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A STABILISED FINITE ELEMENT METHOD FOR A TIME-DEPENDENT
PROBLEM SOLVED USING A FICTITIOUS DOMAIN METHOD

GABRIEL R. BARRENECHEA, FRANZ CHOULY, AND CHEHERAZADA GONZALEZ

ABSTRACT. In this work we present and analyse a stabilised finite element method for a fictitious
domain formulation of a transient heat equation posed on an irregular domain. First, the
problem is reformulated as a variational problem with constraints in a larger, simpler domain.
In order to have freedom to choose the spaces for primal variable and Lagrange multiplier, we
introduce a stabilising term whose consistency error can be shown to be of optimal order. We
show that the fully discrete problem is stable and enjoys optimal convergence under the extra
assumption that the initial condition has been chosen appropriately. This requirement is not
linked to the stabilised character of the method, as the numerical experiments confirm.

September 25, 2017
Key words : Fictitious domain method; stabilised finite element method; time-dependent prob-
lem.

1. INTRODUCTION

This work deals with the approximation of problems posed on irregular domains. The ap-
proximation of such problems is challenging since, at least for standard finite element methods,
the mesh needs to resolve the geometrical features of the domain, which may lead to highly
refined, or highly irregular, meshes if the domain is complicated. To avoid this restriction, sev-
eral approaches have been advocated over the years. For example, cut elements as in [10, 11],
composite finite element method as in [19] or ideas related to XFEM approaches in [24, 20].
Further approaches include the fat boundary method [23, 5], non-boundary fitted meshes (see,
e.g., [25]), or distributed Lagrange multiplier approaches [8, 7].

In this paper we apply the fictitious domain method for a heat equation posed on an com-
plicated spatial domain. This approach consists on introducing a larger, and simpler, domain
that includes the original physical domain where the problem is posed, and replace the original
partial differential equation by a mixed problem involving an extension of the solution to the
fictitious domain, and a Lagrange multiplier defined on the physical boundary. The analysis of
this method for a steady-state Poisson equation was first given in [17]. In the original paper the
stability and convergence of the method was proven for a piecewise linear discretisation of the
primal variable, and a piecewise constant approximation of the Lagrange multiplier, for meshes
that need to satisfy appropriate size restrictions. This restriction excluded, in particular, the
possibility of using the intersection of the mesh for the primal variable and the physical bound-
ary to define the finite element space for the Lagrange multiplier. To avoid this restriction, in
[3] a LPS-inspired stabilised method was proposed and tested.

Most, if not all, the above-mentioned references deal with the steady-state problem. Fewer
works have dealt with the time-dependent one, especially considering the analysis of the resulting
method (see, e.g. [1, 14, ?]). This lack of analysis is especially true for the case in which stabilised
finite element methods are used for the space discretisation. The stabilisation of finite element
methods for time dependent problems has been the object of many studies over the years. The

motivation for this has been that, for the case of mixed problems, such as the Stokes equations,
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unexpected results have been observed when the spatial and time discretisation parameters are
not chosen carefully. More precisely, for different stabilised finite element methods the fully
discrete problem can be proven stable only if 6t > Ch?, where h and §t stand for the mesh
width and time step, respectively (see [6, 12, 13, 2]). Later, in [9], this restriction on the time
step and mesh size was removed using symmetric stabilisation and, more importantly, a judicious
choice of initial condition (see also [22] for a more recent study concerning the PSPG method).

Based on the discussion from the above paragraphs, in this paper we follow closely the ap-
proach given in [9], and present the stability and convergence analyses of both stabilised, and
inf-sup stable, finite element methods for the time dependent heat equation approximated by
a fictitious domain method. For both cases, unconditional stability can be proven if the initial
condition is chosen appropriately. In fact, even if in this work we detail the analysis for the
stabilised case, very similar proofs, leading to essentially the same results, can be carried out for
the inf-sup stable setting. We have detailed the main differences throughout the manuscript.

The rest of the manuscript is organised as follows. In Section 2, we introduce the problem
under consideration and some useful notation. In Section 3, we analise the stability of the fully
discrete problems, and the convergence of the methods is proved in Section 4. Some numerical
results are presented in Section 5 and a conclusion in Section 6.

2. PROBLEM SETTING

We now present notation that will be used on what follows. We adopt the standard notation
for Sobolev spaces (aligned with, e.g., [15]). In particular, for D C R?, H(D) (H}(D)) will
denote the space of (generalised) functions of L?(D) with first derivatives also belonging to
L?(D) (and that vanish on D). The inner f on L?(D) is denoted by (-, ") p, its associated norm
is denoted by |- ||y p, and, for m > 1, the norm (seminorm) in H™ (D) is denoted by || - ||, o
(Il ;n.0)- We keep the same notation for vector-valued functions. The space of traces of functions

of HY(D) on 9D is denoted by H 3 (0D), provided with the trace norm

[l 10D = inf )HUHLD-

veHY (D
vlop=p

The dual of H%(aD), with respect to the L?(0D) inner product, is denoted by Hfé(aD), and
the duality pairing between them is denoted by (-, -)gp. The corresponding dual norm is denoted

by 11+ 1_y o
Let w be an open bounded domain in R? with a Lipschitz continuous boundary 7 := dw. We
M
consider v = U ~;, where ; are the M smooth components of ~, that is, if v has corners then

i=1
~i N 7vi+1 will be its corner points (see Fig. 1).
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FiGure 1. Example of v where M = 3.

The following space will be needed throughout the manuscript:

M M
1 .
He=][H2(w) withnorm [l =) llpll .-
i=1 i=1

Let T > 0 be a final time. The problem of interest in this work reads as follows:
find @ : w x [0,7) — R such that

N

ou—Auw = f in wx(0,7),
(2.1) @« = g on ~vx(0,7),
u(z,0) = dp(r) in w,

where f : wx 0, 7] — R, g:vx[0,T] — R, @y : w — R stand for source term, and boundary
and initial condition, respectively. We will assume that @y and g are compatible in the sense
that 4o, = g(-,0).

