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Abstract

This article presents a space—time discontinuous Galerkin (DG) finite element discretization of the advection—diffusion equation
on time-dependent domains. In the space-time DG discretization no distinction is made between the space and time variables
and discontinuous basis functions are used both in space and time. This approach results in an efficient numerical technique for
physical applications which require moving and deforming elements, is suitable for ip-adaptation and results in a fully conservative
discretization. A complete derivation of the space-time DG method for the advection—diffusion equation is given, together with the
relation of the space—time discretization with the arbitrary Lagrangian Eulerian (ALE) approach. Detailed proofs of stability and
error estimates are also provided. The space—time DG method is demonstrated with numerical experiments that agree well with the
error analysis.
© 2005 IMACS. Published by Elsevier B.V. All rights reserved.

Keywords: Discontinuous Galerkin method; Space-time discretization; Advection—diffusion equation; A priori error analysis; Arbitrary
Lagrangian Eulerian methods

1. Introduction

Many engineering applications require the solution of partial differential equations on time-dependent domains.
Examples are fluid-structure interaction problems, Stefan problems, and non-linear free surface water waves. These
problems require moving and deforming elements to accommodate for the changing of the domain boundary position
and it is generally important to maintain exact conservation of certain physical quantities. In this paper we present
a space—time discontinuous Galerkin (DG) finite element method which is well suited for problems on complicated
time-dependent domains. This DG method is an extension to parabolic problems of the space-time DG method for
non-linear hyperbolic problems presented in [16]. The aim of this paper is to provide a detailed derivation and analysis
of the space—time DG method for the advection—diffusion equation on time-dependent domains and verify these results
with numerical experiments.

The DG method has recently received significant interest since this technique is well suited to hp-adaptation and
parallel computing due to its high degree of locality. Also, the DG method results in an element wise conservative
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discretization, which is crucial when dealing with conservation laws. DG methods for the spatial discretization of dif-
ferent types of partial differential equations have been investigated by Cockburn and co-workers and detailed surveys
can be found in e.g. [2,8]. The main feature of the DG method is the use of basis functions which are discontinuous
across element faces. For problems on time-dependent domains which require moving and deforming elements there
is, however, a need of using basis functions which are also discontinuous in time as it provides greater flexibility
to deal with the remeshing and deformation of the computational mesh. The use of discontinuous basis functions in
time has been explored extensively by Hughes [11], Tezduyar [14] and their co-workers and demonstrated for a wide
range of problems which require moving and deforming meshes. In the so-called space-time DG method we com-
bine both DG techniques and obtain a versatile algorithm for the adaptive solution of partial differential equations on
time-dependent domains.

The organization of this paper is as follows. In Section 2 we introduce the advection—diffusion equation under
consideration. First, the equation is presented in the usual form, then after a description of the space—time domain,
the advection—diffusion equation is reformulated in the space—time framework. This section is completed with a
description of the boundary conditions imposed on different parts of the domain boundary. Section 3 starts with a
description of the construction of the space—time domain and elements. In this section we also introduce the finite
element spaces and several operators necessary to define the weak formulation. In Section 4 we present the derivation
of the DG weak formulation for the advection—diffusion equation. This section is completed with the transformation
of the weak formulation into an arbitrary Lagrangian Eulerian (ALE) formulation as this formulation is useful for
the actual implementation of the algorithm. In Section 5, we show that the space—time DG formulation is consistent,
coercive, stable and gives a unique solution. In Section 6 we provide error estimates in the DG norm and show the
hp-convergence of the method. This section is completed with error estimates at a specific time level in the L2-norm.
In Section 7 we show results of numerical experiments on a time-dependent computational domain to verify the
theoretical results and the accuracy of the space—time DG discretization. Finally, concluding remarks are made in
Section 8.

2. Advection—diffusion equation
In this section we consider the advection—diffusion equation in the usual form and in the space—time framework.

Let £2; be an open, bounded domain in R¢, with d the number of spatial dimensions. The closure of £2; is £2; and the
boundary of £2; is denoted by d52,. The subscript ¢ denotes the domain at time ¢ as we consider the geometry of the

spatial domain to be time-dependent. The outward normal vector to 92, is denoted by n = (n1, ..., ng). Denoting
X =(x1,...,xq) as the spatial variables, we consider a time-dependent advection—diffusion equation:
d d

ac a a ac

—+ —(u;(t,x)c) — —\| D;j(t,x)— ) =0, in £2, 1

) 8Xi(l( )c) Z 8xj< i ( )aXi) X ()

i=1 i,j=1

where u = (uy, ..., uq) is a vector field whose entries are _continuous real-valued functions on §2;. Furthermore, D €
R?*4 is a symmetric matrix of diffusion coefficients on £2; whose entries are continuous real-valued functions. This

matrix is positive definite in 2, and positive semi-definite on 3£2;. Then there exists a symmetric matrix D* € R4,
the matrix square root D* = D2 guch that

D = D*D*. )

In the space—time discretization we directly consider a domain in R?*1. A point x € R*! has coordinates (xo, ¥),
with xo = 7 representing time. We then define the space—time domain £ C R¢*!. The boundary of the space—time
domain d& consists of the hypersurfaces 2o :={x € 0 | xg =0}, 27 :={x €9 |xp=T},and Q:={x €€ |0 <
xo < T}. We reformulate the advection—diffusion equation now in the space—time framework. First, we introduce the
vector function B € R?*! and the symmetric matrix A € R@+D*@+D zq:

0 0
B=(1,u), A:(O D).

Then the advection—diffusion equation (1) can be transformed into a space—time formulation as:

—V.-(=Bc+AVe)=0 iné&, (3)
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0 9
dx1’ " dxg

. . . d - _ K]
th.e spatial gradient operator in R, defined as V = (W’ .
with n.
As different boundary conditions are imposed on d€, we discuss in more detail the subdivision of € into different
parts. The boundary 9€ is divided into disjoint boundary subsets I's, I, and Iy, where each subset is defined as
follows:

) denotes the gradient operator in R?*!. Later we will also use the notation V to denote

0
* dxg

whereV:(aaTO,

). The unit outward normal vector at 3 is denoted

Is:={x €d&: ii' Din > 0}, I :={xecdE\Ts: B-n<0}, Iy :={xedE\Ts: B-n>0}.

The subscript S denotes the part of 9€ where matrix D is symmetric positive definite, while the subscripts — and +
denote the inflow and outflow boundaries, respectively. We assume that I's has a non-zero surface measure. Note that
0€ =I'sUTI'_UTIy. We subdivide Iy further into two sets: I's = I'ps U I'yy, with I'pg the part of I's with a Dirichlet
boundary condition and I'j; the part of I's with a mixed boundary condition. We also subdivide I into two parts:
I'_ = I'pp U 29, with I'pp the part of I'_ with a Dirichlet boundary condition and £2 the part of I"_ with the initial
condition. Note that I'p = I'ps U I'pp C € is the part of the space—time domain boundary with a Dirichlet boundary
condition. The boundary conditions on different parts of d€ are written as

c=cy on £2,
c=gp onIp,
ac+n-(AVe)=gy only, (€]

with « > 0 and ¢, gp, gm given functions defined on the boundary. There is no boundary condition imposed on 1.
3. Space-time description, finite element spaces and trace operators
3.1. Definition of space—time slabs, elements and faces

In this section we give a description of the space—time slabs, elements and faces used in the DG discretization.
First, consider the time interval Z = [0, T'], partitioned by an ordered series of time levels f(p =0 <1 <--- <ty, =T.
Denoting the nth time interval as I,, = (¢, t,+1), we have 7 = Un I_,,. The length of I, is defined as At = t;,41 — 1.
Let §2;, be an approximation to the spatial domain §2 at ¢, foreachn =0, ..., N;. A space—time slab is defined as the
domain " = £ N (I, x R?) with boundaries £2,,, £2;,,, and Q" =" \ (2, U £2y,, ).

We now describe the construction of the space—time elements K in the space—time slab £”. Let the domain £2;, be
divided into N, non-overlapping spatial elements K. At t,| the spatial elements K"*! are obtained by mapping
the elements K" to their new position. Each space-time element K is obtained by connecting elements K" and K" !
using linear interpolation in time. A sketch of the space—time slab £" and element /C for two spatial dimensions is
shown in Fig. 1. We denote by /i the radius of the smallest sphere containing each element K. The element boundary
d/C is the union of open faces of /C, which contains three parts K", K1 and Q’,’C =Jd\(K"U K”H). We denote by
ni the unit outward space—time normal vector on d/C. The definition of the space—time domain is completed with the
tessellation 7", which consists of all space-time elements in £”, and 7, = _J,, 7,", which consists of all space—time
elements in &.

