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Two types of approximation schemes are established for incompressible miscible displacements in porous media. First, standard
mixed finite element method is used to approximate the velocity and pressure. And then parallel non-overlapping domain
decomposition methods combined with the characteristics method are presented for the concentration. These methods use the
characteristic method to handle the material derivative term of the concentration equation in the subdomains and explicit flux
calculations on the interdomain boundaries by integral mean method or extrapolation method to predict the inner-boundary
conditions. Thus, the velocity and pressure can be approximated simultaneously, and the parallelism can be achieved for the
concentration equation. The explicit nature of the flux prediction induces a time step limitation that is necessary to preserve stability.
These schemes hold the advantages of nonoverlapping domain decomposition methods and the characteristic method. Optimal
error estimates in L>-norm are derived for these two schemes, respectively.

1. Introduction u-v=(D(u)Vc)-v=0, x€0dQ, te], (1¢)

The two-phase fluid displacements in porous media is one c(x,0)=¢(x), xeQ, (1d)
of the most important basic problems in the oil reservoir ) L, _
numerical simulation. It is governed by a nonlinear cou- where O 1sa bounded <.io.ma1.n in R% J = (0, T}, 'flnd q=
pled system of partial differential equations with initial and max{g, 0} is nonzero at injection W?HS only. The v'ar1ables n
boundary values. In this paper, we will consider the following ~ (12)-(1d) are the pressure ll’(x’ t) in the fluid mixture, the
incompressible miscible case: the pressure is governed by ~ Darcy velocity u = (u;,u,)’, and the relative concentration
an elliptic equation and the concentration is governed by a  ¢(x, ) of the injected fluid. The v is the unit outward normal

convection-diffusion equation [1-5]. vector on boundary 0Q.
The coefficients and data in (la)-(1d) are k(x): the

permeability of the porous media; y(c), the viscosity of the

fluid mixture; q(x,t): representing flow rates at wells; y(c)

V. (M (Vp-y(c)vd (x))) =V.u=g, x€Q, te], and d(x), the gravity coeflicient and vertical coordinate; ¢p(x):
p(c) the porosity of the rock; €(x, t), the injected concentration

(la)  at injection wells (g > 0) and the resident concentration at

3¢ production wells (g < 0). Here, D(u) is a tensor 2 x 2 matrix

¢8t +u-Ve-V-(D(w)Ve)=(C-¢)g x€Q, te], and generally has the form
(1b) D (u) = ¢ (x){d,, I + [u| (dE () +d,E* (w)}, (2)



where 2 x 2 matrix E = (eij) satisfies ey = uiuj/lulz,
E* = I - E, d,, is the molecular diffusivity, and d,, d,
are longitudinal and transverse dispersivities, respectively.
Furthermore, a compatibility condition J'Q qlx,t)dx = 0
must be imposed to determine the pressure.

The pressure equation is elliptic and easily handled by
standard mixed finite element method, which has been
proven to be an effective numerical method for solving fluid
problems. It has an advantage to approximate the unknown
variable and its diffusive flux simultaneously. There are many
research articles on this method [6-9]. The concentration
equation is parabolic and normally convection dominated.
It is well known that standard Galerkin scheme applied
to the convection dominated problems does not work well
and produces excessive numerical diffusion or nonphysical
oscillation. A variety of numerical techniques have been
introduced to obtain better approximations for (la)-(1d),
such as characteristic finite difference method [10], charac-
teristic finite element method [11], the modified of charac-
teristic finite element method (MMOC-Galerkin) [12], and
the Eulerian-Lagrangian localized adjoint method (ELLAM)
(13].

It is well known that parallel algorithms, based upon
overlapping or non-overlapping domain decompositions, are
effective ways to solve the large scale of PDE systems for
most practical problems in engineering (e.g., see [14-17]).
We have presented parallel Galerkin domain decomposition
procedures for parabolic equation [18-20]. These procedures
use implicit Galerkin methods in the subdomains and explicit
flux calculations on the interdomain boundaries by integral
mean method or extrapolation-integral mean method. Some
constraints for time step are still needed for these procedures
to preserve stability, but less severe than that for fully explicit
methods. With respect to the accuracy order of h, L*-norm
error estimates are optimal for higher-order finite element
spaces and almost optimal for linear finite element space in
twodimensional domain. Compared with Dawson-Dupont’s
schemes [21], these L?>-norm error estimates avoid the loss of
H'72 factor.