To introduce the fictitious domain formulation for this problem, we first define ) as an open
bounded set such that w C Q (92 should be “simpler” than w), and extensions f : Q@ — R, uy :
2 — R such that f|, = f ,Uolw = Uo. We now rewrite this problem in an equivalent way
following the approach presented in [17]. Defining

a(u,v) = (Vu,Vo)g and b(A,v) = (A, v)s,

then the following equivalent weak form for (2.1) can be written:
Find (u,\) € {H(0,T; L3(Q)) N L2(0, T; HY(Q))} x L>(0,T; H2(v)) such that
u(z,0) = up(x), and

(Opu,v)q + a(u,v) — b\, v) = (f,v)q
22) { b = b(p.9).

for all v € HE(Q), p € H_%(’y), and almost all ¢ € (0,7). Problems (2.1) and (2.2) are linked
by the fact that if (u, A) satisfies (2.2), then u|, satisfies (2.1) and A coincides with the jump of
the normal derivative of u on v (see [18, 17] for details).

We now describe the discretisation strategies. For the time discretisation, we use the implicit
Euler method (although the same analysis can be extended to more involved schemes). Let
N € Ny be given. We consider a uniform partition { (¢, tn+1]o<cn<n—1, with ¢, = ndt, of the
time interval [0, 7] with time-step size 0t = % For a time-dependent function v, we will define
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its approximate time derivative Dv™*! as follows
1
DUerl - v('7tm+ ) B U('vtm)
' ot
For space discretisation, let {7} }r>0 denote a shape-regular family of triangulations of the

domain 2. For each triangulation 7; the subscript h refers to the level of refinement of the
triangulation, defined by

h = max hg
KeT,

where hr = diam(K). Let v, and 7; be two partitions of vy such that the vertices of ~;
are also vertices of 7, with edges € satisfying the following (see [17]): there exists C' > 0
(independent of h) such that 3h < [é] < Ch, for all é € v;. We suppose that for all € € v;,
card{e € vy, : e C €} < C, where C > 0 is independent of € and h.

Remark 2.1. We have left the choice of meshes on v open. In particular, v, can be taken as
the partition of v induced by Ty. This is, the collection of edges e such that their end points are
the intersections of v with the edges of the triangulation Ty, plus the angular points of v (see

Fig. 2). Then, ~y; can be built by gathering several contiguous elements of ~j, until the restriction
|€| > 3h is satisfied.

i

f f

FIGURE 2. Example of meshes on 7.

Associated to the partitions just described, we define the following finite element spaces:
Vi = {vp, € CUQ) N HYQ) : |k € PL(K),VK € T},
Ap = {pn € L*(7) : pnle € Po(e), Ve € i},
A = {uz € L*(7) : pzle € Po(&),Vé € 5}
We observe that A; C Ay, and also denote Wy := Vj, x Ay. Additionally, we introduce the
Lagrange interpolation operator 4, : C%(€2) — Vj,. Thanks to the hypothesis on 7, and Vs

the pair W; =V}, x A; satisfies the following discrete inf-sup condition (see [17]): there exists
B > 0, independent of h and h, such that

<:u}~lavh>'y
23 sup SRS gy ey,
vr €VR\{0} |Uh‘1,§2 hll=5 h i
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On the other hand, the pair V}, x Ay is not inf-sup stable. For this case, it is proven in [3] that
there exist two constants C, 8 > 0, independent of h, such that

</’Lhavh>'y B ) % ~
(2.4) sup  HRI L (S el — Tyl ) > Bl .
v €VR\{0} [Unl1,0 Z nHll0,e L

€En;,
where IT; : L*(y) — A; is defined as (II;€)|e = |€]~1(&, 1) for each € € ;.

The main focus of this work is to approximate problem (2.2) using the space W, although
some difficulties associated to this non inf-sup stable choice are shared by the inf-sup stable
alternative W;, and we will include comments on these similarities throughout the manuscript.
Since we only have the weak inf-sup condition (2.4), stabilisation is needed. Then we introduce
the bilinear form j : L?(y) x L?(y) — R defined as

51, &) = Y lel(u — Tjp, & = T€)e.
éGWﬁ

This bilinear form satisfies the following properties:

Symmetry:
(2.5) (&) =3(&m) p& € L*(7);

Continuity:
(2.6) (1, €)| < Chllp = W plloq 1€ — Willon  Vus € € L2(v);

Weak consistency: There exists C' > 0, independent of h, such that (cf. [15])
@7 Ol < D el — Wipllolls — Wiglloe < Chullaliélln Vi & € H

5675
We end this section by presenting the fully discrete methods to be analysed in this work. The
fully discrete problems read as follows:

1) Mixed finite element method : Given a suitable approximation of ug € V}, of uyg, for
0<n<N-1,find (uZH, )\ZH) € W; such that

{(%t(uz“—uz,vmma(uz*l,vh)—b(Ag“,vh) = (f(tas1):vn)a
b, up ™) = by, 9),

(2.8)

for all (v, pz) € Wi.
2) Stabilised method : Given a suitable approximation of u% € Vy of ug, for 0 <n < N —1, find
(up ™, i) € W), such that

{ (Ut — v + a(u) U{z) — b()\2+117 vp,) (f(ths1),vn)0
b(pn, wp ™) + 5O wn) = b, 9),

(2.9)
for all (vp, pup) € Wh.

