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NITSCHE MORTARING FOR PARABOLIC
INITIAL-BOUNDARY VALUE PROBLEMS*

BERND HEINRICH! AND BEATE JUNG#

Abstract. This paper is concerned with a method for the numerical solution of parabolic initial-boundary value
problems in two-dimensional polygonal domains  with or without reentrant corners. The Nitsche finite element
method (as a mortar method) is applied for the discretization in space, i.e., non-matching meshes are used. For the
discretization in time, the backward Euler method is employed. The rate of convergence in some H !-like norm
and in the La-norm is proved for the semidiscrete as well as for the fully discrete problem. In order to improve the
accuracy of the method in the presence of singularities arising in case of non-convex domains, meshes with local
grading near the reentrant corner are employed for the Nitsche finite element method. Numerical results illustrate
the approach and confirm the theoretically expected convergence rates.
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1. Introduction. The mathematical modeling of many problems in science and engi-
neering leads to time-dependent differential equations. Therefore, methods for the approx-
imate solution of initial-boundary value problems for parabolic or hyperbolic equations are
of special interest. For solving parabolic problems numerically, the finite difference method
(see [33] for an overview) as well as combinations of spatial discretization by finite elements
with some finite difference time stepping method (see, e.g., [28, 34]) or the discontinuous
Galerkin method (see, e.g., [18, 27, 34]) are applied.

In this paper, a combination of the Nitsche finite element method (as a mortar method)
with the backward Euler method for solving initial-boundary value problems for the heat
equation in 2D-domains is defined and analyzed. The finite element method with Nitsche
mortaring has been investigated for several classes of elliptic problems in 2D; see, e.g.,
[4, 13, 20, 21, 22, 23, 30, 32]. For solving elliptic problems in axisymmetric domains in
3D, a combination of Nitsche mortaring with the approximating Fourier method is presented
in [24, 25]. The finite element method with Nitsche mortaring provides several advantages.
Since this method is based on a decomposition of the original domain into subdomains with
non-matching triangulations, the mesh generation in these subdomains can be carried out in-
dependently of each other. Moreover, different discretization techniques in the subdomains
are possible. Further, in comparison with the Lagrange multiplier mortar technique (see, e.g.,
[5, 8, 11, 37]), the saddle point problem, the inf-sup condition and the calculation of ad-
ditional variables (Lagrange multipliers) are circumvented. Concerning the implementation
of the Nitsche finite element method, existing software tools for the standard finite element
method can be slightly modified since the bilinear forms in the variational equation differ
only by interface terms; see Section 2 for more details.

The convergence analysis of Nitsche mortaring for parabolic problems requires error
estimates for the semidiscrete as well as for the fully discrete problem. Further, the conver-
gence estimates obtained for the semidiscrete problem involve norms of the exact solution of
the parabolic problem and its derivatives in time.
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The aim of this paper is to derive convergence results for the presented approach which is
applied to solve initial-boundary value problems for the heat equation in polygonally bounded
domains. Thereby, convex domains as well as domains with reentrant corners are taken into
account. In particular, the interface with non-matching meshes may pass the vertex of such a
corner. As it is known from [17, Chapter 5], reentrant corners of the domain cause singulari-
ties of the solution which can be represented by means of the singularities of the correspond-
ing elliptic problem. The approximation errors of the investigated approach are estimated in
the Lo- and {1, h}-norms. The latter is an H Llike, mesh-dependent norm which is intro-
duced because of the discontinuity of the approximate solution along the interface of the sub-
domains provided with non-matching meshes. In order to obtain the error estimates, the Ritz
projection (see, e.g., [1, 34, 36]) is now adapted to the bilinear form occurring in the Nitsche
finite element discretization. Moreover, the knowledge about singularities of the solutions of
elliptic problems in non-convex polygonal domains [ 16, 17] and their approximation by finite
elements is used. Some a priori estimates for the norms of the exact solution of the parabolic
problem and its derivatives in time, given in [9, 34], enable us to state the error estimates in
such way that only norms of the given data are involved. It can be shown that the presented
method yields the same convergence order as the combination of the standard finite element
method with the backward Euler method; see [34, Chapter 19]. In case of a solution with sin-
gularities, an appropriate grading of the mesh around the reentrant corner leads to the same
convergence order of the semidiscretization (in space) and of the fully discrete method as in
case of a regular solution. Moreover, the convergence order of discretization in time is not
affected by singularities.

In [6], using some results of [1], the Nitsche mortaring for parabolic problems with regu-
lar solutions and under more restrictive assumptions than in our paper is considered. It should
be mentioned that instead of uniform time meshes, also non-matching meshes in time (see,
e.g., [12, 27] and the references therein) could be combined with the Nitsche finite element
method. But this would require a completely new analysis and is not considered in this paper.
Another method which allows for the use of non-conforming space-time discretizations is the
Schwarz Waveform Relaxation; see, e.g., [14, 15, 19].

The paper is organized as follows. In Section 2, the model problem is given and its
semidiscretization (in space) by finite elements with Nitsche mortaring is described. The
next section considers approximation properties of the Ritz projection and error estimates
for the semidiscretization in case of regular solutions (i.e., convex domains). Section 4 con-
tains estimates for solutions with singularities arising in case of non-convex domains, where
meshes with local grading are employed. In Section 5, the fully discrete method is defined
and its convergence is investigated. Finally, in Section 6 two numerical examples illustrating
the approach and the convergence rates are presented.

2. The model problem and its semidiscretization. We consider the following initial-
boundary value problem for the heat equation,

uy—Au=f inQ, for0<t<T,
2.1) u=0 ondN, for 0<t<T,
u(-,t =0) =wug in Q,

with u = wu(z,t), as a model problem, where  C R? is supposed to be a polygonally
bounded domain. In the following we assume that the compatibility condition ug = 0 on 92
is satisfied.