Next, we consider several sets of faces S. The set of all faces in € is denoted with F, the set of all interior faces
in £ with Fiy, and the set of all boundary faces on d€ with Fiq. In the space—time slab £" we denote the set of all
faces with 7" and the set of all interior faces with Sj. The faces separating two space—time slabs are denoted as S§.
Several sets of boundary faces are defined as follows. The set of faces on I'pg and I'pp are denoted with S}, and
S}, g respectively. These sets are grouped into S},. The set of faces with a mixed boundary condition is denoted with
S} The set of faces with either a Dirichlet or a mixed boundary condition is denoted as S}, ,,. The sets S7 and S7,
are grouped into Sy,.

Depending on whether the advective flux on S} is inflow or outflow, we subdivide S}, ¢ further into Sj¢,, and
S;’)Sp, where B-n < 0Qon S%Sm and B-n > 0on S;’)Sp. The sets S}, 5 and S}, are grouped into S} while the sets

DSm DBSm
Sy, and S} sp are grouped into Sy, |, Sp- These sets are important when we discuss the advective flux in Section 4.2.
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Fig. 1. Space—time slab £" with space—time element .

3.2. Finite element spaces and trace operators

First we recall standard definition of the Sobolev spaces H*(D) (see e.g. [4]), with s a non-negative integer, in a
domain D C R", n is either d or d + 1:

H* (D) := {v e L*(D): v e L*(D) for |y| < s},

where 3 denotes the weak derivative (see [4]) and y the multi-index symbol, y = (yy, ..., ¥u), With y; non-negative
integers. The length of y is given by |y| =) _7_, yi. When s = 0 the space is denoted as L*(D) which is equipped
with the standard inner-product and norm:

2
(w,v)p = / wv diC, lvll2ep) := (v, v)g
D

and for s > 1, the Sobolev norm and semi-norm are defined as:

1/2 1/2
nvnmm)::(Z||8M||iz(p>) : lvlm<v>:=(2Hayvlliz@))

lyI<s lyl=s

We now introduce anisotropic Sobolev spaces on the domain D C R?*! such as in [9]. Here we restrict the definition
of anisotropy to the case where the Sobolev index can be different for the temporal and spatial variables. All spatial
variables have, however, the same index. Let (s;, s5) be a pair of non-negative integers, with s;, s; corresponding to
the temporal and spatial Sobolev index, respectively. For y;, ys > 0, the anisotropic Sobolev space of order (s;, s5) on
D is defined by

HS (D) :={v e L*(D): 89" v e L*(D) for y; < sy, |ysl <55,
with associated norm and semi-norm:

1/2 1/2
e (D LT %S R AT ( il LT ey

Vi<t vi=s,
lys|<ss lys|=ss

Next, we introduce mappings of the space—time elements. Following the discussion in [9], we assume that each
element KC € 7, is an image of a fixed master element K, with K an open unit hypercube in R?*!, constructed via two
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Fig. 2. Construction of elements /C via composition of affine maps and diffeomorphisms (for d = 2).

mappings Qx o Fi, where Fi : K — K is an affine mapping and Qx : K—Kisa (regular enough) diffeomorphism
(see Fig. 2). The definition of the Sobolev space H %) (E) on K follows the definition of the standard Sobolev space,
while the Sobolev space H %) (K) is defined as follows:

HE ) () = v e L2(K): vo O € H(K)).

Since the DG method is a non-conforming method, it is necessary to introduce the concept of a broken anisotropic
Sobolev space. To each element XU we assign a pair of nonnegative integers (s; x, ss.xc) and collect them in the vectors
st = {s;.xc: K €Ty} and sy = {s5,: KC € 7p,}. Then we assign to 7, the broken Sobolev space H®S)(E ) =
{ve L?(&): vl € HOx5K)(K), VK € Tp,}, equipped with the broken Sobolev norm and corresponding semi-norm,
respectively,

1/2 1/2
- 2 . 2
”U”H(sr,sﬁ(&’ﬁl) = ( Z “v“H(S’JC’SS-K)(IC)) , |U|H(sx,sx)(g,'];l) = ( Z |U|H(StJC'S-YJC)(IC)> .

KeT, KeT,

For v e HD(E,T;), we define the broken gradient Vv of v by (V)| := V(v|x), VK € Ty,.

Now we introduce the finite element spaces associated with the tessellation 7j, that will be used in this paper. To
each element K we assign a pair of nonnegative integers px = (pr .k, Ps.xc) as local polynomial degrees, where the
subscripts 7 and s denote time and space, and collect them into vectors p; = {p; x: K € T} and ps = {ps.ic: K € Ty}
Defining Q, « p,. ,C(IC) as the set of all tensor-product polynomials on K of degree p; i in the time direction and
degree p,  in each spatial coordinate direction, we then introduce the finite element space of discontinuous piecewise
polynomial functions as

VPP = (v e L2E): vk 0 Ok 0 Fic € Qupy xups o) K), YK € Ty ).

In the derivation and analysis of the numerical discretization we also make use of the auxiliary space E,Ep 1Ps),

PP = e e LAE™: Tl 0 Ok 0 Fic € [Qupypoposr K] VE € T).

(pt,ps) (pt,ps)
Vh ! Eh !

The so-called traces of v € on JKC are defined as: v,% = lim o v(x + enk). The traces of 7 €
defined similarly.

Next, we define the average {{-}} and jump [-] operators as trace operators for the sets Fin and Fpnq. Note that
Vh(pt’[’x) E}Ept,ps)

are

functions v € and 7 € are in general multivalued on a face S € Fiy. Introducing the functions
v :=v|K;, Ti :=TlK;, i :=nlyk;, we define the average operator on § € Fiy as:

| I _ _
{{v}}zi(vi +l)j ), {{T}}ZE(":, +Tj ), onS € Fint,
while the jump operator is defined as:

vl =v; n; +ujnj, [cl=7"-ni +1; -nj, on S € Fint,
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with i and j the indices of the elements X; and K; which connect to the face S € Fiy. On a face S € Fing, the average
and jump operators are defined as:

wh=v", {P=t", ]=vn, [r]=1"-n, onSeFpu.
Note that the jump [v] is a vector parallel to the normal vector n and the jump [t] is a scalar quantity. We also need

the spatial jump operator ((-)) for functions v € Vh(p P S), which is defined as:

() =v;ni+v;nj, onSEeFpn, {(vh) =v7n, onS e Fpng.
3.3. Lifting operators

In this section we introduce several lifting operators. The lifting operators discussed in this section are similar to
the ones introduced in [2,6]. These operators are required for the derivation of the space—time DG formulation in
Section 4 and also for the analysis in Sections 5 and 6.

First, we introduce the local lifting operator rg : (L2(8))4t - Z‘}EP 1Ps) g

/r5(¢) qd€ = —/qs fghdS, Vgex PP vse LJsSio- 5)
£ s "

The support of the operator rg is limited to the element(s) that share the face S. Then we introduce the global lifting
operator R : (L*(, S;’D))‘“rl — Eh(p,,p.y) as:

/ R(@)-qdE= Y f rs(@)-qde. VgeZmP. (©)
£ SeUnSine
We specify the above lifting operators for the Dirichlet boundary condition. Let P be the L? projection on Z’,Ep P ‘Y),
and replace ¢ by Pgpn in (5). Then on faces S € | J, S}, we have

/rs(PgDn) 'qd5=—/gDn-qu, N7 EZ’EP”P‘), VSEUSZJ. @)
£ s "

For the global lifting operators, we proceed in a similar way. Using the projection operator P, we replace ¢ by
Pgpn in (6) and (5) to have:

/R(Pgnn) qd&=— Z /gpn -qdS, YgqexzP. (®)

E SEU” g N
Using (6) and (8), we then introduce R;p : (L*({, SFp)*H! — Z‘,Ep”m as:

Rip(¢) = R(¢) — R(Pgpn). ©)
The spatial part of the lifting operators R and rg, denoted by R and 7g, are obtained by eliminating the first component
of R and rg, respectively.

