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SEMI-DISCRETE FINITE ELEMENT APPROXIMATIONS
FOR LINEAR PARABOLIC INTEGRO-DIFFERENTIAL
EQUATIONS WITH INTEGRABLE KERNELS

YANPING LIN

ABSTRACT. In this paper we consider finite element meth-
ods for general parabolic integro-differential equations with
integrable kernels. A new approach is taken, which allows us
to derive optimal LP, 2 < p < oo, error estimates and super-
convergence. The main advantage of our method is that the
semi-discrete finite element approximations for linear equa-
tions, with both smooth and integrable kernels, can be treated
in the same way without the introduction of the Ritz-Volterra
projection; therefore, one can make full use of the results of
finite element approximations for elliptic problems.

1. Introduction. In this paper we study numerical solutions by
finite element methods for the following parabolic integro-differential
equation:

up + Au = fot a(t — s)Bu(s)ds + f(t) inQxJ,
(1.1) u=0 on 0 x J,
u(-,0)=wv on
where Q C R?, d > 1, is a bounded domain with smooth boundary
0Q, J = (0,Ty], To > 0, a(t) € L*(J) an integrable kernel, f and v are
known smooth functions. A is a positive definite second order elliptic
operator,
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and B is any second order operator,

d
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3,J=1

with smooth coefficients in z.

In a mathematical model describing the heat flow through a body,
very often one has to take some memory effect into consideration. The
common feature of such a model consists of introducing some relax-
ation function into the constitutive relations in order to represent the
memory effect. For example, a quite general constitutive assumptions
for a homogeneous and isotropic body 2 C R™, n = 1,2,3 in the ap-
plications, is the following [28]:

e(x,t) = B(u(z,t)) + /OOO h(s)y(u(z,t —s))ds,

zeN, t>0,

o, 1) = —p(Vu(z, £)) — /OOO k(s)u(Vu(e, t — s)) ds,
re), t>0,

where u denotes the body temperature, e and g denote the internal
energy and the heat flux, respectively, 3, v, p and p are given functions
satisfying certain assumptions and h and k are the internal energy and
the heat flux relaxation functions, respectively, representing for the
memory effects.

The balance law of the heat energy implies
Oe
ot

where div is the divergence operator in R™ and f denotes the source.
Upon using the constitutive relations, it follows that u satisfies the
following partial integro-differential equation:

o {otute.n+ [ hntute,t-s)as)

(xat)+diVQ(x7t):f($7t)u LEEQ,tZO,

= div {p(Vu(:z:,t)) —/Oook(s),u(Vu(x,t—s)) ds} + fla,b).
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In application it is assumed that the thermal history u(z,t) is known
up to t = 0, then the above equation can be written into the following
Volterra parabolic integro-differential equation:

o Lotz + [ ispiute,t-s)as)
= div {p(Vu(x,t)) _/Otk(s),u(vu(x,t—s))ds} (),

where F' is defined by

2 oo
ot J,

+div /too E(s)u(Vu(z,t — s)) ds.

F = f(x,t) — h(s)y(u(z,t —s))ds

The initial and boundary conditions are in general as follows.

U(I,O) = UJO(I)’ HAS Qa

pWM%W—Ak®MWMM—m®=m%ﬂ

u(z,t) = g(z,t), (x,t) € 02 x (0,00),

where ug and g are known functions. Therefore, problem (1.1) is just
a special case of the above mentioned model. We refer to [28] and
the references therein for the details of the mathematical modeling in
viscoelasticity and thermoelasticity.

Let {Si} be a family of finite dimensional subspaces of H}(Q) with
the following properties. For some integer [ > 2,

inf — hllx — < O |Jull,.
(1.2) xlélsh(”X ull + Alx = ullr) < Ch[|ul|

1STSZ, UEHT(Q)HH(%(Q)7
where C is a constant independent of w and h. H" () is a Hilbert space

of order 7 with nroms || - ||, and H}(Q) is the completion of C§°(2)
under the || - ||; norm.
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The semi-discrete finite element approximation to the solution u of
(1.1) is now defined by wup(¢t) : J — S,

(i X) + Alun, X) = / alt - $)Blun(s), x) ds + (£.X).

X € Sh, uh(O) = vy,

(1.3)

where v;, € S}, is an appropriate approximation of v into S}, A(-,-) and
B(-,-) are the bilinear forms on H}(Q) x H}(Q2), which are associated
with the operators A and B, respectively.

Numerical approximations to the solution of the problem (1.1) have
received considerable attention recently. For example, finite difference,
collocation methods and the methods of lines are studied in [4, 11,
12, 14, 22, 23, 29, 37]. Finite element methods for both smooth
and nonsmooth data, with smooth kernels, are studied in [5, 6, 7,
9, 12, 16, 18, 20, 21, 24, 34] as well as its nonlinear counterparts
[5, 12, 18, 21]. Also see [7, 10, 19] for the results dealing with
weakly singular kernels. Basically speaking, there exist two different
approaches in the energy method: the Ritz projection method and the
Ritz-Volterra projection method. We shall describe briefly these two
methods.