Subsequently, for functions defined on X, let H*(X) (s > 0, s real, H® = Ls) denote
the usual Sobolev space. The usual scalar product in L2 (X) will be denoted by (-, -). Further,
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letv € H~'(Q) be the dual space of H (), with duality pairing (-, -) over the space L (f2).
Moreover, we shall need the spaces H®(f2); see [9, 34]. For s > —1, H*(2) denotes the
space of functions defined by

0 1/2
(2.2) 0]l g2y = (Z )\;(v,goj)2) < oo, v € H Q).
j=1

Here, A\; (j = 1,2,...) are the eigenvalues of the operator —A with homogeneous Dirich-
let conditions, and ¢; (j = 1,2,...) are the corresponding eigenfunctions which form an
orthonormal basis in Ly (). The relationship of the spaces H*(Q) to the standard Sobolev
spaces is as follows. According to [34], for 0 < s < 1, the relation H*(Q) = Hg () holds.
For 1 < s < 2, H*(Q) consists of the functions u € Hg () such that Au belongs to the
negative order space H* 2(Q), with H °(Q) = [H 1(Q),L2(Q)]1-p,2 for 0 < o < 1;
see [34] for more details.

For an arbitrary Banach space B, let L(0, T'; B) be the space of functions u : (0,T) —
B satisfying

7 9 1/2
23 lulzaoimy = ([ lu(®lz de) " < o
0

For some given f € Ly(0,T; L2(f2)), a function u = u(x, t) is called a weak solution of the
problem (2.1) if

(2.4) (ug,v) + (Vu, Vv) = (f,v) Yo € H(Q)

holds with u € Lo(0,T; Hi(Q)) and uy € Lo(0,7; H71(2)) and if u(-,t = 0) = ug €
Ly(); see, e.g., [18, 28, 34].

In order to define an approximate solution to the problem (2.1) (resp. (2.4)), we first de-
fine a semidiscretization in space, i.e., we approximate the solution u(z, t) of (2.1) by means
of a function up(z,t) which, for each fixed ¢, belongs to a finite element space. For this
semidiscretization, the Nitsche finite element method will be employed. For the characteriza-
tion of this method we shall need a subdivision of (2 into subdomains. Throughout this paper
we restrict ourselves to the case of two subdomains 1, 92, with an interface T,

Q=0u®’, Qlne?=0, T=0n0"

Moreover, we assume that these subdomains are polygonally bounded. There are different
cases for the position of the interface I': Figure 2.1(a) shows the case 9Q N T # ), and in
Figure 2.1(b) we have Q2 N T = 0.

In view of the subdivision of £ we introduce the restrictions v* := v|q: of some function
v on Q% as well as the vectorized form v = (v!,v?), ie., vi(z) = v(x) holds for z €
(¢ = 1, 2). It should be noted that for simplicity we use here the same symbol v for denoting
the function on €2 as well as the vector (v',v?).

Using this notation we obtain that the solution of the BVP (2.1) is equivalent to the
solution of the following problem: Find (u!, u?), such that

ui—Aui:f in QF for t=1,2, and 0 <t < T,
u'=0 on 00 NIN for i=1,2, and 0<t < T,
(2.5) ui(-,t=0)=ug in QF for i = 1,2,
ul! =u? onT, for 0<t<T,
1 2
Ou 8i=0 on T, for 0 <t <T,
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are satisfied, where n; (i = 1,2) denotes the outward normal to 9Q* N T.
Further we introduce the “broken” space Vj by

Vo =Vy x Vi, with Vi :={ve H'(Q) : v|sqinaq = 0} fori=1,2
(note that Vi = H'(Q?) if Q¢ N 6Q = 0).

(a) ()

FIG. 2.1. Domain Q with subdomains Q!, Q2.

Now we describe the finite element discretization of (2.5) with non-matching meshes.
We cover 2 (i = 1,2) by a triangulation 7;? (i = 1,2) consisting of triangles K (K = K).
Compatibility of the nodes of 7;! and 7,2 along the “mortar interface” I' = Q' N 90 is not
required, i.e., non-matching meshes on I' are admitted. Let i denote the mesh parameter of
the triangulation 7 := 7711 UT2, with0 < h < hg and sufficiently small hg. Take, e.g.,
h = max{hg : K € Ty}, where hx denotes the diameter of the triangle K. In the sequel,
positive constants C' occurring in the inequalities are generic constants.

Since in the next section, the case of a regular solution of (2.5) will be considered, we
start with quasi-uniform meshes, i.e., we suppose that the following assumption on the trian-
gulations 7, (i = 1, 2) is fulfilled.

ASSUMPTION 2.1. )

(1) Fori = 1,2, it holds Q= UkeT; K, and two arbitrary triangles K, K' € 7;1’
(K # K') are either disjoint or have a common vertex, or a common edge.
(i1) The mesh in 9% (i = 1, 2) is quasi-uniform, i.e.,

(2.6) max hg (min pg) 1 <C, i=1,2,
KeT KeT;

holds for h € (0, hg), where px denotes the diameter of the largest inscribed circle of K.
For i = 1,2 and according to V§ we introduce finite element spaces V), of functions v},

on Q' by
Von ={ v}, € C(ﬁz) : v €PUK) VK €T, vhloninan =01},

i.e., we employ linear finite elements. The finite element space Vy,, of vectorized functions vy,
with components v} on {2° is given by

1 2 1 2 1 1 2 2
Vor := Vo, X Vg, = {Uh = (Uh,Vh) * vy € Vi, vh € Voh}'

It should be pointed out that the functions v in Vg are in general not continuous across I'.
Further we introduce a triangulation £, of the mortar interface I" by intervals E (E = E),

i.e.,I' = Ugeg, E, where hg denotes the diameter of E. We suppose that two segments E, E’

are either disjoint or have a common endpoint. A natural choice for the triangulation &, is
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Ep == &} or &, == EF, where £ denotes the triangulation of I' obtained by restricting 7}
tol, ie.,

2.7 & ={E:E=0KNT, if Eisasegment, K € T} fori=1,2.
Subsequently we use real parameters a1 and ap with
(2.8) 0<a; <1, i=12, and a1 + a2 = 1.

The asymptotic behaviour of the triangulations 7!, 7,2 and of &, should be consistent on T
in the following sense:
ASSUMPTION 2.2.
(i) ForE € &, and K € 77: withOK NE #£ 0, i = 1 and i = 2, there are positive
constants Cy and Cy independent of hx, hg and h (0 < h < hg) such that the following
condition is satisfied

(2.9) Cihk < hg < Cohk.

(ii) In the special case E, = 5,"z and a;; := 1 (see (2.7) and (2.8)), where i = 1 or
i =2 for E €& and K € T, * with OK N E # 0, instead of (2.9) the following condition
is required

(2.10) Cihg < hg.