4. Space-time DG discretization for the advection—-diffusion equation

In this section, we describe the derivation of the space-time DG weak formulation for the advection—diffusion
equation. As shown in e.g. [2,6], it is beneficial for a DG discretization to rewrite the second order partial differential
equation (3) into a system of first order equations. Following the same approach, we introduce an auxiliary variable
o = AVc to obtain the following system of first order equations:

o=AVe, (10)
—V . (=Bc+0)=0. (1D

In the next two sections we discuss the derivation of the weak formulation for (10) and (11).
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4.1. Weak formulation for the auxiliary variable

First, we consider the auxiliary equation (10). By multiplying this equation with an arbitrary test function 7 €
b ;lp *P) and integrating over an element K € 7j,, we obtain:

\/U'TdKZ/AVC-TdIC’ VIGE;LPI»PS).
K K

Next, we substitute o and ¢ with their numerical approximations o, € X }(lp ") and cp € Vh([7 P) After integration by

parts twice and summation over all elements, we have for all 7 € Z‘,Ep i:Ps) the following formulation:

/ah~rd£=/Athh-rd5+ > /A(éh —c;)n -t~ dak. (12)
£ £ KeTngx

The variable ¢y, is the numerical flux that must be introduced to account for the multivalued trace on 9.
We recall the following relation (see [2, relation (3.3)]), which holds for vectors t and scalars ¢, piecewise smooth
on 7y:

> [@mpax=3" [won-llas+ ¥ [lelonas. (13
]CG'Z;l K SeF S SEJ:im S

When applied to the last contribution in (12) and using the symmetry of the matrix A, this results in
> /A(éh —cn-tdIK =) /[[eh —cn] - fATHdS + > /{{éh — cp}}[At] dS. (14)
Ke7), aK SE.'FS SeFint S

We consider now the choice for the numerical flux ¢;,. There are several options listed in [2]. After a thorough
study concerning the consistency, conservation properties, and matrix sparsity of each option, we choose the following
numerical flux, which is similar to the choices in [3,5,6]:

¢crn={cn}} onS e F, ch=gp onSe US%, Ch=c, elsewhere. (15)
n

Note that on faces S € Sg, which are the element boundaries K" and K n+1 " the normal vector n has values n =
(£1,0,...,0) and thus An = (0, ..., 0). Hence there is no coupling between the space—time slabs. Substituting the
—— — —

dx (d+1)x
choices for the numerical flux (15) into (14) and using the fact that entries of the matrix A are continuous functions,
we obtain for each space—time slab £":

Z fA(éh—ch—)n-r—da/cz— Z f[chﬂ-A{{t}}dS+ Z /gDn-AtdS. (16)
KeT) 5k 5eSip s 5e5p s

After summation over all space—time slabs, and using the symmetry of matrix A we can introduce the lifting opera-
tor (9) into (16) to obtain

Z A(éh—c;)n-fdaiczfAR,D([[chﬂ)-rdg. (17)
KeTngk g

Introducing (17) into (12), we obtain for all T € E;(lp”pj):
/Gh . TdSZ/AVhCh . l’dg—i-/AR[D([[chﬂ) -7 dé,
E E £

which implies that we can express o, € Z}Ep 1Ps) g

O'hZAVhCh+AR1D([[Ch]]) ae. Vxef. (18)
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4.2. Weak formulation of space—time DG method

The weak formulation for the advection—diffusion equation is obtained if we multiply (11) with arbitrary test

functions v € Vh(p”m

ch € Vh(phpS),Uh c E}EPMP.&):

, integrate by parts over element /C, and then substitute ¢, o with their numerical approximations

/(—Bch +on) - VpvdE — > | (=Béy +6,) -nv” dIK =0. (19)
£ KeThyx
Here we replaced ¢y, o, on K with the numerical fluxes ¢, 63, to account for the multivalued traces on K.

The next step is to find appropriate choices for the numerical fluxes. We separate the numerical fluxes into an
advective flux B¢y and a diffusive flux 63,. For the advective flux, the obvious choice is an upwind flux, as described
in [16]. However, for simplicity of proving the stability of the discretization, the upwind flux is written as the sum of
an average plus a jump penalty, as suggested in [7]. Thus, we write the numerical flux B¢y as:

Béy = {{Benl) + Cslen]. (20)
The parameter Cy is chosen as:

1
Cs=3IB-nl onSeFin. 1)

For conciseness of the proofs discussed later in Sections 5 and 6 we extend the definition of Cy to the boundary of
the space—time domain as:

B {—B-n/2, on S €U, S psm Y20,
S:

+B-n/2, OnSG(UnSX/[DspUF+)~ (22)

If we substitute 7 and ¢ in relation (13) with { Bcj } + Cs[cn] and v, respectively, the summation over the boundaries
0/C can be written as a sum over all faces as follows:

Z /({{Bch}}—f—Cs[[ch]]) -nv” dOK = Z /({{Bch}}—i-Csﬂch]}) - [v] dS + Z /Bch -nvdsS. (23)
Ke7, Y SeFin S S€Fbnd S

Now we consider the numerical flux ;. From [2], we have several options for this numerical flux. For similar
reasons as in Section 4.1, we choose 6, = {{oy}}, which is the same as in [5,6]. By replacing 65, with {oy}}, then
using (13) the contribution with & in (19) can also be written as a sum over all faces S € F:

> /{{ah}} v dIK =) /{{oh}} - [v] ds. (24)
ICE’Z;, K SeF S
Using (23)—(24) and (18) (to eliminate o7,), the primal formulation for ¢j, is obtained:

/(—Bch + AVyuen + AR[D([[C;,]])) -Vyvd€ + Z /({{Bch}} + Cs[[ch]]) - [v]dS + Z Bcp -nvdS
E SeFint S S€Fond S

=¥ [ (et + af{Rin(leD) ) - [u1ds <o 5)
SeF§

This relation can be simplified using the following steps. Due to the symmetry of the matrix A and using the lifting
operator R;p (9) we have the relation

/AR,D([[ch]]).vhud5=— > /A[[ch]]~{{th}}dS+ > /AgDn~thdS. (26)
£ SeUn ;'DS SeUn ?)S

Further, the lifting operator R; p has nonzero values only on faces S € S} ;. Using R, R;p (see (6) and (9)) we obtain
the following relation

- Z/A{{R;D([[ch]])}} - [v] dS:/AR([[ch]]).R([[v]})ds—/AR(PgDn).R([[v]])de. 27

SE]'—S £ £
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Following a similar approach as in [6], we replace each term in (27) with the local lifting operator rg, defined in
Section 3.3, and make the following simplifications:

f AR([ea]) - R(D])dE= > >k / Ars([cn]) - rs([v]) dK (28)

& SEUnSIDKE,Z;' K
/AR(PgDn) ([[v]} Z Z anArs(PgDn) rg([[v]]) 29)
g SeU,l SHKeTw ko

In Section 5 we will derive a sufficient condition for the constant 5y > 0 to guarantee a stable and unique solution.
The advantage of this replacement is that the stiffness matrix in the weak formulation using the local lifting operators
is considerably sparser than the stiffness matrix resulting from the weak formulation with global lifting operators. We
refer to [2,6] for a further explanation.

Substituting relations (26)—(27) into (25), using relations (28)—(29), and considering the structure of matrix A, we
then obtain:

chh thd€+/Dthh Vyvd€ — Z /D (en)) - UVuR dS

£ € seU, Sip s
Py /DDn Viwds+ 3 [ (UBeul +Cslenl) - [o)as
Sel, S} SeFint g
+ Z /Bch nvdS — Z /D{{thh}} v))ds
SeFind S SEU,, ID S
- > /DVhCh avdS+ Y Y mc/DrS [en]) - 7s([v]) A
Se]—'bnd\U,, SnD S SEUn 87D ICET?, K

Z Z nK;/Dfs(PgDn)-fs([[v]])diczo. (30)
SelU, SpKeTh

Here we used the spatial gradient operator V, the spatial jump operator ((-)) (see Section 3.2) and the spatial lifting
operator rg (see Section 3.3). Next, we introduce the following boundary and initial conditions:

Dghch-ﬁng—Olch OHSGUSX,[,

Ch =8&D onsSe US%BSm’

n

cp=co on £2,
into (30). We introduce now the bilinear form a : Vh(p 1) o Vh(p 1Ps) L, R:
a(cp, v) = aq(cn, v) +aq(cn, v), (€20)
with a, : Vh(p”p‘Y) X Vh(p”m) >R, ay: Vh(p”m) X Vh(p”pS) — R defined as:
aq(cp,v) = — / Bcey, - Vyvd€ + Z /({{Bch}} + Cs[ean]) - [v]dS
z SeFin s

+ Z B -ncpvdS, (32)
SE(Un S;\l/IDSpUF+) K



1500 J.J. Sudirham et al. / Applied Numerical Mathematics 56 (2006) 1491-1518
aa(cp, v) = / DVjep - VivdE — ) / (D)) - {VAVY + DEVacrl - () dS
SEUn S;’D S

£
+ > > nlC/DfS([[ch]])‘fS([[U]])dIC—i— > /achvdS, (33)

SelJ, Sjp KeTy K SelU, Siy's

and the linear form £ : Vh(p 1ps) R defined as:

twy=- Y ngDﬁﬁhvdSJr > > nk | DFs(Pgon)-Fs([])dC+ ) /ngdS

SelU, Sh s sel,SpKeT, SelU, Sir's
— Z /BgD ~nvdS+/covd.Q. (34)
SeUn SnDBSm S 20

Note that the term ) S€Fond\Un Sy f s DVjcp, - ivdS is dropped from the bilinear form a4 (-, -) since on S € Fppg \

U, Shy, the matrix D is zero.
The space—time DG discretization for (1) can now be formulated as follows.