In [12, 16, 34] the authors employed the Ritz projection Rpu : J —
Sy, in the analysis:

(1.4) A(u — Rpu,X) =0, X € Sp.

If we write, as is usual for parabolic equations, the error e(t) =
(u— Rpu)+ (Rpu—up) = p+0, we see that it is sufficient to estimate 0
only since Rpu approximates u well [8, 32, 35]. Thus, we obtain from
(1.1) and (1.3) that

(L5) (6:,%) + A(6,%) = / alt—)Ble(s), ) ds — (puX), X € 5.

As shown in [34] that the integral term of the righthand side of (1.5)
will generate some additional difficulties into the analysis. Therefore,
an appropriate splitting 6 = 61 + 6, (see [34] for detail) is necessary
in order to obtain the optimal L? error estimates. However, it seems
that there is no analogous easy splitting for nonlinear problems, and
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it seems also difficult to derive maximum norm error estimates and
superconvergence by the method used in [34].

In [5, 6] the authors invented the so-called Ritz-Volterra projection
Vi : C(J, HY) :— C(J, Sh)

(1.6)  A(u—Vyu,X) = /Ota(t—s)B(u(s) —Vhu(s),X)ds, X € Sp.

By using this new projection we see easily that if we let the error
e(t) = (u—Vhu) + (Vhu — up) = p + 6, then we find 6 satisfies

(1.7) (9t,X)+A(97X)—/Ota(t—S)B(9(S)7X)ds—(an), X € Sh.

Thus, as demonstrated in [5, 6, 18, 21] all estimates for various norms
of 6 can be derived easily regardless of whether the equations being
considered are linear or nonlinear. But, it does require some extra
efforts to prove the optimality of the Ritz-Volterra projection V,u to
u. It is clear that this extra work is well justified since this approach
not only works for the finite element method for parabolic integro-
differential equations but it also unifies the analysis in finite element
methods for time-dependent problems [21].

By looking at the weak form (1.3), we find that the Ritz projection
R}, is not consistent with this formulation since we have two elliptic
operators in (1.3) while the Ritz projection is just defined for one
positive operator. This may be the basic reason that difficulties are
encountered if only the Ritz projection is used in the analysis for (1.3).
On the other hand, we see that the Ritz-Volterra projection V}, is
indeed consistent with our weak form since its definition incorporates
the two operators A and B. This is the main reason that the authors
of [1, 5, 6, 18, 20, 21] have used this projection successfully, not
only for parabolic integro-differential equations, but also for hyperbolic
integro-differential equations, Sobolev equations and the equations of
visco-elasticity. We recall that all of these equations have two elliptic
operators of the same order.

Unfortunately, some unexpected difficulties arose when the author of
[7, 19] investigated semi-discrete finite element approximations for the
problem (1.1) with only a weakly singular kernel a(t) =¢=%,0 < a < 1.
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That is, it can be seen easily from (1.6) that, in general, the following
asymptotic behavior is expected:

(1.8) H%(u —Vpau)|| =0@(™") ast—0.

As shown in [7, 19], optimal L? error estimates can be obtained in
the same way as in [6, 21], but (1.8) makes it difficult to derive
maximum norm estimates due to the lack of regularity of u — Vyu in
time. This shows that the Ritz-Volterra projection may present some
disadvantages when it is used for integrable kernels. However, when
the kernel is smooth the maximum norm estimates for the Ritz-Volterra
projection via the generalized Green function was obtained in [20] with
applications to finite element approximations for integro-differential
equations of parabolic type, Sobolev equations and parabolic equations
with integral boundary conditions.

The above analysis indicates that we need to seek other possible ways
in dealing with these problems. The purpose of this paper is to find a
way to meet these needs. We shall show that the Ritz projection Ry,
can be used provided that some changes are made accordingly in the
weak form (1.3) since, as stated before, it is not consistent with Ry, as
given.

Let Ap : S, — Si, be defined by
(1.9) (And,¥) = A(d,¢), &,9 € Sh,
and By, : Sy — Sy by
(1.10) (Br,v) = B(¢, ),  ¢,¢ € Sh.
Also let Py, : L2(2) — S;, be the L? projection defined by
(1.11) (PrX) = (6:X), ¢ € L*(Q), X € S

Now, using (1.9)—(1.11), we see that (1.3) can be written as

t
(1.12) Upt + Apup = / a(t — s)Brup(s)ds + Py f,
0
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and it follows by letting T), = Agl that

t
(113) Up,t + Apup = / a(t — s)BhThAhuh(s) ds + th
0

Thus, we obtain, by solving (1.13) for Apu, as an unknown, that
t
(1.14) wupy + / Ky (t—s)un(s)ds + Apup
0
t
— 1+ [ Kalt=s)Puf(s)ds,
0
where K}, (t) is the resolvent of a(t) BT} and is given by
t
(1.15) K (t) = a(t) BpTh + / a(t — S)BhThKh(S) ds.
0

Since we see, from [8, 32] that Tj,P, = Ty, it follows easily from
(1.15) that Kp(t)P, = Kj(t) for all t € J. Hence, (1.14) is equivalent
(therefore (1.3) is also equivalent) to the following form:

(1.16) (uh7t+/()tKh(t—s)uh7t(s) ds,x) + A(up, X)

— (f—|—/0tKh(t—s)f(s) ds,X), X € Sh.