Relation (2.9) means that the diameter hx of the triangle K touching the interface I at
E is asymptotically equivalent to the diameter of the segment F, i.e., the equivalence of h g,
hg is required only locally. In contrast, condition (2.10) is weaker and admits even locally
at T different asymptotics of the triangles K; € 7711, K, e 7',;2: KiNKs #0.

For the Nitsche finite element approximation of the function u(t) = wu(-,t) we shall
need bilinear forms By (+,) and functionals F(¢). The definitions of By(-,-) and F(t) are
motivated by the related definitions in case of elliptic problems; cf., [4, 20, 21, 22, 32]. Thus,
we introduce

2

Br(u(t),v) := Z(Vui(t),Vvi) — <a1 du®) 128 Ou (t),vl — v2>r

i—1 8n1 6”2
ot ov? _
.11 _<a16—n1 - aga—nz,ul(t) - uz(t)>F + ’VE;}I hyt (ut () — u?(t), 0" — U2)L2(E)’
(2.12) (F(t),v) := (f(t),v), with u(t),v € Vo, t € (0,T].

Here, (-, -)r denotes the H, 5 (T) x H *% (T)-duality pairing, where H. *% (T) is defined as the
_1
trace space of H}(Q) on T provided with the quotient norm (see, e.g., [16]), and H, 2 (T) is

1
the dual space of H2(I'). If the mortar interface I" does not intersect the boundary 02, we

have H*% (T') = H3(T). Otherwise, H*% (D) is the space HO%O(F); see [8]. Moreover, v is a
sufficiently large positive constant (the restriction of v will be given subsequently) and a1 as
well as a are taken from (2.8). The Nitsche finite element approximation wy, : [0,7] = Vo
of u(t) is defined to be the solution of the equation

(2.13) (unt(t),vn) + Bp(un(t),vn) = (F(t),vn) Vup € Von, Vt € (0,77,
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satisfying the initial condition
(2.14) up(0) = uon,

where ugp is some approximation of ug in Vpp. In the following we shall need the h-
dependent norm || - ||1,, defined by

2
(2.15) lonllf p = D IVVhITai + D bt llvr — villT,em

=1 Ec&En

The Vyp,-boundedness and Vyp,-ellipticity of the forms By, (-, -) is guaranteed if the parameter y
from (2.11) is chosen independently of h and if we impose the restriction v > C'r, where the
constant C7 is taken from the estimate (see [21, (17) and Theorem 1])

6”}% 2 2
@16 Y ho al— —agt| C’IZa IVViI2, iy for vn € Von,
Ec&y
with a1, as from (2.8). Furthermore, for functions w € V; satlsfymg ‘e Ly(T),i=1,2,
the estimate
(2.17) |Br(w,vn)| < psllwl|n,ellvnll,n

(see also [21]) can be stated for all functions vy, € Vyp,. Here, the norm || - ||5,q is defined by

lllZ g = Z{Hw I+ 3 b oo

i=1

8w" 2 + Z h—1||w1 _w2||2 .
Yoni llLy(m) B L2(E)

E€E,

3. Convergence of the semidiscretization: case of a regular solution. In the follow-
ing we also consider the elliptic problem

3.1 —Aii=f inQ, 4=0 on 09,

which is the corresponding stationary problem associated with (2.1). The variational formu-
lation of (3.1) reads:

(3.2) Find @ € Hy(Q) suchthat a(d@,v) := (Vii, Vo) = (f,v) Vv € Hy(Q).

Throughout this section we assume that the domain (2 is convex. Then, it is well-known that
for f € Ls(Q), the solution & of (3.2) belongs to the space H?((2).

In order to derive convergence estimates for the semidiscretization, we introduce for
v € Vp the Ritz projection Rpv € Vpp. Usually the Ritz projection is defined by means of
the bilinear form a(-, -) from (3.2); see, e.g., [28, 34]. But we introduce it by means of the
h-dependent bilinear form Bp (-, -) (see (2.11)) of the Nitsche finite element approach,

(3.3) Br(Rpv,vp) = Br(v,vn) Yo € Vop.

Moreover, let Iyv := (Iv!, Inv?), where Iyv? (i = 1,2) denotes the usual Lagrange inter-
polant of v* in the space V. In the next lemma, estimates for the error Rv — v are given.
They generalize the well-know results for the bilinear form a(-, -) discussed in [28, 34].

LEMMA 3.1. Let Assumptions 2.1 and 2.2 be fulfilled for 77; (i = 1,2) and for &,
Moreover, assume that v > CT holds (with Cr from (2.16)). Then, forv € H*(Q) N HE(Q),
the function Rpv from (3.3) satisfies the estimates

3.4) |

(@) >
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(3.5 |Rhv — v, < Ch2||v||H2(Q)-

Proof. For the proof of (3.4) we start from the inequality

|1 Rhv — v||1,n < [|Rav — Inv|

L,a+ [lv = Inv||ip < ||Rhv — Ipvl|1,n + ||v — Inv|

h,S2-

Then, employing the abbreviation x := Rpv — Iv, the first term on the right-hand side of
this inequality can be estimated by using (3.3) and (2.17) as well as the ellipticity of B (-, -):

IXIIF » < CBh(x,x) = C(Br(Rnv,X) — Br(Inv, x)) = C(Bi(v,X) — Br(Inv, x))
(3.6)
= CBu(v — Inv, x) < Cllv = Invllnallxl1,a-

The interpolation error can be bounded by |[v — Inv||n, < Chl|v||g2(q), which follows
from [21, proof of Theorem 2]. This, together with previous estimates, leads to (3.4).

In order to prove estimate (3.5), we introduce & € H{ (2) as the solution of the auxiliary
elliptic problem: find & € H{J (§2) such that

a(d,w) = (v — Rpv,w) Yw € Hy(Q),
with a(-, -) from (3.2). Then we obtain by analogy to [21, proof of Lemma 8],
[lv — th||2L2(Q) = (v — Rpv,v) — (v — Rpv, Rpv) = By (0,v — Rpv)
= By (v — Rpv, v — Ip0).