We also have considered using the procedures in [18] for
wave equation [22] and convection-diffusion equation [23].
This paper is one of our sequent research papers. The main
purpose is to use parallel Galerkin domain decomposition
procedures in [18] combined with the characteristic method
for the concentration equation of incompressible miscible
displacements in porous media. This paper is organized as
follows. In Section 2, we first present mixed finite element
method for the velocity and pressure and then formulate
parallel non-overlapping domain decomposition methods
combined with the characteristics method for the concen-
tration. We establish the combined approximation schemes.
Auxiliary lemmas are listed in Section 3, which show some
properties of finite element spaces and projections. In Sec-
tion 4, we derive the optimal-order L*-norm error estimates.
Finally in Section 5, we extend the consideration for another
approximate scheme by using extrapolation method. It is
worthwhile to specially emphasize that the research of this
paper is creative. No former researchers discussed it. These
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schemes not only hold the advantages of non-overlapping
domain decomposition methods, but also hold the advan-
tages of the characteristic method.

2. Formulation of the Methods

In this paper, we adopt notations and norms of usual Sobolev
spaces [3]:

s € L* (Q) for Ialsm},
X

H™(Q) = {f

altxlf 2

ox*

Il = X

|la|<m

m >0,

3)

lex]
W2 (Q) = {f aaxaf € L (Q) for |« Sm},

alalf

ox%

by = max| L) .m0

|<m

In particular, H°(Q) and WSO(Q) = L®(Q). The inner pro-
duct on L*(Q) is denoted by (-, ).

We also use the following spaces that incorporate time
dependence. Let [a,b] ¢ ] and let X be any of the spaces just
defined. For f(x,t) suitably smooth on Q X [a, b], we let

aaf (') t)
ot*

a

” dt < oo, forocSm]»,
X

H" (a,b; X) = {f Jb

aaf (') t)

1/2
e th) , m=>0.

(4)

m b
Wl = (3 |
a=0 -4

Similarly, W, (a, b; X) and the norm || f vy o, x) are defined.

If [a,b] = ], we simplify our notation and write L“(W;O) for
L*™(0,T; W;O(Q)), and so forth.

If f = (f,, f,) is a vector function, we note that f € X if
f1 € Xand f, € X. We also use the vector-function spaces
and norms:

H" (div; Q) ={f: f1, /. V- f e H"(Q)},

| ey = LAl + 10 19 A mz0, )

H (div; Q) = H® (div; Q).

We need some assumptions. The regularity assumptions
on the solution of (1a)-(1d) are noted by [4]:

ce L™ (H)nH' (H")nL® (W) nH*(L?),
(P): 4peL® (Hl),
u e L% (H' (div))nL® (WS, )nW,, (L®)nH? (L?).
(6)
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We also require the following assumptions on the coeffi-
cients in (la)-(1d) [4]. Let ay, a;, ¢y, ¢1> dy» d1> Ky, and K, be
positive constants such that

0<a0<%<a 0<dy<¢(x) <y,
|a (klk) ‘ l
Yixe
Q) : 1 |¢1(x>t)| (x’f) <Ky,
‘7 (u) < K2>
d0||<f|| < V& e R
7)

Further assumptions will be made in individual theorems as
necessary.

For convenience, we assume that (1a)-(1d) is Q periodic
(see [4]); that is, all functions will be assumed to be spa-
tially Q-periodic throughout the rest of this paper. This is
physically reasonable, because no-flow conditions (Ic) are
generally treated by reflection, and in general, interior flow
patterns are much more important than boundary effects in
reservoir simulation. Thus, the boundary conditions (Ic) can
be dropped.

Throughout the analysis, C and K; (i = 3,...,6) will
denote generic positive constants, independent of h, h,,
At,, and At,, but possibly depending on constants in (Q),
norms in (P). Similarly, & will denote a generic small positive
constant.

2.1. A Mixed Finite Element Method for the Pressure and
Velocity. Let

={y € H(di;Q) | xy-v =0 on 0Q}, (8)

L’ (Q)

W= .
{w = constant on Q}

)

As in [4], the pressure equation (la) is equal to the
following saddle-point problem of finding a map (u, p) : | —
H x W such that

(a) A(cu,v)+B(v,p)
= (y (c) Vd, U) )
- (g w),

Yu € H (div; Q), (10)
(b) B(u,w) = vw e L* (Q),

where the bilinear forms

A(cu,v) = (Z(( )) v>

B(v,p)=-(V-vp),
B(ww)=-(V-uw,w).

(1)

For h, > 0, we discrete (10) in space on a quasi-
uniform mesh 77, of () with diameter of element < h,,. Let

Vi, X Wy, € HXW be Raviart-Thomas spaces [6, 7] of index
I = 0 for this mesh.
The mixed method for pressure and velocity, given a

concentration approximation C at a time t € ], consists of
UeV, and P ¢ W, such that
A(CU,v)+B(,P)=(y(c)Vd,v), Vve Vi, »
(12)

B(Uw)=-(qw), Ywe Wy, -

Existence and uniqueness of U and P are proved in [1], based
on ideas of [24].

