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Introduction

This paper is dedicated to the modelling and the numerical analysis of nonlin-
ear flows in porous media, which is mostly used in hydrology, oil industry or
environmental protection. While Darcy’s law is commonly used in modelling of
the flow in porous media, it is important to remember that it is derived under
very specific assumptions, or by somewhat restricting simplification of the general
conservation laws. This has been observed to be problematic in situations with
high values of velocity or equivalently, the situations, where the Reynolds number
exceeds a certain characteristic value.

These problems led to multiple generalizations of Darcy’s law that were in-
tended to capture the nonlinear nature of the flow shown in the experiments. The
class of the generalizations studied in this paper are called Forhheimer equations,
which in addition to simple Darcy’s law fu = —Vp contain polynomial depen-
dencies on the velocity field. These equations can be written as g(|u|)u = —Vp,
where g is a polynomial with positive coefficients and positive exponents of the
given degree. Under some additional assumptions on the domain and the studied
fluid these can be rewritten as the equation

u — V- (K(Vu)Vu) = f,

with the appropriate boundary and initial conditions, where K is a nonlinear
function with attributes dependent on the polynomial g. Using the properties
of K derived in the paper, this leads to a nonstationary quasilinear convection-
diffusion problem, which generally degenerates for pressure values approaching
infinity, making the analysis somewhat complicated and demands the use of non-
standard techniques. This problem will be shown to be similar to the perturbed
p-laplace problem with p € (1,2).

In the numerical analysis of this equation we chose the discontinuous Galerkin
approach, which is similar to standard finite elements methods, but does not
prescribe continuous test functions on the edges of the triangulation. Omne of
the advantages of this approach is that we are able to locally adapt the mesh
and the polynomial degree of approximation, without impacting the rest of the
computational domain. More precisely, the local Discontinuous Galerkin method
was chosen, in which the equation is first rewritten as three equations of the
first order and numerical fluxes are used to control the the jumps of the discrete
solution on the boundaries of the triangulation. This is different to the use of
additional terms that preserve the consistency of the discretization as in interior
penalty discontinuous Galerkin methods. The main results of this paper consists
of a priori stability estimates for the case with simplified boundary conditions and
for the stationary case, and the a priori error estimates that show the convergence
rate in the special norm || - || pe-

The paper is organised as follows. In chapter [I]we present the derivation of the
studied equation from the generalized Darcy’s law and show some properties of the
nonlinear function K. In Chapter 2| we define Sobolev-Orlicz spaces, and derive
some useful properties of N-functions, which can be linked to the nonlinear nature
of the problem and are used in the further analysis. Chapter [3| consists of the
proper formulation of the studied equations, discretization of the computational



domain and the introduction of the discontinuous spaces used in the local DG
formulation. In chapter [4] we present additional results, which are needed in the
local DG formulation and further numerical analysis of the problem. Chapter
consists of the local DG discretization and the primal formulation of the problem.
In chapter[6] we present the a priori estimates for the numerical solution under the
special conditions on the boundary, or in the stationary case. Finally in chapter
[7] we show the a priori error estimates in both stationary and time dependent
case. The paper closes with the numerical experiments in chapter [§



1. Derivation of the model

1.1 Notation

First we establish some simplifying notation. Throughout the paper we will use
in most estimates generic constants usually denoted ¢ or €', meaning they can
change from line to line, but never depend on important quantities, such as h
the parameter of the mesh or the unknown functions u; or u. We will also use
the symbol for equivalence ~, meaning f ~ g, iff there exist constants ¢; and
¢, such that c;g < f < cog. It will be useful to simplify the notation for the
normed integral over a domain Q as (f)q = f, fdx = ﬁ [ fdz, where |Q] is the
Lebesgue measure of €2 with appropriate dimension.

1.2 Generalization of the Darcy’s law

In the first chapter we start with the physical motivation behind the analysed
problem and the derivation of the most important equation studied in the thesis.
We mostly follow the derivation in [I] and [2] for slightly compressible fluid,
isothermal conditions and homogeneous domain.

It is common to describe the viscous fluid laminar flows in porous media by
Darcy’s law. This model can be derived in several ways, including homogeniza-
tion, or simplification of the general balance equations governing the flow. Either
way, several simplifying assumptions have to be made in order to derive Darcy’s
law. While it is easier to work with during computations, it proves insufficient
to describe situations involving higher velocities and therefore large Reynolds
numbers.

One of the ways to deal with this problem is the use of Forchheimer’s mod-
els, which include nonlinear dependencies between the velocity and the pressure
gradient to describe different phenomena like friction between the fluid and the
solid in the porous media. The Darcy’s law in the general setting can be written
as

av = —I1Vp, o= %, (1.1)
where v is the velocity field, p is the pressure distribution, p is the dynamic
viscosity of the fluid, & is the permeability of the medium, which can be a function
of the spacial variables and II is a dimensionless normalized positive definite
symmetric permeability tensor.

There are three different Forchheimer’s laws commonly used to generalize this

equation.

o Forchheimer two term law

Fo
av + B4/ (Bv,v)v = =IIVp, B = pllﬁ’ (1.2)

where p is the density of the fluid, F' is the Forchheimer’s coefficient, & is
the porosity and B is a positive definite tensor, with bounded entries, which
can depend on the spatial variable.
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e The Forchheimer power law

av + "/ (Bv,v)" v = —1IVp, (1.3)

where n is a number from interval [1,2] and the functions a and ¢, which

are positive and bounded can be found empirically, or they can be taken as
c=(n—-1)pY2and a = a.

e The Forchheimer three term law

av + by/(Bv,v)v + ¢(Bv,v)v = —IIVp, (1.4)

where a,b and ¢ are empirical constants.

We can write these equations in the more general form, as follows

g(z,|v|g)v = =IIVp. (1.5)

Using B the same as before, g(x,s) > 0 for s > 0 and |v|z = /(Bv,v). If
we further assume that the porous media is homogeneous and isotropic and the
function g(s) is independent of the spatial variable, meaning that

H(z) =1, B(x)=1,  g(z,vlg) = g(v]), (1.6)

we arrive at

g([v[)v = Vp. (L.7)
By taking the norm of both sides and defining G(s) := g(s)s we get

g(fol fol =1V, G(]) = [Vpl. (1.8)

In order for this problem to be solvable for |v|, we need G to be invertible. To
guarantee this we place the following conditions on g(s).

Definition 1.1. The function g(s) satisfies G-Conditions if
* 9 € C([0,00)) UCH(0, 00)),
e g(0) >0 and ¢'(s) >0 for all s > 0.

For the function G we have G(0) = 0 and if g(s) satisfies the G-Conditions,
which also means that it is growing on [0, 00), we also have G'(s) = ¢'(s)s+g(s) >
g(0) > 0. This implies that G is a one to one mapping of the interval [0, 00) to
itself. Therefore G is invertible on this interval and we can write

o] = GH(IVpl). (1.9)

To check if these conditions on the function g(s) are reasonable within our
framework, we can verify if they are compatible with Forchheimer’s laws. Under
conditions (|1.6)) the three Forchheimer’s laws reduce to



e Forchheimer two term law

av +b|v|v = —=Vp. (1.10)
e The Forchheimer power law

av+d | v = —Vp. (1.11)

e The Forchheimer three term law

av+blv|v+clvfv=—Vp, (1.12)

where a, b, c and d are positive constants. We can write the generalized form of
these equations as follows.

k
D ai|v|* v =ag o[ v+ ar o] v+ .+ ag |v|* v = =V, (1.13)
i=0

for k > 0, positive coefficients a;,7 = 0, ..., k and exponents satisfying

0 < <ay <...<a. In this situation g(s) is a polynomial with positive

coefficients and positive exponents

g(s) = ;)a,»sai. (1.14)

These types of functions are called g-Forchheimer polynomials of degree «y
and they trivially satisfy the G-Conditions.

Now we can plug ((1.9) into (1.7)) and get

- v
where K : [0,00) — [0,00) is defined by
1

We will further assume that we are working with slightly compressible fluid,
which means it has small, but non zero constant compressibility % of magnitude
between 107° to 1075. Gas free oil, or water can serve as examples for slightly
compressible fluids. Now we want to use the state equation for slightly compress-
ible fluid, and the continuity equation. In isothermal condition it holds p = p(p)
and the state equations for the fluid reads

tdp 1 (1.17)
pdp K
where % is the compressibility of the fluid and under the previous assumptions
% = konst > 0. If we solve this equation for p, we get

P —Do
),

p = poexp( (1.18)



with pg and pg being the reference density and reference pressure respectively.
The continuity equation

dp
- _V. 1.1
W _ v (0 (1.19)
can be rewritten assuming p = p(p) as
dp dp dp
LW _ v Py wp. 1.2
dp dt pV v dpv Vp (1.20)

Here we can substitute for p from the state equation (|1.17)

dp dp dp dp

ap i /{dpv v dpv Vp,
d

d—?——me—v-Vp.

Since for most slightly compressible fluids in porous media flows the constant
K is large, i.e of the magnitude between 10° and 10, the last term in this equation
is often dropped and the following reduced equation is studied
dp
— = —kV - . 1.21
o (1.21)
We can substitute for v from the equation (|1.15]) to obtain

dp

dt

In order to get rid of the constant x in this equation, we can transition into
dimensionless variables.

We can take %, Q) and |Q| as the reference values for the compressibility, the

total production of the fluid, and the volume of the domain. Therefore the ref-

erence length is L = |Q|1/ ¢ where d = 2,3 is the dimension and reference time is

T= % The dimensionless pressure, velocity and time are defined as

KV - (K(IVp)Vp). (1.22)

c_p LTt @
== = tt = —t. 1.2
= v oY Q) (1.23)
Further the dimensionless non linear function A* can be defined as
KLI2K(E) _ RIPK(5E)
A (&) = = L> 7 1.24
(&) 0 0 (1.24)
The equation (|1.15)) can be rewritten as
Lt = KV 5/ L) 5/ ), (1.25)
LdeK V* Lo*
Similarly the equation (|1.22)) can be rewritten as
Q dp’ K
R = RV (/1)) T (1.27)
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dp* v RLIZ2K(|V* 5/ Lp")])
e Q

Finally if we drop the * in the notation we get the equations (1.15)), (1.22) in
the form without the constant k

Vit =V (A (|V*p*|) VD). (1.28)

v=—K(|Vp|)Vp, (1.29)
T v (&) ), (1.30)

If we denote the unknown function as u and the right hand side as f, we arrive
at the final equation

ur — V- (K(|Vul)Vu) = f, (1.31)

which will be the subject of the analysis in the further chapters, assuming appro-
priate initial and boundary conditions.

U\JQDx(O,T) = Up,
K(|Vu|)Vu - nlsoyxo0.1) = 9n,
u(z,0) =u’(z) €.

On the boundary of the domain Q x (0,7"), we chose a combination of the
Dirichlet and Neumann boundary conditions.

As we can see, we end up with the nonlinear convection-diffusion problem,
where the nonlinearity stems from the function K, for which we can derive some
additional properties based on the physical model.

1.3 Properties of the non linear function K

Since K is a nonlinear function, we will need to acquire some estimates on K (&)

and the derivative K'(£), for & > 0, based on the definition K(§) = m

and the properties of the polynomial g. We derive some of the properties of the
nonlinear function K, which can be found in [I] and [2] with the similar proofs.

Lemma 1.1. Let the function g(s) satisfy the G-Conditions. Then the function
K is well defined, belongs to C1([0,00)) and is decreasing. Moreover if we use
the notation s = G=Y(&) for &€ > 0 (which will be used in the further results as
well) we have

g'(s)
£g'(w) +g%(s) —

Proof. Since g(s) satisfies the G-Conditions, G~ is well defined and therefore
also K is well defined. Straightforward calculation using the chain rule gives us

K'(§) = =K (§) (1.32)



K(S) = g(Gil(f))’
rrey 1 s L 1 g'(s) 1
K'(€) 92(5)g< )G,( ) 9(GTHE) g(s) g'(s)s + g(s)
- K" (s)

£9'(s) +g%(s)
Since £ > 0,¢'(s) > (0) and K(§) > 0, the last inequality holds and K is
decreasing. O

In order to acquire certain monotone properties for K that will be useful in the
stability and error estimates down the road, we introduce an additional condition

on g(s).

Definition 1.2. The function g(s) as defined previously satisfies the Lambda-
Condition, if there exists A\ > 0 such that for all s > 0

g(s) > Asg'(s). (1.33)

Note that g-Forchheimer polynomials of degree o, satisfy this condition with
A= 1.
ag

Lemma 1.2. Let g(s) satisfy the G-Condition and Lambda-Condition, then

__1 K
A+1 €

Proof. 1f ¢'(s) = 0, then K’(§) = 0 and the inequality holds. Otherwise we can
use the result from the previous lemma and the Lambda-Condition

< K'(¢) <0. (1.34)

Y (O I g'(s)
KO = KO+ o0 = KO+ g(s1rog 3
q'(s) _ 1 K

= —K(E)

E7(s) +ENd(s)  A+1 €
Il

Lemma 1.3. Let the function g(s) be a g-Forchheimer polynomial, then K sat-
isfies the inequalities

C(] < Cl
(148>~ (14 &)’

€ [0,1) and Cy, Cy being positive constants.

K(¢§) < £>0, (1.35)

A

for a = P

Proof. For x > 0,0, > 0,7 =0, ...kand 0 < ) < ... < [g,we can use the
general inequalities

k
Zbixﬂi = Doz 4+ by + .+ b < Oy(1 + )P,
i=0

k
szlﬂl = boSL’BO + blxﬁl + ...+ kaﬁk Z 03(1 + ;E)ﬁk
i=0



This implies
E+1=g(s)s+1=14aps—+...+aps™ ~ (14 s)"
= (1+s)~ (E+1)7m,
g(s) =ag+ ...+ aps™ ~ (1+ s)%,

1 1 1
g(s) (L) (14 gymit

]

Let us denote p = 2 — a. Then p € (1,2) and based on lemma we have
for P ¢ RY

K(|P|)P ~ (1+ |P|)*2P. (1.36)

We can write the weak formulation of the problem (1.31]) for v € Wy () and
te (0,7)

/Qutvda:jL/QK(\VuDVu-Vvdx:/vadx. (1.37)

U5, x(0,1) = UD,
K([Vu)Vu - nlsoyxor) = 9n,
u(z,0) =u’(z) = €.