Findac, € Vh(m,m) such that:

a(en,v) =L(), Yve VPP, 35)

This formulation is the most straightforward for the analysis discussed in Sections 5 and 6, but for practical imple-
mentations, an arbitrary Lagrangian Eulerian (ALE) formulation is preferable. Therefore, in this paper, we also present
the ALE form of the space—time weak formulation (35). The relation between the space—time and ALE formulation
discussed here follows the derivation in [16].

Using a result from [16], the space—time normal vector n can be split into two parts: n = (n;, n), with n; the
temporal part and 7 the spatial part of the space—time normal vector n. Next, we consider the normal vector n on
the faces S € Fiy, which consist of two sets: Fiy = |J, (S} U S%). On S € S, the space—time normal vector is

n = (£1,0,...,0) and is not affected by the mesh velocity. On the faces S € S} the space-time normal vector
——
dx
depends on the mesh velocity ug:
n=(—ug - ii, ), (36)

which also holds on the boundary faces S € Fyng \ (20 U £27).

If we recall the bilinear and linear forms in (32)—(34), then only a, (-, -) and £(-) are needed to be rewritten into
the ALE formulation by splitting the normal vector » into a temporal and spatial part. The bilinear form a4 in (33)
remains valid for the ALE formulation since it does not depend on n;. We now consider the contribution {{Bcy}} - [v]
in (32). On S € |, S7, this contribution can be written in the ALE formulation using (36) as:

{Benl - [v] = HenBu —ug) - (v)),

while on § € S§ this term does not change. Next, consider the term [c;] - [v]. Since the normal vector n has length
one, we immediately obtain

el - [] = (e =) (o™ =v7),

and thus this contribution also does not depend on the mesh velocity u.
The bilinear form a, (-, -) and linear functional £(-) in the ALE formulation are now equal to:

aq(ch,v) = — / Bep - Vivd€ + Z /({{Ch}}(” —ug) - {(v) + Cs[cn] - [v])dS
£ SeU, ST s

+ Y [wsanscstan plos+ Y [w-up-aewds, 37

SelJ, S§ s SelU, SypspUe) s
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L(v) = Z [gDDn VivdS + Z Z mc/DrS(PgDn) rs([v]) dK + Z /ngdS

SeUn SGUnS K:E'];l SEUn
- Z /gD(M—Mg) nUdS+/C()UdQ (38)
SeUn Shpsm S 2

while aq4 (-, -) is given by (33).
5. Consistency, coercivity and stability of the space-time DG discretization

In this section we present an analysis of the consistency, coercivity and stability of the space time discontinuous
Galerkin formulation (31)—(35). This section is divided into two subsections, Section 5.1 concerns with the main
results while detailed proofs can be found in Section 5.2.

5.1. Main results

The analysis of the space—time discontinuous Galerkin formulation is considerably simplified by the introduction
of a so-called DG norm, which is closely related to the bilinear form (31).

Definition 1. The DG norm ||| - |[pg corresponding to the bilinear form (31) can be defined on H D (&) 4+ Vh(p 1ps)
with H©D(€) the anisotropic Sobolev space defined in Section 3.2, & > 0 and D* a symmetric positive semi-definite
matrix, as:

ol = > 10l2age, + D 1D Viv) g+ D D [D*Fs([]) |7 20c

KeT, KeT, seU, S, KeTh

+ Y Wl + SICE Il

Sel, Sy SeF

First, we discuss the consistency of the space—time DG method (35). This formulation is consistent when (35) is
also satisfied by c € H 2(€), the solution of (3)—(4):

a(e,v)=L), Yve HLD(E 7). (39)

The proof for consistency is straightforward. We replace cj, in (31) by c. Since ¢ solves (3)—(4), we have {Bc}} = Bc
onSeF, [c]=0and [Vhc] =0o0n S € Fin, [c] =gpn on S € S}, and {{Vj,c}} = Ve on S € S} . If we use these
relations into (31), perform integration by parts, and use the boundary conditions (4), we obtain £(v). Subtracting (35)
from (39) yields the Galerkin orthogonality property

a(c—cp,v) =0, Vvth(p”pS). (40

The next result concerns the coercivity of the bilinear form a(-, -). In order to prove the coercivity, we first in-
troduce the following inequality, which is a direct extension of the one discussed in [2, p. 1763], to the space—time
discretization,

B 172
vllz2ee) < C,,( > ||D*th||iZ(K) + > 2 ||D*7$([[vﬂ)||izuc>) : D

KeT, selJ, Sip KeTy

The constant C,, in this inequality follows from the discrete Poincaré inequality in [1, Lemma 2.1]. We then prove the
coercivity in the following lemma.

Lemma 5.1. Let no = minge7, nic. Assume that no > N ¢, with N ¢ the number of faces of each element KC € Tj,. Then,
if
Be
— 4+ 1nf V-u(x) > by >0, 42)
CP
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. . N N . . .
with B, = min(1 — €, ng — Tf) > 0 for € € (n_g’ 1), there exists a constant B, > 0, independent of the mesh size
h =maxge7, hi, such that

a(,v) = Ballvlhg, YveVror 43)

for 0< py <1 and py >0, with B, = min(2, &)

The proof, which is given in Section 5.2.1, is an extension to the space-time framework of the analysis given in [6,7].
The condition V - u > 0 for Vx € £ such as in [10] is relaxed using the assumption (42).
The next result shows that the solution to (35) is bounded by known data.

Lemma 5.2. Assume that the parameters 0o, Ba, Be, bo are such that Lemma 5.1 is satisfied and let 1, = maxxeT;, nK.
Then the solution to the weak formulation (35) satisfies the following upper bound:

Blllcnll < Y ID*RPeom [Fage + 12 Y Y |D*FsPeom)| 2,

KeT, SelJ, S} KeT,
+ Z ”O‘ *em HL2(S) +4 Z Hcl/ng ”L2(5) +4HC1/2CO HiZ(QO)'
selU, Sy SelU, Shg

The proof, given in Section 5.2.2, is an extension to space—time framework of the analysis given in [10]. It mainly
consists of applying the Schwarz and arithmetic—geometric mean inequalities to linear form £(-) and making use of
the result from Lemma 5.1.

The upper bound for the solution given by Lemma 5.2 is independent of Ay, the radius of the smallest sphere
containing each space—time element, hence also from the time step A,t, since A,t < hic. This result shows that the
space—time DG discretization is unconditionally stable when the proper stabilization coefficient ng is chosen.

The next result states the existence of a unique solution of (35). The proof, which is given in Section 5.2.3, is
obtained by using the coercivity given in Lemma 5.1.

Theorem 5.3. Assume that no > Ny, with Ny the number of faces of each element K € Iy, and the parameters B, B¢
are chosen such that Lemma 5.1 is satisfied. Then the space—time discontinuous Galerkin discretization given by (35)
is unconditionally stable and has a unique solution for basis functions which are constant or linear in time.

