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A COMMENT ON THE JAGER-KACUR LINEARIZATION SCHEME
FOR STRONGLY NONLINEAR PARABOLIC EQUATIONS

JIRf VALA, Brno

Abstract. The aim of this paper is to demonstrate how the variational equations from
[11] can be formulated and solved in some abstract Banach spaces without any a priori
construction of special linearization schemes. This should be useful e.g. in the analysis of
heat conduction problems and modelling of flows in porous media.
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1. INTRODUCTION

In [11] a linear approximation scheme for solving a large scale of nonlinear par-
abolic problems, such as heat conduction, flows in porous media etc., including degen-
erated cases (e.g. the Stephan phase change problem from [1]), has been suggested.
This scheme uses a nonstandard time discretization with the relaxation function de-
termined by the Jdger-Kacur iteration algorithm (introduced in [8]). An alternative
approach can be based on the method of characteristics; for more references see [7]
and [9]. All variational equations in [11] are formulated in very special Lebesgue
and Sobolev spaces and the existence and convergence analysis makes use of some
(not very natural) assumptions, forced by the linearization tricks. Our aim will be
to rewrite the equations from [11] in more general spaces of abstract functions and
to construct their solutions independently of the numerical properties of the above
mentioned schemes.

This paper is a slightly extended version of the author’s communication at the
9-th Seminar on Programs and Algorithms of Numerical Mathematics in Kofenov
in June 1998, organized by the Mathematical Institute of the Academy of Sciences
of the Czech Republic in Prague. It should briefly demonstrate the approach on a
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sufficiently general model problem, avoiding technical difficulties. Therefore most
of natural generalizations (explicitly time-dependent mappings A and B, various
degenerations, non-separable spaces V', more clever estimates of E4 and Ep, more
realistic and better physically motivated examples etc.) are neglected. Nevertheless,
no differentiability of A or B is assumed; this is important especially in problems
involving phase changes, as in the Kiessl model of simultaneous moisture and heat
transfer from [2] (no reasonable results with strong time derivatives of solutions can
be expected). If H and V are Lebesgue or Sobolev spaces, the assumed properties
of A and B can be verified using the theorems from [3] and [4].

All classes of special mappings applied in this paper are introduced in [6] or [3].
The standard notation of Lebesgue and Sobolev spaces (needed in examples only)
is compatible with [13]; p denotes the 3-dimensional Lebesgue measure and o the
2-dimensional Hausdorff measure. The symbol * is reserved for adjoint spaces. The
brief notation Ry = Ry U {0} is used, too.

2. SOLVABILITY OF A DISCRETE SCHEME

Let H be a Banach space (the symbol ¢ is reserved for its zero element). Let
B: H — H* be a radially continuous mapping. Let B;: H — R4 be a finite
functional such that

(1) Bi(v) — Bi(w) = (Bw,v — w) + Eg(v,w)
holds for all v,w € H where the real error Fp(v,w) satisfies
(2) Ep(v,w) = B (Jv—wly)

for some function 3: Ry — Rp; we use the notation (.,.) for the duality between H
and H*.

Remark. Observe that B is monotone, but not strictly monotone in general.
Especially, if B is a gradient of B; in the sense of [6], p. 89, it can be proved (see [6],
p. 96) that B is monotone iff By is convex.

Let V be a reflexive and separable Banach space such that the imbedding of V'
into H is strongly continuous. Let A: V — V* be a weakly continuous mapping.
Let A;: H — R4 be a finite functional such that

(3) A1(v) — A1(w) = (Aw, v — w) + E4(v,w)
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holds for all v,w € V where the real error F 4 (v, w) satisfies
(4) Ea(v,w) 2 a(v —wly) =vB (v —wly)

for a function o: Ry — Rg with the limit behavior

@ Jim 5 =

and for a non-negative real constant v; we use the notation (.,.) for the duality
between V and V*.

Remark. In particular, A may be the gradient of A;. Observe that A satisfies
no reasonable monotonicity condition.

For a fixed ug € V, let there exist non-negative real constants n and ¢ < 1 such
that

(6) (Aug,v) = =€a([uly) — 7

is valid for every v € V.