Assuming that f € C([0,T]; L*(Q2)), u® € W12(Q) N W'P(Q), according to
the results in [2] and [9], there exists a weak solution v € L3, (0, 00; W%%(Q2)) to
this problem, which satisfies u, € L3,,(0, 0o; W'2(Q)) and ulsa,x(0,1) = up-

1.4 Arising challenges

The later chapters of the thesis are dedicated to the numerical analysis of the
local discontinuous Galerkin method for the solution of . More precisely we
will be concerned with the stability and error estimates of the method.

If we managed to get ¢;|Vu| < K(|Vu|)Vu < 2| Vul, the stability estimates
would resemble the case of the linear equation. The upper estimate follows from
lemma but the lower estimate does not hold. The best estimate we can
use is K(|Vu|)Vu ~ (14 |Vu|)P~?Vu, which resembles the perturbed p-Laplace
problem, with the main difference being that we will have to use the properties
of K to estimate the derivative.

In the error analysis of the chosen numerical method, we will also need to
estimate for P,@Q € R? the terms (K (|P|)P— K(|Q|)Q)-(P—Q) and |K(|P|)P —
K(|Q])Q|. Ideally we would look for the estimates of the type

(K(IPDP - K(IQ)Q) - (P - Q) = C1|P - QF, (1.38)
[K(IP)P = K(|QNQ| < Co| P = Q). (1.39)
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This with the Cauchy-Schwarz inequality would imply (K (|P|)P — K(|Q])@)-
(P—Q)~|P—Q*and |K(|P|)P — K(|Q])Q| ~ |P — Q|, which would allow us
to work with basic Hilbert-Sobolev spaces, again resembling the case of the linear
equation.

The second estimate holds as proven in [4, Lemma 2.4], which we will not
show here, since we will need stronger result later. The best estimate of the first
term we can get is in the following lemma, using similar steps as in [2, Lemma

111.6].

Lemma 1.4. Let g(s) satisfy the G-Conditions and the Lambda-Conditions, then
for P,@Q € R?

A

(K(IPP = K(QNQ) - (P = Q) = K(maz{|P|,|QINIP = QF ;- (140)

Proof. Let us first consider that the zero vector does not belong to the line seg-
ment connecting P and Q. Define v(t) = (tP + (1 —t)Q) ,for ¢t € [0, 1]. We also
define h(t) = (K(|v(t)])y(t)) - (P — @), for t € [0, 1]. Then using the Mean Value
Theorem, we have ¢y € [0,1] and Py = (o) # 0, such that

(K(IP)P = K(1QDQ) - (P = Q) = h(1) = h(0) = I'(to)
= (V(K(|R))Po)(P = @Q)) - (P = Q)

Here in the compound derivative we can use the result from lemma|1.1} where

s =G(|R)).

(
(

9'(s) iy Poibo; (P — Q;) (B — Qi)
| Pol |[Polg’(s) + g%(s)
g'(s) [P (P—-Q)F
[ Pol [Polg'(s) + g°(s)
Applying the Cauchy-Schwarz inequality to | Py - (P — @Q)|* and the Lambda-
Condition we arrive at

= K(|R])|P - Q — K(|Pl)

= K(|P|)|P - Q] — K(|Pol)

_ |Rlg'(s) )
|Polg’(s) + g%(s)

A
> K(|R])|P - QIQm > K(max{|PL.|Q}IP - QI

> K(|R|)|P - QI (1

A
L+
since K is decreasing.
In case that origin lies on the line segment connecting P and @), replace () by
Q. # 0, such that this is not the case and Q). — 0 for ¢ — 0. Then we can apply
the result on P and ). and let ¢ — 0.
O

The proven estimate is weaker, than what we would like to have and also does
not allow us to estimate |K(|P|)P — K(|@|)Q)| from the bottom. This will make
the error analysis significantly more complicated than the linear case, forcing us
to work in different function spaces, which are generally not Hilbert spaces.

In order to achieve estimates of a similar form as mentioned here, we will have
to introduce some additional theory, mainly the theory of N-functions and Orlicz
spaces.

11



2. Soboloev-Orlicz spaces and
N-functions

As explained at the end of chapter one, we are not able to achieve the estimates,
we would want

a|P| < K(IP)P < o[ P),
(K(IP)P - K(IQ))Q) - (P - Q) = C1|P = Q[
[K(IP)P - K(|Q)Q| < Co P — @,
for P,Q € RY.
In this chapter we will try to derive similar estimates, using the theory of
N-functions, where instead of constants ¢y, co, C7, Cs, the estimators will depend
on a nonlinear N-function ¢, which will be defined later. The estimates we aim

for will look like

P
K(|P|)P ~ w’(lpl)ﬁ,
(K(|PNP - K(QNQ) - (P = Q) = cpjp(|P — Q)P =@,
[K(|P))P — K(|QN)Q| < cpip ([P —QJ),

for P,Q € RY.

To achieve this we will need to use the theory Sobolev-Orlicz spaces and
shifted N-functions. We start by introducing a collection of needed preliminary
results based on the works [7], [10], [I1] and mainly [13].

2.1 Introduction to Soboloev-Orlicz spaces

Definition 2.1. A function ¢ : RZ° — R=2° is called an N — function if it is
convex, continuous, positive on R>?, 4 (0) = 0 and

limtﬁodjit) = 0, li t—>oo1/}it) = OQ. (2].)

The definition of v implies existence of ¢ the right derivative of v, which is
continuous, nondecreasing, positive on R~ and

P'(0) =0, lim oot (t) = 00, (2.2)
This allows us to represent ¢ as

t
v(t) = [ (s (23
We can also define the right inverse of ¢’ as (¢')~! : R2% — R=20 satisfying

(")t = sup{s € R=°|¢/(s) < t}. (2.4)

Assuming ¢ is strictly monotone, (¢')~! is reduced to the normal inverse

function. The N-functions, in which we will be interested throughout this paper
will have this property, so we can use the normal inverse function from now on.

12



Definition 2.2. For an N-function ¢ we define the associated Orlicz space LY (Q)
and the Orlicz-Sobolev space WH¥(Q), where f € L¥(Q), if [o (| f])dr < oo and
feWt¥(Q)if f,Vf e L¥(Q).

L¥Y(S2) is equipped with the norm | f|l,, = inf{\ > 0; Jo($)dx < 1}, and
Wt (Q) is equipped with the norm || f|, + IV f]|,,-

Basic theory of Sobolev-Orlicz spaces implies that L¥(Q2) and Wh¥(Q) are
Banach spaces.

Definition 2.3. For the N-function ¢ we define the complementary function ¢*
as

w0 = [ W) s)ds. (25

The complementary function can be equivalently defined by

V¥ (t) = sup{st — (s)|s € R="}. (2.6)

Definition 2.4. The N — function ¢ satisfies Ay — condition if 1(2t) < C(t)
forallt > 0, where Cis a constant. The Ay—constant is the smallest C' satisfying
this property.

Note that since 1 is increasing, if it satisfies Ay — condition, then
U(t) ~1p(20).
From the representation (2.3) and the fact that 1’ is nondecreasing we have
2
PO W@, ez [ (s)ds = ). (2.7)
t
This together with 1 satisfying the Ay — condition implies

() ~ (). (2.8)

From which we can automatically deduce that if ¢ satisfies the Ay —condition,
then 1)’ also satisfies the Ay — condition and vice-versa. We also get the equiva-
lence

W) (M) (29)

Using the first definition of ¥* we have
(@)
w0 = [ sas < P PY) <

Similarly we can get

vy < v
Putting this together we have for 1* satisfying the Ay — condition

vit) ~ v (A0) (2.10)

13



Also if ¢* satisfies the Ay — condition we have

(@) ~ PO (Y1) = ¢ ()t ~ (). (2.11)
From the second definition of ¢)* we automatically get the following Young-

type inequality, which can be extended, assuming v and ¢* satisfy the Ay —
condition.

Lemma 2.1. let ¢ be and N-function and ¥* be its conjugate, then for all s,t > 0

ts < ab(t) +*(s). (2.12)
If further ¢ and * satisfy the Ay — condition, then for e € (0,1)

ts < ep(t) + cp*(s). (2.13)

This inequality is very useful in the numerical analysis and will be heavily used
throughout the paper. We will also need to introduce the shifted N-functions,
explaining the notation <p" p| in the introduction to this chapter.

Definition 2.5. For the N-function b we define the set of shifted N-functions
{ta}az0 by

¢ / / _ / t
Vo= [ Vl(e)ds. vt = vatt)—. (214)

From definition, it is obvious that 1, is also an N-function. Furthermore if ¥
satisfies the Ay — condition, then also 1), satisfies the Ay — condition

CY(a+202t _ (2a+ 24)2

Gal2t) = — o S S al). (2.15)

Lemma 2.2. Let ¢ be an N-function satisfying the Ay — condition, then for all
P .Q cR?
Uipl(1P = Q) ~ Y|P = QJ), (2.16)

bip([P = Q) ~ i (I1P = Q). (2.17)

Proof. For P = () the assertion is trivial. We can assume that |P — Q)| > 0. Since

(IQ[+ [P = Q) ~ (IP[+ [P —QI),

P—Q
[Pl =P =@

=Yg (1P = Q).

Uip(IP = QD) =¢'(IP| + P = QJ)

P —Q

~ Y (|Q +|P — Q\)m

O
Lemma 2.3. Let ¢ be an N-function and M € N. Then for all t > a(2M —1)7!

;w (1) < () < O (2M). (2.18)
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Proof.

_Wlatt), _veM)

/ (oM

)= — St < =02,
yoy Ylat+t), '@, 1
valt) = a+t T (t)-

]

Lemma 2.4. Let ¢ be an N-function and M € N. Then for all 0 <t < a(2M —
1)~1, it holds

1 ¢'(a) / Y'(2%a)

i, t S vt S =t (2.19)
Proof. y

vy = ety V2D,

]

Lemma 2.5. Let 1 and ¢* be N-fucntions satisfying the Ay — condition. Then
for all a,t > 0 it holds

(D gy (g (1)) < et (2.20)

Proof. For t = 0 or a = 0 the inequality is trivial. First let ¢ > a > 0. Then
Ua(t) < ¢'(20).

(V")) (W () < (7)o (¥'(20)) < (407)'(2¢(21)) < ct.

Where we used lemma with M = 1 twice. For 0 < t < AQ? oy we have
Pl(t) < @ Therefore

¥/(2a)t
PR T

Where we use lemma with M = 1. Finally for 5%~ <t < a, it holds
P! (t) <! (a) and therefore

(V") (@) (e () < (W )y (¥ala)) < ca < ct.

) @Y@) ot

Q

]

Lemma 2.6. Let 1 and ¢* be N-functions satisfying the Ay — condition. Then
for all a,t > 0 it holds

(" )y (ay (g (1)) = ct. (2.21)
Proof. For t > a, ¢'(t) > 1'(a) and we have

(V) () (Y (t) 2 (¢*);b’(a)(;¢,(t)) > (") (o) (V' (1))

> c(¥) ('(t) = ct.
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Where we used lemma with M = 1 twice. For ¢t < a, Wga)t < ¢'(a) and
we have

¥'(a)t

(V" ) () (W (1) = (7 )y ( % ) > (" )y . )
(V) (¢'(a) ¥'(a)t _
>c 2W(a) a = ct.
Where we used lemma 2.4l with M = 1 twice. O

Lemma 2.7. Let ¢ and ¥* be N-functions satisfying the Ay — condition. Then
for all a,t > 0 it holds

((%a)) () ~ (")) (1) (2.22)

Proof. First we deal with the inequality <. Taking ((1,)*)(¢) instead of ¢ in the
lemma [2.6] we have

((a)") (1) < (v ) ay(Wa(((%a))' () = (& )iy (B)-
Now for the inequality >, we take ((1,)*)'(¢) instead of ¢ in lemma [2.5]

(") () < (7)o (Wa(((a)")' (1)) < e((¥a)")'(B)-
O

Lemma 2.8. Let v be an N-function satisfying the Ay — condition, then for all
PQcRYandt>0

Ui (8) < bl (1) + ip(1P — Q. (2.23)
Proof. 1f |P — Q| > t, then
Uip((t) < ipy(I1P = Q).
In the other case |P — Q| < t, the following inequalities hold. 0 < $(|Q|+1) <

|P| +t <2(]Q| +t) and therefore

(1P +1),  wCQl+1), _ ¢(Ql+1)
|P| +t S|P+t |P|+t

Uip(t) = v t = ciig(t).

]

Lemma 2.9. Let 1 be an N-functions such that ¢ and ¥* satisfy the Ay —
condition, then for 6 € (0,1), P,Q € R? and t > 0 we have

Yip| < cstiqi(t) + 0 (1P — Q). (2.24)

Proof. Using the previous lemma, we have

Uipi() < U (O < ctloy ()t + g (1P — Q) = Ty + I
Afterwards we use the Young-type inequality
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I < e(dhig)" (¥g (1) + g (t) < cibiql(t),

I < (Y1) (0ctig ([P — Q) + ctygi(t) < 0ig(|P — Q) + cstig(t).
O

In order to derive further results, we will demand an additional property from
our N-functions.

Definition 2.6. An N-function v satisfies the continuity-condition, if for all
s,t >0, there exits a constant C, such that the following inequality holds.

(s + 1) = &'(1)] < Ci(s). (2.25)

Lemma 2.10. Let i be an N-functions such that i and ¢* satisfy the Ay —
condition and v satisfies the continuity-condition, then for P,Q € R? andt > 0
the following inequality holds

(&)™) () < (1)) () + (1P = 1QID)- (2.26)

Proof. First note that the result of lemma holds for the ||P| — |Q]| in place
of |[P — @] in the last term on the right hand side of the inequality. This can
be derived by using P = |P|R, @ = |Q|R, with |R| = 1 in the said lemma.
In the following set of inequalities we use in order, lemma [2.7) lemma 2.8 the
continuity-condition for 1) and lemma again.

