Cllullz ), ull e ), [Ullpo o), Nt
N2l co yprr.009 |Iutt||L2(H2)) independent of h.

Proof. Once again, wesetu —uy, = (u—u) + ({@—uy,) =n+&

and choose v, = &,. Then for Algorithm 4, we get the error
equation

(& &) +a(upé g,
=~ (&) +a(up &) —a(wing,).

(32)
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Similarly as the proof of Theorem 3, we get

el + SaGus .)
O 1 (! 0A (ug) du
== L (ﬂttaft) dt + 5 L (L Ta_fvf : Vfdx) dt

+J’[A(uH)—,4@n]va-vedx
Q

_ rqﬁ [A(uH)—A(u)]V% .vgdx>dt

0

t OA (uy) Ouy  0A(u)ou'\
—JO (J;)(—au g——au E Vqudx dt

(33)

For T, and T,, we can estimate them similarly as in

Theorem 3. So our main task is to deal with T3'—T5'. By (3),
we have

13| < CIVil, | A (ur) - A Q)] | VE]

< ClVitlloo L [Jugy —ul| €], (34)

00 |

< Clluy — ul + €l

with e being a small positive constant

t
73] < C | 1900 1A ) - A o] 98]

< [[ 9l iy -l ()
< C | (lus -l +eI7) e
! Ouy
11 <c | Wl | %!
< [ M-, ¢l 0

< (- )

Substituting the estimates of T in (33) and by Lemma 1, we
obtain

Je + Collel
< Co [ (Il + b =+ Yo = )

, (37)
+ C2||uH - u||

+Cy | (I&IP + JEIR) e + <l

Choosing proper € and kicking the last term into the left-hand
side of (33), and applying Gronwall’s lemma, for t < T, we
have

J&l? + gl
<y [ (l? + o =+ =) ) 39)
+ C2 ||uH - u“z.

By Theorem 3, we obtain

Il + il < & (h* + 1), (39)

where € = C("”"]}(HZ), "””LOO(HZ), "””Lw(wlm), "”t”LZ(HZ),
llt4 1l oo oy 1ttt ll 2 (p2)) independent of h. Thus,

&l + gl <& (b + H?). (40)

By (12) and the triangular inequality, the proof is complete.
O

Remark 6. In order to give the fully discrete scheme, we
further discretize time ¢ of the semidiscrete two-grid finite
element method in this section. We consider a time step At
and approximate the solutions at " = nAt, At = T/N,
n =0,1,...,N. Denote uj = w,(t"), up,, = Wt = 2up +
uZ“l)/(At)z, u,, = (u"Jrl — up)/At, we can get the fully
discrete two-grid finite element scheme for (1). For simplicity
and convenience, we only give the fully discrete scheme for
Algorithm 4.

Algorithm 4'. Consider the following.

Step 1. On the coarse grid 7, find uf; € Sy (n = 1,2,...),
such that

(u"H)tt, vH) +a (u;’{“; u"H”, vH) = (f”“, VH) , Vv €Sy
0 -~ 0 ~
Uy = tly, Up, = .
(41)
Step 2. On the fine grid 7, find uy, € S, (n = 1,2,...), such
that
(uh " vh) +a (ugl, uZ“, vh) (f"“, vh) , Vv, €8,
L= 0~
uy, = i, uy,, = 1.
(42)

We can get the same kind of estimate as Theorem 5 with

the result " — u}ll, < G((A)* + h+ H).
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