Remark. This property is a consequence of the fact that

§a(C) = |Auoly. ¢

for any ¢ € Ry. Indeed, in the case |Aug|,. = 0 it is sufficient to put & = 0. Let
|Augly . > 0 and let v be an arbitrary element of V.. If a (|v|,,) = 0 then v is bounded
in V by virtue of (5) and

(Aug,v) = —[Auo|y. |v]y, = —n
for a certain positive 7. If a (|v],,) > 0 then we have
(Aug,v) = — |Auoy. |vly = =Ea(Jvly).

The last two estimates lead to (6).

Let us notice some properties of the mappings A and B. The equation (3) can be

easily rewritten in its alternative form

(7) (Av,v —w) = A1 (v) — A1 (w) + Ex(w,v)
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and similarly the equation (1) in its alternative form
(8) (Bv,v —w) = B1(v) — B1(w) + Eg(w,v);
the sum of (3) and (7) with respect to (4) gives

(Av — Aw,v —w) = Ea(v,w) + Ea(w,v)
9) > 2a(|v —wly) = 2vf (v — w|y)

and the sum of (1) and (8) with respect to (2) gives
(10) (Bv— Bw,v —w) = Eg(v,w) + Eg(w,v) = 28 (Jv —w|y) .

Let us consider a time interval I = {t’ € Ry: ¢/ < T} with T' € R;.. Moreover, let
us introduce the brief notation

Au(t) = /0 " Au()

Remark. We shall demonstrate later that this Bochner integral is well-defined
by virtue of the properties of u(t') (see the proof of Theorem in the next section).

Let an “initial value” ug € V be given. Our aim is to derive the following result:

Theorem. There exists an abstract function u: I — V satisfying the equation of
evolution

(11) (Bu(t) — Bug,v) + (A*u(t),v) =0

for allv € V and for every time t € 1.

This will be verified using the method of discretization in time (for the complete
proof see the next section). Following [11] let us consider the discrete analogue of (6)

(12) (Bu"(t) — Bug,v) + (A*u"(t),v) =0

with the n-th element of the sequence of Rothe (n is allowed to be an arbitrary
integer)

(13) W)= eV
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for any t € I, and i € {1,...,n} where I, = {t’ € I: (i — 1)h < t' < ih} with
h =T/n. If we put t = jh for some j € {1, ..., n} then (12) changes to the equation
J
(14) (Bu;j — Bug,v) + h»_ (Au;,v) =0
i=1

which can be obtained as the sum of equations
(15) (Bu; — Buj—1,v) + h (Au;,v) =0
over i € {1, ...,j}. Moreover, we have

Lemma 1. Let u;—1 € V (i € {1, ...,n}) be given. There exists u; € V satisfy-
ing (15).

Proof. Let us define a mapping Ty : V — V* using the relation
(Thw,v) = (Bw,v) + h {Aw,v) — (Bu;—1,v)

for any v,w € V and a certain fixed h € Ry. Since A is weakly continuous and B
is demicontinuous (by [6], p. 66, for monotone operators demicontinuity and radial
continuity coincide), the weak continuity of T} follows from the strong continuity
of the imbedding of V into H. By [3], p. 46, every weakly continuous and coercive
mapping from V to V* is surjective (as a consequence of reflexivity and separability
of V). Thus it remains to verify the coercivity of Tj,. But for every v # @, by virtue
of (9) and (10) we obtain

(Thv,v)  (Bv,v) 4+ h(Av,v) — (Buj—1,v)

|U|V B |U|V
EB(U,(Z))JFEB((Z),U)JrhEA(U,@)+hEA((Z),U)+<Th(/),1)>
‘U‘v
2(1 —vh v + ha (|v
s U ) the (o) gy
1%

and the coercivity of T}, for every h < v~ (for v = 0 any positive h is admissible)
follows from (5). O