((Wrp)")'(@) < (@) e ()
< (W )yran®) + @) e (1(1P]) = 4" (1QDI)
< (W) pgop®) + (" )y ey (CYp ([P = 1QI))
< e(((Wi)") () + (1)) Wip (1P] = Q1))
|

(
= (1)) () + 1P = QU < e((($10)") (1) + [P = Q).
O

Lemma 2.11. Under the assumptions of lemma for 6 € (0,1), P,Q € R?
and t > 0 we have

(Wp)" < cs(Wiq)* (1) + 6up (|1 P — Q). (2.27)
Proof. The proof of this lemma follows the same steps as the proof of lemma [2.9]
but lemma [2.10| is used instead of lemma in the first step. n

2.2 Relation between K and its associated IN-
function

First, for the simplicity of the notation, we denote for P € R¢

A(P) = K(|P|)P, (2.28)
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since this is the nonlinear function at the core of our equations.
Taking note of lemma and setting p = 2 — a € (1,2) we define the N-
function associated with A, for ¢t > 0 as

o(t) = /Ot(l + 5)P"2sds,
O (t) = (1+t)P 2t

Using lemma[l.3| we can express the relation between A and ¢ in the following
equivalence

(2.29)

Vu
V|
Let us check, if ¢ is a well defined N-function that satisfies all the requirements
defined in the first section. Function ¢ is clearly an N-function with a strictly
increasing derivative, which implies existence of (¢')~! as a conventional inverse
of ¢’. Note that with this definition L?(Q) is isomorphic to LP(Q2) and W#(Q)
is isomorphic to W1?(Q), with the constant depending only on p. ¢ also satisfies
the previously defined continuity-condition, defined in . For t, s > 0, it holds

A(Vu) ~ (| Vul) (2.30)

@/ (s+1) — ' (t)] = [(1 4+t + )P 2(t+ ) — (1 + )P 2
SIL+t+ )2t +s) = (L+t+ )"

_ ©'(s+1)
) 2S| = 87_”5 = 902(5)-

Since ¢"(t) = (p — 2)(1 + )P3t + (1 + ¢)P=2 and min{l,p — 1}(1 + ¢)P72 <
" (t) < mazx{l,p — 1}(1 +t)P72 ¢ also satisfies

(2.31)
=|(1+t+s

" ()t ~ (1) (2.32)
The A, — condition for o(t) is also satisfied with Ay(p) < c2me*{2P} The
conjugate function ¢* satisfies for ¢ such that zlo + % =1

O (t) ~ (1 + )72 (2.33)

and therefore Ay(p*) < c2marizal,
Concerning the shifted versions of ¢ and ¢* we have for a > 0

@a(t) ~ (1 +a -+ 15)1072]527
(9a)"(8) ~ (L @) + )72,

Therefore we have As(p,) < 292} and Ay((p,)*) < c2mewi24} for all
a > 0. Note that these constants are independent of a.

(2.34)

Lemma 2.12. Let the function g(s) be a g-Forchheimer polynomial, then A sat-
isfies the inequality

(A(P) = A(Q)) - (P = Q) = cgip (P = QNP = Q. (2.35)
Proof. Using the definition of shifted N-function

P_ 2
1P = @DIP - Q) = ¢(PI + P - Q) e

= (1+|P|+|P-Q)" P -Q
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Also since K is decreasing and |P — Q| > |Q| — |P| we have

K(max{|P|,|Q[}) = K(|P| +|P = Q|) = c(1 + |P| + |P = Q|)"*,

where we used lemma [I.3. Combining this with the result of lemma [1.4] we
reach

(K(P)P = K(QNQ) - (P = Q) = cpjp(|P = QDIP = Q.
O

Lemma 2.13. Let ¥ be and N-function such that V and V* satisfy As-condition,
then for P,Q € R?

V(P +1QD /1 WP+ (1-1)Q)
|P| +|Q)| o tP+(1-%)Q

Proof. In order to avoid having to introduce additional theory, which does not
relate to any other part of the paper, we refer this proof to [I3, Lemma 6.6]. [

dt. (2.36)

Lemma 2.14. Let A be the previously defined nonlinear function and ¢ its as-
sociated N-function, then

[A(P) — A(Q)] < cpip(|P = Q). (2.37)

Proof. First we calculate the following compound derivative, using similar steps
as in lemma [I.2] Assuming |P| # 0,

%, N AC) biP
o UPDP) = K(PYG - T By
gs) PP,
> K(|P)(0: 1P| |Plg(s) +g(s))\sg’(8))
1 PP,
> K(|P])(6;; — ﬂm) > —cK(|P]).

Taking the norm

< cK(|P]) < c(1+|P|)P 2 = CSOI(|PD

(K(IP)P,) o

OF;

and using the following equality we have

‘ o)

KPP~ K(Q)Q, = [ AEUP L UOIE + =00,

PO (P + (1= )QDIEP; + (1= 1)Q;1)
:Zl/o oF,

dt

(P — Q;)dt.

Finally using the estimate for the derivative, lemma [2.13] the inequality
sUP+1Q) < [Pl +|P = Q] < 2(|P| +]Q|) and the definition of ¢{p, we

arrive at
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L/ ([tP + (1 —1)Q))

| (‘Pl)P K‘Q’ |tP+ )Q‘ dt’P—Q‘
¢ (1P| +1Q) (|P|+|P Q) L
_CW‘P_Q|§C P —q 1F Q= celn(P - QD).

]

Note that most of the proofs presented here followed the steps in [13], which
treats the similar problem with A(P) directly equal to ¢'(P) |II§|, but in this par-
ticular lemma [I3, Lemma 6.7], we had to estimate the derivative differently and
use the properties of K from the first chapter.

Using together lemma and lemma and Cauchy-Schwarz inequality

we get an important result for P,Q € R?

|A(P) = A(Q)] ~ ¢jp(I1P = Ql),
(A(P) = A(Q)) - (P = Q) ~ ¢l (1P — Q)P — Q.
We finally achieved the estimates outlined in the beginning of this section.
Lastly we introduce the pair of nonlinear functions F' and F*, which will serve us

in expressing the error of the studied DG method in the proper norm. We define
for P € R? functions F and F* related to A as follows

(2.38)

F(P) = (1+|P)'*P,

2.39
F*(P) = (1 +|P|)"%?P. (2.59)
The function F' has an associated N-function ¢, where
t
= [ ds)as, ) =yeor (2:40)
0

More precisely ¢'(t) = (1 + )"z “t, and ¢ satisfies all the same important
conditions as . It also holds for P & Rd

F(P) = (|P|)|P| (2.41)

In order to show the proper relation between £ and A we will need similar results

as lemmas 2.12] and 2.14] for the function F'.
Lemma 2.15. Let P,Q € R? and F(P) = (b’(]P])‘%'. Then
(F(P) = F(Q))-(P=Q)=coip(|P = QP - Q|
|[F(P) = F(Q)| < c¢lp(IP — Q).

Proof. To prove the second inequality we use similar steps as in the proof of
lemma Assuming |P| # 0

OF;(P) _ ¢/(P); _ #(P)
oR PP

Taking the norm and using ¢" ()t ~ ¢'(t), we have

(2.42)

bih
I

Pib + ¢"(|P])
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roipp <1,

6Fj(P)‘§ ,@'(1P])

on, 1P|
Using the equality
LO(F;(tP+ (1 -t)@Q
Fy(P) — Z/ aé ) >>(Pz — Qu)dt

we derive similarly as in the proof of lemma [2.14], with the use of derivative
estimate, lemma and the fact |P| +|Q| ~ |P| + |P — Q| the following

L([tP 4+ (1 -1)Q)]
F(P) = F@I < e | 5o 1P = Qe
_ 40P+ Q)
P+
For the first inequality we need the following estimate for the derivative, as-
suming P # 0,

1P — Q| < cojp(IP = Q).

d aF( ) ¢,(‘ D 2 ‘PQP " ’PQP
<Z>’(|P|) 2 |PQPy  d(PDIPQP _ (LD, ).
= pp U e e e T ey 9
Therefore we can use the equality
OF;(|tP
(F(P) - F(Q))- Z/ W‘j ++ )C;\Ql)@—Qz)(Pj—Qj)dt
7,l=1

Using this, estimate for the derivative with P = (tP + (1 — t)Q) and Q =
(P — @), and lemma we have

(F(P) - FQ)- (- @)z e [ CITEI=0 P g

¢' (I[P +1QI) /
= CWW — Q> > cg{p(|P - Q)| P - Q.
]
Lemma 2.16. Let P,Q € R? and F(P) = ¢’(|P|)‘—§|. Then
(A(P) = A(Q)) - (P = Q) ~ |[F(P) = F(Q)I* (2.43)

Proof. Using the result of lemma and Cauchy-Schwarz inequality we get

[F(P)=F(@Q)I° ~ ¢{p(IP=QI) = ¢{p(IP=QNIP-Q| ~ (A(P) - A(Q)-(P-Q),

where in the equality we used the definition of ¢ and in the second equivalence

we used ([2.38)). O
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To sum up all the important relations between A, F' and ¢ we recall (2.38)),
use (2.8) and lemma [2.16, Thus we get for all P,Q € R?

|A(P) = AQ)] ~ ¢jp(|1P = Q) (2.44)

(A(P) = A(Q)) - (P = Q) ~ ¢ip(IP = QNP = Q).
~ (1P = Q) ~ [F(P) - F(Q)”.

conjugate function ¢* and F™* also satisfy the assumptions of lemma [2.16| and
therefore

(2.45)

[F*(P) = F*(Q) ~ (¢")1p/(|1P = Q). (2.46)
Choosing P = 0 we also get for all Q € R?

AQ)-Q ~F(@QF ~ ¢(lQ)), (2.47)

[A@)] ~ #(1Q)). (2.48)
From lemma [2.9 and (2.45)) it follows that

op|(t) < clpig(t) + eio(|P — Q) < cleg(t) + [F(P) = F(Q)]?).  (2.49)

We can apply this to ¢* and get

(e1p)"(t) < cl(i) () + [F(P) = F*(Q)). (2.50)
Another useful equivalence can be derived from (2.46) with P = 0, (2.48)
together with (2.11)) and (2.45)) with P =0

[F*(A@))]° ~ " (JAQ)]) ~ 2(|1Q]) ~ [F(Q)]*. (2.51)
From the definition of shifted N-functions it holds that if a ~ b, then ¢, (t) ~

@p(t). Further lemma [2.7) implies that ((104)*)(t) ~ (¢¥*)ys(a)(t). Combining these
two relations we can get

(@ )1aepy(t) ~ (7)1 () ~ (21 P)"(2). (2.52)
Using this for t = |A(P) — A(Q)| together with and we arrive at
(@")acpy ([AP) = A(Q)]) ~ ¢ip(|1P = Q). (2.53)

Finally using
[F*(AQ)) — FY(A(P)I* ~ |F(Q) — F(P)”. (2.54)

We finish this section with one more technical lemma, which will allow us to
manipulate the normed integrals over a domain in the error estimates. Note that
we will be using both notations for the normed integral introduced at the start
of chapter [I] The following lemma can be found in [I2, Lemma A.2].
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Lemma 2.17. For K € T;, and P : Q — R? it holds

ﬁ{m (P) |dx~][ IF(P (P)xc|?da -
~f|F* F*((A(P)) ) da. -

Proof. In the first equivalence, the inequality < follows from

][ IF(P (P))x| dx_meeRd][ IF(P) — Qdx.

Let us denote Pr the function that satisfies F'(Pr) = (F(P))k. Thanks to ([2.45))

we have
f 1@ Jiclde ~ £ (AP) = AU(P)i) - (P = (P)x)da.

Since (P)g is constant on K and f, (P — (P)k)dxz = 0, we can replace it by
Pr, which is also constant,

~ L (AP) = A(PR)) - (P = (P)c)da.
Using Young inequality with ¢ p|, (2.44)) together with (2.11]) and finally ([2.45))
< cof. @) ((A(P) — APR) Dz + g1 (1(P — (P)ic)
~ ce][ e (1P = Pel)dz + ef om(I(P = (P)ic)])da

][ \F(P (P))x| daz—i—e][ [F(P) — F((P))[2da.

This implies the inequality >.
For the second equivalence we use the fact that first one holds for F' = F*

and P = A(P) and
L (AP) — (P (AP Pde ~ . [F(AP)) — F*(A(P) )P
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3. Discretization of the domain
and discrete function spaces

Let © C R? be our domain, where d = 2,3 is the dimension. We assume that
2 is bounded, open and polygonal (in case d = 2) or polyhedral (in case d = 3)
with the Lipschitz-continuous boundary 6Q = 6Qp U 0Qx and 6Qp N IQy = 0.
For T > 0 we define Qr = Q x (0,7)). We are studying the following equation,
which follows from (1.29), with u : Q7 — R as the solution.

u — V- (K(|Vu])Vu) = f z € Qr, (3.1)
U|59Dx(0,T) = Up,

(K(|[Vu])Vu) - nlsoyx0,1) = 9n,

u(z,0) =u’(z) z€Q,

for given data f : Qr — R, up : 0Qp x (0,7) = R, gy : 0Qx x (0,7) = R
and v’ : Q — R. Here n is the outer normal to Q2 and K is a nonlinear function
that represents the model.

The goal of this paper lies in the selection of the suitable numerical discon-
tinuous Galrekin (DG) method for the solution of this problem and its numerical
analysis. DG methods are similar to the classic Finite element methods, with the
main difference being that we do not require the conforming properties, mean-
ing that our test functions do not need to be continuous on the edges of the
triangulation.

3.1 Discretization of the domain

Let A > 0 and 7T}, be a partition of the closure of €2 into finite number of closed
simplexes K with mutually disjoint interiors. We call 7, a triangulation of 2.
For each K € T}, we denote hx = diam(K) and h = maz ey, . For simplicity we
will assume that h < 1. By px we denote the radius of the largest d-dimensional
ball inscribed into K and by |K| we denote the d-dimensional Lebesgue measure
of K. In order to avoid the elements K having certain undesired shapes, like
drastically unproportional lengths of the sides, we require the following property
hr

PK

where Cg is a positive constant. This is one of the constants that many of the
future estimates will depend on, but will not be included explicitly. For a simplex
K in 7T}, denote Sk the neighbourhood of K, meaning the union of all simplices
touching K. We will assume that in our triangulation each Sk has a connected
interior. By F}, we denote the set of all (d — 1)-dimensional faces of all elements
K € T, (edges in case d = 2 and faces in case d = 3). For an edge I' € F}, we
denote Sp = KUK, if ' = 0K NJK’, or Sr = K, if I is an edge on the boundary
of Q. Further we divide F}, into F}!, representing the interior faces of F}, and F},
F}N| representing the faces belonging to the Dirichlet and the Neumann part of
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the boundary respectively. Sometimes simplified notation will be used, combining
the subscripts, for example FPN = FP U FN. Also, we will use the simplified
notation for integrals over a set of edges, for example Zrng Jr...ds = fF}{ ...ds.

We will also need for each I' € F}, the unit normal vector ny. For I' € FPYN np
is the outer normal to §Q. For I' € F}, the orientation of nr is arbitrary, but
fixed for each face.

It is useful to require one more condition on the triangulation Fj,h > 0. We
introduce the quantity hr > 0, which represents a "one dimensional” size of the
face I'. We require that hr satisfy the following equivalence condition with A,
for each K € 7T, and its face I’

hy ~ hr. (3.3)
The properties of the mesh 7;, imply that for each K € T, and its face I, it
holds

where |I'| is d — 1 dimensional Lebesgue measure of T.