2.2. A Characteristic DDM for the Concentration. In this
section, we assume u in (la)-(1d) is given. Define

M= {v el? (Q) | v is piecewise constant} ,

(13)
M is dense in L* (Q).
Let
v = [P+ (@)1
1/2 (14)
= [ 0)" + (i, )" + ()]

and let the characteristic direction associated with the opera-
tor ¢oc/0t + u - Vc be denoted by 7, where

1//()——¢> )—+u Ve. (15)
The weak form of (la)-(1d) is findingamapc : ] —
L*(Q) such that
dc
@ (vE0) + (@ W e, v9)
- (@-939). Yeell@, ¥
(b) ¢(x,0) =¢ (x), Vxe.

PartJinto0 = t° < t' <. <N = T, with At? = """
The analysis is valid for variable time steps, but we drop the
superscript from At. for convenience. For functions f on
QxJ, wewrite f"(x) for f(x,t"). Approximate (c"/97)(x) =
(0c/ot)(x,t") by a backward difference quotient in the 7-
direction,

oc" " (x) - " (x - (u(x) [ (x)) At,)
E (X) - 2 2 '
At 1+ [u (0)/($ ()

If welet x = x — (u(x)/¢(x))At, and 7(x) = f(x), then
we get

acn Cn _ (—:nfl

Vor T a8)

Since the problem is Q-periodic [4], ¢ is always defined
and the tangent to the characteristic (i.e., the 7 segment)
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FIGURE 1: The domain Q with the interdomain boundary I'.

cannot cross a boundary to an undefined location. The
difference quotient relates the concentration at a given x at
time " to the concentration that would flow to x from time
t""! if the problem were purely hyperbolic.

The time difference (18) will be combined with a charac-
teristic DDM in the space variables. We recall the domain
decomposition procedures in [18] here. For simplicity and
without losing generality, we only discuss the case of two
subdomains. But the algorithms and theories can be extended
to the case of many subdomains. Divide ) into two subdo-
mains € (j = 1,2) by an interdomain boundary I', which
is a surface of dimension d — 1, see Figure 1. We denote by
I; = 0Q;(10Q the part of the boundary of the subdomains
which coincides with 0Q). Denote the unit vector normal to I
as vy, which points from Q, toward Q,.

Let 7 ;) be quasi-uniform partitions of Q; (j = 1,2) and
Tn, = Tip,UT o, Here, h denotes the maximal element
d1ameter of T h- We construct the finite element space ./ h,
on 7, which satisfies the following condition (I)

(1) For j = 1,2, let ‘ﬂj,m be a finite element subspace of

Hl(Qj), and let /), ¢ L*(Q) such thatifv € M,
then vIQj €M

(2) For j = 1,2, P(Q)) < My, where Pr(Qj)
is a polynomial space of degree at most r.

(3)For j = 1,2, h € (0,1], the integer k > 1,
and u € Hk(Q i), there exists a positive constant C

]
independent of 4 such that

inf [lu - vl )<Ch0||u||Hk(Q),
My,

0<s<1, (19)
where 0 = min(r + 1 — s,k — s).

From the definition above, we note that functions v in
My, have a well-defined jump [v] on I*:

Wl ®=v(x")-v(x),

where v(x*) := lim, _, j:0(X + Avp).

To construct parallel algorithm, for a small constant 0 <
H < min{diam(Q),), diam(Q,)}, we introduce an integral
mean value of a given function V' € L*(Q) on the interdomain
boundary I as

Vx on T, (20)

H
Vy(x) = LH J HV (x+Avp)dA, Vx on T. (21)

Furthermore, we define the extrapolation of V;(x) on T as

4V, () -V (x)

VH (X) = 3 >

vx on T. (22)

Generally, near the intersection of boundary 0Q and
inner-boundary T, the value of V outside Q is needed for V;
and V. Ifx ¢ Q, let X € Q denote the symmetric point of x
with respect to dQ. For a given function u € L*(Q)), we define

if x e Q,
if x ¢ Q.

u(x),

Eu (x) = { (23)

u(x),

By (23), we know V; and V; have the values on a strip
domain G = {y | y = x+ Av, A € [-H,H],Vx on T}, see
Figure 2.

Now, we present the non-overlapping characteristic
DDM for the concentration equation:

n_ —~n—1
<¢%,v> +(DVC",Vv) + (¢"C",v)

+(Chp [u])r + (e [C7]),

+ dlKHfl([C’H] , [v])r =(q'7"v), Yved,,
(24)
where
n-1 n—1 U (x)
C =C ( - Atc),
(x) X 500 o5

Cit = (DVEC™™) .

The coefficient K will be given in Lemma 3.