We see now clearly that the Ritz projection may be used successfully
since only one bilinear form appears in (1.16) while K (¢) is bounded
in L? (see Section 2 for details). For the same reason the weak form of
(1.1) can be written as

(1.17) (ut+/OtK(t—s)ut(s) ds,qs) + A(u, )
~(r+] K(t-5) /(s i50). oeHi@)

where K (t) is the resolvent of a(t)BT and is given by

(1.18) K(t) =a(t)BT + /t a(t — s)BT K (s) ds,
0
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where T = A~ is the solution operator for the elliptic problem

(1.19) Aw =g in Q,
(1.20) w=0 on JN.

We now have our new weak formulation for (1.1) and shall begin
our analysis in Section 2. This paper is organized as follows. In
Section 2 some necessary lemmas will be proved which are essential in
the analysis. In Section 3 optimal L? error estimates will be presented,
while maximum norm error estimates and superconvergence of the
gradients will be demonstrated in Section 4.

We shall throughout this paper assume the inverse assumptions:
(1.21) IXllp < Ch7HIXllop, 1< p< o0, XEB8y,

where W7 (€2), 2 < p < oo, is the usual Sobolev space with norms ||-[|;. ,

o
H-lle =1 ez -1 =1 - llo,2, and W}g(Q) is the completion of C§°(12)
under || - ||1,p.

Remark. (i) We assume a(t) € L'(0,T), and it certainly covers the
following cases:

M

a’(t) = Z Citiw exp(—uit), Ciy Jhi € Ra
i=1
O<y; <1, 21=1,..., M,

(1.22)

since each term in the summation is integrable.

(ii) Recently Hornung and Showalter derived, in the study of diffusion
models for fractured media [13], the following model

t
(1.23) ut + / b(t — s)ue(s)ds + Au=f
0
with
(1.24) b(t) = GaZexp(—kzﬂzat), t>0, a>0.

k=1
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Our results in this paper are also valid for this problem since b(t) =
O(t~'/?) ast — 0 and is also integrable. To see this, we need to observe
that the resolvent K (t) is integrable in time, see Section 2.

(iii) In the recent paper by M. Peszynska [26], the author dealt with
equation (1.23) with a smooth kernel b(t) by finite element methods,
which is in fact a special case of (1.1). Only L? error estimates are
derived for semi-discrete and backward Euler approximations.

As the final remark of this introduction section, we notice that the
resolvent K}, in (1.15) is well defined since By T}, is a matrix or bounded
operator on Sp. Similarly, the resolvent K(¢) in (1.18) is also well
defined since BT is a bounded operator in L?(f2), so that K(t) is a
bounded operator in L!(J, L?(£2)) [25]. Also the asymptotic constant
C = C(Tp) in the error estimates in the next sections will grow with Tp
due to the use of Gronwall’s inequality, which limits its validity only to
the case Ty finite. Global error estimates with asymptotic constant C
independent of the time, ¢ > 0, have been recently obtained in [33] for
a smooth kernel and [2] for an integrable kernel.

2. Preliminaries and lemmas. In this section we shall define
some notations and prove a series of lemmas which are needed in the
sequel. Without loss of generality it is assumed that the kernel a(t) is
nonnegative throughout this paper. We begin by the following result.

Lemma 2.1. There exists C' > 0 such that

(2.1) 1Prwll < Cllwlls, w e HY(Q), k=0,1;
(2.2) lw— Pyw| < Ch"||wl|,, 0<r<I
(2:3) (T = Ti)ywlr < CR™27Fuwlly,

weH(Q), k=0,1, 0<r<Il-2.

Proof. Equations (2.1) and (2.2) are the stability and optimality of
the L? projection [8, 15, 23, 27, 36], while (2.3) is the well-known
error estimate for elliptic problems [8, 34] or [32, p. 52]. mi

Definition 2.1. Let F': H"(Q) — H"(2) and its operator norm be
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defined by

Fuwl||,
(2.4) 1Fl = sup AUl
0£weH™ (Q) [|wl

r > 0.

Definition 2.2. Let G : H"(Q) — L?*(Q) and its operator norm be
defined by

. Gw
(2.5) Gl = sup el

r>0.
o£werr (@) lwll:’

By these definitions, we have

Lemma 2.2. The operator BT is bounded from H"(2) — H" (),
i.e., there exists C = C(r) > 0 such that

(2.6) |BT||, < C(r), forr=0.

Proof. Let w € H"(Q) and y = Tw. Then it follows from elliptic
regularity, ||y||,+2 < C(r)||w||, and consequently

|1BTwl[l, < C|[Twllr2 = Cllyllrt2 < C()l[wl],-

Thus, Lemma 2.2 follows from Definition 2.1. ]

Lemma 2.3. The operator BT}, is bounded from H*(2) — H*(),
k=0,1, i.e., there exists C > 0, independent of h, such that

(27) ||BhTth < C, k= 0, 1, l > 3, and k= 0, [ =2.