3.2 Function spaces

In numerical analysis of this problem we will use so called broken Sobolev spaces.
Over a triangulation 7, we define for ¢ > 0, the broken Sobolev space as

Wpe(Q) = {v;v € L*(Q),v|x € WH(K); VK € T},

with the seminorm |U|Wg¢é(9) = (Cker, |v|i}§(K))%7 where |U|ij§(K) is the
standard Sobolev seminorm on W"(K) ;| K € T, . We can analogically define
the vector valued broken Sobolev space WhHL(Q, R%).

Let k € N denote the degree of the polynomial approximation, then we denote
P.(K) and P,(K,R?) the spaces of scalar and vector polynomial functions on K,
of degree < k, K € 7T,. Now we can define the finite dimensional subspaces of
Whe(Q,T,) and Wh4(Q, T, R?) by

ViFE=VHQ) = {v;v € L*(Q),v|x € Pu(K);VK € Tp}, (3.5)

XF=XF(Q) = {v;v e L*(QRY),v|x € P(K,R); VK € Tp}. (3.6)

We will also work with the broken Sobolev-Orlicz space

WhE = WEa(Q) == {v;v € LX(Q,RY),v|x € WYW(K):VK € Ty} (3.7)

Sometimes we will use the same notation for scalar valued functions in the
analogous space. Note that both W% (Q) and V;*(Q) are subspaces of W5 (9).
Since our test functions from V¥ or X} are not continuous , we will need to
define jumps and averages of these functions on the edges of the triangulation.
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In case I' € F} there always exist two elements K+ and K~ € 7T, such that
I'C K*N K~ and K~ lies in the direction of nr. For T' € F)PY there exists KT,
such that T' C K N Q.

Now we can define jumps and averages on the edges of the triangulation, for
v € Vi¥. For each I' € Ff denote v|{ as the trace v|x+ and v|; as the trace v|x-.
The mean value of v on I' € FY is defined as

{vdr = (Wl +vlr)/2,
and the jump of v on T' € F} is defined as

[o]r = vlf = vl

Note that [v] depends on the orientation of nr, but [v]nr does not. In case
[ € FPN the definition of v|{ is the same and we set {v}r = [v]p = v|g+. When
there is no doubt about to which edge I' € F}, symbols nr, {v}r and [v|r belong,
for example if they are arguments of [....ds, the subscript I' is omitted.

In the vectorial case v € XF | v|{, v|f ,the mean value and the jump are
defined analogically. For example {v}r = (v|{ + (v|f)/2 and [v]r = (v]{ — (v]f,
I'e Fl.

Before we proceed with the discretization of the main equation, we will need to
define the generalization of the distributional gradient for discontinuous functions
and two projections onto the finite dimensional spaces V;*. In the next next
chapter we will also derive some useful results concerning these definitions.
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4. Auxiliary results

4.1 The global distributional gradient general-
ization

First we would like to generalize the global distributional gradient to the DG
setting, using similar construction as in [I0, Appendix 2]. For g € W54(Q) the
local distributional gradient will be denoted Vg, meaning that for each K € Ty,
Vi(g) only depends on values of ¢ on K. Since functions from W55(Q) are not
continuous across €, the global distributional gradient will contain the terms with
their jumps on the inner edges of the triangulation. In further analysis, it will be
beneficial for us if it also included the jumps on the edges from FP.

In order to achieve this, we will need the following construction. Let ' be an
extension of the domain €, such that €2 is a strict subset of ' and §Q\ Q) = FP,
QN = F. Also denote T the extended triangulation of 7, to € having the
same properties as T,. All notation associated with 7,/ will be differentiated by
the addition of /, for example simplex K’ € T, or S being the neighbourhood of
K’ in 7. We define the space of functions from W5%(Q) extended by 0 to Q' by

Whé p(Q) = {g € WHE(Q); glana = 0. (4.1)

Using the definitions of the jumps on the boundaries of elements K in the
triangulation 75, we have for g € W};é pand x € C°(Q,RY)

> /(sngcndx = /FD[g]a:nds. (4.2)

K€7—h h

Therefore the global distributional gradient on ', for g € Wég p(Q) satisfies
for & € Cgo’Rd(Q’)

(Vg,x)po),per) = /Q/ Viwgxdr — /}'ID [g]xnds. (4.3)

h

This motivates for g € Wh%(Q) the definition of Vg, extended as a functional
for discontinuous functions x;, € XF(Q) by

(Vg, ) o), per) = /Q/ Viwgx,dr — /;m [g[{xn}nds. (4.4)

This functional is continuous and therefore we can use Reisz theorem and
define its representation for all x;, € XF(Q) by

/Q/ Vi agxndr = /Q/ Viwgxpdr — /fiD [g[{xn}nds. (4.5)

In the same way we can represent for I' € F/P only the second term on the
right hand side as

/Q, R} gxydr = /F[g]{wh}nds, (4.6)
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and denoting Ry, = > p¢ FID R} we have

/Q/ Rygzendr = /]E}{D[g]{a:h}nds. (4.7)

In some literature the functionals R, are called jump functionals. With this
definition we can write

Vhad = Vig — Ryg. (4.8)

Note that the same holds for g, € Vi*(Q) € W5&(Q). For T' € F/” and
g€ Wé,g » we have by equivalence of norms on the finite dimensional X} (Sr)

1
r r _ r
HRthLOO(SF) < C]ér |Rygldr = CSUpmheXf;(sr);Hmh||wg1@(Rhga xp)

. 1 (4.9)
< — < -
< gy L loimlds e < ef b llmlds

where we also used |Sp| ~ hr|I'|. Therefore we also have the pointwise inequality

[Byg| < cf hi'l[glnlds. (4.10)

From convexity of an N-function 1, by Jensen’s inequality we get

v(IRhgD) < of w(hr[[glnl)ds. (4.11)
Integrating this on St, we get
[, v(BL g < che | w(hi|lgln)ds. (412

And finally if we sum this through all I' € F/P we arrive at

J el < ch [ v lnl)ds. (4.13)

4.2 The local L? projection

We will also need to introduce the local L? projection II : L'(Q2) — V;¥(Q) and
derive some estimates for the interaction between IT and N-functions. Most of
the presented estimates are the chosen results from [10, Appendix 1] and [12].

Definition 4.1. We define the local L* projection I1 : L*(Q) — ViF(Q) by
/ gzpde = / gzndr Yz, € ViF(Q). (4.14)
Q Q

The same projection can be analogously defined for L*(Q,RY) functions as II :
LY(Q,RY) — zk(Q).
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From the nature of the test functions z;, there also holds a local version

/nghdx:/ gzpdr Yz € Py(K). (4.15)
K K

Since II is a local L? — projection, for g € L*(K) it holds

£ mgide < f |, (4.16)

where we used the notation f,, gdxr = ﬁ [ gdz. Since P, (K) is finite dimensional
it, follow by the equivalence of norms that for g € L'(Q)

Il ) < of, Mglde < esup,en i, Mgzlde < cf lgldz. (417)

Since N-functions are convex, we have by Jensen’s inequality that for an N-
function 4, it holds

£ 0(0gds < (Mgl ) < co(f loldn) < of wllghde.  (115)

In order to get further estimates concerning the projection II, we will need
the following lemma, called the inverse theorem for polynomials.

Lemma 4.1. Let K € T, and p € Py(K). Then

ple ) < chi 1Pl o) (4.19)

Proof. Let K’ be a reference simplex with hg: =1 and G : K’ — K be an affine
mapping of K" onto K .For 2’ € K’ denote p'(2') = p(z), where x = G(2'). Then
by substitution theorem it holds that
d/2—1
Pl (r) < chl AV oy
d/2
19/l 2oy < b Il e

Then by the equivalence of norms on finite dimensional space

d/2—1 2—1 _
! W ey < chid Pl oy - (4.20)

]

|p|H1 < Ch |p ‘Hl K’) < C

Note that by equivalence of norms the same holds for the L' norm of Vp and
.

In order to derive most of the important estimates for the projection II that
will be used in the derivation of the stability of the numerical solution to the
problem (3.1]), we will need the following construction. Let 0 < j <[ < k+ 1.
For all p € P,(K) it holds that IIp = p. Thus

£ v Vi(g —Tg))dz = 4 w(hfc|Vi(g —p+p — Tg) )dz

o o (4.21)
< o (kI Vi(g = p))dz + £ V0 [ViTI(g — p))do).
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For the second term on the right hand side, we use in order the equivalence of
L+ and L; norms for p , the inverse inequality for polynomials (4.1f), the Jensen’s
inequality and (4.18]).

F. 0 IViTLg = p)Ddz < £ (el [Vill(g - p)dal)da

(4.22)
_ _ < _
< f wlef, Mg —p))dz < of G(Tlg —p))dz < cf ¥(lg — pl)da.
Substituting this back into previous estimate, we have
F 0 IVig = Tg))dw = f (e Vi(g — p + pllg)da
K K (4.23)

< ol V(W IVilg =Pz + £ ¥(lg = pl)da)
We will further need the following lemma

Lemma 4.2. Let 0 < j<I<k+1, K €T, and g € W¥(Q), then there exists
a polynomial ¢ € P_1(R2), such that

> f vl V(g — a))de < ef v (i V'gl)da. (424)

Proof. The proof to this lemma can be found in [I7, Corollary 3.3]. The polyno-
mial, for which the assertion of the lemma holds is the averaged Taylor polynomial
of g. O

Since p € P, (K) was arbitrary, we can choose the polynomial from lemma
in (4.23) and get for all K € T and g € WH¥(K)

$, (il Vi = 1g))dr < of. v (k| Vigl)da. (4:25)

Now we sum through all K € 7, and using the cases j =0, [ =0 and j = 0,
[ =1and finally j =1, [ = 1 we get the following set of estimates

[ ele —Tig) < e [ wlgl. (4.26)
[ vllg—=11g) < e [ w(hITng). (427)
| w9ulg=g)l) < ¢ [ ¥(1Vag). (4.28)
Also using triangle inequality we get
[ wtng) < e [ (g, (4.29)
| e(9amg)) < ¢ [ (Vg (4.30)

Lemma 4.3. Let ' be a face of K € Ty, then for all g € WHY(K) it holds
Fllghds < (. vlghde + f_v(hr|Vgl)da) (4.31)
I K K
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Proof. From the theory of Sobolev-Orlitz spaces we have the embedding
WHY(K) < L¥(T') and therefore

[ wtlahds < ef [ wllghdz + [ v(IVgl)dz

hr

By multiplying both sides by |T1\ |K]

we get the original assertion. O]

Due to the equivalence of norms on the finite dimensional space, if g € P (K),
the previous lemma implies

Fwllghds < ef v (lgl)de. (432)

For the final set of results, let g € W' (K) and I be a face of K € Ty, then
by lemma [4.3|and ([4.25)) for j = 0,1 and [ =1

e [ w(hilg = Tgl)ds < elhr | 6(hi*lg —Tglda -+ hr | (V] ~ Tg|)dz)

< [ v(IVigl).
(4.33)
Summing this through all K € 7}, we have
-1 . < ‘ .
b L, v la = glnl)ds < ¢ [ 0(%a) (430

For the sake of simplification of the notation, let us denote for g € W1¥(Q)

Mals) = [ v(Vagh +h [, w(h lglndds (4:35)

Using estimate (4.28]) we get the final estimate for the projection I1

Myn(g=1lg) = [ V(IValg=Tg))+h [ w(h™[lg—Tgin|)ds < c | v(Vsg))
(4.36)

4.3 Scott-Zhang interpolation

The second functional, we need to introduce is a generalized Scott-Zhang inter-
polation and its interactions with the N-functions, based on the results in [10)]
Appendix 3], [18] and [19].

In order to define an analogy for a classic Scott-Zhang interpolation in DG
setting we will need to denote the following discontinuous function spaces

Vel (Q) = Vi) nWHY(Q),
VN Q) = VEQ) n L Q).

Len N’ be the set of all nodes in the triangulation 7, and {¢,}sen’ be the
Lagrange basis of th’l(Q’ ), for example in each a € N, ¢, is locally a polynomial
of degree k, ¢,(a) = 1 and ¢, is zero in all the nodes in the same simplex K as

(4.37)
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the node a. Number of these nodes is equal to the degrees of freedom allowed by
the given degree of the polynomial approximation. This is one of the advantages
of the discontinuous approach allowing the test functions to be supported only
on exactly one simplex of the triangulation.

With a € N’ we associate either a simplex K = K, if a € intK or a face
I =T, if a € . We will not differentiate the notation and denote both as o,.

Let us denote {¢,;}; the local basis of [¢y]s,|b € N'|, such that ¢ 1 = ¢Pols, is
the base function that is nonzero in a. Let {f,;}; be the dual basis to ®a,i; With
respect to scalar product (f,9),, = [, fgdx. Therefore (¢q;,a;) = dij. Now
we can finally define the Scott-Zhang interpolation Ilgz for a smooth function
g € WhHH(EY) by

Tsz9 = Y (9, Bat)ou®a- (4.38)

aeN’

Let us now extend this definition to discontinuous functions on Q. If ¢, is a
face, we arbitrarily choose exactly one of the two simplices, of which it is a part
of and denote it K,. Whenever, there is not clear, which trace of g should we
work with on a face o,, we take the trace g|k,, more precisely

Msz9 = Y (9lkus Ban)oePa- (4.39)
a€N'

By this extended definition, the functional gy : WEG(QY) — V() is a
linear mapping and a projection. For K outside Sj,, ¢o|x = 0 and therefore
(Ilszg)|x only depends on values of g on S%.

In order to ensure that functions extended by zero outside €2, stay that way
after being projected by Ilsz, we require that, if o, is a face and o, € FP
then K, assigned to o, is a simplex outside 2. This requirement implies that
Moz : Wht p(©) = VEQ) N WS (@),

It is useful to note the standard result for Scott-Zhang interpolation

C

[Ga,illo <1, 1Bailloo < (4.40)

’Ua‘.