3.7

Employing the Holder and Cauchy-Schwarz inequalities, the interpolation error estimate
[150 = 0[|n,@ < Ch||9||g2(q) as well as the a priori estimate [|0]| g2 (o) < Cllv — Rav||1, )
for the solution of the auxiliary problem, the term on the right-hand side of (3.7) can be
bounded as follows,

(3.8) Bi(v = Ryv, 0 = In9) < [lv = Ruvllnglld = Indllng
: < Chllv = Ruvllnallv = Rrvllry(e)-

By analogy to [21, proof of Lemma 8], the estimate ||[v — Rpv||n,0 < C|lv — Inv||n,q can be
derived. This, together with the interpolation error estimate [|v — Ipv||p,0 < Chlv||r2(q),
as well as (3.7) and (3.8), leads to (3.5). O

In the following, the error between the solutions of the semidiscrete and continuous prob-
lems is estimated in the Lo-norm and the norm || - ||1,,. These error estimates are based on
the splitting of the error (see, e.g., [28, 34]):

(3.9 up(t) —u(t) = 6(t) + p(t), with @ =up — Rpu, p = Rpu — u,

and Ry, defined by (3.3).

We require in the following that the given data of the parabolic problem has such a
regularity that all norms arising on the right-hand sides of the estimates are finite. According
to [34, Lemma 19.1], the following regularity result holds for the solution of (2.1).

LEMMA 3.2. Let Q be convex and let u be the solution of (2.1). Then for any € € (0, %)
the estimate

t

t
310 [l + luellsao) < € {llallneior + [ Willneyr} <7,
0 0
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holds with C = C(e,T) and

The error estimates for the semidiscretization are given in the following two lemmas.
LEMMA 3.3. Let the assumptions of Lemma 3.1 be satisfied. Then, for the solutions u
and up, from (2.1) and (2.13), with ugp, = Rpug, the following error estimate holds,

t
G1D un(®) = uOlzage) < O ol + [ Iullie@dr}), for t <1,
0

Proof. In view of Lemma 3.1 and the fact that u € H?(f2), the summand p(t) occurring
in the splitting (3.9) can be bounded by

o) llzo@) = IRhu(t) — u(t)|| L) < CR?|lu®)|lr2()
(3.13)

t
< CR (@l + [ lullredr)-
0

In order to find an estimate for the remaining summand 6(¢), we use (2.13) and (3.3) leading
to

(01, vn) + Br(0,v) = (un,t;vn) + Balun, vn) — (Rpu)e, vn) — Br(Rpu,vn)
G149 = (f,vn) — (Rpug,vn) — Br(u,vp) = (ug,vp) — (Rrue, vn) = —(pt,vn)
for vy, € Vop. With the special choice vy, := 0, this yields
(01,0) + Bn(6,6) = —(pt,6),

and by means of the ellipticity of By (-, -) as well as the Cauchy—Schwarz inequality we get

1d d
5@”‘9”%2(9) = ||‘9||L2(9)%”0”L2(Q) < el o @) 101 Lo (0)-

After dividing by [|0||z,(q) and integrating, this implies, in consideration of the assumption
Ughp = Rhuo (i.e., 9(0) = 0),

t t
(3.15) 1)l o) < 100)| Lo +/||Pt”L2(Q)dT: /||Pt||L2(Q)dT,
0 0

and thanks to (3.5), the norm of p; can be bounded as follows,

(3.16) 106l Loy = 1Rhus = el Loy < OB [lugllm2(g)-

Finally, the assertion is a result of (3.9) and (3.13)—(3.16). 0
LEMMA 3.4. Under the assumptions of Lemma 3.1, the solutions u and uyp, from (2.1)
and (2.13), with ugp, = Rpug, satisfy the following error estimate,

3.17) [|wn(t) — u(t)]

t
i < Ch{lluollmo) + [ ludlioydr}, for <.
0
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Proof. Taking into account (2.15) we obtain for any vy, € Vpp, the inequality

2
(3.18) llun(t) —u@®)Fn <2D (5] + S5+ 85+ Si), with

i=1

S1 = IV (uh() — o)Ly, S5 = IV () — ' ()1,

Sii= 3 hp () = vl Sii= 3 hg'llvh — WOl i = 1,2

Eeéy, Ecép

(3.19)

In the following, we set v, = Ipu(t), i.e., vi = Iui(t), i = 1,2. Since the mesh is

supposed to be quasi-uniform in Q, the term S i from (3.19) may be bounded by means of
an inverse inequality; see, e.g., [10]. This, together with Lemma 3.3 and some interpolation
error estimate, leads to

(3.20) Si < Ch™2(lluh () = w' (D)1, () + 1w’ (t) = Tnu' (#)]17,01)

t
. . 2 .
< Ch2{||%||frp(9i) + [/ lugll g2 @iydr| + ||u’(t)||§{2(9,-)}, i=1,2.
0

Further, the terms S and Si from (3.19) can be bounded by using the estimate for

||w — Inul||p, from [21, proof of Theorem 2] so that we arrive at
2 2
(3.21) D (83 +81) <OR? Y lu' (t)lFre (i) < CR[lu®)||fq)-
i=1 i=1

Hence, it remains to find an estimate for S. § The summation over E € &£, can be rewritten
such that the estimates of u}, (t) — Inu®(t), i = 1 or i = 2, involve the side F’ of the triangle

K CcQ (K =Kp)with KpNT = F € £ (£} from (2.7)):

(322) Si= 3 hp'lluh(®) = Lw ()3, < C 3 bl () — I (013, -

E€Ey, Fe&}

Then we get by means of [35, Theorem 3], for¢ = 1, 2,
(3.23) l[uf,(8) = Inw* @17,y < Ch) " luh(8) = It @117,z

where hf is the height of the triangle K over the side F. From h;l < Ch™! and
(h#)~! < Ch™1,(3.22) and (3.23) imply

S3<C Y b7 2lup(®) = D' (O Tyxey < Ch 2 Nluj () = Inw' ()20,
KeTf:
KNT#0

< Ch>{ [l (&) — w (O ay + 058 = T @20y}

and we deduce that estimate (3.20) also holds with S§ instead of Si. This, together with
(3.18), (3.20), (3.21), as well as

(3.24)

t
)2 @ty < sy + [ s
0



ETNA

Kent State University
etna@mcs.kent.edu

NITSCHE MORTARING FOR PARABOLIC PROBLEMS 199

leads to the desired estimate. a

The terms on the right-hand sides of (3.12) and (3.17) still comprise norms of the deriva-
tive of the solution u. In order to establish estimates in terms of data of the problem, we apply
Lemma 3.2 leading to the following result.