Proof. For k =0, let w, ¢ € L?(Q2). Tt follows from B, Tjw € S}, and
(1.10) that

(BrThw, ¢) = (BpThw, Pr¢) = B(Thw, Pro)

(2.8) = B((Ty, — T)w, Py) + B(Tw, Pyg).
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We find from Lemma 2.1 and the inverse assumption (1.21) that

B((T), = T)w, Puo) < C|(Ty — T)wl|1[| Puo|ly < Chllw||h || Py
< Cllwll o],

and from Tw € H}(Q) N H?(Q2) that
(2.9) B(Tw, Py¢) = (BTw, Py¢) < Cllw|| [|¢]-

Thus, we see that
[BrThwl|| < Cllw],

which completes the case of k = 0.

For k=1, let w € H'(Q), as we know that

BT
IBuThwl|i =  sup (BuThw, ¢)
ozecce=(@)  |l®ll-1

and (2.8) is also valid for ¢ € C*°(Q2). But we have from (2.3) and the
inverse assumption (1.21) that

B((Ty, — T)w, Py¢) < C|(T — Tp)wl1]| Prolx
< Ch? || w1 || Puollx
< Chllwl|1][Pro|l

and from (2.9) that
B(Tw, P¢) < || BTw|1[|Pa¢] -1 < Cllwll1[[ Proll-1-
Thus, one finds that

(2.10) (BuThw, ¢) < Cllw|l1(h||Pag|| + || Puodl|-1)-

But, for any £ € L?(1),

(Pr,€) = (Pugd, Pu€) < || Pugdll 1] Puéln
< Ch™Y|Puo|| -1 || Paé]|
< Ch | Pugll -1 [i€]l,
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so that it follows
(2.11) 1Pno] < Ch™H| Prgll -1
Similarly, for any £ € H'(Q), it follows that

(Pr, &) = (Pro, Pr) = (¢, Pr§)
< @ll-1l|Préllr < Clloll-1lI€]l1,

and then we obtain

(2.12) 1Prell -1 < Clill -1

Combining (2.10), (2.11) and (2.12), we obtain that
(BrThw, ¢) < Cllwll1]|¢] -1,

which is the case of k =1 in (2.7). Therefore, Lemma 2.3 is complete.
O

Lemma 2.4. There exists C = C(r) > 0 such that

(2.13) |ByT) — BT||* < Ch", 0<r<l

Proof. Since this is trivial for » = 0, we consider 1 < r < [. For
w € H"(Q) we have

(BT - BhTh)w = (BT — Ph(BT))w
+ (Pn(BT) — BpTh)(w — Ppw)
+ (Pn(BT) — BpTh) Phw,
thus it follows that

(BT — BrTh)w| = Ch"|| BTwl|, + Cl|(w — Phw)|
(2.14) + C||(Pu(BT) = Bp'Th) Paw|
< Ch||wlly + Cl(Pr(BT) — BpTh) Prw).
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Assume at this moment that
|(Pu(BT) = BuTh)* Paw|| < Ch™[wll,  w € H'(Q),

where (Py(BT)— B,Tr)* is the adjoint of Py (BT)— BT, on Sp,. Since
Py, is a map from H" () onto Sy, by the inequality above there exists
wo € H"(Q) such that, for any w € H"(Q),

Ch"Jwol|, > [|[(Pn(BT) — ByTh)* Pruwo|
= [[(Pn(BTw) — BrTh)"||
= ||Pu(BT) — BT ||

Phw

2 H(Ph(BTw) — ByTh) HP

where the operator norms are taken on Sy, and then
[(Pr(BT) = BuTh) Pywl| < Ch'|lwol|,[| Paw]| < CA"[|w]];-.
Therefore, Lemma 2.4 is proved by substituting the above inequality
into (2.14).
It now remains to verify (2.14). For 1 € L?(f2), we find that

((Pu(BT) — BaTp)" Paw, ) = ((Pa(BTw) — BpTh)* Paw, Patb)
= (Phw, (Po(BT) — BpTh)Prv)
= (Pyw, BT Pytp) — (Phw, BpThPri))
— B*(Pyw, TPy)) — B*(Pyw, Ty Pat))
= B*(Pyw — w, (T — Ty) Pyt)
+ B*(w, (T = Th) Prv))
— B*(Pyw — w, (T — T) Pyt))
+ (B w, (T' = Tn) Pat))
< Ch" Hwl| (T = Th) Putplx
+ Cllw|lr (T = Th) Patp|| —r+2
< Ch[lwllr Il

which implies (2.14). In fact, we have used the negative norm estimates
(32, p. 77]

(T = Tw)gll-« <Ch*Mlglly, 0<5<1-2,1<¢<Il O
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Lemma 2.5. Assume that a(t) € L*(0,T) and f(t) € C*([0,T]).
Then we have

(2.15) %/Oa(t—s)f(s) ds=f(0)a(t)+/0 a(t—s)f'(s) ds.