2.3. The Combined Approximate Schemes. We now present
our sequential time-stepping procedure that combines (24)
and (12). As in [4], let us part J into pressure time steps 0 =
to <ty <<ty =T, with At =t, —t, . Each pressure
step is also a concentration step; that is, for each m there exists
nsuch that t,, = t"; in general, At,, > At.. We may vary Af,,
but except for At}, we drop the superscript. For functions f

on Q x J, we write f,,(x) for f(x,t,,); thus, subscripts refer to
pressure steps and superscripts to concentration steps.
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FIGURE 2: The strip domain G with width 2H.

If concentration step " relates to pressure steps by t,,,_; <
t" < t,,, we require a velocity approximation for (25) based on
U,,_, and earlier values. If m > 2, take the linear extrapolation

ofU,,_, and U,,_, defined by

t"—t th—t
FU" = (1 + t—"“1> u,,-—"Lu ,. (26)

m-1" tm-2 tm—l - tm—Z
Ifm=1,set

FU" = U, (27)

We retain the superscript on At; because FU" is first order
correct in time during the first pressure step and second order
during later steps.

The combined time-stepping procedure is finding a
map C {to,tl,...,tN} — ‘/%hc and a map (U, P)
{torts-- oty — Vi, X Wi, such that

c’'=C, (28a)
A(C,;U,,z)+B(zP,) = (y(C,)Vd,z), Vze Vi,

(28b)

BU,,w)=-(q»w), Ywe Wy, m 20, (28¢)

n ~n—1
<¢%, v> +(DVC",v) + (4"C",v) + (62};, [v])r
c

+ (O [CT]), + i KHT([CM] L [0]),

=({Tv), Ywed,, nx1,

(28d)

where

n
B FU" (x) At

~n-1 e N e |
C (x)=C"(x)=C <x 50

c)’ (29)

C’is given by (45).

The steps of the above calculation are as follows:

Step L. C°known — solve (U, P,) by (28b) and (28c);
Step 2. On each domain, use (28d) to parallelly
compute {C’ }7;1 until " = £

Step 3. Then by (28b) and (28c¢) for (U, P,);

Step 4. Calculate the approximations in turn analog-
ically to get the pressure, velocity, and concentration
at other time-step, respectively.

The convergence analysis will make use of an analogue of
X defined for the exact velocity u”. If f is a function on Q, set

- o _Fu"(x)
== (x o0 a). 0

The time step ¢" will be clear from the context.

Remark 1. Inthe scheme (28a)-(28d), the numerical fluxon T
is computed explicitly from C"', so that C" can be computed
on O, and Q, fully parallel once C"" has been got.

3. Auxiliary Lemmas

We adopt some auxiliary lemmas about the finite element
spaces, which will be used in the next section.

3.1. For the Pressure and Velocity. The Raviart-Thomas spaces
Vhp X Whp in Section 2.1 possess the following approximation

and inverse properties [7]:

it 1ol < Kyl
(Ap) : Uig},fp 1f = vl < Kol i iy

inf g - w| < Kshy|gl,, (3D

wEWhP

(1 ) vl < K3h;1 loll» Yo eV,
P2 ol gz, < KshgllleILoo(TP), YoeV,,

where K is a positive constant independent of h, and T, is
an element of the mesh 5 n



Define the map U,P):] - Vhp X Whp by (see [7])

A (c; U, v) +B (v, T’) =(y(©Vd,v), YveV,,
(32)
B(U,w) =-(qw), Ywew,,

where ¢ is the exact solution of (la)-(1d).
By arguments in [1, 24], the map (U, P) exists and (A

»)
implies that

"” - fj“L‘”(H(div)) + “p - P“LOO(LZ)

<K, {ulerelfp e = vl i) + wier‘}\glp ||p - w||} (33)

< Ky (Il oo e vy 120 oo ey ) e

The positive constant K, depends on constant in (Q) but
independent of h,, u, p, and c.
The estimate (33) and (I P) imply that

”U“LO"(L‘”) < Ks. (34)

As in [1], comparison of (32) and (12) implies that
[V =0y + 1P~ P < Ks (14 [0] ) He =l 39)

The estimates (33) and (35) will handle the coupling of
concentration and velocity errors in the convergence analysis.

3.2. For the Concentration. In this section, we adopt some
following lemmas [18].

Lemma 2. For smooth enough function W, there holds esti-
mates:

[We = W| 2y < V2HIVWI 20,
[Wir =Wl < CHAW Iy,
W (%) = Wy (x)
= —%HZWV% (x) - %mwv? x)+o(H®), VxonT,
(36)

where W, and W4 are the second and fourth normal deriva-
tive of W on T, respectively.