Lemma 4.4. Let g € W' (Q), ¥ be an N-function, K € T, and 0 < j <1 <
k+1, then

F 0|9 ~ Tszg))dw < of (k| V'gl)da. (4.41)
K Sk

Proof. for p € P,(K) the interpolation I1sy also satisfies [Isz(p) = p and therefore
we can use the similar steps as in derivation of the result for II in (4.25]). O

Using the lemma for |g — [lszg| we have
b [0t~ Tszgl)ds < of [ w(hilo—Tssgl)dat [ (19l ~Tszg) ).
(4.42)

and using lemma (4.4)) for 7 = 0,1 and [ = 1, 2, the last term can be estimated
by
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<c [ w(|Vg)da
<c [ vVl

Putting these together and summing through all K € 7, we have the following
estimates for g € WH¥(Q) and g € W?¥(Q) respectively

h/ Y(h~1|[g — Uszg]n|) d8+/¢ (h™1|g — gzg|)dx
(4.43)

+/Q¢ IV Ilszg|)d < c/ﬂw(\vm)d:c

h/f,{D Y(h~1[g — Ilszg]n|)ds + /Qw(h_1|g —Ilszgl|)dx i

+ [ 901Vl = szg)de < e | v(ng]da

where in the first estimate we used the triangle inequality on the last term on the
left hand side.

Lemma 4.5. Let I' € F/, such that Sp = K* U K2. Then for all g € Wh&(Sr)
ghir = (sl < ef. hrlVaglde +cf |lginlds. (4.45)
r T

Proof. We only need to use classic Poincaré-Friedrichs’s inequality on W1 (Sr)
in the third inequality of the following set of estimates

(9 k1 — (92| = gy k1 — (gl )kt + {glxr) 0 — (9lr2) k2 + (9l x2) k2 — (9) k2]
< g xr — (gl x| + ([glm)r + (gl x2) &2 — (9) k2]

<4 lo = Gledmalde + £ 19— (glx)selde + f llglnlds
K1 K2 r
<c<4 hViglds + 4y |Vaglde + £ [[gnlds.
K1 K2 T

]

In the further estimates we will need to use the Poincaré inequality in LP
spaces.

Lemma 4.6. Let M be a Lipschitz domain and g € WP, for 1 < p < oo, then
there exists a constant c, depending on M and p, such that

19 = (9 xlToary < e diam(M) [NV gl 7oary - (4.46)

Lemma 4.7. Let K € T, and g € Wha(QY) and denote Fy,(S}) the interior faces
in Sh, then

VT2l ey < ehi 1Tsz9 = (9l gy < chi f, Mszg = (g)clde,

Mszg = (gl iy < of, hxdote 3 f| Inlds.

PeFy(

(4.47)
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Proof. For the first row of estimates we use the fact that V(g)x = 0 and the
inverse inequality for polynomials, i.e lemma (4.1)).

IVILs 29| oo 10y = IV (Lszg = (9) 1)l oo (10
< chi [Mszg = (9) &l oo ) < ch?]{{ Msz9 — {(9)x|de.

For the second row it follows from (4.40)

Mszg = ()il i) = Msz(9 = (Dl peey S ¢ D2 {l9lka = (9 kl)ow

a€N';KoCSY,

Using lemma [4.3] if o, is a face, or trivial estimate otherwise

(9lxa — (D K]))oa < ]l 9|k, — (g )K|d:r+c]€(a hic. | Vaglde.

Now due to the fact that interior of Sk is connected we use lemma for
each pair of a sequence of neighbouring simplices connecting K and K,,.

£ loli, = (o)xckdz < £ 19— (g)cldo + ¢ f! inlds + . hr|Vagldo)

FeF
Finally using Poincaré lemma we arrive at

<c Z ][\ n\ds+][ hi|Vpg|de.

TeFy(

Putting everything together we get the second inequality. O
Using the fact that | K| ~ hp|['| and Jensen’s inequality, the lemma 4.7 implies

/ (| VTTszg)) dsc+/ D(hM Mszg — (g)ic|)dz
<c/ V(| Vagl)dz +¢ > hF/Q/J hetllgln|)ds

FEFh(SI

(4.48)

In further estimates we will need the following Poincaré inequality extended
to N-functions.

Lemma 4.8. Let ¥ and ¢* be N-functions satisfying Ay — condition and g €
WY(K) for K € Ty, then

£ wllg = (@)dz < of_v(h|Vg). (4.49)
Proof. The proof to this lemma can be found in [18, Theorem 7). O
Using and lemma we have
/K U(hi'lg — Mszg|)da
< c/ Vit Mszg = o)z + ¢ [ w(hillg = {o)idz  (450)
<cf, viVighdste 5 hr/ V(i lgln)ds

LeFy(

34



Summation of (4.48|) and (4.50) over K € T'j, implies

/Q b(h|g — Tszg)) dx+/ (Vs zg))da

<c [ v(Vaghde + 3 he [ w(hillglnl)ds = Mona(9)

PeFL(Y)

(4.51)

Since g € W})g p() is extended by zero outside 2 the same estimate holds
on {2

| w(h g = szgl)da + [ v(|VIszg))de
<c [ v(Vighdr+ > hr [ w(hr'llginl)ds = eMynals).

reFl Q)

(4.52)

Lemma 4.9. Let Q be a domain with Lipschitz boundary and g € Wy (Q), then

Vg(y)|
< —7 _dy. 4.53
Dl <o [ty (1.5)
a.e i §).

Proof. function g extended by zero to ' satisfies the assumptions of the repre-
sentation lemma in [19, Lemma 8.2.1b], proof of which we refer to the original
work. O]

Lemma 4.10. Let 1) be an N-function satisfying Ao — condition and the function
€ Wpé p(Q), then it holds

[ wllghde < c [ v(ldiam(@)Vg|)da. (454)

Proof. Let ¢y be a constant, such that [, diam(Q) |z — y|¢'dy < ¢;. Function
g is extended by 0 on € and g € W'¥(Q). Using lemma (4.9), and Jensen

inequality with respect to measure xqcg 'diam(Q) ™|z — y|?~" we have

Vy(
[, etiads < [ ot [ H dyyas

< c/ / Y(diam(2))|Vg(y )|)dzam( ) e =y da
< c/ﬂw |diam(Q)V g|)dx
[

Lemma 4.11. Let v be an N-function satisfying Ay — condition, then there exists
an N-function p and 6 € (0,1), such that {(p~'(t)) ~ /9.

Proof. In order to avoid having to introduce additional theory of Orlicz spaces,
we refer this proof from [20, Lemma 1.2.2, Lemma 1.2.3] ]
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Lemma 4.12. Let ¢, ¥* be N-functions satisfying Ay — condition, then if we
denote R = diam(S2), for all g € WE’@}D(Q) it holds

[0l < R [ w1V (1.55)

h
Proof. Using lemma (4.9) and Jensen inequality applied to p and measure
xacy diam(Q)"Ha — y|¢L.

[y etial < [ ev( ]| mdy)d

<ef v / p(RIVg(y) )Rz~ y|'~“dy))ds(x)
< c/ / (RIVg(y)) Rz — y| dyds(x) = C/FN Lids(x).

h
For o > 0 we multiply the inside of the integral I; by 1 = |x — y|*|z — y| 2.
Further we use Holder inequality with p = %, q= flo and measure |z — y|¢ " tdy.

5L < R—l/H/Qpl/G(R|Vg(y)|)|x _ y|a/0+1—ddy(/Q | — |0/ 1=O+1=d gy \1-0/0ds

Since we did not specify « previously, let —a/(1 —0)+1—d > 1—d. Then

[1 < Rfl/H/Qpl/G(R‘Vg(y)mx_y‘a/9+1fddy(Rfa/(179)+1fd)179/6.
Therefore

J 0ol < B0 [ | RIVg @)D =yl dyds(z)

<R [ W(RIVg()) [ e =yl ds(a)dy

h

<cr™ [ w(|RVg|)dy,

since F}¥ is d — 1 dimensional and

/ |z — y|*/0F 1 ds(x) < R,
EY

]

Lemma 4.13. Let ¢, ¢* be N-functions satisfying Ay — condition , the for all
€ Wpép(Q)

| ¥llghdz < eMyp(diam(©)g). (456)

Proof. For g € Wll)’gD(Q), the projection Ilgzg € WhH4(Q). From this, lemma
1.10 and (4.52)), with hx < diam(Q2) follows

/Qw(!g!)dm < 0/91#(!9 —Ilszg|)dx + C/Qw(lﬂszg!)dﬂﬁ

<c /Q W(lg — Tszg|)dz + ¢ /Q W(|diam(Q) s zg))dz < eMy,,(diam(S)g).
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For I' face of K, using similar steps as in |4.12| we can get the estimate

F.0llg = (@)xde < ef v(h|Vgl)de. (457)

Lemma 4.14. Let i, ¥* be N-functions satisfying Ao — condition , the for all
e Whi H(Q)
9 DG,D

/FN U(lgl)ds < e diam(Q) ™' My (diam(2)g). (4.58)

h

Proof.

[ ovllahds < [ wllg—Tszghds+c [ o(Mszgl)ds = I+ I

h h h

For the estimate of I; we use (4.57)), lemma and (4.48))

L= /FT/J(|9—HSZQDCZSSC > /F¢(|9— (k) +¥({g9)x — lszg|)ds

FEF’?, FeF,{\’
= J sl agl) + i [ 0(1ghie — Uszgl) + (e[ Vsl da
<c Y h;}l/ O(hi|Vag)de +¢ Y /F¢(‘[g]n‘)ds

KeT, S K§KeFN

< cdiam(Q) ' My, (diam(2)g).

From lemma [4.12] and (4.52)) we have

Iy < cdiam ()~ My ,(diam(Q)g).
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5. Discontinuous Galerkin
formulations

There were a couple of discontinuous Galerkin methods considered for the dis-
cretization of the problem, mainly interior penalty discontinuous Galerkin (IPDG)
and local discontinuous Galerkin (LDG) method. In the end we chose the LDG
method, described for the general case in [§], due to the easier error analysis. For
the discretization itself, we follow the approach outlined in [10] and [11].

5.1 Local DG formulation

Using the definition A(P) := K(|P|)P , for P € R? to simplify the notation, the
main set of equations we derived in chapter one can be rewritten as

u—V-AVu)=f x€Qr, (5.1)
Ul50,x(0,7) = UD,

A(Vu) - nlsoyx0.1) = 9N,

u(z,0) =u’(z) €.

K is the nonlinear function defined in the first chapter motivated by the
physical model and has all the properties we derived there.

For the problem data, we will assume that up € Wl_%’p(F,{D), f e LP(Q)
and gy € LY(F}Y), where ;1) + é = 1. Under these assumptions, by the theory of

monotone operators there exists a weak solution u € W (Q), u —up € W5 (Q)
satisfying for all z € W5 (Q)

/QA(VU) -Vzdr = /szdx + /FN gnzds. (5.2)

The local DG formulation has some similarities to classic Interior Penalty
methods. First we rewrite the original equation , into three equations of the
first order. Then the equations are multiplied by the appropriate test functions
and integration by parts is used. Instead of adding the interior penalty terms like
in a [P method, the jumps on the edges of the triangulation are controlled by the
appropriate choice of the numerical fluxes. These are the chosen approximations
of the discrete solution on the edges of the triangulation.

Equation can be rewritten as a system of first order equations for un-
knowns u,l, a .
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l =Vu,
a=A(), (5.3)
Uy —V-a,: f7

u|]-"hD><(O,T) = Up,
a- n|J—‘;LVx(o,T) = 9gn,
u(z,0) =u’(z) z€Q.

Multiplying these equations by @, y, € XF, 2, € V¥ respectively, integrating
over K € 7T, and using integration by parts we have

/l-a:hd:v:—/uv-mhdx—l—/ uxy, - nds,
K K 5K

/ a-ypdr = / A(l) - ypdz,
K K
/ wzpdx +/ a - Vzdr :/ fapdx +/ zZpa - nds.
K K K 5K
By replacing u,l, a by their discrete versions u, € Vj; l,,a, € X; in the
volume integrals and by replacing u and a by @, := @(uy) and a, := a(uy, ap)
in the surface integrals we get
/ lh : CEhd[E = —/ uhV : ZBhdZL’ —|—/ ﬂhazh : ’I’LdS, (54)
K K 5K
/ ap - yhdl‘ = / A(lh) . yhdft,
K K

/ uhtzhdx —|—/ ay Vzhdx = / thdI —|—/ zhdh - nds.
K K K 0K

Our definitions of the numerical fluxes are

{uh} , e ]:}{,

ﬁ(uh) =1 up , e f‘}?,

up, , T e 7Y,
{ap} — c AW up]n) , T eFl,
a(up,ap) =a, —cAh™(u—up)n) , T e FP,
gNTL , T eF.

Here o > 0 is a constant and u}, € Wh?(Q) is an approximation of up. It
will be defined either as u or IIgzu. The choice of u}, will be important for the
error estimates. The parameter ¢ has the role of fine tuning the method during
the implementation.

Definition 5.1. The numerical fluxes upand and ay are
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o consistent, if Uy (v) = v|r and ay(v, Vo) = Vo|r forT' € Fp, and v a smooth
function satisfying the given boundary conditions.

o conservative, if iy (-) and ay(-,-) are single valued on T' € F,.

We can easily see that our choice for @, and ay, is by definition both consistent
and conservative, since jumps [-] of smooth functions vanish and both jumps and
averages are single valued on the edges of the triangulation.

In order to obtain the formulation for the whole domain €2, we want to
sum trough all K € T,. First we need to rewrite the surface terms similar to
Sker. Jsx v - nds, v € WEE(Q),x € WhHE (Q,RY). For I' € Ff and K* and
K~ from 7Ty, such that the edge I' € K™ N K~ we have

[ litalt -ntds+ [ viel -nds = [ @lfalt - viFaly) - nds

= [ Q/20ltaft — vifalr +viralt - vlpal)

+172(palt +ofpelr — ol — vl |r)) - nds
= [1720f +ol) (@l — @fr) - nds + [ (@l —vl)1/2(l +al) - nds
— /F{v}[:n] n+ [n{z) -nds. (5.5)

Therefore, due to definition of jumps and averages on the boundary of the
domain we can write

) /5Kva:-nds:/f£{v}[w] .nds—i—/}_}{[v]{w}.nds+/f}?]v v - Tuds

KeTh

= f}{{v}[m] -nds + /f,{D [W{x} nds + /ﬂV ve -nds. (5.6)

Now we can sum (j5.4)) through all K € 7, and use the definitions of the fluxes

/ ly, - xpde = —/ upVp, - pdr + / {up}xy] - nds +/ upHxy - nds
Q Q Fi FP
-nd
—l—/fév UpTy - TS,
[an-yn= [ AWy,
Q Q
/ Upzpd —i—/ ay, - Vadr = / fzndx +/ {an} - [zn]nds —i—/ ay - zpnds
Q Q Q Fi Fp

+/ gnzpds — cr/ A(h Hup)n) - [zn]nds — O’/ A(h™Hu — up)n)z, - nds.
N i 7P

The equation ((5.6)) also implies the following version of integration by parts
for our discontinuous functions
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/ thhmhdx = —/ uhvh . ZBhd{L‘ —f—/ {uh}[azh] -nds —I—/ [uh]{azh} -nds
Q Q ]-',{ }',IL

- /f,?N upxy - nds.  (5.7)

We can use this in the first equation to obtain the local DG formulation of

our problem

/ lh : il:hdl' = / thh : CL‘hd(L‘ —I—/ [uh]n : {a:h}ds — / (uh - U*D>£Bh . 'I’l,dS,
Q Q Fl FP
/ ay - ypdr = / A(ly) - ypdz,
Q Q
/ U 2ndx —|—/ ay, - Vzdx :/ fzndx +/ {an} - [zn]nds +/ ay - zpnds
Q Q Q FI Fp

+ /F]iv gnends — U/FI A(h [up]n) - [za]nds — 0/ A~ (up — w)n)z - nds.