Proof. Since
¢ ¢
/ a(t —s)f(s) ds:/ a(s)f(t — s)ds;
0 0
thus, (2.15) follows by differentiation. o

Lemma 2.6. Let a(t) € L'(0,T). Then we have
. Ca(s— drds = t — ) drds.
(2.16) /0 /Oa(s 7)f(7)drds /Oa(t s)/o f(r)drds

Proof. It follows by exchanging the order of integration and integra-
tion by parts that

- [ [T dencran
= [T [ rierae]

+/Ota(t—7-)/07f(§)d§dr

:/(ja(t—ﬂ(/(jf(ﬁ)dﬁ)dr .

In order to estimate the difference between K (t) and Kj(t) defined
by (1.18) and (1.15), respectively, we need the following version of
Gronwall’s inequality of convolution type:
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Lemma 2.7. Let k(t), g(t) € L1(0,T) be nonnegative functions and
f(t) >0 be such that

217) 0 < o+ C Kt 5)f(5) ds,

then we have

218) oy = c(s+ | Rlt - 5)g() is).
where Ry (t) € L*(0,T) is the resolvent of k(t) and satisfies
(2.19) Ri(t) = k() + /O "kt — $)Rals) ds.

In particular, we have

g(t)  if g is monotone increasing,

(2.20) fy<c { Ri(t) if g(t) = k().

Proof. See [3, Chapter 1]. O

Lemma 2.8. Let F,S : H" () — H"(Q) and G : H"(Q) — L.
Then it holds

(2.21) IES[r < [[FW1S1r IF1 < [
(2.22) IGF|; < IGIFIE ]
(2.23) IBRTWG |y < | BaTull [GII7 < ClIGII7-
Proof. Tt follows directly from Definition 2.1 and Definition 2.2. |

Lemma 2.9. There exists C = C(r) > 0 such that the resolvent
K(t) and Ky (t) in (1.18) and (1.15), respectively, satisfy

[K(@)ll» < C(r)Ra(t), te(0,T], 0<r<l,

(2.24) IKn(®)| < C(r)Ru(t), te(0,T).
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Proof. By (1.18) and (2.4), we have

t
w«wméa@mBﬂu+A(wanBTmeﬂw
It follows from Lemma 2.2 and Lemma 2.8 that
| BTK (s)|l» < [| BT K(s)ll» < ClK(s)]]»
so that we obtain

1K), < Calt) +C [ alt =) K ()], ds.

Hence, Lemma 2.9 follows from Lemma 2.7 with k(t) = a(¢).

Lemma 2.10. There exists C = C(r) > 0 such that
(2.25) 1K (t) — Kn(t)|r < Ch™mg(t), te€(0,T], 0<r<lI,
where my(t) € LY(0,T) and is defined by

ma(t) = Ra(t) +/0 R, (t — s)Ry(s) ds.

Proof. Since we have from (1.18) and (1.15) that
K(t) = Kn(t) = a(t)(BT — ByTh)

a(
+ / t —s)(BT — ByTy)K(s) ds
+

al
0
| att= B35 (5) — K (s s,

so that it holds
|K(t) — Kn@)|: < a(t)|BT — BpThll;

+ [ a(t—s)|(BT — BpyTh)K ()| ds

(2.26)

SN

Iz
+/ a(t — s)||BrTh(K(s) — Kp(s))|:ds
0
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By using Lemmas 2.8 and 2.9, we have
(BT — BrTh) K (s)ll; < |BT = BpThll; [ K (s)llr < Ch"Ra(s)

and
| BrTh (K (s) — Kn(s)ll7 < [[BrTwll [ K(s) — Kn(s)|
< ClK(s) — Kn(s)[-

Thus, we obtain that

1K ()= Kn(D)]F < Cha(t) + Ch" /O 4t Ru(s) ds
+C/O a(t—s)| K (5) = Kn(s)|? ds

SChrRa(t)—FC'/O a(t—s)||K(s)—Kn(s)|)ds.

Hence, Lemma 2.10 follows from an application of Lemma 2.7. o

Lemma 2.11. Assume that 0 < a(t) € LY(0,T). Then Ry(t) and
mq(t) are nonnegative and are in L*(0,T).

Proof. Tt follows from the definitions of R, and m,. O

3. Optimal L? error estimates. In this section the optimal
L? error estimates will be proved for the semi-discrete finite element
approximation. Theorem 3.1 (without f on the righthand side of (3.1))
below with smooth kernels has been proved by using the Ritz projection
[34] and the Ritz-Volterra projection [5, 6, 21]. Since our proof based
on our weak formulations is very different from that of [5, 6, 21,
34] and can be used in the next sections, we give the proof here for
completeness.

Theorem 3.1. Assume that u and up are the solutions of (1.1)
and (1.3), respectively, a(t) € L*(0,T). If w, f € LY(J;H"()),
ve H (Q)NHFQ) and ||v — vp|| + hllv — vp|ls < Ch"||v]|,, then there
exists C' > 0, independent of h and u, such that

3.1 u(®) —u @] SCh’"<Ilvlr+/0 (IIUt(S)IIr+If(S)Ilr)dS>-
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Proof. By using Lemma 2.5 we see that
d t t
p / Ky (t—s)up(s)ds = / Kp(t—s)up +(s) ds + Kp(t)upn(0);
0 0
thus, (1.16) can be written as
d t
(3.2) <E <uh —I—/ Kp(t—s)un(s) ds),X) + A(up, X)
0
t
= <f+/ Ky (t—s)f(s) dS,X> + (Kn(t)vn, X), X € Sh.
0

Similarly, (1.17) can be written as
d t
(E(u—i—/Kt—s u(s) ds) X) + A(u, X)
(f+/ K(t—s)f(s)ds x) (K(t)v,X), X € Sh.