Lemma3. LetG ={y | y = x+ tv,t € [-H,H], Vx on I'}.
Ify e HY(Q) and H > 0 is small, one has

“E‘/’”LZ(G) s \/K”I//"LZ(Q)’

(37)
|V (Ey) 'Vr”LZ(G) < \/E"VV/“LZ(Q)’
where
L ifGcq,
K= {2, if G ¢ Q. G8)
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Define an elliptic projection Cew n fore:Vv e M, ,
ji=1,2,

(DVC (), Vo) +(a()C ), v)
= ((DVe(t), V) + (g c (1) ,v))

=(q <t)5<t>—¢% (t)-u(t)- Ve (t>,v)+(—1>f“(g, V)p
(39)

where g = (DVc) - vp. Letyp = ¢ — E From [25-28], we see
the following.

Lemma 4. For r defined by (39), there holds the following.
L?*-norm error estimate

max”ﬂ"Lz(Q) + ||’7t||L2(0,T;L2(Q))

0<t<T (40)
< Ch™! {llull o0, () T "ut"Lz(O,T;H’”(Q))}’
L®-norm error estimate
11l ) + W6l oo
< Chi [Inh,| {””"WZ"X’(Q) + l|”t||w2:°°(o)}’
ifr=1,d=2, (41)

"’l”Lw(n) + "’lt"Lm(Q)
<Ch" {"u”W’”’“’(Q) + “’“‘t||WT+L°°(Q)} if r> 1L

For functions y with restrictions in H ! (Q))UH ! (Q,), we
define a norm

vl = (DVy, Vy) + d,KH ' ([y]. [v]),.  (42)

Lemma 5. There exists a positive constant Cy = 1 — (V/2/2)
such that for small H > 0,

Colllvll* < (DVy, V) +dKH ([y]. [v]);

i (43)
+ 2P ¥]), VY €y

As we have shown, the combined approximation scheme
(28d) includes two terms on the interdomain boundary T'
by integral mean method to present explicit flux calcula-
tion. These terms are distinct ones different from Dawson-
Dupont’s schemes such that the standard elliptic projection
(39) is insufficient for optimal error estimates. To get optimal
error estimates, we need a new elliptic projection including
terms on T. This new elliptic projection C € n, of the
solution c is defined as

(09 (e ©),90) + (e 0) 1), + (s [e ),

+d,KH ' ([c=C],[v]), =0, Vve.t,.
(44)
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It follows from Lemma 5 that the projection problem (44) has

a unique solution for small H. Choose the initial C’ to be the
projections of ¢,(x) by (44) and take the initial conditions

c"=C" (45)
Let
g=c-¢, o=c-C. (46)
The following lemma gives the bounds of £".
Lemma 6. There holds a priori estimates:
1l 20y < € {hZ” +H'"? ”’7“1,00(9)} , (47)
"Et"LZ(Q) < C{hi“ + Hl/z"’%"po(g)}- (48)

4. A Priori Error Estimates in L>-Norm

Now, we turn to derive an optimal priori error estimate in L*-
norm for the concentration of approximation (28d). Optimal
error estimates for velocity in H(div; Q) and pressure in
L*(Q) follow at once from (33) and (35).

It follows from trace theorem in [29] that
vy € H' (Q) (49)

lvlz < C vl vl

which will be used in the following proof. Then, we can derive
an L*(Q)-norm error estimate for 6".

Lemma 7. For 0" defined by (46), there holds the following
error estimate:

max 0"
< [ max (17 + 171) + i
+||,7t||;(0,T;LZ(m)] + (AL + H + 127
221 (a) (Atp)4} ,
(50)
provided

dy(1-98)°C}

At<C/H>, C = ,
! b 16d2K3C2

Vo<d 1. (51)

Proof. Combining (39) and (44), we have Vv € ./,

—~n ~n—1
C -C —~n =n-1
<¢T,v) +(DVC", Vo) + (cﬂ,H, [v]>r

c

(B [€7]), + e ([T 101)

T

7
—n-1 —n e —_n
_ (C%H ~Cym [u]>r ¢ (B0 [T -T)).
+ dlKH*([E”‘1 - C‘”] : [u])F
+(qc",v) - (q"c",v) - <u Ve + ¢aa—c:,v)
En _ an—l

+ <¢A—tc’v> + (EZ,H — s [U])r'

(52)

Subtracting (52) from (28d) and taking v = 6", we adopted
the skill of [4] to obtain

9” _ Gn—l
, "n D n) "n
<¢—Atc 0 ) + (DVO", Vo")

+dyKH (6], [6"]); +2(6),51.[6°]),

oc" -t
— i F n . n _ , 1
(qb 5 T Fu V' - ¢ A7 0 )

c

un) . VCn, Gn) + (¢En - £n—1 ,9n>

At,

+((W" - F

{0 -

+d,KH ™' ([6"