D
h ]:h

(5.8)

5.2 The primal formulation

It will also be useful to have a discrete formulation in a single equation, called

the primal formulation.
Recall that for g € V}, and ), € X}, we have by the definition of V%,g and

Ryg

J, Vhos - mde = [ Vag-wudr— [ loln- {zadds,  (59)

/QRhg cxpdr = /fID[g}n Az tds. (5.10)

h

We can use this to eliminate the unknowns I, and a;, in our equations

/th ~xpdr = /Q(V%Guh + Ryuy) - xpdr,

/ ay - ypdr = / A(ly) - ypde,
Q Q

/uhtzhdz—l—/ ah-V}[—)Gzhdw: / fzhdx—l—/ gnzZpds
Q Q Q FN

-0 /f’{ A(h Hup]n) - [zn]nds — o /]:D Ah™Hu — ul)n)zy, - nds.

h

This implies that
I, = Vou, + Ryub, (5.11)

We can plug this into the third equation and obtain the primal formulation

of the problem
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/Quhtzhd:v + /Q A(V}L")Guh + Ryup) - V%Gzhdx = /szhdx + /]:}N gnzpds

- U/f[ A(h Hup]n) - [zp]nds — 0'/]:D AW Y uy, — up)n) - zynds.  (5.13)

By standard methods, it can be proven that the solution w; exists. This also
implies the existence of l;, and ay,.
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6. A priori stability estimates

Due to the complicated nature of our problem we are only going to present the
a priori estimates in two simpler cases. In the first case we consider only trivial
boundary conditions and in the second case we assume the time independent
problem.

6.1 Estimate assuming v}, =0 and I'y =)

In this case, we follow the approach from [11], considering that the main nonlinear
function at the core of the equations here is a slightly more complicated and the
estimate requires the theory from Chapter

If we choose zj, = up, @, = ap, yy =1, for our test function in (5.8)), we get

/th capdr = /Qthh ~apdr + /f}{ [up|n - {an}ds — /f}?(uh —up)ay - nds,
/ an - Lnde = / A(ly) - lndz,
Q Q
/ uhtuhdx +/ ap - Vuhdl’ = / fuhdx +/ {ah} . [uh]nds +/ ayp - uhnds
Q Q Q FI FpP

+ / gnupds — 0/ A(h™ upn) - [up]nds — a/ AW uy, — ul))n)uy, - nds.
N Fl Fp

If we assume that u}, = 0 and F}¥ = () the equations simplify to

/ l;, - apdr = / Viyuy, - apdx +/ [up|n - {an}ds — / upay - nds,

Q Q Fl FD

/ an - lnde = / A(ly) - Lnde,
Q Q

/ Uprtpdx +/ ay, - Vupdr = / fupdx +/ {an} - [up]nds —|—/ ay, - upnds
Q Q Q FI Fp

— a/ A(h Hupn) - [up]nds — a/ A(h™  upn)uy, - nds.
FI FP

Now it its possible to eliminate the unknowns I, and aj.Combining these
equation, we arrive at

/Quhtuhd:c —l—/QA(lh) lpdx + O'/]:ID A(h up)n) - [up]nds = /quhdx. (6.1)

h

Now we use the result concerning the relation between A and ¢ ([2.47)) in the
following relations

A(lp) - Uy ~ o(|ln]), (6.2)
o A(h™ up]m) - [up]n ~ ohe(|h™ up]n)), (6.3)
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We also use the Cauchy-Schwartz inequality on right hand side and the fact
that

16 ,
Untthh = & < Un (6.4)
Putting all of these together we get
1 6 1 )
5571 2 +/ (I, daH—ah/ [n)de < fnfup + 5 lunllZao
(6.5)

By integrating from 0 to ¢ > 0 and multiplying by 2 we get

a3y +2 [ ([ (ot (7))o + o [ o fun(r)m)daydr — (66)
< Jun(O) 320y + [ (1F Ny + n (7)o

Here we will need the following version of the Gronwall inequality

Lemma 6.1. Let y : [0,7] — R be a nonnegative, measurable function, r :
[0,7] — R a nonnegative integrable function and q,z > 0 .If the following in-
equality holds fort € [0,T]

y(t)+q<z+ /Ot r(s)y(s)ds, (6.7)

then also

¢
yt)+qg <=z exp(/ r(s)dsd7’>. (6.8)
0
Applying this to we get the final estimate

Theorem 6.1. Let (up,ly,ap) € Vi, X Xp, X Xj be a solution to (@ for some
o >0, while uy, = u or uy, = lgzu. Then this solution satisfies

Jun O30y +2 [ (] (ot () + b [ o~ un(r)]m)de)dr
< e (JunO) sy + [ Ny -

6.2 Estimate assuming time independent prob-
lem

Stability estimate in the stationary case is based on [10, Theorem 3.2]. We start
with the primal formulation

/QA(V'})Guh + Ryu}) - Vioznde = /szhdx + /f}j gnzpds

_p /f A ugJn) - [zalnds — o /F AR g, — up)n) - znds. (6.9)

h h
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In this case we choose the trial function differently as z, = uj, — [u. It will
also be useful to split the first term using the following.

Vi a(uy — u) = Vi quy, — Vi Tu = Vi qup, + Ry, — Ryugy, — Villu + Ry Tlu.
(6.10)
By substituting for z;, and rearranging the terms we get

/Q AV cup + Ry - (V7 cup + Rat'y) — o /F AR [unlm) - [uplnds (6.11)

-0 /f,f’ AW Hup — up)n) - (uy, — uh)nds

- /Q AV g + Rpwy) - (ValTu) + / AV g + Rpy) - (Ru(uly — TTu))
J—— —_ 71 .

+/Qf(uh u)dx + /f}y gn (up, Hu)dx%—a/ﬁ{ A(h™ up)n) - [ITu]nds

- a/fD A(h ™ up —up)n) - (uy — Tu)nds =: I + I + Iy + I, + Is + I.
h

First we treat the left hand side. Using ([5.11)) and the fact that

A(ly) - Tn ~ o(|l]), (6.12)

A(Vpgun + Ryup) - (Vpgun + Ryup) ~ o(|Vigun + Ruup)), (6.13)
A(h™ upln) - [up)n ~ ho(|h™ un]n)), (6.14)

AWy, —up)n) - (up, — up)n ~ ho(|h™H(u, — ul)n|). (6.15)

due to (2.47) we can see that the left hand side is equivalent to

et + ¢(Vhgun + Ruupde + ot | o(1h~ furlnl)ds
h
+ Uh/ gp(]h’l(uh —up)n|)ds
7P
= [ oltl) + ¢(Vhgun + Ruuplde +oh | o(1h™ fu, = uplnl)ds
since [upjn =0on T € Fj.

It is possible to estimate few other terms on the left hand side with a clever
use of the previously derived results.

o Using ([2.11]), (2.48)), (4.29) and (5.12)) in this order for each of the following
inequalities

/<|zh\ ~ [ D) ~ [ ot Adu)
>c

HA |lh’ /QD ah
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e From (5.11)) we have

lh = V’})Guh + RhuB = thh — Rh(uh — U*D) (616)

This implies

P(1Vhunl) < ¢ [ @(itnl) + o1 Ralun = up)de

e [ elhda+ch [ (1w~ upln).

IN 3

where in the last inequality (4.13]) was used.

 Using the fact that [, ¢(|Vyuy|) is already controlled, another term can be
estimated with the use of the following lemma.

Lemma 6.2. For u}, = u or up, = llgzu we have

h [ U fun = wplds < ¢ [ @(IVul)da. (6.17)

1D
]:h

Proof. 1f u}, = u then the left hand side is 0. In the other case the assertion
follows from the estimate of the first term in (4.43]). m

Mon(in =) = [[ @(Valun = wlde+h [, o™ e = alnl)ds
:/ ¢(|thh—Vu|)d:v+h/ g@(|h_1[uh—u}5+uE — uln|)ds
Q FID

<e | @(IVnm) + p(|Vul)d

+ch | (I un —upll) + @(|h [u] — uln|)ds

1D
]:h

< [ @(IVhunl) + @ (IVul)da +ch [ p(h™ fun = upll)ds.
h
Here |6.2| was used in the last inequality.

My p(up —u) — C/Q o(|Vul)dx

(6.18)
—1 *
< c/Q o(|Vhun)dz + ch /F}{D (B [up — uh]])ds.

« Finally we can estimate one last term, using lemma

My p(up —u) > My p(diam(Q) (u, —u)) > C/Q o(lup, — ul)dz.  (6.19)
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Putting everything together, the left hand side is greater or equal to

(| e(ltal)da + oV heun + Rup|)da

+oh 90(|h_1[uh —upn|)ds + /Q ©*(ap)ds

ID
]:h

rmin{1, 0} /Q o(IVun|)dz + M, (un — u)

— [ @(1Vuldz+ | (un = ul)dz)).

To deal with the right hand side of (6.11]), we estimate the terms I; ... I5 one
by one using the modified Young’s inequality, i.e. lemma to split the integrals
and move the terms multiplied by € to the left hand side.

(6.20)

o For the first integral we have

1] < e | 1A hgun + Bup)) + c. | @(|Vallul)
< e | (¢ (1 Vhaun+ Ruup))) +cc [ ol Vallul)

< e [ @IVhaun+ Buup)l) +cc [ @(IVaTtul),

using ([2.48) in the first inequality and (2.11)) and (4.30)) in the second.

o After the same two steps, we have

] < € [ @I Vheun+ Ruupl)de +c. | ol Ri(up — Mu) )da

< E/Q o(|Vheun + Ryup|)de + cch /fID o(|huy — Muln|)ds
h

< €/Q<P(|V%cuh + Ryup|)dx

e [ e(Ih = ulnl) + (h~ fu— Tuln|)ds

< e [ @I ¥heun+ Ruupl)dz +c. [ @(IVul),

using additionally (£.13) in the second inequality and [4.3] ([£.34) in the
fourth.

Il < € | lun—ul) + olu—Mul)dz +c. [ ¢*(1f)da
< e [ @llun —uldz+c [ o(hVul)da+c. [ o (1)

< [ ellun—ul)dr +c | p(IVu))da+c. [ ¢ (1f)da.
using (4.27)) in the second inequality.
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1l < e [ o (lgxlda+ e [ o(lun — Tul)de
F F

h h

<o [ @ oot [ ol —ul) + p(ju ~ ul)de

h h

< e [, @ (lanl)de + (M (un — ) 4+ Mp(u — Tl)
< ¢, /]—'N ©*(|gn|)dz + €My, p(up — u) + e/ﬂgp(|Vu|)d:v

h

using lemma in the third inequality and (4.36)) in the fourth.

o It is possible to combine the estimate of I5 and I using that [u},|n = 0.

I + Is| = okl / A up — w)n)h~ [l — Tlujnds|

< eah/ (| [up — ub)|)ds + ceah/ oty — TTu|)ds
<eah/ Ny —ub]|)ds

+c€ozh/ o(lup — ul) ds—i—ceah/ o(|u — Tul|)ds

< eah/ Yup, — up)|)ds + cea/ﬂgp(|Vu|)d:r

using ([2.48]) and Young inequality in the first estimate, (2.11)) in the second
and (4.34) in the last inequality similarly to I, estimate.

By choosing € sufficiently small we can put all the terms multiplied by € to
the left hand side and obtain the final result

Theorem 6.2. Let u, € V¥ 1, € XF,a), € X} be the DG solution of and
up =u or uj, = lgzu. Then for o > 0 we have the a priori estimate

[ @) + @1V hgun + Ruup|)da
—i—ah/ o(|h up — upln|) ds—l—/go (ap)ds
+min{L,o ([ @(IVnunl)de + Mo =) + [ o(lun = ul)d)

<l [ (fDde+ [ o onde+ | o Vubde).
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7. A priori error estimates

In this chapter we derive the a priori error estimates for our LDG method, inspired
by the works [9] and [10].

7.1 Time independent problem

Let us start for simplicity with the stationary case, following similar steps as in
[10]. First we want to derive an equation similar to the LDG formulation for the
exact solution. We begin with the original equations

l =Vu,
a=A(l), (7.1)
—-V-.a=/f

Using the standard procedure we multiply the third equation by z,, € V¥,
integrate over 2 and use integration by parts combined with (5.6) and the fact
that [a] = 0.

/ -V - az,dr :/ fzndx,

Q Q

/ a-Vyz,de — / {a} - [zn]nds — / a-zpnds = / fandx,
Q FID FN Q

h

/Qa - Vyzpdr — /ng{a} - [zn]nds — /]‘-}JLV gnzpds = /szhdx.

It is beneficial to rewrite this in terms of V%,. Using the properties of the
projection II, we have

/ a-Vyz,dr = / Ila - V,zpdx
Q Q
= /QHa . V}[—)Gzhd:v + /ﬂ Ila - Ry,zdx

= [ Tla - V% zndx + / [la} - |zp|nds.
JRIER RS o0} [aijnds
Using this together with the first and second equation multiplied by appropri-

ate test functions we arrive at the following formulation of the original problem,
satisfied by the exact solution (u,l,a), for all x;,,y, € Xk, 2, € VF .

/l-ar:hda::/Vu-zchdx,
Q Q

cynds = / A(l) - ypda, 7.2
J -y = [ A@)-yude (72)
/Qa -V azndr = /szhdx + /f}N gnznds + /f’{D({a} —{la}) - [zn]nds.
We can use this together with the primal formulation (6.9)), which reads
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/QA(V}[)Guh + Ryup) - Vioznde = /szhdx + /fN gnzZpds
h
- a/ A(h ™ Hup]n) - [zn]nds — 0/ A(h Y (up — up)n) - zpnds. (7.3)
I 7D

In order to obtain the error equation, we subtract the third equation of (|7.2))
from the primal formulation.