5.2. Detailed proofs

5.2.1. Proof of coercivity in Lemma 5.1
To prove Lemma 5.1, we first consider a, (cp, v). Take ¢, = v in (32), use the relation: vB - Vv = —5 (V;, B)v? +

%Vh - (Bv?), and apply Gauss’ Theorem for a, (v, v) to obtain the following relation:

a,(v,v) = /(vh B)v? dé’—i Z /(B-n)vzdalC
KeTnyk

+ % [amsesi) blas+ Y [Bwlas

SeFint g Se(Un SipspUle) s

Using the identity (13) and the fact that vector B is a continuous function, the last equation is written further as

a,(v,v) = /(V B)v? dé’—— Z /B [[vz]] ds

SE]:mtS
1
-3 > /B-nv2d5+ > /{{Bv}}-[[v]]dS
Se(U, SppsmVR0) s S€Fin

+% 3 /B.,wzd5+ 3 /Cs[[v]]-[[v]]dS. (44)

SeU, ShpspIT+) s SeFint s
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Due to the continuity of vector B, on faces S € Fj,; we have:

/ (Bo)- [o]d / B-[v?]ds 45)
As a consequence of (45) and using the definition of Cg in (21)—(22), we can write the final form of a, (v, v) as:
2
ag (v, v) = /(v B)v2dE + Z||C”2|[[v]]|||Lz(S). (46)
SeF

Next, we consider a; (v, v) in (33) with ¢, = v. Using the global lifting operator R, which is the spatial part of the
lifting operator R defined in (6), and the fact that matrix D* is symmetric, we can write a;(v, v) as:

ag(v,v) = Z ” D*ghUHiZ(IC) +2 Z /D*ghv . D*I?([[v]])dlC
KeT, ICeTh,C

+ > Y kD Es (D) [+ YL IV 47)
sel, Sip, KeT, Sel, Sy

Using the Schwarz and arithmetic—geometric mean inequalities we obtain

— 1 —
2 / DV - D*R([]) dK > ~€ | D] e, = D" R(D) ey (48a)
K

with € > 0. As a consequence of (6) and the fact that the local lifting operator rg is only non-zero in the elements
connected to the face S, we also have

| D" R 7200y <N D [0 7s(I0D) 200y (48b)
SeUnS;’D

with N the number of faces of each element K € 7. Introducing (48a)—-(48b) into (47) and combining with (46), we
deduce

N
a(v,v) > /(V W?dE+ (1 —¢) Z ||D th||L2(IC) (no——f) Z Z |D*r5 [[U]])”LZ(IC)

KeT), SelU, Sip KeT,,
+ Y IV + DS s (49)
selJ, Sy SeF

with 5 defined as no = mingc7;, nic. If we take no > Ny and € € (%, 1), and choose B, = min(1 — €, no — %) >0,
we obtain:

a(v,v) > /(v WP dE+ B Y HD*V;,U”LZ(K)—i—ﬁL > D |pris( [[v]])”Lz(,C)

KeT, SelU, Sip KeTy
selJ, Sy Se]-'

Making use inequality (41) into (50) and assuming the existence of by > 0 that satisfies (42), we then obtain:

a(v,v) > ”v”L2(<€)jL b Z | p* VhU”LZ(lQ"' Z Z | D*7s([v]) ”LZ(IC)
Ke7, SelJ, Stp KeTy

+ Z ”“/EUHLZ(S)"‘ZHC;/ZH[”M”L%S)' &3]

SelU, Siy SeF

Since B./2 is always less than one, choosing 8, = mln( > 5 ) completes the proof of the coercivity. 0O
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5.2.2. Proof of boundedness in Lemma 5.2
To prove Lemma 5.2, we take v = ¢, in (35), which results in the relation:

a(cp, cp) =L(cp). (52)

Using the lifting operator R in (8), the symmetry of matrix D, and the definition of Cs on S € Fppq in (22), the
functional £(cy) can be written as:

tew)="Y_ | D*R(Pgpn) - D*Vyedk

K:E’Z—h’c
+ Z Z UIC/D rs(Pgpn) - D*rs(ﬂchﬂ)dlc-i— Z /gMCh ds
Sel, S} KeT, SelU, Sir's
+2 Z /CSgDchdS—l—Z/Cscochd.Q (53)
SeUn DB.Sm S 20

Applying the Schwarz and arithmetic-geometric mean inequalities on each term in (53) and combining this result
with (52) and Lemma 5.1 using v = ¢j,, we obtain the inequality

Balleal e, + (ﬂa - %) > 1D Vhenl 2, + (ﬁa - ”’”62) > Y s (lend) a0

KeT, SelJ, Sjp KeTy
€3 2
+ (ﬂa - 5) > INaenlZag + Ba— €0 D |C5 2 lenll 7o)
selU, S, SeF
Z | D*R(Pgom) |2, + Yo > D EsPgom) [
U'keT, SeUn SpKeTy
1 _ 2 1 1 2 2
+ 2er Z ”0‘ Vem ”LZ(S) + € Z HCS gD”L2(S) + a”cé/ CO”LZ(.QO)’
SelU, Sy SelU, Shasm
with €1, ..., €4 > 0 and n,, = maxyc7, ni. Next, we substitute the following coefficients: €] = B4, €2 = Ba , €3 = Ba,
and €4 = 7+ and multiply the result with 28, to complete the proof. O

5.2.3. Proof of the uniqueness in Theorem 5.3
To prove the uniqueness of the solution it is sufficient to show that the following homogeneous equation:

Findacy, € Vh(p”pf) such that:

alen,v)=0, Yoe VPP with (0, %) =0, (54)

has only the trivial solution ¢, =0 for all # > 0.
We proceed as follows. Assume that ¢y, is a solution of (54) and take v = ¢j, in (31). Then we rewrite (43) as:

Ni—1
alen, cn) = Z(Z lenlZage, + O ID*VhenlZage + D 2 [D*Fs(lenl) 726

n=0 “KeT7) KeT)! SeS}, KeT)!
2
+ 3 IaenlRag + Y ||C§/2|[[Ch]]|||Lz<S)>-
Sesy, SeFn

Consider now the space—time slab for n = 0. The coercivity condition, in combination with the initial condition
c,f =0ats =0 and (54), imply that c¢;, = 0 in the first space—time slab when constant or linear polynomials in time are
used. We can continue this argument to the other space—time slabs and obtain that ¢, = 0 is the only solution possible
for the homogeneous equation. Hence the DG algorithm has a unique solution ¢y, for constant or linear basis functions
in time. The unconditional stability of the DG algorithm is a direct consequence of Lemma 5.2. 0O
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6. Error estimates and /ip-convergence

First, let us define the projection P : L>(E) — Vh(p "Ps) g

Y Pw =Y ook, Yeev ™, (55)
KeT, KeT,

which can be used to decompose the global error ¢ — ¢j, as:
c—cp=(—=Pc)+(Pc—cn)=p+0, (56)

with p the interpolation error and 6 the discretization error. In the next section we discuss upper bounds for the
interpolation error p.

6.1. Bounds for the interpolation error

In this section we present upper bounds for the interpolation error p = ¢ — Pc. These estimates are an extension of
the bounds for the interpolation error derived in [9] to general dimensions. We restrict the derivations for a separate
polynomial degree p; x in time and a polynomial degree p; i in each spatial variable.

Lemma 6.1. Assume that K is a space~time element in Rt constructed via two mappings Q. Fic, with Fic : K—K
and Qxc: K — K. Assume also that hix,i=1,...,d is the edge length ofIC in the x; direction, and Ayt the edge
length in the xq direction (see illustration in Fig. 2f0r d =2). Let ¢|c € H*ux+Lkxc+D (1) with ki xc, ks o = 0. Let

P denote the L? projection of c onto the finite element space Vh(p rps)

its trace at the boundary 0IC obey the error bounds:

, then the projection error p = c — Pc in K and

P17 ) < CZks (57)
Vol 7240, < CNKs (58)
113250, < C(Ak + Bo), (59)
where
2 Ayt 2
=3 () el () 1 el
Zt,C 2t/c+2 20 42
(Apr)oK 1, 2

N’C Z ZIIC 1 ||8I’C+1 HLZ(]C) + ZZ 2[’< ||81‘}C+18 C||L2(]C) + Z ! ZIO.IC || 360'K+ aiC”Lz(’%)’

i=1 xIC i=1 j#i ple i=1 pt,’C

d hix 2t e+, K s )12
A= Z p ||8 ’L2(IC) +ZZ ”8/' CHL%IE)

i=1 5, K i=1 j#i

;;I%IC Ps,K H / lc”Lz(K)
d d
h; At
aso)(; 2 + z,lC( n
=X (5 ) I el + 25 5k
12 1 & hix
1 [,
( ) e+ o (1) larelig
i=

Ps,KC
d
2
Aot ()™ ey
i=1

240,k ok )
) bl
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with p; x and ps i the local polynomial degree in time and space, respectively, on element K, 0 < so i <
min(p, i+ 1,k +1), 0 < s <min(pg g+ 1 kg +1), 0 < go x < min(py x + 1,k ), 0 < g < min(py x + 1,
ks xc), 0 < toxc <min(p; i, ke i), and 0 < tic < min(p; i, ks ). The constant C has a positive value that depends
only on the spatial dimension d and the mapping Q.