MH’ [6 ]) ( #H’[ n_enil])r

_ en—l] , [enDr
+(DV(¢"-8"),v8") + (el - i [6]),

+(c —cMH, 0" r}

é“’l 6n7 n n 7 7
+<¢ 0 ,6>+<q(f -6").0")
(53)
Since
(G [0 =0"]), = (6 19), = (B [6771]),
_<§Z)H eﬂH’[QHID
(54)
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by summing (53) over n we have
1
= (¢0", 0"
(06")
+At, [ (DVO",V6") +d,KH'([6"],[6"]),
+ (0, 107),]

+ Atcnzl [ (Dvo*,ve") + d,KH'([6"],[6°]),

+2(80 [04]) | = 5 (00°.0°)
- Afc(éi,pp [90])r
A, Z {8 - 8 [0 - 671)
DR (e -] [0,
+(DV (& - &), ve")

-k k-1 [ k])
+(c#)H Cout 0 .

r

|
M=
—
=
=
—~
Naas
b
|
jea)
=
~—
o)
2
~
>
~
o

k=1
n n n—1
n n c c K
— +Fu -V | - 0" ) At
+k§1([¢> + Fu c] ¢ AL ) c
+ Z ((uk - Fuk) vk Ok) At,
k=1
n k _ gk-1
+Z(¢E d ,Gk)Atc
k=1 te
n En_l _ Cn—l
0" ) At
()
" k-1 vk-1
_Z<¢£ _E ,9k>Atc
= At,
k-1 vk-1
z 6 -6 K
0 | At
+;<¢ A, >c
n Pl ke
-y gbf &6 At,
] At,
<k-1
n 9 _ Gk_l .
,0° | At..
+é<¢ A, c

(55)
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Furthermore, noting that

260 1671), < el6"lp +

where [[v]} , = (DVv, Vv), and taking 0 < & = v2/2 < 1, we
have

d,K

T (A C

xy

SO+ 52 (1= C) (D90, 96") + dy K (6] )

+ At, E [Aztc A
k=1
+C, ( (DVGk, V@k)

LZ(r)) ]

+d KH“H [6°]
(@ [0°]), |
+ Atckz: [OFEA )
D2 (-0, [0,
+(DV (& - &), ve")
+ (W - U [6°]),
(u"-uw [6]),]
memm+zpﬂemm]

< o + .

r

=
Il
—_

+ +
M= -

([¢—+Fu vk )
k=1
£ Y (v - Fut) - vk, 6%) v,

k=1

& E - k
+;;1(¢ A 0 )At
+§:((/>Ek1 & Gk)At

k=1

+
M=

~
s
J‘rf

=
1l
—

CD

+
M=

+
M=
/—\/?/—\
.l‘f\(
J‘rv(
%
.
N~ —— ~___
>
~
o

<

=
I
—

CD

+
M=
-

=
Il
—

(57)
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We estimate the terms on the right-hand side of (57) one by
one. We denote the terms as T}, T, T5, . . ., T}, from the third

Combining the above analyses, we have

term on the right-hand side of (57). We turn to analyze them l" Gn"Z N At

one by one.
For the term T}, similarly as that of [18], by taking

d,(1-98)*C}H?

At, < 6K Y0 <8 <1, (58)
we can obtain
2 5
il s L S ooy
k=1
*Codte Y. [16"]; , + dolle"]']

+(1-6)C,At, i "9k||iD
k=1

+(1 - &) CyAt, dKZ]] 9"

(I + Io°],,0)

ko k-1]?
+Cf" -
Clc" -¢ D

Lz(l“) (59)

+ At, Z[

+0Cod, KH™"||

+CH’ "c

Wzm(ﬂ)]

The analyses of the terms T, ..., T}, are similar to that of [4]

) < oo, 3 (197 + <),
IT5| < CAt, Z ( At + ||0"||2),

u 2
+Cat, Y |6
k=1

or?

LZ k= ltk LZ)

IT,| < cat.(at,)’

3||0%u
o2

L2(t0,¢12)
& (L 2r2y 2 dk

T3] < Cat, Y (2l oo greny + [
k=1

ITg] +|T5] + [T < Cae, (B2 4+ 0272 4 (ar, ) (At} )’
) ves 5 9],

1T, + 7] < C, (hf”z . ||0"‘1||2> cent, 3 o
k=1 k=1

(60)

Co) (||9"||iD + dlKHilll[Gn”liz(r))
¢ (é;lH’ [00])r|
+CAtci [, (

< 26" + at
2

S W U W

C (hffr2 + R (AL + (At;)3 + (Atp)4> .
(61)

Taking 6° = 0, applying the Gronwall Lemma and Lemmas 5
and 6, we can derive (50). O

Applying the triangle inequality, Lemmas 4 and 7, we
have the following error theore.