/Q (A + Rpuly) — A(Va)) - VD oznde + o /F A [w]n) - [zalnds

+o /J—'D AWy, — up))n) - zynds

]_'ID({Ha} {a’}) [Zh]nds.

For wy, € th we choose the test functions as z, = u, — wy,. We can rewrite
Vo2 as follows

V%G,Zh = (V’};Guh -+ RhuE — Vu) — (V%Gwh + Rhu*D — VU) (74)

With this we can rewrite the error equation as

/Q(A(V%Guh + Rpuly) — A(Vu)) - (Vi quy + Ryul, — Vu)de
+ 0/ A(h™ Hup]n) - [upnds + 0/ A(h™ (up, — up)n) - (up — u})nds
FI FD

= /Q(A(V%Guh + Rpuly) — A(Vu)) - (Vihgwn + Ruuy — Vu)da

+ 0’/]__1 A(h™ up|n) - [wp]nds + (T/}_D A (up — up)n) - (wy, — ul)nds
— [, (e} — {a}) - funfnds — [ ({Tla} —{a}) - [un — upJnds
+ [ (e} ~ (a})- [wind + [ ({Nla} - (a}) - [, — upnds,

using that [u}] =0 on I'p. To estimate the left hand side we use the equivalence

results for the N-function ¢ and -

/Q (A cun + Riily) — A(Va)) - (v;geuh + Ryuly — Vu)dz

HF V DGUhR +RhuD) (Vu)

12(Q)’

/FIA(h_l[Uh] n)- [Uh]ndSNh/ (|h~ 1[uz]n]|)ds,

- /f}? A up — wb)n) - (up — wh)nds ~ Jh/ (17~ 1(up — ly)n|)ds
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Let us now estimate the right hand side. In order to deal with the first term

we need the Young inequality, i.e. lemma for N-functions ¢y, and (2.44),
(2.45), (2.11) and (2.45) again.

/Q(A(V%Guh + Rpuly) — A(Vu)) - (Vhowy, + Ryuly — Vu)d
< ¢ [ eoullA(Vhe + Buip) — A(Vu))de

+c. /Q orvul (Ve + Ruuly — Vul)dz

< ce [ i (elou (Vo + Ruup - vl

+ ¢ ||[F(Vihown + Ryuly) — F(vu)

L2(Q)

< ce/ﬂgo|vU‘(|V’})G + Ryuy, — Vul|)dx + c.

2

F(Vhguws + Ryul) — F(Va)||

L2(Q)
< ce | F(Vigun + Ryupp) = F(Va)

LQ(Q)

+ Ce

F(V%Gwh + Rhuj‘j) (VU)

2@

Using again Young inequality for ¢, (2.48) and (2.11)) in the estimate of the
next two terms, we obtain

/ A(h Hup]n) - [wp)nds + / “up —uh)n) - (wy, — up)nds
< h/ =) ds+h/ Ly — ub)n|)ds)
+e h/ (|~ [wn]n)) ds+h/ L (wp, — u)n|)ds).

The last four terms are dealt with only using Young inequality for ¢, but
taking care, which term on the right hand side gets multiplied by e.

[, ({t1a} — {a) - fwnjnds = b [ ({1la} — {a)) - " unJmds
<eh/ “(l{Tla} - {a}]) ds+c€h/ “Lwp]n|)ds

., (0@}~ {a}) - (w, i )mds

<eh/ “(|{Ta} — {a}|) ds+ceh/ (wn — wly)n|)ds
., (1@} ~ {a}) -furJnds

< ceh [, & (1{Na} = {a}ds +ch [ ol fwjnl)ds

., ({11a} = {a}) -, — s

<c6h/ “(|{Tla} — {a}|) ds+eh/ Ly — ul)n|)ds
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Putting everything together and transferring the terms on the right hand side
multiplied by €, for € small enough we arrive at the following theorem.

Theorem 7.1. Let u € W' (Q), 1 € L?(Q), a € W (Q) be the solution
of the problem and up,lp,ap the DG solution of , from VE Xk XF
respectively, then for all wy, € V¥ it holds

|F(Vhqun + Ryup) — F(V)|’

(%)
+ah/ (1A~ 1[up n|)d3+ah/ (1B~ 1(up — uy)n|)ds

2

< o |[F(Vihgwn + Ryupy) = F(Vu) .

+ah/ (|n~ 1whny)ds+ah/ (1~ 1(wn, — ly)n|)ds
+ ch / “({Ta} — {a}|)ds

e From the derivation of the primal formulation ([5.11)) we have the following
equality for the first term on the left hand side

|F(Vhaun + Ryup) — F(Va)|

L2() HF(lh) o F(l)Hiﬂ(Q) . (7.5)

« We are also able to include the estimate of the error between a and ay
expressed in the form ||[F*(a) — F*(ah)HiQ(Q). From (2.46) and ([5.12) we
have

IF*(@) = Fan) ooy < ¢ 3 [ ¢iulla—anl)da

KeTy
=c Y. / Pla(la —Tla +Tla — ay|)dz <
KeTh
¢ 3 ([ Glalla—Tadr + [ oy (a— A@))de) = ¢ 3 (5 + 1)
KeTs KeTy

In the estimate of I; we use (2.50))

L < c/chr<a>K|(|a—Ha|)dac+c/K IF*(a) — F*({a)x)[2dz = I+ 1. (7.6)

For I, we use the fact that a = A(l), lemma and finally lemma

I = / [P (AD) ~ F*(A@) )|
(7.7)
<c/\F )K|d:c<ch2/|VF )|dz.

We will estimate I3 by Iy, using the fact that ITA((l)x) = A((l) k), (4.18)

and ((2.50)
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i< c [ flaga—{aDde+e [ G, (@ —(@))de

< C/K<P\<Q>K| a — (a)k|)dr < C/K|F* a) — F*((a)g)|*dx = cly.

In the estimate of I5 we use in order (2.50)), (4.18) and ([2.45])

b < e [ lap, (@ = A@) Nz +c [ F*(a) = F*((a)x) fda
<ec /K Flap (| — Al dz + Iy
<[ eulla—AW)Ddr + el ++c [ |F*(a) = F*((a))da

<c/ \F(1) — F(Iy)*dx + el

Putting these estimates together, we have

IF*(a) = F*(an) 720y < ¢ | F@) = Fn)llzaq) + b IVE@)I2(q) - (7-8)

o Now we choose wy, = [Igzu. This immediately reduces the right hand side.

/J_E (k™ 1TIszuln])ds = 0. (7.9)

« Estimate of the term h [7ip ©*({Ila} —{a}|)ds can be done in a following

way. Using the Young inequality and the fact that ITA({(l)x) = A((D)k),
for ' € F}P the edge of some element K € T, we have

h [ ¢ (Ma —al)ds = h [ *(HAQ) = TA(Q)x) + AL)x) = AW )ds
< ch [ " (TA®) = A(@i)Dds + eh [ " (1A@) = AWx) )ds =

L+ 1.

For the first integral we use in order (4.32)), (4.18]), the fact that for a > 0

it holds ¢*(t) < (¢*)a(t), since g —2 > 0, (2.46) togeher with (2.54), lemma
and finally Poincaré inequality, i.e lemma [4.6] gives us

h<e [ (AWM — A KD < e [ ¢ (1A0) — AWK)|)de

< C/KsaTA«z)K”(!A(l) — A(Ox))dz < ¢|F(Vu) = F((Vu)r) 72
< c||F(Vu) = (F(Vu)kllzz < ch® [[VE(Vu)lz; -
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And for I, we again use in order ¢*(t) < (p*)a(t), (2.54), lemma for
P(t) = t?, lemma and Poincaré lemma [4.6]

I < ch/F¢TA(<z>K>|(|A(l) — A(Dx)N)ds < ch||F(Vu) = F((Vu))ll72
< cl|E(Vu) = FUVu)i) 72y + b IVE (V) 72 )
< |VE(Va) |7

Therefore

“({Ta} — {a}|)ds < ¢ h (|lla — al)ds
/ K;’ /6Kﬁmt§2’ (7.1())
< eh? ||VE (V)| 720

In the further estimates, we will need the following lemma, based on [17,
Theorem 5.7].

Lemma 7.1. Let k > 1 and the function F' be defined as before, i.e F(Vu) €
Wh2(Q), then

1F(Vallszu) = F(Va)|[72i0) < ch? [V (V) |f2q) (7.11)
Proof. Let K € Ty, Q € R and r € P*(Sk) be a polynomial, such that V,r = Q.
Then Ilgz(r) =7 and Q = V,llgzr.

][ |F(Viu) — F(Vallszu)|[?de
K (7.12)
< c(]é (F(Vu) — F(Q)[?dx + ]é{ |F(Vllszu) — F(Q)|dz) = I + .

Using ([2.45)), the verzion of (4.43)) local to K and ({2.45) again

I, < C]é{ ©10/(|Vallszu — Q|)dx = c]é{ v10/(IVillszu — Vi Ilgzr|)dz
= C]é{ 90|Q|(|vh(HSZU — HSZ7’>|)dZE < C]{S‘K 90|Q‘(|Vh(u - 7”)|>dl’ (713)

= of. eiVilu - Q)dr < f |F(Viu) - F(Q)Pda.

1, is easily estimated by

L < c]éK |F(Vyu) — F(Q)|dx. (7.14)

F is strictly monotone and therefore there exists P € RY, such that F(Q) = P.
Since () was arbitrary, we have

]é{ |F(Viu) — F(Villszu)[2de < cin fPeRd][S |F(Vyu) — F(Q)dz.  (7.15)

K
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Since W2 is a Hilbert space, the P reaching the infimum is (F'(Vju)) . This
together with Poincaré lemma [4.6] implies

]é |F(Vyu) — F(Villszu)2de < chﬁqi IV E(Vu)|2dz. (7.16)

Finally summing trough all K € 7T, we get the original assertion.
O

The final estimate can have a slightly different form depending on the choice
of u}), which affects the first and the third term on the right hand side of the
Theorem [7.1]

7.2 The estimate with the choice u}, = Ilszu

o It holds that

V%Gnszu + Rhu*D = Vi llgzu + Rh(U*D — HSZU) =V, lgzu. (717)

Therefore with lemma ([7.1]), it holds

2
| F(Vhquwn + Ryup) — F(Vu) .

= [|E(Vallszun) — F(Vu) 20y < ch? [VF(VW) |72

o Thanks to the choice of u}, we also have

/fD o(|h™1(wp, — u)n|)ds = /FD o(|h™1(Iszu — Mgzu)n|)ds = 0. (7.18)

h

Putting all the estimates together, we have the following theorem.

Theorem 7.2. Let u € WH¥(Q), 1 € L¥(Q), a € W1¥(Q) be the solution of the
problem and up, ly, ap, the DG solution of from ViF Xk XFE respectively.
Then for o > 0, u}y = llgzu and F(Vu) € Wh2(Q) it holds

IF() = F(ln)l 20 + |1 F*(@) = F*(an)l|72(q
+ah/ (1A~ 1[u n|)ds+ah/ (1B~ 1(up — u)n|)ds

< ch® HVF(VU)HLz(Q)-
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7.3 The estimate with the choice uy =u

e Since

V%Gnszu + Rpu = Vyillgzu + Rh(u — Hszu), (719)

we can estimate the first term on the right hand of Theorem in the
following way. First we use (2.45)) and triangle inequality

2

|F(VihaTlszu+ Ryu) — F(Vu) .

< C/Q v (| Villszu + Ry (u — Hgzu) — Vu|)dx
< C/Q Pl ([Villszu — Vul)dz + C/Q @1vu (| Ri(u — Mgzu)|)de = I, + Iy
For I; we use ([2.45)) again, together with lemma ([7.1))

L < ||F(Vallszu) = F(Vu) | ja) < ch® [VE(Vu) |72 (7.20)

Concerning I, we use in order the definition of Ry, (2.49), (4.12]), lemma
and finally Poincaré lemma [4.6

=Y [ omu(RE(u—Dszu) )dr

rerp
<c / Plvuys, (1B (u = Tszu)]) + |[F(Vu) — F((Vu)s) [*de
p /ST
rer}
<c Z hF/@\(Vu)sr|<|h1:1(u_HSZU)|n)dS
> r
rer}

n /S |F(Vu) — F((Va)s,)*de

< 3 hr [ pwus (5 (u = Mszu)n)ds + ch? [VF(Va) [

rerp

Next we use in order the local version of (4.43) on K for g = h™'(u—1TIszu),
(2.49) and ([2.45)) together with Poincaré lemma

> hr [ piwus (I (u = Hszu)ds

rerp
<> C/ Plvuys, | (|[Vu — Vlszul)dz
rerp 5t
<c Z (/S ivu(|Vu — VIlgzu|)dx + ¢ : |F(Vu) — F((Vu>gr)|2dx)
rerp r T

<c Y ([ |F(Vu) - F(ViIszu)[2d + ch? /S VF(Vu)[2dz)

reFpP St

< ch® HVF(VU)H;(Q) :
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For this choice of u}, the term A [7p o(|h~Y(uh—TTgzu)|)dx doest not vanish.
In order to estimate it, we will need the following lemma.

Lemma 7.2. Under the assumptions of Theorem[7.1] it holds that
P(IV2ul) < el V(U)o +c [ o Vulda [ (721)

Proof. First we compute the derivative of F(Vu)

0F;(Vu) p—2 p=4 Ou 0|Vu| 0*u

= 1 =N 1 = . (7.22
P y IVl o TV G e (722)
Therefore
IVF(Vu)|? = |A]* +2A - B + |B)?, (7.23)
where
[B* = (1 + [Vul)P~*|V2ul?
24: 5 = =21+ 19yl 70 (7.21)
p— — p—
AP = (=) A+ [Vul) [ VuP V2l < (=) BI
Putting this together , we have the estimate
[VF(Vu)|* > |BJ? (7.25)
now for ¢ € [1,2],a > 0 and b > 1 we have
a? = (a3 (65F) < a2 4 b, (7.26)

where we used basic Young inequality. Using this for a = |V?u| and b =
(14 |Vu|) we have

[V2ulP < (1 + |Vau|)P?|[V2ul? + (1 + |Vu|)?. (7.27)

Finally using that left hand side is > cp(|V?u|) and right hand side is
< c(|B* + [q¢(]Vu])dz), we have the original assertion. O

Now we can estimate using (4.44]), the fact that p(ht) < chPp(t) and lemma
7).