Remark 6.2. In particular, when c is sufficiently smooth and the spatial shape of element K is regular: hx = h; i,

i=1,...,d, we obtain the following leading terms for each estimate given in Lemma 6.1:
2p:,IC+2
| ”2 <C K n Ant2pz.f<+2 |C|2
PliLagey S 29, K12 2pr 2 H Pt Pt iy
ps,IC pt,’C
- hfcp’c Apt?PrRF2N
||Vhp||L2(,C) < C( ZPA}C_I + 2thC )|C|H(pt,)C+I'PS.K:+1)(IC)7
1N bk
2ps i+l
e <c P N A 2Pkt "
P20 S 2ps Kt 2pr it HPL P D (1)
by 12N

The proof for Lemma 6.1 is a straightforward extension of Lemmas 3.13 and 3.17 in [9] to general dimensions
and therefore only the main steps are summarized. For details we refer to [9]. The first bound (57) follows directly
from Lemma 3.13 in [9]. The second bound (58) is obtained as follows. First, the bound for the partial derivative
in each spatial variable in Lemma 3.13 [9] is extended to general dimensions. The upper bound for the gradient is
then obtained by adding all the bounds for partial derivatives in the spatial variables. The third bound (59) is obtained
in a similar way. First, the bound of the interpolation error at each face of X is derived, which is an extension of
Lemma 3.17 in [9] to general dimensions. Then the upper bounds for the boundary faces of d/C are added up.

We also need an upper bound for the following term:

> 10 Fs (o)) [ F2e)- (60)
SelU, Sip

The upper bound for this term is obtained through the following technique. First, we use a similar derivation as in [12,
Lemma 7.2] to express an upper bound of (60) in terms of the interpolation error p at the boundary:

d

> | D*fs([[p]])“iz(g) SCDY D kb el o
SEUnS;lD Sl

with D = maxjce7;, | DIl LK) d/C; the boundary of X in the x; direction, i =1, ..., d, and the constant C depends
on the mapping Qjc. After that the upper bound for p on each 9KC; (an extension of Lemma 3.17 in [9] to general
dimensions) is used. The result is shown in the following lemma.

Lemma 6.3. Assume that K is a space—time element in R constructed via two mappings Qxc, Fic, with Fic : K—K
and Qi : K — K. Assume also that h; xc,i =1, ...,d is the edge length of K in the x; direction, and Ayt the edge
length in the xo direction. Let c|c € H%xTLkactD () with ki xc, ks o = 0. Let P denote the L?-projection of ¢

onto the finite element space Vh(‘" P S), then the following estimate holds:

S |05 (Io]) 326, <CD Y (Ric + Tio),
sel, Stp KeT,

with D = maxyge7, | Dl Loy and
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Zd: < le)anJrl”alIC‘H “ —‘,—ZZ(pS}C) ( JIC) ”as,CC”Z N
L2() J L2(K)

ps.k iz \hik/) \psk

2q1c
2 (Y el

llj;ét

i=1

250,k d 240,
S (AR e At N5 g0k 12
T = Ps. < ) el = + p‘,/c< FXSUAT: el o
> L (B g+ (2 el
with p, ic and p; i the local polynomial degree in time and space, respectively, on element K, 0 < sp ¢ <
min(p,;g—i—l kexc+1), 0 <sie <min(pg i+ 1, ks o+ 1), 0 < goxc <min(p; g+ 1, ks ), 0 < gic <min(p, c+1,

ks 1), 0 < to.xc <min(p; i, ki ), and 0 < tic < min(p; i, ks k). The constant C has a positive value that depends
only on the spatial dimension d and the mapping Q.

Remark 6.4. In particular, when c is sufficiently smooth and the spatial shape of element K is regular: hxc = h; i,

i=1,...,d, we obtain the following leading terms for the estimate given in Lemma 6.3:
2ps.k 2 2 1
h Py Apt PLEt
* S, n
Z |D*7s([e]) ||L2(£) cD Z ( o1 pe 2pct2 )lclﬂ(l’niﬁ‘*"s-ﬁ“(lo'
selU, Sip KeT, “Ps .k P

6.2. Global estimates

As afirst step in obtaining global estimates, we need an estimate for 6 in terms of p, which is given by the following
lemma.

Lemma 6.5. There exists a constant B, > 0, defined in Lemma 5.1, independent of the mesh size h = maxge7, hi,
such that the function 6 defined in (56) satisfies the inequality

ﬂ 61BG < Y [0 7o 1o 22ge) + Np + D D [ D*Vinp 72,

KeT, ICE’ZI,
+Nrn2) S Y 0t Es(leD) e, + Z IVapll}a )
Sel, S}p KeTi SeUn Sy
2 2 2
+2 3 e Mol oy + 2o IC ol e+ D0 20 ol sy
SeFin SeFin SE(Un SX/[DSpUFJr)

with g =min(%, &), 0 < g = min(1 — . no — L), for e € (5L, 1), and by satisfies (42).

The proof for this lemma is given in Section 6.4.1.
Applying the triangle inequality to (56), we obtain the following bound on the global error ¢ — ¢, in the DG norm:

llc = cnllpe < llelipg + M€ lpc- (62)

Using Lemma 6.5, the error in the DG norm can now be expressed solely in terms of the projection error p. Introducing
the estimates for p given by Lemmas 6.1 and 6.3, the error bound can be formulated in the next theorem.

Theorem 6.6. Suppose that K is a space~time element in R4+ constructed via two mappings Qo Fic, with Fyc : K—
K and Qx.: K — K. Suppose also that h; ic,i =1, ...,d is the edge length of K in the x; direction, and Ayt the edge
length in the xq direction. Let c|x € H%.xtLkc+D () with kixc, ks xc =0, and cp € Vh(p”p‘) be the discontinuous
Galerkin approximation to c defined by (35). Then, the following error bound holds:

lle = enllpg < C(m > Zk+ay Nc+azy (Re+Ti)+asy (Ag+ B;o),
K K K K
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with Zxc, N, Axc, Bic defined in Lemma 6.1, Ric, Txc in Lemma 6.3, B, in Lemma 6.5,

a; =14 4u% B2, ay = (1+4(N; +1)/B2)D,
as=(1+4(Ns+n,)/2)D,  as=(1+2/B7)a+ (1+20/85)Cs.
and
D = max || D]}~ , o = max |||z,
max | DIl oo (k) max lleell oo (i)
Cs = max ||Cs|| 1ok = max ||(D*)~! ok -
s=max [Csllieger = max [(D) " iy

The constant C is a positive constant that depends on the spatial dimension d and the mapping Qjc.

Corollary 6.7. When c is sufficiently smooth, the spatial shapes of all elements K € Tj, are regular: h = hyc, VK € T,
and uniform polynomial degrees (p;, ps) are used for all elements KC € Ty, then we obtain the error bound

hzl’s +2 Ant2px+2 h2Ps Ant2pt+2
+ax

2
e = enllipg < C<a1 ( +
2ps+2 2pi+2 2ps—1 2
Ds Ps Py Pt Ps Ps Py Pt

h2Ps p2 A2l B2pstl A f2pit]
+a3| =+ TS "2pt+2 tas| ot ”2m+1 |c|i](m+1,m+1)(£)'
Ds Py Ds Dt

6.3. Error estimates at specific time levels

The error estimate given by Theorem 6.6 is useful to determine the dependence of the error in the complete space—
time domain on the spatial mesh size, time step and the polynomial degrees. It is, however, also important to know the
error at a specific time level. In this section we provide an error estimate in the L? norm for the domain £27 at time T
Following a similar procedure as in [15], we consider the following backward problem in time, related to (1):

32 L9 L 3z
= —(u;(t,%)z) — — | D;i(t,x)— ) =0, fort<T, 63
at+§8xi(ul( 93) i]X—:l 3x~( ot X)ax"> s ©9

with homogeneous boundary conditions at &€ \ (£29 U §27) and the following initial condition:
z=¢ atfr, (64)

with ¢ € L?(£27). Replacing ¢ by tn, + 0 —t, the analogue of the weak formulation (35) for (63) is as follows.
Findaz, € Vh(p ©Ps) such that for all w € Vh(p 1P the following relation is satisfied:

a(w,zp) = £*(w), (65)
with
Cw)= Y /Bd)-nwdS:(d),w)gT, (66)
Scr K

where the bilinear form a(-, -) is defined in (31). Note that by replacing ¢ by ty, + 0 — ¢, the definitions of the inflow—
outflow boundaries and the DG norm remain the same. In addition, the backward problem has a unique solution and
other results obtained for the original problem can be translated to this case, such as the orthogonality relation. We
start with an estimate for the discretization error 8 = Pc — ¢, at time T.