THEOREM 3.5. Let Assumptions 2.1 and 2.2 be fulfilled for ’Th’ (i = 1,2) and for &p,.
Moreover, assume that v > Cr holds (with Ct from (2.16)), and let the function g be defined
by (3.11). Then the solutions u and uy, from (2.1) and (2.13), with ugr, = Rpug, satisfy the
following error estimates,

t
(325) lun(t) —u(t)|lr, o) < Ch2{||“0||H2(Q) + |9l e () + / I fell e () dT},
0

t
(326)  lup(t) —u(@®)|l1,n < Ch{||u0”H2(Q) + 19l =) + / I fell e @) dT},
0

foranye € (0,3) andwitht <T, C = C(e,T).

Consequently, if for the semidiscretization of the initial-boundary value problem (2.1)
the Nitsche finite element method is applied, then the same convergence rate as in case of a
semidiscretization with the standard finite element method is achieved; see [34, Chapter 19].

4. Convergence of the semidiscretization: solution with singularities. Throughout
this section we consider non-convex domains 2. For simplicity we assume that there is only
one reentrant corner P, with angle 8, w < 8 < 2x. Then, according to [16, 17], the solution @
of the elliptic problem (3.2) in general does not belong to H?(€2), but admits a splitting into
aregular and a singular part:

4.1) 4 =w+s, with we€ H2(Q), s =n(r)rsin(\), \:= % % <A< L

In (4.1), (r,0) denotes polar coordinates with respect to the reentrant corner, and 7(r) is a
smooth cut-off function with0 < n < 1,np=1for0 <r < %", n=0forr > zgﬂ For the
singular part s of the solution holds s € H'+*~¢(Q)) with any ¢ > 0. Furthermore, according
to [9, 34], the singular part s belongs to the space H 2(€2) defined by (2.2). This regularity
statement will be essentially needed for subsequent estimates.

Asitis shown, e.g.,in [2, 3, 7,29, 31], the convergence rate of the standard finite element
method on quasi-uniform meshes is reduced when this method is applied for the solution of
boundary value problems with singularities of the type (4.1). This is a reason to modify the
assumptions on the meshes given in Section 2 so that meshes with some local grading are
admitted, where the mortar interface may pass the vertex of the reentrant corner. Instead of
Assumption 2.1 we suppose from now on that the following assumption is fulfilled.

ASSUMPTION 4.1. .

(i) Fori = 1,2 it holds Q' = UkeT K, and two arbitrary triangles K,K' € T}}
(K # K') are either disjoint or have a common vertex, or a common edge.

(ii) The mesh in Q' (i = 1,2) is shape regular, i.e., the following relation holds (pk :
radius of the largest inscribed circle of K),

4.2) hxpx = < C for K € T, h € (0, hgl-

Relation (4.2) means that the triangulations 7, i = 1, 2, do not have to be quasi-uniform
in general. Moreover, for providing a framework for graded meshes, we introduce the real
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grading parameter p, 0 < p < 1, the grading function R;, ¢ = 0,1,...,n, with some real
constant d > 0, and the step size h; for the mesh associated with layers [R;_1, R;] x [0, 6]
around the reentrant corner P,

43)  R;:=d(ih)#, for i =0,1,...,n; h;:=R;— Ri_y, for i=1,2,...,n.

Here n := n(h) denotes an integer of order h~!, n := [§h 1] for some real § > 0 (|-] means
the integer part). We shall choose d and § such that %To < R, < rg holds.

Using the step size h;, @ = 1,2,...,n, from (4.3) we define a mesh which is graded
locally in the neighbourhood of the vertex P of the reentrant corner and quasi-uniform in the
remaining part of the domain 2. The diameter hx of a triangle K € T}, is now characterized
by the mesh size h (0 < h < hyg), by the distance Rx of K from P, and by the grading
parameter p, with fixed g, 0 < p < 1. The properties of 7}, are summarized in the following
assumption.

ASSUMPTION 4.2. Let the triangulation Ty, satisfy Assumption 4.1. Furthermore, let
Ty, be provided with a local grading around the vertex P of the reentrant corner, such that
hx := diam K depends on the distance Rk of K from P, Rk := dist (K, P) in the following
way:

cih < hg < ¢y he for K€Th: Rk =0,
(4.4) chRy " < hgx < c;'hRi " for K € Th: 0< Rk < Ry,
C3h§hK§c3T1h for KeT,: Ry < Rk,

with some constants ¢;, 0 < ¢; < 1,4 =1, 2,3, and some real constant R, 0 < Eg <R, <

R, where R, R, are fixed and independent of h.

In (4.4), Ry is the radius of the sector with mesh grading, and without loss of gener-
ality, we may assume R, = R,. Examples of meshes with local grading as described in
Assumption 4.2 will be given in §6. The value p = 1 yields a quasi-uniform mesh in the
whole domain Q. Further, it should be noted that the total number of nodes of T} satisfy-
ing Assumption 4.2 is always of the order O(h_z). In [7, 21, 29, 31], related methods for
mesh grading are given. In [9], a mesh grading is described which guarantees an optimal
convergence rate even in the C'(Q)-norm.

Under Assumptions 4.1, 2.2, and 4.2, the definitions of the spaces Oih and Vpp, remain the
same as in Section 2. Moreover, the Nitsche finite element approximation up, : [0,T] — Vpp,
of the solution u is defined by (2.13), (2.14) as before. The statement concerning boundedness
and ellipticity of By,(, -) (see Section 2) is also valid in case of graded meshes; cf., [21].

Now we turn to error estimates of the semidiscretization. In view of the splitting (3.9),
we need error estimates for the Ritz projection in the case when the solution has singularities.

LEMMA 4.3. Let @ be the solution of (3.2), where the representation (4.1) holds. Further,
let Assumptions 4.1, 2.2, and 4.2 be satisfied for T;! (i = 1,2) and for E. If v > Cr (with Cy
from (2.16)), then the inequalities

(4.5) |1 Rr@ — all1,n < Crlh, w)|| Al Ly 0,
(4.6) ”Rhﬂ - ﬂ||L2(Q) < an (h)p’)”Aa”Lz(Q)a
hold, with

h% for A< p<1,
4.7) k(h, ) = ¢ h|Inh|?  for p= X,

h for 0 < pu <A,
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and X 1= %, where [ is the angle of the reentrant corner.