1/, < 2
h/f}? o(|h (1 — Tgpu)|)dz < c/ﬂgo(|hV ul)da

<ol [ o(V2ul)d < AP (IVF(T) [Fay + [ #(IVul)da)

Putting all the estimates together we arrive at
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Theorem 7.3. Let u € WH¥(Q), 1 € L?(Q), a € W (Q) be the solution of
the problem and up, Uy, ap the DG solution of Vik, XE XF respectively.
Then for o >0, ul = u and F(Vu) € Wh2(Q)

IF() = F(ln)l 2 + |1 F*(@) = F*(an)l|72(q
+ah/ (1h~1[u ny)d5+ah/ (1B~ 1(up — ly)n|)ds

< ol [ VE(VW) a0 + | #(IVul)da).

It is important to note that the constants in the estimates of the Theorem
and the Theorem [7.3] depend only on the characteristics of the domain €, the
mesh 7y and the function A.

7.4 Time dependent problem

Definition 7.1. For u satisfying the conditions of the Theorem[7.1] we define the
following F' — norm as

lu = wnlzpe = I1E Q) = FU)| 72 + I1F7*(a) = F*(an)llz2(q

+ah/ (1h1[un n|)ds+ah/ (1A 1(un — wh)n|)ds (7.28)

In case of time dependent equation , we can use the results from the time
independent problem for fixed ¢ € (0,7") in the error estimates. This will give us
the analogy of the Theorem or for fixed ¢ € (0,T), with only difference
being that the terms with the time derivatives uy; and u; will be present. Using
this in combination with the procedure for getting the time dependent estimates
inspired by the result from [9], where it is used for a different problem, we can
arrive at the final error estimates.

Following the Theorem [7.2] we have

[ (e = w)znde + l[u = wnlp < B IVE(V0) gy (7:29)

where z;, = up — llgzu. We substract [, 0;Ilgzu from both sides.

/Q emend 4 [|u = up )% e < /Q Oh(u — g zu)zpda + ch? [VF(Va) |2, - (7.30)

Applying Cauchy-Schwarz inequality on the first term on the right hand side

10 9

39t 120172y + e = unlz pe
. (7.31)
3 100 (u = Tszw) 720y + thHLz +ch? |[VE(Vu) 720
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Integrating from 0 to ¢t € (0,7") we have

2 t 2
len (@)l +2 [ () = un(D)l7 e dr

t
< /0 [0 (u(T) — HSZU(T))”;(Q) + ch? ||VF(VU(T))||22(Q) dr+ (7.32)
t
| Iy .

since u;,(0) = Iszu(0). Applying Gronwall inequality, i,e lemma [6.1] we get

t
Jun(t) = szu(®) gy + [ lu(r) = wn(7)] s dr

t (7.33)
< Cet(/o 10 (ul7) = Uszu(r) 72 + B> IVE(Vu(r)) 720 d7)-

Now we use the triangle inequality for

lun(t) = u®) 72y < llun(t) = Mszu(®)| g2y + llu(t) = szu)llzzgq) - (7-34)

Putting the term independent of u;, to the right hand side we arrive at

t
lun(t) = ()| 720 +/0 lu(r) = un ()5 pe dr
< ([ Iau(u(r) — 0 2 12 ||V F(V(r))|2are d (7.35)
< ce'() 10u(u(r) = Tszu(r)) ) + 17 IVE(Vulr))ll2q) d7)
+ lu(t) — Tozu(t)]|72q)
Due to the definition of Ilgz it holds that 0,llgzu = Ilgz0,u. Further the

proof of lemma, [7.1 holds up for F;, being defined the same way as F, with p = 2
and (¢, defined analogically, meaning we get the estimate in L? norm. Therefore

2

|0 (u(T) — Hsz“@'))“i%@) < ch? HVQUt(T) L2(q)’

(7.36)

2
|u(t) — HSZU(t)Hi?(Q) < ch? HV%(t) L2(Q)

Combining all this we finally arrive at the following result.

Theorem 7.4. Let u, uy be the solutions to and respectively that sat-
isfy the assumptions of Theorem and u}y = Mgzu. If further u(t) € W22(Q),
forallt € (0,T), us € L*(0,T,W?%(Q)) and F(V(u)) € L*(0,T, W'%(Q)), then

Jun() = w(®) sy + [ () = (Dl 7

< chZet(HVQU(t)

y o+ [V2ul)

2 2

L2(0,T,L2(2)) + IVE(Vu(T) 72007, 12(0)))
(7.37)

for allt € (0,7T).
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Via same steps we can arrive at the analogy of the Theorem [7.4] which follows
from the Theorem [7.3]

Theorem 7.5. Let u, uy, be the solutions to and respectively that
satisfy the assumptions of the Theorem and vy = u. If further u(t) € W2%(Q),
for allt € (0,T), uy € L*(0,T,W?>%(Q)), F(V(u)) € L*(0,T,W'*(Q)) and u €
LY0, T, W9 (Q)), then

< chpet(HVQU(t)

2 ¢ 2
() = @)y + [ () = un(r) 3 s
2 2 2 2
L2(Q) + Hv ut(T) L2(0,T,L2()) + HVF(VU(T))||L2(07T,L2(Q)))

reet [ t [ e(1vu(r))dedr,
(7.38)
for allt € (0,T).
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8. Numerical Examples

In the Numerical Examples we use the code package ADGFEM developed in
Charles University Prague for the numerical solution of nonlinear convection-
diffusion equations. Specifically, we use the part of the package modified for the
solution of Forchheimer equations. The implemented method uses space-time
discontinuous Galerkin method with the adaptive step choice, in first degree time
discretization. The solver for the system of nonlinear equations is Newton-like,
using the linearization, instead of calculating the Jacobi matrix. The linear sys-
tems of equations are solved using GMRES with the block ILU(0) preconditioner.
The whole method is described in much broader detail in [21].

Due to the complexity of the implementation, we are forced to use IPDG
method for the numerical experiments instead of local DG method. Discontinuous
Galerkin formulation of both methods end up with the very similar form, differing
only in the minor technical terms and therefore both methods have the same
expected asymptotic convergence rate.

The program works with the IPDG formulation of the original problem

)
ﬂvﬁ Z/ (IVun|)Vuy - Vopdz — 3 /{K Vun|)Vup} - nfon]ds

KeTn rerib
- S G sl ) Von - mlus)ds
o Z /{K £ luwn — up])Von} - (up — up)ds

o 3 [ (i ) e [en) s

refr!

+o > /h YK (hptup — upl)(up — up)vpds

rerp

—/fvhdm—i— Z /nghds

rerpN
(8.1)
In the experiments we use one of the simpler versions of the Frochheimer
models

(ap + a1|v])v = —=Vp, (8.2)

where ag = ¢ and a; = %. Taking the norm of both sides we have

(a0 + ar[v])|v] = [Vpl. (8.3)

If we want to get the equation for v, we proceed as follows

ay|v]? + aglv| — |Vp| = 0.

This quadratic equation has a positive root
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1
lv] = 2—al(—ao +1/ad + 4a1|Vpl).
Substituting this back to [8.2] we have

2
v = VP - VP (8.4)

ap + 5 (—ag + /af + 4a:1|Vp)) ao + \/ad + 4a1 | Vp|

We can use the relation from chapter (1| to get the form of K

2
K(|Vp]) = = : (8.5)
ap + +\/ag + 4a1|Vp|
that can be substituted into the final equation based on (1.21]
dp
5 V- (K(Vpl)Vp) = 0. (8.6)

Note that here we did not use the dimensionless variant of the equation and
therefore x is not eliminated.
The values of the physical parameters of the fluid are

k=10""m™2,
k=>5-10"""N"1m?
p=1310"3Nsm"2,

p=10%kgm™2.

The first example is computed on the simple square domain (0, 1) x (0, 1) and
time scale t € (0, 1), with parameter ¢ = 1. The right hand side f = 0, boundary
and initial conditions are chosen in such a way that there exists a nontrivial exact
solution

2

u=-e "rao(1 — 1) (1 — x9).

The calculations are done for the polynomial degree of test functions 1,2 and
3. The numerical error is computed in the norms ||-||12(q) and ||-|| g1 (). Assuming
the numerical error has the form

|lenl] = CRPOC, (8.7)

where FOC' is the experimental order of convergence. Since we have the exact
solution we know ej,. Using these two facts we can determine the EOC' from the
computations on two subsequently refined meshes. Following figures show the
experimental error ranges, with the values of h on the horizontal axis and the
values of the computed error on the vertical axis.

_ log(|len,|/lensl])
BOC == T (8.8)
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Figure 8.1: Error estimates in H! norm, Example 1
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Figure 8.2: Error estimates in L? norm, Example 1

We can see that the the method behaves as per the theoretical results. In
case of higher degree of polynomial approximation, the numerical results are
even better suggesting that the theoretical results are not generally optimal.

The second example shows the solution of the equation on a little more
complicated domain ©Q = (—1,1) x (—=1,1) U (—=0.3,0) x (1,1.1) that consists of
two subdomains ©; and Q5. €5 consists of (=1, —0.1) x (—0.25,0.25) U (0.1, 1) x
(—0.25,0.25) and €2; consists of the rest of the domain. This represents the
seepage through a hole in the subsurface of the different permeability, with the
two subdomains being easily visible in the Figures with the solution. Two different
permeabilities are prescribed for €2; and 2.

ki =10""2m™2,
ko =107 %m=2."
Initial conditions are set to p = 0.1Pa in (—1,1) x (—1,1) and p = 1000Pa
in the source (—0.3,0) x (1,1.1). Analogously, there is a Dirichlet boundary

condition p = 1000Pa prescribed on the part of the boundary of the source,
meaning part of the boundary, where o > 1 and Neumann boundary condition
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Vp-m = 0 on the rest of the boundary. The computations is carried over the
time interval (0,7), with 7" = 10s.

The following results are shown for the polynomial approximation of degree
1 and values of time in order t = 1.5,3,5,7.5 and 10s

solution
5.049e+02
E468.36

£390.3

(G

=312.24

234.18
1.926e+02

Figure 8.3: Seepage through the hole in the subsurface, Forchheimer equation,
result at 1.5s

solution

5.049e+02
E468.36

234.18
1.926e+02

Figure 8.4: Seepage through the hole in the subsurface, Forchheimer equation,
result at 3s
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solution
E5.049e+02

E234‘1 8

1.926e+02

Figure 8.5: Seepage through the hole in the subsurface, Forchheimer equation,
result at Hs

solution
E54049e+02

E234.1 8

1.926e+02

Figure 8.6: Seepage through the hole in the subsurface, Forchheimer equation,
result at 7.5s

solution
5.049e+02
468.36

0.3

@
n
n
N

234.18
1.926e+02

PO o L

Figure 8.7: Seepage through the hole in the subsurface, Forchheimer equation,
result at 10s
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The figures show that the flow behaves as expected on a relatively complicated
domain. The flow behaves similarly as in the case a; = 0, which corresponds to

standard Darcy’s law. For the sake of comparison we show the results for the
linear case in the same time intervals.

solution

5.049e+02
E468.36

=312.24

E234.1 8

1.926e+02

Figure 8.8: Seepage through the hole in the subsurface, Darcy equation, result at
1.5s

solution

5.049e+02
E468.36

E234.1 8

1.926e+02

Figure 8.9: Seepage through the hole in the subsurface, Darcy equation, result at
35
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solution
5.049e+02
468.36

i

=390.3

w
n
n
s

PO

234.18
1.926e+02

Figure 8.10: Seepage through the hole in the subsurface, Darcy equation, result
at bs

solution
5.049e+02
468.36

390.3

=4
n
n
I

234.18
1.926e+02

PO L

Figure 8.11: Seepage through the hole in the subsurface, Darcy equation, result
at 7.5s

solution
5.049e+02
468.36

s

=390.3

)

@

12.24

s

234.18
1.926e+02

Figure 8.12: Seepage through the hole in the subsurface, Darcy equation, result
at 10s
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Large difference probably cannot be seen due to the fact that the nonlinear
term contributes to the equation on the scale of 10'° as opposed to the linear
term, which contributes on the scale of 10'2. If the type of the model was chosen,
in which both contributions are of the same order of magnitude and the velocity
of the flow was higher, an improvement in the nonlinear solution is expected.
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Conclusion

The first goal of the thesis was to study the nonlinear flows in the porous media
and suggest the fitting numerical method for the given problem. The way we
derived the partial differential equation studied in the rest of the thesis is not
unique and therefore the analysis ends up having a broader use in the field. The
final equations are also very similar to the p-Laplace problem with p € (1,2),
which only differs in replacing the nonlinear function K bounded from both sides
by (1 + |Vu|)P~2, with the exact formula (u + |Vu|)P~2. More precisely this is
the formula for a perturbed p-laplace problem, with the parameter 4 > 0, which
does not make the analysis much different as opposed to the case, where pu = 1.

The case, where p € (1,2) is much more complicated, than the one with p > 2
and the final results can be easily extended to this case as well. Considering
all these generalizations, the results have a more general application, such as in
aerodynamics, plasticity and glaciology.

In the numerical analysis of the equations, first the interior penalty discon-
tinuous Galerkin method was considered. For IPDG method, it is possible to
derive the general stability estimate, but derivation of any kind of a priori error
estimate has proven difficult. In the end we chose the local DG formulation,
which caused some complications in the stability estimates, but we were able to
derive the a priori error estimates of the method. The derived local DG formu-
lation is written in (5.8)), primal formulation is in and the main stability
results are summed up in the Theorem and the Theorem In the end,
we achieved the linear rate of convergence of the error, estimated in the norm
|| - ||F.pc, which also provides an estimate for the jumps of the numerical solution
on the edges of the triangulation and even the estimate for the difference between
the terms K (|Vu|)Vu and (K (|Vhqu, + Ruup|) (Vhoun + Ryuly)). The main
error estimate results are summed up in Theorems[7.2]and [7.3] for the stationary
case and Theorems and [7.5] for the time dependent case. The proven rate
of convergence is optimal for linear ansatz functions. We were not able to get
better estimate for approximation functions of higher polynomial degree, due to
the complex nature of the problem and the fact that the error does not depend
solely on the approximation error between the exact solution u and the projection
HSZu.

The use of the local DG method also required us to implement the theory of
Sobolev-Orlicz spaces and N-functions, which had to be introduced in the chapter
2, and some further results concerning the generalized local gradient, the local
L? projection and Scott-Zhang projection and their interactions with N-functions
in chapter [3 In chapter [§ we have shown numerical experiments for one of the
simpler Forchheimer’s models, verifying the derived results and suggesting they
are not optimal for higher degrees of polynomial approximation.

Both IPDG and local DG methods are very similar, only differing in certain
technical terms that do not prove to be significant in the numerical experiments
and therefore are expected to have similar properties and convergence rates.
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