Let the error e(t) = p(t) + 6(t) where p(t) = u(t) — Rpu(t) and
0(t) = Rpu(t) — up(t). We have from [8, 15, 29, 35, 37] that

B0 ol < onlu, < o (|, + / (sl ds ).
Thus, it remains to estimate 6(¢) in L? only. Let

¢
(3.5) 0=0+ / Kp(t—s)d(s)ds
and it follows from (3.2) and (3.3) that
(3.6) + (

— Kp(t—9))(f(s)—us(s)) ds,X)

3
= Z(Jzax)u X € Sh7
i=1



FINITE ELEMENT FOR INTEGRO-DIFFERENTIAL EQUATIONS

where

(3.7) Ji=—pt —|—/ Kp(t — s)pe(s) ds,
0

(3.8) J2 = Ku(t)0(0),

(39)  Ji= / (K (t—5) — Kn(t—5))(f(s) — us(s)) ds.

If we let X = © € S}, it follows from Lemma 2.9 that

3

2dt\|@\|2+A(9 0)=3 (J,0) - ( /Kht 5) >

=1
3
< Z Ji,©) + Cl0(t)[1
/ K (t — 5)0(s)|1 ds
< Z Ji,©) + C|16(t)[|1

i=1

/ Ra(t — 5)[0(5)| ds.
0

Integrating from 0 to ¢ and using ©(0) = 6(0), we obtain that

le) 2+ /He )2 ds < C6(0) 2 + /ZHJnn@nds

69

(3.10) +c/ 16(s |1(/ (S—T)|e(7)|1d7>ds

= C|0(0)]1* + Q1(t) + Q2(2).

It is easy to see, by changing the order of integration and integration
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by parts, from Lemma 2.11 for Q> that

t)gs/o /0 Ra(s—)0(s)|2 dr ds
-7 2 drds
+c<e>/0 /ORa<s )6(r)|12 dr d

t
<eC / 16(s)]2 ds
0

+C(e) /OtRa(t—s)</OS ||9(7)||§dr) ds.

Thus, we substitute (3.11) into (3.10) with € > 0 small and fixed, and
use Lemma 2.7 to obtain that

(3.11)

[CIO]k +/O 16(s)IF ds < C(10(0)]|* + Q1.(1)),

where the monotonic nondecreasing property of Q1(t) was used.

But we have for (Q; that

@ < g swleei+of [ ZIIJIds>
and then
312 O < 5 swlle + ¢ (o) \+Z/ as)

Since (3.12) holds for all ¢ € J, we conclude that

3 t
(3.13) 1o < c(||9<o>|| +3 [ ds).

Notice from Lemma 2.9 that

eI = ) — / [ Kn(t = 5)6(s)]l ds
(3.14) 0

> [6(8)] c/o Ra(t — 9)[|0(s)|| ds,
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and hence, substituting (3.14) into (3.13) and applying Lemma 2.7 as
before, it follows that

3 t
(3.15) 1000)] < C(||9<o>|| £ [ 1 ds).
=1

It is easy to see from (3.7) and Lemma 2.9 that

t
1 < lloell + / 1Ka(t — 5)pe(s)]] ds
t
< CW|Jugl), + Ch" / Rt — ) ()] ds,
0

and then

t t
/ 1]l ds < Chr/ e (5) | ds.
0 0
Similarly, we have
t
|1l as < eroco)
0
and

t
0

/ IIJszSSCh’”/ (lue()llr + 17 ()l) ds.
0

Combining the above estimates and (3.15), we have

(3.16) 6] < C(|9<o>| +hr(||v|r + [ Qul+ 1)1 d))

From our assumption on vy, it follows that ||#(0)|] < Ch”||v||-. Hence,
Theorem 3.1 is completed by (3.4), (3.16) and the triangle inequality.
O

4. Maximum norm estimates and superconvergence in R2.
Let © be a bounded domain in R? with polygonal boundary 0. For
k>20<h<1,let S,’f be one parameter family of finite element

o
subspaces of W1(2) [8, 15, 34], consisting of piecewise polynomial
functions of degree at most k — 1, defined on a quasi-uniform partition
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of Q0 [8]. It is required that S} possess the following approximation
o
properties. For any w € W5(Q) N W} (Q),

ay Xl = xlp) < O ol
. h
p>2, 1<r<k.

Lemma 4.1. Let P, : L*(Q) — SF be the L? projection. Then for
we WLQ)NW(Q), it holds
(4.2) [Prwllrp < Cllwllyp, 7=0,1, 2<p< 0.