3. STABILITY ANALYSIS

In this section, we analise the stability of problem (2.9). One of our main tools is the following
Ritz projection Sy, : W — W)}, defined as follows: for each (w, &) € W, the projection
Sp(w, &) = (Pp(w, &), Rp(w, €)) € Wy, is the unique solution of

(3.1) { a(Bp(w, &), vn) = b(Bp(w,&),vn) = a(w,vn) = b(E, va)
b(pn, Pr(w, €)) + j(Rn(w, &), pn) = b(pn, w),
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for all (vp, up) € Wy. The well-posedness of (3.1) has been proven in [3]. Moreover, defining the
norm

2 )
I Cvns 1)l = onli @ + 5 (ks pan),

then the following stability and approximation results hold (see [3]):

(3.2) (P, ), B, ) < € (lwig + 1€l )

and, if (w, &) € H?(Q)) x H, then there exists C' > 0 independent of h such that
(3-3) 1€ = Bn(w, 1 - + [l[(w = Pa(w, £),§ = Bn(w, )l < Ch(jwlan + [I€]) -

We now move onto analysis of stability. For this we will only assume that the initial condition
u2 is given by any H&(Q)—stable approximation of ug. With this choice, stability can only
be proved up to a term involving the time derivative of the discrete solution. This undesired
behaviour will then be corrected by changing the choice of initial condition.

Lemma 3.1. Let us suppose that ||ul |10 < Clug|i,a and let {(UZ,AZ)}nNzl be a solution of the
fully discrete problem (2.9). Then there exists C' > 0, independent of h and &t, such that the
following estimate holds for 1 <n < N:

n—1
3.0+ S ot gt x|
m=0

n—1

(3.4) < Cluolta+C Y ot (If tmin) i + lgttmen) I3 + 1D 13 g)
m=0
and
n—1
m+112
PO Evian
C n—1
CONNNEY <uo|%,g + 3 0t (I B + lgtms) 3 + \Du;"“u%,g)> ,
m=0

where [ is the constant from (2.4).

Proof. First, using (2.4) and (2.9) with pj, = 0, and the Cauchy Schwarz and Poincaré inequal-
ities, we get
- ALy _
BNy, < sp PO g ey
e AN R L

(f(tme1),vn)e — a(ult, vp) — (DU vp)

= sup
oL EVi\(0) [nlr.0

. 1
< Ollf (tma)llo.g + lup ™ e + CllDup Hloo + CHATT A2

e [EVaRP VRt
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Squaring, multiplying by dt and adding over 0 < m < n — 1 leads to

n—1
+12
PILIE an

C < avu m
B—Z (1 ) B+ 7 g D]+ GO, X))
m=0
C — m~+1 m+1 ym+1
30 =53 (1 i) B+ 1D B+ [t D)
(3.

Now, to prove (3.4), we take vy, = u}" ™,y = A\J**! in (2.9) and get

)
<h5th’ hm+1 —|—a( m+1 m+1)+j()\m+1 )\m-‘rl) (f (tms1), u )Q+b()\m+ 9(tmsr)).
Q

Using the equality (a — b)a = 3(a? — b%) + 1(a — b)?, Cauchy Schwarz and Poincaré inequalities
in the above expression, we get

o (1 B — [F ) + 5 o

= (f(tme1)s ™) + 6O, g(tmr1))
(3.7) < Cllf (tme)lloaluy ™ e + 1IN 1 g (tman)ll

= o+ A

Now, after multiplying by 24t, adding over 0 < m < n — 1 and using Young’s inequality, we

obtain
n—1

[ud||3 ¢ + Z lup ™ — w0 +2 > ot Cup ™ AL,

luhllde —
m=0
n—1 n—1

<CY ot f tmen)logluy e +2 ) StINT s lg(tme)L

m=0 m=0

n—1
1
<C Z St f(tms1) 5.0 + Z Stlup i g + € Z 575’\)\21“”2_%,7 + Z 513”9(tm+1)”2%,yv
m=0 m=0

m=0
m—+1 )\m+1 H2

h we rearrange terms

where € > 0 will be chosen later. Then as |um+1|1 Q< ||| Cupy

and arrive at

2
PG+ Z Ot |||, A,
n—1 n—1 n—1
Mea+ed 5t|Wf“H2 + - Z 3tllg(tm+)l1% 1
m=0 m=0
n—1 n—1
< upllso+C D St f(tms) 50 + = Z dt|lg( tm+1)||1
m=0 m=0

n—1

+€” Z‘St(m o >‘m+1 mh"' HDUmHHO,Q+ I (tms1) |13
=0
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Then, taking € = % in the above inequality, and rearranging, gives

a2 2. + Z it — w2 g + Z ot | a2

n—1
< CluglRa+C Y ot (IF )l

m=0

(tms DI}, + 100 g

which proves (3.4) applying the inequality |u?|1o < Cluglio. We obtain the estimate (3.5)
inserting (3.4) into (3.6). O

Remark 3.2. [t is interesting to notice that, for g = 0, a stability result stmnger than (3.4) can
be proved. More precisely, it would not have the term involving Duh i its right-hand side.
In fact, that term only appears in the estimate due to the calculations leading to (3.7). In there
it can be noticed that, if g = 0, then there is no need to bound the norm of )\hm+1 to have a bound
for um'H, and then stability is proved without any further hypothesis.

We now bound the time derivative Dum+1

regularity assumption for g.

using a special initial condition, and an extra

Theorem 3.1. Let {(uh,)\”)} | be the solution of the fully discrete problem (2.9) where we

consider u = Py (ug,0). Let us also assume Oyg € C°(0, T} H2( )). Then for all1 <n < N the
following estimate holds

a2 + Z ot | (L, N |2

n—1
3.8 <C +C ) bt m + [lg(tm L+ 2 ,
(3 ol 0 3 8t (1St + oo, 1001, )
and
n—1
m—+112
z:ofstﬂ)\h H_%W
n—1
3.9 < C C> ot tm tim il .
(3.9) luoli o + mzo (Ilf( )la + llg( +1)H LTl tgll (tmtm;H%(V)))

Proof. Based on the previous lemma, it is enough to prove that

2
Z 0t D5 o + N Cuy, A,

n—1
2 2 < 2 m+12
(3.10) é(C\uo!m+n;05t(r\f<tm+1>r\o,g+ 19912 o by FANTIELL)).