Remark. We will not discuss here the choice of appropriate iterative methods
to obtain u; from (15) as the strong limit of a sequence {uf}$°  in V with u? = u;_;.
Several efficient algorithms for special problems (e.g., like our examples) are intro-
duced in papers mentioned in introduction. Numerical experiments are presented
e.g. in [1], p. 46.
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3. CONVERGENCE OF SEQUENCES OF ROTHE

The possibility of a recursive use of Lemma 1 is evident. Thus let u; (j €

{1, ...,n}) be solutions of (14), whose existence is guaranteed by Lemma 1. The
following lemmas give useful a priori estimates:

Lemma 2. The estimate

(16) B (1w —uoly) + Y B(ui —uialy) + 2= €Y a(jus — uoly)

=1 i=1

J
<mjh+2vhy B (|us — uoly)

i=1

is true.

Proof. Let us set v = u; — ug in (15). From the estimates based on (1), (8)
and (2),

M-

(Buz — B’U,Z',l, U; — UQ)
1

<.
Il

J J J
= (Bui, U; — Uo) - Z (Bui—l’ Ui—1 — uo) - Z (Bui—l’ Ui — Uifl)
i=1 i=1 i=1
J J J
= (Buj,uj — ug) — 231(%) + ZBl(Ui—l) + ZEB(UuUiq)
i=1 i=1 i=1

J
= (Buj, uj — uo) — Bi(u;) + Bi(uo) + ZEB(UmUiq)
i=1

J
= EB(U(),U]‘) + ZEB(uivui—l)
i=1
J
>0 (\u] — UO|H> + Zﬁ(‘uz - ui—l‘H)v

i=1
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and from those based on (9) and (6),

J

hz (Auz,uz — U()>

i=1
J J
= hz <Auz — Aug, u; — U()> + hz <AUO,’U,Z‘ — U()>
i=1 i=1
J J J
= hZEA(Uqu) + hZEA(Uo’Uz’) + hz (Aug, u; — ug)
i=1 i=1 i=1
J J
> 2 &Y a(lui—uoly) —2vh Y B(jui —uoly) — njh,
i=1 i=1
we obtain (16). O
Lemma 3. The estimate
J
(17) (1= & (Juy —uoly,) + D a(jui — uialy)
i=1
J
# 7 Lt

is true.

Proof. Let us set v = (u; — u;—1)/h in (15). From the estimate based on (10),

J
Z (Bu; — Buj—1,u; — wi—1)

i=1
J
E uz 1auz

S

uzvui 1

;~|~
;~|~

|uz ui—1|H) ,

:*‘IL\D

iy
0%
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and from those based on (3), (6) and (4),

-

s
Il
i

<Aui, Ui — ui71>

ZAl(Ui) - ZAl(uzel) + ZEA(ui,l,ui)

i=1

= Ai(uj) — A1 (uo) + ZEA(Uiflaui)

i=1

J
= <A’U,0,’U,j — U0> + EA(Uj,UO) + ZEA(ui,l,ui)
i=1
J

> [1—¢€a (Juj — uoly,) Z (Jui — ui-1ly,)

<.

—vf (luj —uoly) — Z B (lui —wi-1lg) —m,

we obtain (17). O

Lemma 4. Every sequence {u™(t)}5>, defined by (13) is bounded uniformly with
respect tot € I.

Proof. The sum of the inequality (17) (Lemma 2) and the inequality (16)
(Lemma 3) multiplied by 2v gives

(18) vp (\uj - uo\H) + {% + V} Zﬂ(|ul — Ui—1]y)

J

+[1—€a (Juj —uoly,) +2[2 - gyhz (Jui = woly) + > a(Jus — uialy)
1=1
<77[1+21/jh}+4u2hZﬁ(\ui7uo|H).
i=1

Neglecting all additive terms on the left-hand side of (18) except the first and using
the obvious inequality jh < T we obtain

j
B (Juj —woly) < [l + 20T+ 4R~ B (Jus — ol ) -

i=1
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Let us suppose v # 0. If h < (4v)~! then the “discrete” Gronwall lemma (see [9],
p. 29) guarantees the existence of fy € R4 such that

ﬁ(‘uj 7u0‘H) < 50

holds. Neglecting all additive terms on the left-hand side of (18) except the third
and using the evident consequence of the last result