Lemma 6.8. Assume that the conditions of Lemma 5.1 are satisfied. Let cy, be the solution of (35), zj, the solution
of (65), and 6 = Pc — ¢y, then the following inequality holds:

1/2
¢, 00, < (ce|||p|||DG+ (2 > \IC§/2{{p}}Hi2(S)) )|||zh|||DG, (67)

SE]“int
with Co =5 +2/Nf + 0w +up, and up = maxicer, [|(D*) ™ ull o (i)
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The proof is given in Section 6.4.2. An estimate for the DG norm of the solution z; of the backward problem is
provided by the next lemma.

Lemma 6.9. The solution zj, to (65) satisfies the following upper bound:

lﬁzm 2.<
SBallzalipg < (@ d)ay,

with B, > 0 satisfies Lemma 5.1.

The proof is given in Section 6.4.2. Using Lemma 6.9, the estimate given by (67) can further be written as

V2 1/2 2 172
(¢, 0)ar < —=( Cellplivg + (2 D €5 o2 s, Il z22p)-
Pa SeF;
nt
After using the relation
(¢, 0,

||9||L2(_Q y = sup )
! 0£peL?(27) ||¢||L2(QT)

we then have

3 1/2
16112, < ﬂ%(ce|||p|||DG+( 3 ||C‘/2{{p}}||iz(s)> ) (68)

SeFin
Using the Ap-estimates for p in Lemma 6.1, we obtain the following bound.

Theorem 6.10. Suppose that K is a space—time element in Rt constructed via two mappings Qx o Fx, with
Fi: K — K and Ox: K— K. Suppose also that h; c,i =1,...,d is the edge length ofIC in the x; direction, and

Ant the edge length in the xq direction. Let c|xc € H%.x+1, k*’C'H)(IC), with k; ic, ks ic = 0 and ¢y, € Vh(p”p") be the
discontinuous Galerkin approximation to c¢ defined by (35). Then the following error bound holds:

le —cnll2aq,, < C<Z(blz,c +by(Nic + Ric + Tic) + (b3 + ba) (Axc + Bic))),
K

with Zx:, Nxc, Axc, Bxc defined in Lemma 6.1, Ry, Tc in Lemma 6.3,
b1 =2C;/B;, by =(2C;/B;)D,
by = (2C2/BY)a, by = (2C2/B2 +4/B; +1)Cs,

the coefficients D,a,C. s given in Theorem 6.6, C, in Lemma 6.8, and B, satisfies Lemma 5.1. The constant C has a
positive value that depends only on the spatial dimension d and the mapping Qx.

The proof of this theorem is immediate using (68) and Lemma 6.1.

Corollary 6.11. When c is sufficiently smooth, the spatial shapes of all elements IC € Ty, are regular: h = hyc, VK € T,
and uniform polynomial degrees (p;, ps) are used for all elements IC € Ty, then we obtain the error bound

}2ps+2 Antzl?r-i-z h2ps Anﬂ[’r'i'z [7 A, $2r+2
lle Ch”L2((z ) C(bl( 2ps+2 + p2p,+2 ) +b2<2 2ps—1 + 2ps + h 2p: )
t

Ps Ps Pt P

2ps+1 Ant2pt+1 2
+ (b3 +b4)< 2ps+1 + 2p+1 ))|C|H(pt+l.p.v+l)(5)'
Ps Py
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6.4. Proofs

6.4.1. Proof of the upper bound for the discretization error 6 in Lemma 6.5
The proof of Lemma 6.5 starts with the orthogonality relation (40) and the decomposition of the error (56), which
imply that

a@+p,v)=0, YveVPor (69)

Taking v = 6, we obtain a (6, 8) = —a(p, 8). We continue with the derivation of an estimate for |a(p, 0)|. First, we
consider the bilinear form a,(p, 6). Since 6 € Vh(p P 'Y), which is polynomial, we have % S Vh(p "P2) and we can use

the L? orthogonality relation for the projection P, given by (55), to obtain:

au(p.0)=— Y f(D) up - D*Vy0dK + /{Bp}} [6]ds

K:G'];llc SeFin g
+ ) / Cs[[p] - [6] dS + > / B -npfds. (70)
SE]“im Ky SG(Un MDSpUFJF) S

Using the same argument as in [7], that is by using (21) and the continuity property of B, we have: |{{Bp}} - n| =
|B - n||{{p}}] = 2Cs|{{p}}|. Then, by using the Schwarz inequality together with the arithmetic-geometric mean in-

2 2
equality in the form pg < % + ﬂ% , we have the following estimate:

1
laa(p, 6)] < 5 3 H(D*)‘luHiwm)npuiz(,c) N (S 1]

KeT, Se]ﬂm
1 2
T S [ G [ AR SR I e
SeFn SeWU, Siyps,Urs)
1 — 3
+ 38 Y IVl + 28 3 [0,
KeTy SeFint
1
t3P Z [ C;/ZH[@]H”;(S)' 71

SE(U SMDS/)UF+)

Next, we consider the bilinear form a4 (p, ). Using the lifting operator R, the bilinear form can be written as:

aq(p,0) = Z /DVhp V50 dK + 2/ (le]) - DV6 dK

KeTi KeTy i

+ 3 [0V ReDac+ Y 3 nc [ pis(lol) s(io]) ax
ICG?Z,C selJ, S}p KeTy K

+ Z /ap@ ds. (72)
sel, Sy

Applying the Schwarz’ inequality, inequality (48b) and arithmetic-geometric mean inequality yields:

Np+1 = + 7
a0 < LS DT+ S S (oD

p Ke7), SelJ, Sjp KeTy
1
+ﬁ > ||\/—P||L2(S)+ > ID 01,
SEU S" ]Ce’]'h
5 > > Ipas(ien HLz<,0+ > IVas ). (73)

SeU,, Sip KeT, SeU,, Sy
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with 1, = maxxe7;, nx. Adding (71) and (73), combining the result with the coercivity estimate (43) for v =0, and
taking 8 = B,, with ﬂa defined in Lemma 5.1, we deduce:

B 12 Ne+1 —
7 M6l < A Z |(D*) luum,c)||p||iz(,c)+fﬂ— D ID* Vol 2,
4 KeT, ¢ KeT,

LNt
fﬁa T Yo X Ipris(lel) ||L2(ic>

SeUn SID ICG?;‘

1
tag 2 IWerlg o 2 S N P,
9 sel, St ¢ SeFim
1 2 2 2
+ ,3— Z HC;/ZHiPi””H(S) + ﬂ_ Z ||C1/2Hi/0i”iiL2(S)‘ (74)
¢ SeFin “ seU, Shyps,VI)

Multiplying the last equation with 8, completes the proof of Lemma 6.5. O

6.4.2. Proof of the upper bound for ¢ in Lemma 6.8
The proof of Lemma 6.8 starts with introducing w = 6 in (65) and using (69):
(¢.0)2r =aa(©,21) +aa(0.2n) < |aa(p. z2n)| + |aa(p. z)|-
We estimate now each term separately. First, we derive an estimate for the bilinear form a,(p, z;,). Since 92 ¢

at
Vh(p tPs) , the contribution f i P d” dXC is zero due to the orthogonality relation (55) and hence the bilinear form a, is

similar to (70). Using the Schwarz’ inequality, we can estimate a, as:

172
laa(p, z1)| < (CC|||p|||Dg+<2 3 ||c§/2{{p}}||iz(5)) )|||Zh|||DG,

SeFint

with Cc =3 + up and up = maxge7, ||(D*)*]u||Loo(;C). Next, we consider ay4(p, z»), which is of the form (72).
Using inequality (48b), we obtain the upper bound for the bilinear form a, as follows:

laa(p, zn)| < Callplivclizallve,
with Cy =2+ 2,/Ny + 1. Collecting all the terms we obtain the estimate