Proof. See [8, 15, 36]. O

Let z € Q and 47 € S’,j be the discrete d-function at x = z such that
(4.3) (67,%) = x(2), X € SF.

Let G, € VT@(Q) N W2(Q) be the smooth Green’s function at z = z
defined by

(4.4) AG* =05 in Q.
It is obvious from (4.3)—(4.4) that
(4.5) A(G? w) = Pow(z), we W3(Q).

Let G} € S’}’f be the Ritz projection of G?, i.e.,
(4.6) A(G* - G;,x) =0, XxecSk

Lemma 4.2. For Green’s function G* and its Ritz projection G73,
we have

1\*
16~ Gl < Ch1og )

" {1 ifk=2,
Lo ifk>3,

(4.7)
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(4.8) 1G*la + Gl +IGEI < C.
Proof. See [17, 27, 36]. O

Theorem 4.1. For k = 2, we assume that u(t) € L'(J; V(I)/% Nnw2),
ug(t) € L2(J; W3) and up(0) = Ry (0)v. Then we have, for t € J,

1
[Ju(t) = un(t)]lo,00 < Ch2<10g 7 Uvllz,00 + [u()]2,00)

(4.9 ot [z + 1o 0] )

o
For k > 3, we assume that u(t) € LY (J;WiNWE), up(0) = R, (0)v,
ug(t) € LY(J; WE) and u,(0) € WE. Thus we have, fort € J,

|k,oo

() = wn(0) oo < CHE (nvnk,z T ()

(4.10) +11£(0)

k2 + [lue (0)[|k,2

+ /Ot(|’u,tt(s)”k:,2 + 11 f¢(s)

lk.2) ds) :

Proof. We first show the result of k£ = 2. It is well known under our
assumptions on Sf’f that we have

1
(411) (0o < C1log 1 u(t)

2,005

which is the standard error estimate for elliptic problems [8, 27, 36].
Thus we need to estimate 6 only. Since v, = Rjv, then 6(0) = 0. We
see now from (3.8) that J; = 0. We find from Lemma 2.5 that

(4.12) (Gt-i-/otKh(t—s)f)t(s) ds,X> + A0, x) = (J1,X) + (J3,X).

Now let X = 0;. We have

16611 + %%A(fw) = (J1+ J3,0,) — (/0 Ki(t—5)8,(s) ds,&t(t)>

(4.13) = K, + Ko.
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Since
(4.14) K1 < e8] + CE) (A2 + [ 722)
and
t
zegc/Rm~@wmmwmmw
(4.15) 0

< eCll6:t)II* + C(E)/O Ra(t = 5)]|6:(s)]1* ds;

thus, if we select an € > 0 small and fixed, substitute (4.14) and (4.15)
into (4.13) and integrate the resultant inequality, we have

t t
AI&V%+¢W?SC(AWAV+¢hWMS

*3At[f3aw—f)wx7>ﬁd7¢9,

Then we obtain, by applying Lemmas 2.6 and 2.7, that

(4.16)

t t
(4.17) /‘mud&+WE<C(/HAP+whW)@.
0 0

It is obvious from the Cauchy inequality and (3.7) that

t
(4.18) 1] < ||ﬂt\|2+0/ Ra(t = s)|lpe(s)]|* ds,
0

and then

t t t
(4.19) /thﬁﬁC/Hm®W®SCW/Hm@ﬁwk
0 0 0

Similarly, we have from (3.9),

t
0

t
(4.20) AH%W®§CM/NW@ﬁg+W@@ﬂ@~
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Thus, it follows that

(4.21) lo1T < Ch4/0 (lue()I5.2 + 1 ()]3.2) ds.

The inverse assumptions (1.21) imply that

o0l = ¢ (1021) ool

(4.22) e

<Ch2(1og1 / (a2 + £ >ds>
< n ), t 2,2 2,2

Hence (4.9) is completed by (4.11), (4.22) and the triangle inequality.

Now we consider the case of k > 3. By writing (4.12) with e =
u(t) — up(t) as

o= ([ (K(s) - Ki(t=5))(f ) ds. )

_ <et + /01t Kh(t—s)et(s)ds,x>

and letting X = G}, in (4.23), it follows from (4.5) and Lemma 4.2 that

(4.23)

ool = (| (K (—8) — K(t—))(f—ue) ds

)uazn

+c<||et||+/OtRa<t—s>|et<s>|ds).

_|_

et + /0 Kp(t— s)er(s)ds

(4.24) t
< O / (1112 + luellx.2) ds
0

‘We now assume that

(4.25) |le:(t)]] < Ch* (IIUt(O)IIk,z + 1 7O)x.2

t
4 / (Jfuse
0

|k.2) d$>-

k2 +IIf
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Then it follows from the arbitrariness of z € Q2 that
(4.26) [[6()]lo,00 < Chk(”“t(oﬂkz + (1 £(0)[[x,2
t
+ [ uelia + 17l s ).
0
Hence (4.10) follows. O

It now remains to verify (4.25). But it suffices to show the following
result.