Theorem 8. Suppose that the assumptions (P), (Q), (I), (A P)’
(IP) andr > 1, 1 > 0 hold. Assume that the discretization
parameters obey the relations

At.=o(h,), H™=0(h,),

(aty)" (at,) = 0(1y).

Then for h., h,, and At_ sufficiently small, the errors of the
approximation (28a)- 28d ) for (1a)-(1d) satisfy

(62)
=0(h,),

1\3/2 1
max [¢"-C"|| < C{At + (At ) (Atp) +h"
(63)

T HS/Z},
p
provided
At, < CH?, (64)

where C, is given by (51). Here C is a positive constant
dependent on (P), (Q), (I), (A,), (I,), [19*c/o7’||, [ou/0t], and
[0*u/dt*|l, but independent of h,, h,, At,, and At,,.

By combining Theorem 8 with (33) and (35), we obtain at
once the following result.

Corollary 9. Under the assumption of Theorem 8, the errors
for velocity u, and pressure p are obtained by

max (”u

0<m<M UmllH(div;Q) + "Pm - Pm“)

(65)
<C {Atc+(Atp)2+(At;)3/2+hZ“ +hi;rl + HS/Z} .

Remark 10. As for the accuracy order of h, and hp, we know
that (63) and (65) are optimal for the concentration c, the
velocity u and the pressure p.
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02
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FIGURE 3: The exact solution c(x, y,t) = 100tx°(1 — x)? cos(2mry) at time ¢ = 0.5.
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FIGURE 5: Convergence order of the characteristic-DDM scheme.
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5. Extensions

To get higher-order accuracy with respect to H, we apply
the definition (22) to an extrapolation value CH(X) on the
interdomain boundary I. Similar to the analysis of [18], we
can present another approximate scheme for (1a)-(1d):

(@ c*=C",

() A(C,3U,»2)+B(2,P,)=(y(C,) Vd,z), VzeV,,

© B(Upw) == (gmw), YweW,, m=>0,

n v n—1
(d) ((p%, v> +(DVC",v) + (¢"C",v)

+ (q‘}; [v])r + (e [C7]),

+d1KH’1([C”71] , [U])rz (q"c"v), Vved,, nx1.
(66)

Since the differences between two schemes (28a)-(28d)
and (66) are the second and third term to calculate the flux
on the inner-domain boundary I', the convergence analysis of
the scheme (66) is similar to that of the scheme (28a)-(28d).
For the sake of brevity, we describe the processes of analysis
for (66) simply.

The proof of Theorem 15 is based on the following four
lemmas. The former three lemmas are adopted from [18].
We omit the proof of Lemma 14, which is similar to that of
Lemma 7 in Section 4.

Lemma 11. For sufficiently smooth function W, there holds
estimates:

710~ W], = 22 VIO,

[We =W,y < CHIW lhyseogey,

W (x) - WH (x) = ﬁH‘lWﬁg (x)+o (H6) , VxonT,
(67)

where W, is the fourth normal derivative of W on T.

For functions y with restrictions in H ! (Q)UH ! (Q,), we
use the definition of the norm

[vll]* = (OVy, Vy) + d,KH  ([y], [w]),. (68

Lemma 12. There exists a positive constant 60 =1-02v2/3)
such that for small H > 0,

Colllvll]* < (DVy, V) +d,KH " ([y]. [v]);

R (69)
+ 2(%,1{) [w])r, Yo € M), .

1

Similarly as the elliptic projection (44), in order to get
optimal error estimates, we introduce an elliptic projection
C € M), of the solution u as follows:

(DV (c - 5) , Vv) + (EM)H - Ey,H’ [v])r + (T)%H, [c - 6])r

+d,KH'([c=C],[v]), =0, Yve.,.
(70)

It follows from Lemma 12 that the projection problem (70)
has a unique solution for small H.

Let
f=-C, #=C"-C. (71)
The following lemma gives the bounds of £".
Lemma 13. There holds a priori estimates:
||£||L2(Q) <C {hZ“ + Hl/z"’l”Lw(Q)}’
(72)

&y < CHRE + H oy}

Now, we turn to derive an L?(Q)-norm error estimate for
0"

Lemma 14. For 0" defined by (71), there exists the following
error estimate

max 0" < C{H | max (" [Foge, + I7T7)

0<n<N 1<n<N

2 2
+||”lt||L2(o,T;L°°(Q)) + ||’7t||L2(o,T;L2(Q))]

+(at,) + H® + h;l” +

Aty + (Atp)4} ,
(73)

provided

~3
_%(1-98)°Cy

— 0 Y0<d« 1. (74)
16a;K*C3

At<CH?>, C,

Theorem 15. Suppose that the assumptions (P), (Q), (I), (A p)’
(IP) andr > 1,1 > 0 hold. Assume that the discretization
parameters obey the relations