Proof. By analogy to the proof of Lemma 3.1, we obtain the inequalities
1Bpte — all1,n < Cllt— Intlln,0;
|Rhé — @l|7,q) = Bn(@d — Rai, @ — Ind) < Clla — Inil|n0llé — Inillne,

now with @ as the solution of the auxiliary elliptic problem with the right-hand side @& — R, .
Then, using [21, Lemma 7] and || f[| (o) = [|A%l| 1, (q). We are led to (4.5) and (4.6). O
According to [34, Lemma 19.3], the estimate

(4.8) I1AG| L, (@) < Clltll g2 (q)
holds with || - || g2, defined by (2.2). This, together with Lemma 4.3 yields

@9) | Buti = ill1n < Chlh, il oy 1Bati = il o) < OR* )il 2.

For subsequent estimates we need the following regularity result; see [34, Lemma 19.5]
or [9, Lemma 3.1].

LEMMA 4.4. Let u be the solution of (2.1), and let g be defined by (3.11). Then we have,
fore € (0,3)and C = C(e,T),

i

t
@10 [l +lvalea)dr < € {lllueio + [ Wllaeydrf, 1<,
0 0

Now we are ready to give estimates of the error between the solutions of the semidiscrete
and continuous problems.

THEOREM 4.5. Let Assumptions 4.1, 2.2, and 4.2 be fulfilled for 7;: (it = 1,2) and for
En, and let v > Cp (with Ct from (2.16)) as well as ugr, = Rpug. Then, for the solutions u
and up, from (2.1) and (2.13), the error estimate

t
4.11) [lun () —u(®)]| 1o0) < CHQ(h,M){||AU0||L2(Q)+||9||HE(Q)+/||ft||Hs(Q) dT}
0

holds for t < T, with k(h, ) from (4.7), g from (3.11), and any € € (0, %). The constant C
in(4.11) depends on € and T'.
Proof. Taking into account (3.9) and (3.15), the error can be bounded as follows,

(4.12) llun(t) —u(®)l|Lo(e)
t
< IpOlls) + 18Ol zsio) < 10Oz +2 [ pllaioydr.
0

In view of Lemma 4.3 and the assumption ug, = Rpug, we obtain

(4.13) 1p(0) || £.o(0) = [|u(0) — Rau(0)|| 1,0y < CK*(h, )| Atol| 1,0,

such that it remains to estimate the integral on the right-hand side of (4.12). Using the second
equation of (4.9) we get

t t t
(4.14) /||pt||L2(Q)dT = / ||ut - RhUt||L2(Q)dT S C/{?(h,'u) / ||Ut||H2(Q)dT-
0 0 0
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Applying Lemma 4.4, the right-hand side of this inequality can be bounded in terms of data.
Then, the assertion of the theorem can be deduced from (4.12)—(4.14). O

THEOREM 4.6. Under the assumptions of Theorem 4.5 we have for t < T the error
estimate

Jun(t) =)l
t t
) 1/2
< Cth, {lAwollzaior + lollgear + ([ 1l dr) "+ [ 1Allecoy o},
0 0

withe € (0,%) and C = C(g,T).
Proof. We use the splitting (3.9) of the error and derive estimates for the norms of p(#)
and 6(t). First we obtain, by Lemma 4.3 and (4.5),

t
lo®lln < Cnth, i) |Au) a0y < Cnlh, ) {1 Auollzace) + [ 1Autllage dr}.
0

Using inequalities (4.10) and (4.8), we are led to

t
@15 Nl < Cxlh {1 Auollao) + lglmecor + [ il dr .
0

Further, equation (3.14) with vy, := 6 yields (6, 6;) + Bn(0,6:) = —(p¢,0:), and by means
of the Cauchy—Schwarz inequality we obtain
1d

. 1 1
2 2
10¢]17.0 () + 5 7;Br(6,6) < 5||Pt||2L2(Q) + 5 ll6ellz, ()

which implies

1d
2dt
After omitting the first term on the left-hand side, integrating and using the ellipticity of By (-, -)
as well as the assumption uop, = Rpug (i.e., 8(0) = 0), we arrive at

1 1
5”915”%2(9) + Bn(6,0) < §||Pt||%2(9)-

t
4.16) 02, < CBAB(),6(2) < C / el -
0

In order to bound the integral on the right-hand side of (4.16), we use Lemma 4.3, (4.6),
and [34, Lemma 19.6]. This gives

t
@.17) 101 < Crtth i { Ny + [ 151 e}
0

Finally, we deduce from (3.9), (4.15), and (4.17) that the assertion of Theorem 4.6 holds.
d

It should be mentioned that the error estimate in Theorem 4.6 contains the additional

¢ 1/2
term ( I ft||2L2(Q) dT) , when compared with the estimate (3.26) in Theorem 3.5. This
0

term stems from the application of [34, Lemma 19.6]. In case of a regular solution, we apply
[34, Lemma 19.1] (see also Lemma 3.2) instead.
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5. Estimates for the fully discrete method. For the discretization in time of the spa-
tially semidiscrete problem (2.13), the backward Euler method is applied. The constant time
step is denoted by k. Further we use the notation U™ = U;’, where U}' means the ap-
proximation in Vg, of the exact solution u(t) = u(-,t) from (2.1) at time ¢t = ¢, = nk,
n =0,1,..., Nr. The fully discrete problem then reads,

(gUnavh) +Bh(UnaUh) = <‘7:(tn)7vh) V”Uh € Vbh; 1<n< NT;
5.1
U° = uon = Rpuo,

with oU™ = (U™ — U™ 1) /k.

First we give error estimates in case of a convex domain, i.e., the results from Section 3
for the semidiscretization will be used. The Ly- and {1, h}-norms of the error for the fully
discrete method can be bounded as follows.

THEOREM 5.1. Let Q be a convex domain and let the assumptions of Lemma 3.1 be
satisfied. Then, for the solution U™ of (5.1) and the solution u(t,,) of (2.1), with0 < n < Nr,
we obtain the error estimates

tn
5:2) 0" = ultn)lzaco) < O + D] luallrae + lglrsio) + [ ey}
0

(5.3) [IU" = u(ta)ll1,n

tn tn
) 1/2
< C(h+ B {luallmo) + ol + ([ 15edr) + [fila=ordr),
0 0

with g from (3.11), & € (0, 5), and C = C(e,T).