Theorem 4.2. Under assumptions of Theorem 4.2, we have for
k>2,

k.2 + 11 £(0)]

+ [ e ) ds )

Proof. Since 6(0) = 0, it follows from differentiating (3.6) that

<un|wmmcM@wm o

k2 + |I.f

(4.28) (O, X) + A0, X) = (J1,t + T34, X)

and then by letting X = O; in (4.28) that
104112 + A(0r,0:) < || J1,0 + Ja.ll [|©]]

—A(@t,/OtKh(t—s)Gt(s)ds>.

By repeating an argument similar to the proof of Theorem 3.1, we can
obtain that

d
dt

N~

(4.29)

(4.30) WNHSCO@®H+AWm+hA®>
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It is easy to see by letting ¢ = 0 in (3.6) that
(©:(0),x) = =(pe(0), X);
thus, it follows that
(4.31) 1©:(0)[| < llpe(O)]| < Ch* || (0)] -
Also we see from Lemma 2.5 that
(4.32) T = pu + /0 Kot — $)pu(s) ds + Kn(t)pr(0),

and then

t t
am) [ |J1,t|ds<0hk(||ut<o>|k+ / ||utt<s>||k,2ds).
0 0

For the same reason, we have

J3,t = /0 (K(t — S) — Kh(t — S))(ft — ’tht) dS
+ (K(t) = Ka()(£(0) + u:(0))

and then

(4.35) / |Js,tndssChk(nutm)nk,ﬁ|f<o>||k,2

t
4 / (Jfuse
0

(4.36) 1©:(0)| = [10: ()] — C/O Ry (t = s)[[0:(s)| ds,

k2 +IIf

|k.2) d$>-

Finally we notice that

and, hence, Theorem 4.2 follows from substituting (4.31), (4.33) and
(4.35) into (4.30) and using (4.36) and Lemma 2.7. O

Remark. The case of k = 2 has been proved in [20] via the generalized
Green function and weighted norm estimates technique, which is very
different from that given above.
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P3

Figure 1.

In the remainder of this section we shall show a stronger maximum
norm (without logarithm factor) and superconvergence estimates for
piecewise linear element approximations. For this purpose, we require
more restrictions on S,%. That is, in addition to the quasi-uniform
triangulation of €, any two adjacent elements form an approximate
parallelogram [17, 36]. There exists C' > 0, independent of h, such
that (see Figure 1).

(4.37) |PLPy — P3Py| < Ch2.

Theorem 4.3. Assume that the linear finite element spaces Si
satisfies (4.37) and that the assumptions of Theorem 4.1 for k = 2.

If u(t) € T/(I)/% N W32 (), then we have
(4.38) [u(t) = un(t)lo,c0 = O(h?)

and

_ 1
(4.39) max |Vu(M,t) — Vup(M,t))| = O <h2 log E)’
where Q is the set of optimal points of stress, i.e., all middle points of

sides of the triangles, and ¥V is the averaging gradient of two elements
at x = M [15, 36].
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Proof. First let us show (4.38). Since we know from [17, 36] that,
under our assumptions on 5,2” we have

(4.40) o) 0,00 = llu(t) — Ruu(®)]lo,cc = O(h?).

Estimate (4.38) is proved by using (4.40) and Theorem 4.2 for k = 2.
Now let us consider (4.39). From [17, 36], we see that

— 1
(4.41) max |Vu(M,t) — VRyu(M,t))| = O(h2 log E)

Thus we need to estimate V(t). Following [36], we define

Gz+Az —G*

z _ i A
(4.42) 00 = L 1A

where G* is defined in (4.4) and L is any fixed direction in R?. Also,
we have from [15, 17, 36]

(4.43) AD.G*,¢) = 0.6, e W,

(4.44) A(0.G* —8.G2,X) =0, Xe 82,
1\ 12

(4.45) 10,62 < C’(log E) .

We see now that if we let X = 9,G; € S7 in (4.23) and use (4.25)
and (4.45), we find that

a0t = (| [ -5~ Kate— (- s

(4.46) -

et + /0 Kp(t—s)es(s) ds

) 1\ /2
< Ch logﬁ .

)|@G;|

Thus, we have

(4.47) 1601 = 0105 1 ).
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and, hence, (4.39) follows. O

Remark. We have proved optimal error estimates in L? and maximum
norm estimates and superconvergence of gradients in two-dimensional
spaces. In fact, it can be proved that all results in this paper are valid
for the following general equations:

(4.48) ug + A(t)u = /t a(t —s)B(t, s)u(s)ds+ f, inQxJ,
0

with homogeneous boundary conditions and initial data u(z,0) = v,
where A(t) is a positive definite second order elliptic operator,

Ay ==Y % (aij(x,t)%) +a(z, )1, a(z,t) >0,

ij=1

J

aij(z,t) = aj;(2,t), 4,j=1,...,d,
d d

Z ;&€ = Co Zﬁf
ij=1 i=1

and B is any second order operator,

d

0 0
B(t,s) = - Z O (b” (E,t,S)g)
i J
_l’_

=1

(
,J
d
Zbi(aat,s) 9 + b(z,t, 8)I,
= 8:1:1-
with smooth coefficients in x, ¢ and s. Since the proofs of these results
are similar to those given in Sections 2—4, we omit them.
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