J
h) B (|ui — uol ) < jhBo < Tho

i=1

we obtain
[1—&la (Juj —uoly) <nll + 2vT] + 4/°T o,

which is nothing else than

o (Ju; — uoly,) < ao

with ag = (n[1 + 20T + 42T By) /[1 — £]. Moreover, by virtue of (5) there exists also
some a, € Ry such that

|uj — uoly, <

holds. This yields the required boundedness of {u"(t)}22 O

n=1"

Remark. The case v = 0 has not been discussed separately. Nevertheless, it is
easy to repeat the preceding arguments literally with ag = 1/[1 — £]; the Gronwall
lemma is not needed and 3y is not defined.

Now we are ready to complete the proof of our main result presented in the previous
section:

Proof of Theorem. We shall start from Lemma 4. Since V is reflexive, a
subsequence with a certain weak limit u(t) € V' can be extracted from {u™(¢)}52,
(see the well-known Eberlein-Shmul’yan theorem e.g. in [5], p. 197); for brevity we
will now use the notation {u"(¢)}22; only for a subsequence with this property. The
weak continuity of A implies

(19) lim (Au”(t) — Au(t),v) =0

n—oo

for all v € V and t € I. Because of the strong continuity of the imbedding of V into
H this limit must be strong in H. Thus from the demicontinuity of B we obtain

(20) lim (Bu"(t) — Bu(t),v) =0

n— o0
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forallve Vandt e I. As {Au"(t)}22, is bounded in V* uniformly with respect to
t € I (for details see the properties of weakly* convergent sequences in [15], p. 180),

we are allowed to apply the classical Lebesgue dominated convergence theorem (see
e.g. [14], p. 110) and get

i [ (A (), 0) i = / " lim (A (t),0) dff — / (At )

n— oo 0 n— oo

for all v € V and t € I; this can be rewritten in the simple form

lim (A*u"(t),v) = (A%u(t),v).

n— oo

This result together with (19) and (20) makes the limit passage from (12) to (2)
possible. O

4. ILLUSTRATIVE EXAMPLES

For an illustration how to test our assumptions in practical cases, we will present
a model problem (as simple as possible) from [11]. Let us consider H = Lo(Q2, R),
S = Lo(R?), X = Ly(99, R), M = Loo (€, RY*?), where Q2 is an open set in R® and
RiX?’ contains all positive definite matrices from R3*?, and a subspace V of W3 (Q, R)
of functions satisfying the essential boundary conditions. Let {2 be chosen in such
a way that the imbedding of V into H is strongly continuous (cf. the well-known
Rellich theorem) and the trace theorem

A
(21) ol < 8IVoly + 5 ol

holds for any v € V and § € Ry with a positive constant A (independent of v and
0); moreover, let the imbedding of X into H be strongly continuous, too.

Remark. The geometrical meaning of the assumed properties of 2 is studied in
[13], pp. 62, 220.

Example 1. Let us consider an integrable mapping b: R — R such that
e<b(z) <z

holds for all z € R where € and € are certain positive constants. For any v,w € H
let us define

(Bo,0) = [ bilo@)u) dn
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(the notation z is used only for points of Q or 99 in this example) where

y) = /Oy b(z)dz

for each real y. Moreover, let us consider some x € M and an integrable mapping
a: R — R such that

v<a(z) <7
holds for all z € R where v and 7 are real constants and 7 is positive. Without loss
of generality we can assume —y < 7. For any v,w € H let us define

(Av, w) Z/ Kt 3xk g;i( )du—i—/{mal(v(az))w(x) do

k,l=1

where ’
al(y):/o a(z)dz

for each real y. For an arbitrary v € H let us introduce the functional

v(m)
9= [

and for an arbitrary v € V' a similar one

v(z)
Z/ Kk ( 3xk 5551 du-i—// y) dy do.

kll

For all v,w € H we can calculate the weak differential (in the sense of [5], p. 171)