Proof. For the proof of (5.2), we follow the techniques of [34, proof of Theorem 1.5],
with the necessary modifications due to By, (-, -). By analogy to (3.9), we employ the follow-
ing splitting of the error

(5.4) U™ —u(tn) = (U™ = Rpu(tn)) + (Rau(tn) — u(ts)) =: 6" + p".

The estimate of the La-norm of p™ = p(t,) can be deduced from (3.13) and (3.10). Further,
in order to bound the norm of the term 8™, we introduce w™ as follows,

(5.5) W = w4+ wh = (R, — I)Ou(t,) + (Ou(ty) — ug(ty)).

Calculations analogously to (3.14) show that w™ satisfies

(5.6) (86", vp) + Br(6",vn) = —(w",vn) Vun € Vo, 1 <n < Nr,

where 90" is defined by 0™ = (0™ — ™~1)/k. Taking 6™ for vy, in (5.6) and using the

Cauchy-Schwarz inequality we are led to (96™,6™) < [|w™|| £,0) 0™ || L,(x2)- Then, by means
of the definition of 3™ we get the inequalities

1071700y — (0"71,6™) < kllw | 10" o),

1671 Lo < 107 Hlzae) + Ellw™Lae)-

5.7
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Applying the second equation in (5.7) repeatedly and using 6(0) = 0 (since uor, = Rpuo) as
well as (5.5), we arrive at

(5.8) 1671 age) < N16°1zo() + £ |6 Lo
j=1
< kZ”w{”Lz(Q) + kZ”w%”Lz(Q) =:51 + Sa.
j=1 j=1

Then, by analogy to [34, proof of Theorem 1.5], we obtain

tn tn
(5.9) S, < Ch? / el ey dr,  So < / [
0 0

Relations (5.8) and (5.9), together with (3.10), yield the estimate for [|6™ ||z, () which com-
pletes the proof of (5.2).

Further, the norm ||p™||1,, can be estimated by means of (3.4) and (3.10). In order to find
an estimate for ||0™||1,5, we use (5.6), now with the special choice v, := 88™. This, together
with the linearity of Bp(-,-) and the Cauchy-Schwarz inequality, leads to 0B (6™,0") <
||w”||%2 (o). A repeated application of this estimate, taking into account 6(0) = 0 and the

ellipticity of B (-, -), yields

(5.10) 16713 4 < C{ES N 100y + Bl }-
i=1 i=1

Then, using (5.9), we are led to

(5.11) £ i3 + 5D Nl
j=1 j=1

tn tn
< Cht [ ulfyo dr + O [ luulf o
0 0

For the integrand in the first term on the right-hand side of (5.11) holds (see [34, proof of
Lemma 19.11): [lul[%2q) < Cllueell?, () + Ifell7,(qy)- Therefore, it remains to find a
bound for the second integral on the right-hand side of (5.11). Here we make use of [34,
Lemma 19.6] which yields, together with inequality (5.10),

b2 1/2
(5.12) 16710 < O + ) {lgllnyean + [ 1505 ser) ).
0

This completes the proof of (5.3). d
Now we turn to the case of a non-convex domain, i.e., consider solutions with singulari-
ties. For this case, the convergence of the semidiscretization has been analyzed in Section 4.
THEOREM 5.2. Let Q be a non-convex domain, with the interior angle (3 at the reentrant
corner, and let the assumptions of Theorem 4.5 be satisfied. Then, for the solutions U™ and
u(ty) from (5.1) and (2.1), the error estimates

tn
U™ = w(tn)l|age) < C(*(h, 1) + ) { | Aol o) + lgllze(e) + / 1fill ooy},
0
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U™ = u(tn)ll1n

tn tn
1/2
< Cu(h, )+ B {180l + lolmgeor + (I, @rr) "+ [ Ifilaecordr )
0 0

1
2
Proof. We will only give a sketch of the proof since it is again based on the splitting (5.4).
In order to bound the Ly-norm of p™, we now use (4.12)—(4.14) and Lemma 4.4. Further, by
analogy with the proof of Theorem 5.1, the L2-norm of 8™ can be estimated by means of (5.8),
with w’ given in (5.5). For the term S; on the right-hand side of (5.8), we obtain

hold, with e € (0,2), C = C(g,T), and k(h, ) from (4.7) (with X := %).

t; tn
(5.13) S1 <y / Cr?(hy ) lut| g2y dr = Cﬁ2(haﬂ)/||ut||f12(9)dﬂ
j:1tj_1 0

whereas the second inequality in (5.9) remains valid for the term S». Summing up these
estimates for S and S and applying Lemma 4.4 yields the desired bound for ™. This leads
to the first assertion of the theorem.

The {1, h}-norm of p™ can be bounded by means of (4.9) and (4.10). In order to esti-
mate [|60™||1,, we start from inequality (5.10). Then, by means of [34, (1.51)], (4.5), (5.9),
and [34, Lemma 19.6], we obtain

n n 2 tn
S Ill2, 0 + B S 12,0y < Cxt (b ) / A2, 0 d + CK? / a2,y
0 0

j=1 j=1
tn
< C(etth )+ B {lollyor + [ 10 @y}
0

leading to the second assertion of the theorem. a

Theorem 5.2 implies that for solutions with singularities, the presented method has the
same convergence order as in case of regular solutions if an appropriate mesh grading param-
eter is chosen.

6. Numerical results. In order to illustrate the convergence rate of the investigated ap-
proach, some numerical experiments were carried out. Some details concerning the imple-
mentation can be found in [6].

First we observe the convergence in case of a convex domain, i.e., for regular solutions.
We consider an initial-boundary value problem of type (2.1) in the domain = (-1,1) x
(0,1). Let the two subdomains ;, i = 1,2, be given by Oy = (—1,0) x (0,1) and Q> =
(0,1) x (0,1); see Figure 6.1. We take ¢ € [0, 1] for the time interval. The right-hand side f
and the initial function ug are chosen such that the solution of (2.1) is

w(z,t) = (1 — 22)(1 — 29)2o (1 + )78,

The initial mesh, shown in Figure 6.1, is used for the semidiscretization in space. This mesh
is refined globally by dividing each triangle into four equal triangles, so that the mesh param-
eters form a sequence {hq, ha, h, ha} given by h; 11 = 0.5 h;. The mortar parameters (see
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Section 2) are chosen as follows: a; = as = 0.5 and v = 6. The triangulation &, of the
mortar interface I' is defined as

En:={E: E = 0K, N 0K»,if E is a segment; K; € 7% with K; N T # () fori = 1,2},

i.e., the nodes of both triangulations 7711 , ’T,;Z lying on I establish the endpoints of the intervals
E € &p,. For the discretization in time we employ three levels k;, i = 1,2, 3, where k1 =
and k; 1 = 0.5k;.