and then choose ¢ > 0 small enough such that the term involving [ A7 1 , can be moved to
3
the LHS of (3.5).
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For 0 < m < N — 1, taking v, = DuZ”r1 and pup = 0 in (2.9) and using the Cauchy Schwarz
inequality, we have

1Duy 1 E o + alu ™, Dup ™) — b, Dup ™) = (£ (tm1), Dup e

< tms) o2l D og < =1t 1) 2

7”Dum+1”0,ﬂv

which implies
1
(3.11) HDum“Ho,Q +a(uy ™, Duptty — b, Dupth) < §Hf(tm+1)|!3,ﬂ-

On the other hand, for 1 < m < N — 1, testing (2.9) at the time levels m + 1 and m with v, =0
and pp = )\mH gives

b(wﬂ,g(tmﬂ)) — b()\m‘H, ZZ‘H) j()\m+1 )\m+1)

Therefore, by subtracting these equalities, dividing by ¢¢ and using the bilinearity of j(.,.), we
obtain

(3.13) b()\m-i-l Dum-‘rl) (DAm+1 /\m—I—l) Eb()‘m—ﬂ g(tm+1)—g(tm)),

for 1 <m < N — 1. It then follows from (3.11) and the mean value inequality (see, e.g., [4,
Thorme 1.7, p.20]) that

1
§HDUZL+1H%,Q+G( wp ™ D™ 4 (DAL A

S%Hf(tmﬂ)\l%,wr@b(k% ot 2) — 9(t)

1 2 1
< §||f(tm+1)||o,ﬂ + a”%ﬁ H_%WHQ(th) - g(tm)H%ﬁ
1 , 1
< el + I 50000 b

1 1
.14 < = 2 il 2 m+12
(3.14) < Sl Emin)llon + eHatgHLoo((tm,th),H%('y)) el

On the other hand, using the symmetry and bilinearity of a(.,.) and j(.,.), and, once again,

a(a—b)zg—fﬂL(a Ok

, gives
1 ot
a(uy™, Du"thy = 2Da( u oty Ea(Duh L Dy,
1 ot
JORTL DA = S DA + 5 & (DAt DAY,
Hence, (3.14) becomes
HDuerlHOQ—I—D(a( m+1 m+1)+j()\m+1 )\m+1))

< I Eme0) 13 *||3t9||2 o

)\erl 2
totmen iy TR,
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for 1 <m < N — 1. After multiplication by 0t and summation over 1 < m < n — 1, it follows
that

n—1

2
> 6t Dup G o + I Cupt, M)
m=1

n—1

1
319) < [lwh DI + 3 ot (1) B+ Hlougl?,,

m=1

)\m-i-l 2 '
(tm7tm+1),H%(7))+€H h H_%ﬁ

Since the initial approximation of u is given in terms of the Ritz-projection, u% = Py (uo,0),
by setting \) = Ry, (ug,0) it follows that (3.13) also holds for m = 0. That is

1

(316) ~b(A, Dub) = J(DAL M) =SB, glt) = (ko))

Next, taking, for n = 0, vy, = Duj,, pp, = 0 in (2.9) and multiplying by 25t, we get
3t[| Dup [, + aluj, up) — alup, up) < 8| f ()5 o + 26tb(As, Duy),
which, after using (3.16) leads to
3tl| Duy |5 0 + lupl 0
< up|t o + 0t f (#1150 + 20\, 9(t1) — g(to)) — 25t5 (DA, L)

= [uh|3 o + St F(t)I3.o + 26(Ah. g(t1) — g(to)) — 25 (AR, AL) + 25 (A, AL)
< Juplf o + St F () 15,0 + 26k, g(t1) — g(to)) — GO AL) + F(AL AR,

and then, rearranging and using a similar argument to bound the time derivative of g, we get
112 1 y1y][12
6t|| Duy |5, + m(uh»)\h)mh

< |19 A + 8t (1) 1.0+ 26Nk, g(t1) — g(to))

2
< [l A + 81 E0IB 2+ 2NNy ons iy

ot
_ < 0 104][12 2 12 ot 2 _
(3.17) < [, AL, + 081 £t o0 + eatl M2, + Ha’ngLw((tm,th),H%(»y))

Then we get the estimate (3.10) adding (3.17) to (3.15) and using the stability of the Ritz-
. 2
projection (3.2), }H(ug,)\%)mh < C’|uo\%’9. )

Estimate (3.9) is then proven taking e = % in (3.10) where C' is the constant from (3.5). The

estimate (3.8) is obtained in an analogous way. U

3.1. The inf-sup stable case. In this section we briefly summerise the differences of the
approach in the case the inf-sup stable space W; is used for space discretisation. Our main goal
is to show that the stability deficiencies of the stabilised method are not due to the stabilisation,
but rather to the incorrect approximation of the initial condition. The proofs are very similar to
the ones presented on the last section, just by setting j(-,-) = 0, and that is why we only sketch
them here. The first step is to modify the definition of the Ritz-projection to accommodate it
to this case. For the present case the Ritz projector is defined as follows:

Sﬁ:W_>WE7
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where W := H&(Q)xﬂfé('y). For each (w, {) € W, the projection S; (w, §) = (P;(w,§), R; (w,§)) €
W; is defined as the unique solution of

CL(P~('LU,£),’U}Z) ( ( )avh) = a(w7vh)_b(§7vh)
(319 L bl Pa0,€)) = bz ),

for all (v, i7;) € W;. Problem (3.18) is well-posed thanks to the inf-sup condition (2.3). More-
over, defining the norm
I, il = ot + lely

then the following stability and approximation results hold (see [17]): There exists C' > 0,
independent of h, such that

(3.19) 125 (w, )}y < C(Jwliq + Hfl!Q_, )
and if (w, &) € H%(Q) x H, then there exist C' > 0, independent of h, such that

)

(3.20) w = P (w,&)la + 1§ = B (w, &) -1, < Ch(

When analysing the method (2.8), the equivalent of (3.4) and (3.5) read:

i)

e+ 3 (Ol g+ gt = g

m=0
n—1
(321) < Cluofa+C Y ot(1ftmen)Ba+ lottmsn)l + 163 0),
m=0
and
n—1
m+12
Zdtu)‘}l ”—%W
m=0
C n—1
(322)  <Clulta+ g5 2 (It + ol + 106 Fg).
m=0

where [ is the constant from (2.3). Then, if u}DL is supposed to be the corresponding Ritz-
projection of (ug,0), the following estimate can be derived as in (3.17):

(3.23)

uilz - “2 1 2 2 102
< —6t||Dpy|| | +C|UQ|17Q+O€(%H)\}~LH_%W,

L Dul) = 6t(\L
6tb(/\h, up,) (5t<)\h, 5t )y < % Loo((0,¢1),H2 (7))

where € > 0 will be chosen small enough to move the term (5t\|/\1 1, , to the left-hand side.