U(I)Jrsw(z)
DB (v, w) / / (y)dydp
s=0

{/bm ()+sw@Dw@Odu}Fﬂ
/ by (v())w(z) dy = (Bo, w)

and the difference

Bi(v) — Bi(w) = //Wﬁuwm

w(z)

v(x) v()
//U @m+//(mmmww@w
v(x)
/b1 ) —w(x du—i—// / z)dzdydu
w(x)
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or (more briefly)
B;(v) — Bi(w) = (Bw,v — w) + Eg(v,w)

with

v(z) ry
Ep(v,w) :// / b(z)dz dy du.
QJw(z) Jw(x)

Since for y # w(x) we have sgn(y — w(z)) = sgn(v(z) — w(z)), we can estimate

v(z) [y
Ep(v,w) > 5/ / / dzdydp
w(z) Jw(x)
v(ﬂf)
= 5/ / )] dy dp

=5 [ @ - @ du= 5 o= uly.

Thus we can set 3(¢) = ¢?/2 for each ( € Ry. Moreover, the estimate

v(z)+sw (:L’

(Bw+ sw) — Blo + rw),w)| = 2) dz w(w) dp| < z[s - r|Jul}

v(z)+rw(z)

valid for each r;s € R and every v,w € H verifies the radial continuity of B. The
weak continuity of A is evident: we have

(Av — Av™,w) — Z/'W {— J:)—Z%Z(x)} g—Z(x)du

k,l=1

n /8 n(v(e) = a1 (0" (@)lu(a) do

for every v,w € V and any sequence {v"(¢)}52; in V with a weak limit v; if n — oo
then the first term vanishes because of its linearity and the second due to the estimate

v(x)
[ [ a)dzu@)do) <7l - uls
oN v”(a:)

/ 0 (0(2)) — a1 (0" (&) (z) dor| =
onN
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and to the strong continuity of the imbedding of X into H. For all v,w € V we can

also calculate the weak differential
{//mem d““hw
=5 [t [ s @] G
+{/Qa1<v<x>+sw< Do )d"}s 0
_ Z / o (’9xk 896[ /Q a1 (v(@))w(x) do = (Av, w)

and the difference

1 < ow
Ay (v) Z/ firl ka 8xl _5 ;/ 3$k )le( z)dp

kll

v(x)
/ / y)dydo
oN

_ _ / wmg—%(x) ()~ 5o

k=1
. Mil [ [ 2@~ 2] [0 - 5] aw

+ /BQ wi:) a1(w(z))dydo + /89 /w“(:) [a1(y) — a1(w(z))]dydo
+% zn: /Q'W( ) {589;}1@( ) — g—i(x)} g—;(x) - S—Z(x)} dp

k=1

|
+/{ma1(w(:ﬂ))[v(x) —w(z)] d(f+/aQ /i:) /w(x) z)dzdydo

or (more briefly)
A1 (v) — A1 (w) = (Aw, v — w) + Ea(v, w)
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with

kll

v(z) ry
+/ / / a(z)dzdydo.
oN (z) Jw(x)

Since we have sgn(y — w(z)) = sgn(v(z) — w(x)) for y # w(z), we can estimate

wz/{ w()rd _/ /U(af)/y Lo dud
(v,w) = —(x - z o
3% Oxy, e a0 Jw(z) Jw(z) Y
>33 g ] s [
- —(x )] dy d
Z a.’lfk (9.’13 IU, Y 99 (I) ydo

=%|v<v—w>\§—§\v—w|§

> V0wl - 59wl - T - u
= YV -l - 2T o - wl

=Ll — (4422 ) 10— uil

the existence of a constant ) € Ry follows directly from the inclusion k € M and A
comes from (21) with § = /4. Thus we can set a(¢) = ¥(?/4 for any ¢ € Ry and

2y N

Remark. Observe that zero values of § (this is the case of not strictly monotone
mapping B) have not been allowed in Example 1. Example 2 demonstrates that
under slightly modified assumptions such case can be handled, too.

Instead of (21) we shall now assume that the inequality of Friedrichs type

2 2 2
(22) oy <w (1Vuf% + lolk)
holds for any v € V with a positive constant w (independent of v).