1
10°

Ql Q2

-1 0 1 T

FIG. 6.1. Initial triangulation (first example).

For the approximate measurement of the convergence rates stated in Theorem 5.1, the
hypothesis for the tests is that
(6.1)
U™ = ultn)llra@) & CLVR™ + COK™, U™ = utn)llin ~ C{VR™ + CEV k™,

with U™ defined in Section 5 (n = 0,1, ..., Ny). The parameters Cl(z) and Cél), i=0,1,
are assumed to be approximately constant for three consecutive levels of h and k. Then, the
exponents og and 7y in (6.1) can be approximately computed by
(6.2)

eo(hi, k;) — eo(hiy1, k)
eo(hit1,kj) — eo(hit2, k;)’

eo(hi, k;) —eo(hi, kjy1)
? eo(hi, kjy1) — eo(hi, kjy2)’

oo = log, To = log

where eg(h;, k;) denotes the Lo-norm of the approximation error for discretization parame-
ters h; for the Nitsche finite element method and k; for the backward Euler method. Anal-
ogous relations hold for the convergence rates o1 and 7 if in (6.2) the errors eg(-,-) are
replaced by eq (-, -), the approximation errors in the {1, h}-norm.

Table 6.1 shows the approximation errors eq(hs, k;) and ey p(hs, kj) fori = 1,...,4,
and j = 3 at the level ¢,, = T as well as the observed convergence rates a(‘)’bs and afbs which
are obtained by using og in (6.2) and its analogue for o1, with 4 = 2 and j = 3. According
to Theorem 5.1, the theoretically expected convergence rates are g = 2 and o; = 1, and
the observed rates afbs from Table 6.1 are approximately equal to o;, ¢ = 1,2. In Table 6.2
we represent the approximation errors eq (h;, k;) and eq p(h;, k;) fori =4and j = 1,2,3 at
the level ,, = T as well as the observed convergence rates 73°° and 70 obtained by using
To in (6.2) and its analogue for 7, with ¢ = 4 and 5 = 1. The observed values confirm
approximately the expected convergence rates 79 = 71 = 1; cf., Theorem 5.1.

In order to investigate the convergence rate in the presence of singularities caused by
non-convex domains, we consider the initial-boundary value problem (2.1) in the L-shaped

domain Q = (-1,1) x (—1,1) \ [0,1) x (—1,0]. We choose ; = (—1,0) x (—1,1) and
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TABLE 6.1
Error norms and convergence rates for h = hi, ..., ha, and k = ks.

level eo(hi, k3) e1,n(hi, k3)

hi 3.13072e-2 1.88140e-1
ha 1.01964e-2 9.59374e-2
hs 5.07436e-3 4.92381e-2
hy 3.88784e-3 2.68348e-2

o =211 o =1.06

TABLE 6.2
Error norms and convergence rates for h = hg, and k = k1, ka, k3.

level eo(ha, kj) e1,n(ha, kj)

k1 3.92313e-3 2.68924e-2
ko 3.89884e-3 2.68527e-2
ks 3.88783e-3 2.68348e-2

$ =114 =115

Q3 = (0,1) x (0,1) as subdomains. The time interval is again [0, 1]. Let the right-hand side f
and the initial function 4o be given such that the solution of problem (2.1) is

u(z,t) = (1 — 22)(1 — 22) r* sin(A\0) (1 + %e*t), A= §

where (r, 8) are polar coordinates centered at (0, 0); cf., Section 4.

(a) (b)

Ql QQ Ql Q2

F1G. 6.2. Triangulations on the levels h = h1 and h = hs (second example).

For the Nitsche finite element discretization, the initial mesh (with mesh parameter h)
depicted in Figure 6.2(a) is employed. Near the reentrant corner, this mesh is provided with
local grading as defined in Section 4, the grading parameter is g = 0.7A =~ 0.47. The
subsequent meshes (with mesh parameters h;, i = 2,3,4, h;y1 = 0.5h;) arise by dividing
each triangle into four equal triangles in the quasi-uniform part of the mesh and by local
grading with g = 0.7\ = 0.47 near the reentrant corner; see Figure 6.2(b) for the mesh
with A = hy. The mortar parameters and the triangulation &, are defined as in the first
example. For the discretization in time we take the three levels k1, k2, and k3, with ky = %,

ki+1 = 0.5k;. For the computation of approximate convergence rates we use again (6.2) and
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analogous relations for o1, 71.

Table 6.3 contains the approximation errors eg(h;, k;) and ey 5 (hi, k;) fori =1,...,4,
and j = 3, at the level t,, = T as well as the observed convergence rates agbs and o9, The
observed values agbs, ai’bs are approximately equal to the expected convergence rates o9 = 2

and o1 = 1, as stated in Theorem 5.2.

TABLE 6.3
Error norms and convergence rates for h = hi,...,ha4, and k = k3.

level eo(hi, ks)  e1n(hi, ks)

hi 3.83180e-2 3.82840e-1
ha 1.46901e-2 1.90226e-1
hs 9.48033e-3 9.84876e-2
hy 8.23570e-3 5.32338e-2

o =207 o9 =1.02

The errors eg(h;, k;) and ey, (hi, k;) fori = 4 and j = 1,2, 3 at the level ¢, = T are
reported in Table 6.4. The convergence rates resulting from these errors are very close to the
expected values 19 = 7 = 1.

TABLE 6.4
Error norms and convergence rates for h = ha4, and k = k1, k2, k3.

level eo(ha, kj) e1,n(ha, k;)

ky 8.26364e-3 5.32740e-2
ko 8.24468e-3 5.32467e-2
ks 8.23570e-3 5.32338e-2

TS =108 1% =1.08

The numerical examples presented in this paper illustrate that Nitsche mortaring com-
bined with the backward Euler method is a suitable approach for the numerical treatment of
initial-boundary value problems for the heat equation in polygonally bounded domains. In
particular, for solutions with singularities, the use of meshes with a grading parameter y < A
leads to the same convergence rates as for regular solutions.
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