Then, following as in the proof of Theorem 3.1, a stability result mdependent of h and 0t can
be obtained.

We finish this section by remarking that, if i, (ug) (the Lagrange interpolate of ug) is chosen
as the initial condition, a bound similar to (3.23) can be obtained under the extra hypothesis
that 6t > h2. In fact, supposing ug € H?(2), and using the approximation properties of i; we
arrive at
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5tb(AL, Du}) —5t<)\1 “h >

= (A} Uk <>\1 )
= (A} 9(t1) — g(to))y + (Aj, 9(to) — in(uo))y

c 2 € 12 1

< — — 1

< - atl|Begl” ety SOUNIZ s+ Chluolal Nl
¢ 2 € 12 2 €221v12
?&HatgH (0.2 () + 5575”)\;;”_; + C*’“O\zg + *h H/\;LH_%,7
c 2 ¢ 2 12
< ot tgHLoo(Ot oy T 2 lu o|m+ e(h” + o) AR1IZs

for any € > 0. By supposing h? < §t and choosmg € < 0 small enough we get a stability result
similar to the one given in Theorem 3.1.

4. CONVERGENCE ANALYSIS

In this section we prove optimal order error estimates for the fully discrete method (2.9). We
start by presenting the following result on consistency. Its proof is direct verification.

Lemma 4.1. Let (u,\) be the solution of (2.1) and let {(uj,\}')}o<n<n be the solution of

(2.9). Assume that u € C°(0,T; H}()) and X € C°(0,T; Hfé(fy)) Then, for 0 <n < N —1,
the following holds

(Du(tnt1) — Dup™ op)o + alultnrn) — up ™, vn) = b(A(tna1) — Ny on)
+ 0, w(tngr) — up ™) = GO ) + (Dultng1) — Opultni), vn)o,
for all (v, pp) € Wh,.

We first show an estimate for the errors in a norm including the [|.||;, norm in space. It is
interesting to note that this result is optimal independently of the choice of the initial condition.

Theorem 4.1. Let us assume that u € HY(0,T; H*(Q)) N H?(0,T; L?(2)) N C°(0,T; H*(R)),
up € H2(Q) N HL () and X € HY(0,T;H), and set ul) € Vi, as u) = ip(u). Then the following
estimate holds for 1 <n < N:

uff — ||og+25tm T i) NP = Atr)|

< chQ(Huong,Q + ||A<o>|m) + C26t2 (10rul2 0,0, 11209y + 1A B2 0.0 )

+C <5t2HattuH%Q(O,tn;LQ(Q)) + B2 Mo 70 T hZHU‘%’U(tl,tn;HQ(Q))) ;
with C' > 0 a positive constant independent of h and dt.

Proof. As usual, for m =0, ..., N, we decompose the error into interpolation and discrete errors
as follows

(4.1) U(tm) — up' = u(ty) — Pr(u(tm), AMtm)) + Pr(u(tm), ):r(tm)) —up' =07+ 6y,

o o
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(4.2) Altm) = Ap' = Atm) — Br(u(tm), Atm)) + Bp(u(tm), Mtm)) = X' := yz' + '

~~

m

Y Yn
where (P, Rp) is defined in (3.1). To ease the notation, we note, for m =0,..., N,
= Po(ultm), A(tm)) and A" = Ry(u(tm), Mtm)).

The term 7! can be bounded using (3.20). In order to estimate §;"*', using the definition
of the bilinear form a(.,.) + j(.,.) and

(DU, upt ) = D R + gt

[l = ui 6.0

2(5t

we get

1
S DI 8 + 165 w1

< (DO g g + ||| Lyt Y |7
(430 = (DI B -+ a8 607+ B ) B B + ).

m—+1
Tl

Now, using (4.1)-(4.2), we have

T1m+1 _ _(DHZ%-H’QZ@JA)Q _ (9m+1’921+1) + a(utmir) — uh m-+1 9m+1)
+ Gy ) = GOyt 4+ (Dultimga) — Dup ™ 67 g

— b = A1), O + byt 4 = ultinga))

— b(A(tma1) = AP 00 + b(y b)) — upth).

By the modified Galerkin orthogonality (see Lemma 4.1), this expression reduces to

T{nJrl — 7( 0m+1,0m+1)g + (Du( m+1) o 8tu( m+1)’9hm+1)Q o a(eg@-&-l’ezwrl)
+ ALyt £ by L0 — byt 0
(4.4) =4+ I+ IIT+1V +V.
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We now bound the above right-hand side term by term using the Cauchy Schwarz and the
Poincaré inequalities, (3.3), and properties of j(.,.) (cf. (2.6)-(2.7)):