At =o(h,), KB =0(h,),

(Atzl:)w =0 (hp)’ (Atp)z =0 (hp) :

Then for h,, h, and At sufficiently small, the errors of the
approximation (66) for (1a)-(1d) satisfy

(75)

max ”c" - C""
0<n<N

2 32
<C {Atc + (Atp) + (At;) 2 . hZ” + h;” + Hg/z},
(76)
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TABLE 1: L*-norm error estimate of ¢, = ¢ — C at time ¢ = 0.5.
Grids h H/h Characteristic-FEM scheme Characteristic-DDM scheme
llenl 2 « llexll 2 «

50 x 50 .5000e - 01 .1826e + 01 .0921e - 01 .0878e - 01

40 x 40 .2500e - 01 .2091e + 01 .2448e — 02 1.9100 .2282e - 02 1.9439

80 x 80 .1250e - 01 .2402e + 01 .6245e - 03 1.9708 .5781e - 03 1.9809

160 x 160 .6250e — 02 .2760e + 01 .1583e - 03 1.9800 .1455e - 03 1.9903
provided DDM in [18-20, 22, 23]. For simplicity, we consider the

following convection dominated diffusion equation
At, < C\H?, (77)

where C, is given by (74). Here C is a positive constant
dependent on (P), (Q), (I), (A,), (I,), 0°c/a7’|l, |lou/otl,
10>u/3*|, but independent of b, h,, At, and At,,.

By combining Theorem 15 with (33) and (35), we obtain
at once the following result.

Corollary 16. Under the assumption of Theorem 15, the errors
for velocity u and pressure p are obtained by

max
0<m<M

(“um - Um"H(div;Q) + "Pm - Pm")

<C {At + (At )2 + (At1 )3/2 R R H9/2}

= c p P c P :
(78)

Remark 17. As for the accuracy order of . and h,, we know
that (76) and (78) are optimal for the concentration c, the
velocity u and the pressure p.

Remark 18. From Theorem 15, we can know that the scheme
(66) has the same accuracy order as that of the scheme (28a)-
(28d) with respect to At., h. and h,, except that has an
accuracy of higher order for H. This shows that the scheme
(66) can use larger width H of middle strip domain than that
of the scheme (28a)—-(28d) so that the time step constraint is
more weaker.

6. Numerical Experiments

In this section, we present some numerical experiments
for the procedures described above. All computer programs
below are written by Fortran 90 code and run on a Lenovo
PC with Intel(R) Core i5 3.2 GHz CPU and 4 GB memory.
The resulting linear systems of algebraic equations are solved
by banded Gaussian elimination. Single precision is used for
all calculations.

The main purpose of this paper is to analyze the integral
mean non-overlapping DDM combined with the characteris-
tic method for the concentration equation. There were many
experimental results for the integral mean non-overlapping

¢%+U-VC—V'(DVC)+qC=f, (x,t) e A x(0,T],

ot

E:0, (x,t) € 0Q x (0, T],
ov
c0=0, xe, t=0,

(79)

where, QO = [0, 1] x [0, 1], 4; = 2+ x7,u, = 1 +x3, D = 0.05I,
¢ =0.2,q = 2. We choose f(x, y,t) suitably so that the exact
solution of (79) is c(x, y,t) = 1006x°(1 — x)? cos(2my), see
Figure 3.

We consider two scenarios: (1) the characteristic implicit
Galerkin scheme (Charac-teristic-FEM scheme) on uniform
mesh; that is, no domain decomposition; (2) the characteris-
tic integral mean DDM scheme (Characteristic-DDM scheme)
on global uniform mesh with two equal sub-domains Q, =
(0,1/2) x (0,1), Q, = (1/2,1) x (0, 1), with the interdomain
boundary I' = {1/2} x (0, 1). In these runs, we approximate
(79) by using linear finite element with 4-node quadrilateral
mesh on 20 x 20, 40 x 40, 80 x 80 and 160 x 160 grids,
respectively. For each dynamic domain decomposition case,
we still take H*'? = h? to balance error accuracy with respect
to h, H and mesh ration At = H>? in order to satisfy the
conditional stability due to the explicit calculation of flux on
the interface.

The following Figure 4 presents the approximate solution
of the characteristic integral mean DDM scheme at time ¢ =
0.5 with space step size h = 1/40.

Table 1 shows L*-norm error estimate of e, = ¢ — C
at time t = 0.5, where the error order is choosen as & =
log(ep;/en;—1)/ log(hy/hy_y).

Figure 5 shows the convergence order of the characteristic
integral mean DDM scheme.

Remark 19. From Table 1, we see that the error estimate of the
characteristic integral mean DDM scheme is better than that
of the characteristic implicit Galerkin scheme. From Table 1
and Figure 5, we see that the convergence order is near 2
which is consisting with the analytical results.
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