Remark. The geometrical interpretation of (22) is analyzed in [13], p. 154.
Recall that the validity of the trace theorem in the form (21) is not required, but the
strong continuity of the imbedding of X into H must be still satisfied (it is needed
for the weak continuity of A).
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Example 2. Let us repeat Example 1 with a non-negative number ¢ and a
positive number . We can omit most steps which are the same as in Example 1. A
significant difference occurs only in the estimate for F4(v, w) with v,w € V which
has the form

252 e - Gee] e, Um/ y

Bav,w) 2 Z |:axk axk(x) e o Jw(x) Jw(z) dedudo
52 - g e [ [
Z L)wk ~ o M| duty o Lo z)]dy do

2 2
V(o —w)f + Lo - wlk

min(1, ) (\V(v - w)\i« +|v— w\i)

>

=

,_.M“—‘l\')l@

. 2

> o min,7) o — i
w comes from (22). Thus we can set «a(¢) = min(z,7)¢?/(2w) for any ¢ € Ry and
v=0.

Remark. An easy generalization is available: if v is non-negative and the defini-
tion of V' guarantees zero values of v € V at least on a certain part of 92 of non-zero
Hausdorff measure, then a modified version of the Friedrichs inequality (22) (see
e.g. [6], p. 36)

o3 < w|Vol%

can be applied to get analogous results. This technique is useful for mixed problems
with boundary conditions of Dirichlet type.
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Engineering, Technical University in Brno) for reading the manuscript and for critical
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References

[1] L. Cermdk: Solution of the problems of Stephan type with convection. Proceedings of
the 8-th Seminary on Programs and Algorithms of Numerical Mathematics in Janov
nad Nisou (organized by the Mathematical Institute of the Academy of Sciences of the
Czech Republic in Prague, in Czech). 1996, pp. 42-49.

[2] J. Dalik, J. Danécek, J. Vala: Numerical solution of the Kiessl model. Appl. Math., to
appear.

[3] J. Franci: Monotone operators — a survey directed to differential equations. Appl. Math.
35 (1991), 257-300.

495



(4]

J. Francu: Weakly continuous operators — applications to differential equations. Appl.
Math. 89 (1994), 45-56.

S. Fucik, A. Kufner: Nonlinear Differential Equations. Elsevier, Amsterdam, 1980.

H. Gajewski, K. Gréoger, K. Zacharias: Nonlinear Operator Equations and Operator
Differential Equations. Akademie Verlag, Berlin, 1974. (In German.)

W. Jiger: On solutions to convection-diffusion equations with degenerate diffusion.
PDE’98 Conference in Prague, Book of Abstracts, Appendix. 1998, p. 2.

W. Jiger, J. Kacur: Solution of porous medium type systems by linear approximation
schemes. Numerische Mathematik 60 (1991), 407-427.

J. Kacur: Applicaton of relaxation schemes and the method of characteristics to degener-
ate convection-diffusion problems by a linear approximation scheme. PDE’98 Conference
in Prague, Book of Abstracts. 1998, p. 22.

J. Kacur: Method of Rothe in Evolution Equations. Teubner Verlag, Leipzig, 1985.

J. Kacur: Solution to strongly nonlinear parabolic problem by a linear approximation
scheme. Preprint M2-96, Comenius University (Faculty of Mathematics and Physics),
Bratislava, 1996.

A. Kufner, O. John, S. Fucik: Function Spaces. Academia, Prague, 1977.

V. G. Maz’ya: Sobolev Spaces. Leningrad University Press, Leningrad (St. Petersburg),
1985. (In Russian.)

J. Nagy, E. Novdkovd, M. Vacek: Lebesgue Measure and Integral. SNTL, Prague, 1985.
(In Czech.)

K. Yosida: Functional Analysis. Mir, Moscow, 1967. (In Russian.)

Author’s address: Jiri Vala, Zemédélska 10, 61300 Brno, Czech Republic, e-mail:

vala@ipm.cz.

496



		webmaster@dml.cz
	2020-07-02T09:52:02+0200
	CZ
	DML-CZ attests to the accuracy and integrity of this document