(%)ISCQWW“MWM&Mmﬂ—@anM@WW“M”WM
(4.6) I <|a(@, 0,70 <100 ol v
rim im 1 m m m m m m
IIT < AT AL 3 j(ymtt ymdys < jAmtL Sty gmtt ymt ||,
< LA tma1) = AT A(tmg1) — )\mH)Q + J(Atms1)s AMtme1)) }’H Oyt H’h
4.7 < Ch{lu(tmsr)l20 + [AEmr) IOy D, -
IV = <y;n+1"92n+1>7
<A Em1) = A 100,
< Ch{|u(tms1)l2.0 + M Eme) I} 107 10
(4.8) < Ch{|ultms+1)|2.0 + M tms) I} ]| u DL
V= —b( m—+1 gm—i-l) <ym+1 9m+1> _ ~()\m+1 y;?—&-l)
= G = Ntms1), ¥ ™) + (A (tmgr) v ™)
1

rAm im m m L
< ]()\ e A(tmt1), A o A(t m+1)) +J(A(t m+1)>)\(tm+1))> QJ(yh +1’yh +1)2
(4.9) < Ch(|u(tme1)l2,0 + [ AEms ) 20| Oy D] ,-

Then collecting (4.4)-(4.9) and applying (3.3) once again, we get

T < O (I Dultmsr) = et oo + 1D o ) (1@ i),

Tt
(4.10) + Ch(Jultms1)l2, e+, sl
We bound separately both terms included in T 2’”“. For the first one, a Taylor expansion
gives
1 tm+1
ultn) = ultm 1) S10u(tr 1) — / Ou(s) (L — 5)ds,
tm

which implies

u(tm+1) — u(t)
ot

1 [tm+1 1 tmt1 % tm+1 %
< / |0u(s)|ds < — (/ 12d8> (/ \8ttu(s)\2ds)
2 tm 2 tm tm

1.1
= §5t2 Hatt’LLHL2

- atu(tm-i-l)

1 tm+1
< — _
g 10t~ olds

(t'm 1tm+1) °
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Thus,
2

0,0 /Q

1 ot
(4.11) < 45t/9 18ectl| 21, 4,011y 0% = Z”attuH%Q(tm,tm+1;L2(Q))'

For the second term we have, using (3.20) once again and a Taylor expansion,

oyt — o
5t 079

wtms1) = Py (ultmi1), A(tmi1)) — utm) + By (utm), Atm))
ot

w(tmt1) — u(tm) W(tmr1) — u(tm) A(tme1) — A(tm)
+15t iy < +15t ’ +15t >
u(tmi1) — u(tm) Atma1) — Atm) 2 )
ot 2

ot
(4.12) < Ch*5t (||atU”2L2(tm,tm+1;H2(Q)) + ”at)‘||%2(tm,tm+1;7-[)> :

Thus, from (4.10) and using Young’s inequality, it follows that

2

U(thrl) - u(tm) — 8tu(tm+1) dx

ot

u(tmi1) — u(tm)
ot

- 8tu(tm-ﬁ—l)

2
1DOF 5 0 =

2

0,9
2

0,0
2

gC#(

iy

2,0

T < %}H(Q}TJrl’yherl)mi o+ C (88100321 401222
+ W25t (10l T2 (4, 041 120) F 1O T2 00 0170))
B2 (utm) B + M) I3)).
By inserting this expression into (4.3), multiplying the resulting expression by 26t, and adding

over 0 < m < n — 1, we obtain

n—1

107130+ > ot @ty |

m=0

at?
< 1031130 + C<2HattuH%Q(o,tn;L?(Q)) + Ch*5t° (Hatu”%?(o,tn;H?(Q)) + Hat)\H%?(O,tn;H))

n—1

£ 126t (Jultmi)Ba + (A 1B) )

m=0

It only remains to bound [|69]/o.q. For this, we use the approximation properties of i, (cf. [15])
and of Ry, (see (3.3)) and get

16511 = || P (o, M0)) — in(uo) o < || Pr(uo, A(0)) — uollo.e + lluo — in(uo)lloe
< Ch(|uglz2,0 + [[A0)]|3),

which proves the result. O

The next result states an estimate for the error in a norm involving the H —3 (7)-norm of the

Lagrange multiplier A. This estimate is optimal, up to a term that needs the right choice of
initial condition, and that will be treated at a later stage.
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Lemma 4.2. Let us assume that v € H(0,T; H*(Q)) N H2(0,T; L*(Q)) N C°(0,T; H*(Q)),
ug € H2(Q) N HY(Y) and X € H(0,T;H), and set u) € V}, as u) = ip(ug). Then the following
estimate holds for 1 <n < N:

n—1
S ST = At )y, < CR2IN gy, 1,0
m=0

+ C<h2(HUOH§,n + ||)\(0)H%) + h2(5t2(Hatu”%?(o,tn;HQ(Q)) + Hat)‘H%Q(O,tn;H))

+ C<5t2||attuH%2(07tn;L2(Q)) + h2||)‘||%'0(t1,tn;7-[) + hQHUH%O(tl,tn;HQ(Q)))

n—1
+ 3 () - D).

m=0
with C > 0 a positive constant independent of h and dt.

Proof. We adopt the notations used in the proof of Theorem 4.1. Let n € {1,...,N} and
m € {0,...,n — 1}. Then, (2.4) gives

_ | ;
Bll™ gy < sup + Gy R

wevi\oy  [vnlie
From (4.2), we have
blyp ™ on) = =b(yr ™ on) + (A (tmrr) — AT op).

The first term can be bounded using the continuity of b(.,.) and the trace and Poincaré inequal-
ities, which yields

by un) < Clly s ol

On the other hand, using the modified Galerkin orthogonality (see Lemma 4.1) with pp = 0, we
have

b(AMtmt1) = AP op) = a(u(tmsr) — ul"™ op) + (Opultmsr) — Dul"™ op)e
< O||[(ultmsr) = up,0)|], vl + 10cu(tmer) — DufHloolvalo-
As a result, from the above estimates, we arrive at

3 | — byt vp) + b(A(tms1) — AL o)
5”3421“”_;” < sup m+ h
2 v €VR\{0} lvn|1,0

+ 10,55

< (I s + i) = L g, + 19etmss) — D o).