1/2
(¢.0)a, < <Ce|||p|||Dc, - ( PO [ (7 ||§z(s)> >|||zh|||DG,

SE]:mt
withC,=C.+Cy. O

6.4.3. Proof of the upper bound for zj, in Lemma 6.9
To prove Lemma 6.9 we proceed as follows. First, we take w = zj, in (65). Then we use the Schwarz and arithmetic-
geometric mean inequalities and the definition of Cs on S € Fppq (22) to obtain:

1/2

a(zn, zn) < —(¢> oy +a1 Y[ Cs

SeF

Lzl |7 2s)- (75)

with o1 > 0 an arbitrary constant. Since Lemma 5.1 also applies to the backward problem, we can state that
a(zn, z) = Balllznllpg (76)
with B, > 0 defined in Lemma 5.1. Combining (75) and (76) and choosing o = ‘3 < we obtain:
5/3a|||Zh|||]2;)G < ey
a

Multiplying the last equation with 8, completes the proof. O
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7. Numerical results

In this section we present a number of numerical experiments in two spatial dimensions in order to verify the error
analysis discussed in this paper. We provide results for the following time-dependent advection—diffusion equation:

2 2 2
dc dc d0°c
_+M __D —=05 0’12’ 77
ot — dx; ZI: 9x? ©.D a7
10° .
1072 |
0
e
o
_4 .
107 3
size of h lllc - ChlllDG
L llc - ch]le(QT)
107 107" 10°
Ant

Fig. 3. Convergence of space—time DG method when u = 1, D = 0 under A, ¢-refinement.

errors
5‘I
F-

- —_—
- E lllc chlllDG
-~ llc - chIILz(

— _ — =

QT)

Fig. 4. Convergence of space-time DG method when u =1, D = 1 under A, -refinement.

10

0
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errors
5‘I
S
~

~ : _
- : ___llle chlllDG
- IIc—chIILz(

QT)

10 '
10°

Fig. 5. Convergence of space—time DG method when u =0, D = 1 under A, ¢-refinement.

2

10 T
p, =1
-4
10 42 ps=2 i
(0]
[a)
o p =3
1 ~
o 106‘ .
-8
10 ' R pt=1 7
—6— equal order
107 107" 10°

spatial mesh h

Fig. 6. Convergence of space-time DG method when u = 1, D = 0 under A-refinement.

with u and D > 0 constants. The initial condition is
c(0, x1, xp) = sin(mrx) sin(wxy),
and the boundary conditions are chosen so that the analytical solution is given by

c(t, x1, x2) = sin(7 (xy — ut)) sin(7 (x2 — ut)) exp(—2D7t2t).

1513

We consider three cases: (1) advection problem (¢ = 1, D = 0), (2) advection—diffusion problem (¥ = 1, D = 1), and

(3) diffusion problem (¥ =0, D = 1).
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107} 1
8,
= 10" b
<
3
|
o
10°t .
T pt =1
—o— equal order
10° :
107 107" 10°

spatial mesh h

Fig. 7. Convergence of space—time DG method when u = 1, D = 1 under A-refinement.

1072} .
=
= 10 ]
£
3
|
o
10°f 1
—_t— pt=1
—o&— equal order
-8
10— = 0
10 10 10

spatial mesh h

Fig. 8. Convergence of space—time DG method when u =0, D = 1 under A-refinement.

First, we investigate the behaviour of the space—time DG discretization on a sequence of successively finer time
intervals with a fixed number of elements in space and linear polynomial degrees: p; i, ps.xc = 1. We perform com-
putations from ¢ = 0 until the final time 7" = 0.5. The results are given in Figs. 3—-5. When there is no diffusion process
(D = 0), Fig. 3 shows that the error in the DG-norm as a function of the time step converges at the rate O(A,1%) when
Ant > h, with h the spatial mesh size. This rate of convergence is better than the theoretical estimates presented in
Theorem 6.6. This means that the errors in the DG-norm are dominated by the L?-norm contribution (the first term in
Theorem 6.6), while the contributions due to the jumps at the element boundaries are negligible. When there is also
diffusion process present (D = 1), the errors in the DG-norm are dominated by the LZ-norm of the derivatives (the
second term in Theorem 6.6), see Figs. 4 and 5. The errors in the DG-norm converge then at the rate O(A ), verifying
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Fig. 9. Convergence of space—time DG method when u = 1, D = 0 under h-refinement for square and deformed mesh.
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Fig. 10. Convergence of space—time DG method when u = 1, D = 1 under A-refinement for square and deformed mesh.

the theoretical estimates in Theorem 6.6. At the final time 7 = 0.5, the rates of the convergence of the space—time DG
discretization are better than the theoretical estimates given in Theorem 6.10.

Next, we study the rates of convergence on meshes with a different spatial mesh size and increasing polynomial
degrees. We compare the error for equal polynomial degrees: p; . = ps xc and also for linear polynomials in time:
Di k. = 1. The results are shown in Figs. 6-8. When there is no diffusion (D = 0) and equal polynomial degrees in
time and space are used, Fig. 6 shows that the error in the DG-norm converges at the rate 275!, This rate is better
than is obtained in the theoretical estimates Theorem 6.6. This indicates that the errors in the DG-norm are dominated
by the L?-norm contribution and we can neglect contribution from the LZ-norm on the boundary 8C. However, when
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Fig. 11. Convergence of space—time DG method when u =0, D = 1 under A-refinement for square and deformed mesh.
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Fig. 12. Convergence of space—time DG method when u = 1, D = 0 under p-refinement.

diffusion is also present (D = 1), from Figs. 7 and 8 we can conclude that the errors in the DG-norm are also influenced
by L2-norm of the derivatives and hence the errors converge at the rate ~”s as we expect from Theorem 6.6.

Using linear polynomials in time, we observe that as the mesh becomes finer, then the error is dominated by the
error in time, but this only occurs at relatively small error levels. The tests with linear polynomials in time were
performed since the analysis presented in Section 5 could only prove a unique solution for polynomials linear in time
and we want to investigate the effect of restricting the polynomial degree in time on the accuracy.

We also investigate the effect of the mesh movement on the accuracy. We construct the mesh movement as follows.
At t, we have a uniform square mesh. At #,, the uniform mesh is deformed by randomly perturbing the interior
nodes. Thus the meshes at #, and #,,1 are not identical, and the mesh velocity (discussed in Section 4.2) is present.



Fig. 13. Convergence of space—time DG method when # = 1, D = 1 under p-refinement.
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Fig. 14. Convergence of space—time DG method when # = 0, D = 1 under p-refinement.

The plots of the errors in the DG-norm on time deforming meshes are shown in Figs. 9-11. The figures show that the
errors in the DG-norm on a square mesh and on a time deforming mesh converge at the same rate.

Finally, we investigate the convergence of the space—time DG method with p-refinement and the results are shown
in Figs. 12-14. Here we only study the p-refinement for equal polynomial degrees in time and space: p; i = ps k on
a square mesh. We observe that on a linear-log scale, the errors in the DG-norm for all three cases become straight
lines which indicate exponential convergence in p.



1518 J.J. Sudirham et al. / Applied Numerical Mathematics 56 (2006) 1491-1518

8. Concluding remarks

In this paper we present a new space—time DG method for the advection—diffusion equation in time-dependent
domains. We study and prove the consistency, coercivity, stability and the existence of a unique solution of the method.
We also present an error estimate in the DG-norm on the space—time domain and in the L2-norm at a specific time
level.

The numerical results show that for pure advection problem, the space—time DG discretization with A-refinement
converges in the DG-norm faster than the theoretical estimate in Theorem 6.6. For the case when diffusion is present
the convergence of the space—time DG discretization with A-refinement is numerically observed to be optimal in the
DG norm, thus verifies the theoretical estimates. The use of a time deforming mesh does not influence the rates of
convergence. The rates of convergence with p-refinement is numerically observed to be optimal in the DG-norm for all
three cases. Further, although the space—time DG discretization was only proven to be stable for the linear polynomials
in time, in the numerical simulations the algorithm performs also well for higher polynomial degrees in time.

Presently, the space—time discontinuous Galerkin method is being extended to the incompressible Navier—Stokes
equations. Also, the analysis of a posteriori error estimates for the space—time DG discretization is being conducted.
This will be used to control the mesh adaptation which can be done straightforwardly with a space—time DG method.
The space—time DG method presented in this paper has been successfully applied to wet-chemical etching processes,
for more details see [13].
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