Therefore, adding up from m = 0, to n — 1, we obtain

n—1
22 m-+112
7S sty
m=0
n—1

2
<C) 5t(Hy7T+1H2_%ﬁ + [ ultnsn) = up ™y D + 10ultn) - DU;?“H%,Q)
m=0

We then conclude using the error estimate for v from Theorem 4.1, and the triangle inequality.
O
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Finally, to present an optimal error estimate, we show that, under the hypothesis that the
initial condition is well-chosen, the term involving ||0;u — Du}™ |0 can be bounded in an
optimal way.

Theorem 4.2. Let us assume the hypotheses of Lemma 4.2, but now suppose that the initial
condition is given by u% := Py(u0,0). Then, for 1 <n < N, the following error estimate holds

n—1
> sttt - A(ltmﬂ)HQ,%,Y < CR?|| A Z0 (s, 120) + Ch® w030 + CH2[A0) 3
m=0

+Ch*st’ (HatuH%Z(O,tn;HQ(Q)) + Hat)‘H%?(O,tn;H))
+ C(5t2HattuH%?(O,tn;Lz(Q)) + B2 (N0 4 ey + h2”“\%0(tl,tn;H2(Q))))-

Proof. Based on the previous lemma, we just need to prove
n—1
> t|orultmr) — D3 + |
m=0

2
,
(4.13)
< 0(5752HattUHZm(o,tn;m(Q)) + h25t? (HatuH%Q(O,tn;H?(Q)) + Hat)\||%2(o,tn;n)> +CR2|A(0) 1%,

(" — uf, A = A)

We recall that @° = Py (u(ts), A(ts)) and X\* = Ry,(u(ts), M(ts)). Once again, we decompose the
error as in (4.1)-(4.2). Using the triangle inequality, we have

n—1 n—1
> ot|Osultms1) = Dt R g = 37 Stl|Ou(tmsr) — Dultms) + DOFH + DR
m=0 m=0
n—1
< C Y ot ([10sultmsr) = Dultmsn) [0 + 10073 o + 1D 3 0 )
m=0

The first and second terms have already been bounded in (4.11)-(4.12). For the third term, we
use the modified Galerkin orthogonality (see Lemma 4.1) with p;, = 0 and the definition of the
Ritz projection (3.1) to obtain

HDQZH—lng,Q + a(ezﬁ-l’ D@hm+l) . b(yZlH,DQ}TH)

= —(DOI, DO g — a(0 T, DO + b(y Y, DO

+ (Du(tm+1) — Oultmsr), DO g

= —(D@TH, DG;L”H)Q + (Du(tmy1) — Oultms1), DGhmH)Q.
Next, Young’s inequality yields

1
510 B0 +a(; . DO — by, DO

(4.14) <DOFHF 0 + [1Dultns1) = deultnsr)|If o
In addition, using v, = 0 in (3.1), for 0 < m < n, gives
(4.15) b(pn, @™) = =A™, i) + bt 9(tm))-

On the other hand, testing (2.9) at the level m(0 < m < n) with v, = 0 we obtain
(4.16) b(pns up') = =5 (AR ) + b(pans 9(tm)),
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where this is valid for m = 0 thanks to the choice u) = P, (ug,0), and where A} = Rj,(uo,0). As
a result, from (4.15) - (4.16), we get

b(uhv 0;1”) = _](yhma Mh)?
for all up € Ap and 0 < m < N. Therefore, for 0 < m < N — 1, the following holds
(4.17) byt DO = =Dy g,

On the other hand, using the symmetry of a and j, we get

1 St
a(O T, DO = 5Da,whm“, ot + Ea(DGZ”l, DY),
. 1 St
3 Dy = S Dy + (DY Dy,
Then, replacing (4.17) and the last set of equalities in (4.14), we get

1 1 .

S IO 0 + 5 D@0, 070 + 5y ™)

< DOFHHE o + [ Dultmt1) = rultm1) G o

Thus, multiplication by 26t and summation over 0 < m < n — 1, leads to

n—1

> OtDE G o + R vl

m=0
n—1

< (168, w5 + € D2 at(I1D0z 3 o + | Dultm1) = deutm) ).

m=0

The only term that has not been bounded is the first one. To bound it, we use the linearity of
the Ritz projection to get

09 = u) — P (u(0),A(0)) = Py (u(0),0) — Py(u(0), A(0)) = —P4(0, A(0)),

Yh = A — Bu(u(0),A(0)) = Ru(u(0),0) — Ry(u(0),0) — Ry(0,A(0)) = —Rn(0, \(0)).

Hence,

1165y [l,, = (P (0, A(0)), Rn (0, AO)) -
The use of (3.3) gives

P40, M0 1.0 = [Pa(0.A(0)) = Ol1.0 < Ch(10]20 -+ [A©) 1) = CHIAO)] .
and

(Bn(0,A(0)), B (0, M(0))) = 7 (£n(0,A(0)) = A(0), Rn(0,A(0))) + 5 (A0), Br(0, A(0)))

< C(J(RA(0,1(0)) = A(0)), Ba(0,7(0)) = A(0)) + (A0, A(0)))* ((Ra(0, A(0)), (0, A(0)) )

1
2

M

=

< CRIA) e (5(Rn(0, A(0)), i (0,M(0))) "

Thus,
1169, 5[l = 1B (0, A0)), B (0, AO)IIE < CRA0)3,,
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which, after using (4.11) and (4.12) leads to
n—1

> StIDHG o + 1OR, yi)

m=0

< C(th)\(O)H% + 8210l T2 1,120y + H26 (100ull T2 0,4, 12 (02)) T Hat)‘H%Q(O,tn;’H))>
for 1 <mn < N. This proves (4.13), and then the proof is finished. O

Remark 4.3. The inf-sup stable case. Again, following very similar arguments, optimal error
estimates can be obtained for the method (2.8) under the assumption u$) = Py (u(0),0).

Remark 4.4. We finish this section by remarking that the hypotheses made on the exact solution,
namely, that u(-,t) € H*(Q) and \(-,t) € H, are made just for simplicity. In fact, proceeding as
above, and optimal, O(h®) error estimate can be proven for the, more realistic case, in which we
suppose that u(-,t) € H*(Q) and M\(-,t) € H*(y;),i =1,..., M, for some s € (0,1). This lower
reqularity is typical of problems solved with a fictitious domain method. In fact, the construction
of an extension of the datum f in such a way that the solution of (2.2) belongs to H*(Q) x H at
every time t, appart from some preliminary results in [16], remains, up to our best knowledge,
an open problem.

5. NUMERICAL STUDIES

In this section, we report the results of numerical experiments that support the analytical
results of Sections 3 and 4. We present computations demonstrating the optimal convergence
using the space discretisation and the time discretisation defined in Section 2. We also verify
numerically that the choice of the initial condition u) = P, (ug, 0) guarantees a uniform approx-
imation of A, thus confirming the results in Theorem 4.2 and the analogous result for the inf-sup
stable case. It is also discussed that for other choices of discrete initial condition the results
for small time steps are not stable in the sense that the error blows up as the time step size
diminishes. All computations have been performed using FreeFem + + [21].

We consider problem (2.1) with w = {(z,y) € R? : 22 + y? < 1}, and its reformulation (2.2)
using Q = (—2.4,4) x (—2,2). We have taken 7' = 1.

T T T
-2y =173 -1z -0.430 0120 0,300 e 204 272 339 4.00

i
A

F1GURE 3. Meshes for inf-sup stable case when n = 1.
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We have tested two examples with known analytical solution. We first choose f in € x (0,7")
such that the exact solution of (2.2) is given by

(5.1) ui(z,t) = e'(@® +y* = 1),
thus giving ¢ = 0 on v x (0,7"). Also, we have chosen another case where g # 0 on =y given by
(5.2) ug(z,t) = et (z® + zy).

We have discretised this problem using a sequence of uniform meshes. The starting point is
the mesh depicted in Fig. 3. To build the meshes, an integer number n is given. Then 2 is
divided horizontally into 20 - 2" segments and vertically into 20 - 2" segments. The resulting
quadrilateral mesh is then divided into triangles to form the mesh in Fig. 3 (where n = 1 is
depicted). To build the mesh on v, (i.e., 7; ), we divide 7 into 4-2" curved segments. The pair of
meshes 7j, X 7; is used to implement the inf-sup stable method (2.8). For the stabilised method
(2.9) we use Tj, x vp,, where the mesh 1, is obtained after dividing each segment € of ~; into 4
equally spaced curved segments.

For both test problems we have A = 0. To measure convergence, we have computed the norms

N-—1
lu = g ll? o= el = w30 + 3 Sl = ultai) o

m=0

N-1
IX = A lfe = 32 SN = M)l
m=0

for Method (2.8), and

N-1
2
I = g A = M)l o= N’ = w0+ D St = ultinsn). A = M)l
m=0
N—-1
A= Al o= D SN = At 5
m=0

for the stabilised method (2.9). To balance the space and time discretisation error, we have
chosen §t = h in our experiments. The numerical results are depicted in Figs. 4- 7 and measured
the behavior of the corresponding norm with respect to h and dt. We observe that all errors
tend to zero as predicted by the theory. This behavior is independent of the choice of the initial
conditions. In particular, we observe optimal convergence of all variables using both ug = ip(uo)
and u) = Py, (uo, 0).
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FIGURE 4. Convergence history of (2.8) for Solution (5.1).
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FIGURE 5. Convergence history of (2.8) for Solution (5.2).
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u) Lagrange interpolant of ug

u) Ritz projection of uy
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FIGURE 6. Convergence history of (2.9) for Solution (5.1).
u) Lagrange interpolant of ug u) Ritz projection of ug
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FIGURE 7. Convergence history of (2.9) for Solution (5.2).

The results depicted on the right-hand side of the above figures are aligned with the results
presented in Section 4, even if some calculations have been performed using the wrong initial
condition. In fact, Lemma 4.1 does present an optimal convergence estimate independent of
the choice initial condition, although in a weak norm, which only measures the fluctuations of
A, multiplied by a time step. To stress this fact, we have performed a numerical experiment
reminiscent of the one from [22]. That is, we have fixed one level n = 1 and have taken 6t — 0.
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We have then measured ||A(6t) — A}|lo,, both considering u? = in(ug) and u) = Py(ug,0)
defined before. The results, depicted in Figs. 8-11 show that, unless the initial condition is
chosen appropriately, the error in A grows as 6t — 0, i. e. the approximation of A cannot be
guaranteed. These results confirm the sharpness of the stability results presented in Section 3.

u) Lagrange interpolant of ug 100 u) Ritz projection of ug

108

105_ O J

||)‘1 - )‘i,,,ar 0,y
||)‘1 - )‘izﬁt”(l-'f
=
o
.

L

107 ' = 1072 :
10710 10°° 10° 10710 10°° 10°
ot ot

FIGURE 8. Error [|A(dt) — /\,%”0,7 in method (2.8) for a fixed mesh and dt — 0
for Solution (5.1).
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FIGURE 9. Error [|A(dt) — /\il'L”O’V in method (2.8) for a fixed mesh and 6t — 0
for Solution (5.2).
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FIGURE 10. Error ||A(6t) — A} |0,y in method (2.9) for a fixed mesh and §t — 0
for Solution (5.1).
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FIGURE 11. Error ||A(6t) — A} |0,y in method (2.9) for a fixed mesh and 6t — 0
for Solution (5.2).

6. CONCLUSION

In this paper we have proposed and analised a stabilised finite element method for the tran-
sient heat equation solved with a fictitious domain strategy. The choice of stabilising terms
allows us to use any combination of meshes to define the finite element spaces for the primal
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variable and Lagrange multiplier. Concerning the time discretisation, the main result is that
unconditional stability and optimal convergence can be obtained assuming the right choice of
initial conditions. Interestingly, this is not exclusive to the stabilised finite element method, but
is also a requirement if an inf-sup stable method is used. This has been confirmed by numerical
experiments.
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