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A posteriori error estimates and adaptivity for fully mixed finite
element discretizations for Biot’s consolidation model*

Elyes Ahmed' Florin Adrian Radu' Jan Martin Nordbotten'
January 18, 2018

Abstract

This paper is concerned with the analysis of fully mixed finite element method applied to the Biot’s
consolidation model. We consider two mixed formulations that use the stress tensor and Darcy velocity
as primary variables as well as the displacement and pressure. The first formulation is with a symmetric
stress tensor while the other enforces the symmetry of the stress weakly through the introduction of a
Lagrange multiplier. The well-posedness of the two formulations is shown through a Galerkin’s method
and suitable a priori estimates. The two formulations are then discretized with the backward Euler
scheme in time and with two mixed finite elements in space. We present next a unified a posteriori
error analysis for the two formulations. Our estimates are based on a H'(Q)-conforming reconstruc-
tion of the pressure and a suitable [H 1((2)]2—conf01rrning reconstruction of the displacement; both are
continuous and piecewise affine in time. These reconstructions are used to infer a guaranteed and fully
computable upper bound on the energy-type error measuring the differences between the exact and the
approximate pressure and displacement. The error components resulting from the spatial and the tem-
poral discretization are distinguished. They are then used to design an adaptive space-time algorithm.
Numerical experiments illustrate the efficiency of our estimates and the performance of the adaptive
algorithm.

Key words: Biot’s poro-elasticity problem; mixed formulations; well-posedness; a posteriori error estimate;
space error; time error; adaptive algorithm.

1 Introduction

Biot’s consolidation model describes the deformation of an elastic porous medium and the viscous fluid
flow inside when the porous medium is saturated by the fluid [7]. The governing equations to describe
this interaction between the fluid flow and deforming porous medium are Darcy’s law to describe the fluid
motion, whereas the deformation of porous media is governed by linear elasticity. This model problem is
of interest in a number of applications, such as petroleum engineering, geomechanics, energy storage in the
subsurface, CO2 sequestration and understanding of biological tissues.

Many results on this problem and on its numerical approximation have been derived in the past. Results
on well-posedness of the classical two-field formulation based on displacement and pressure variables are
carried out by Showalter [28]. The corresponding a priori error analysis can be found in [24], and the a
posteriori error analysis was derived in [26]. In particular, several numerical schemes have been developed
for the three-field formulation [Bl [6l 25 29]. The involved variables in this formulation are the displacements,
fluid flux (Darcy velocity), and the pore pressure. This formulation is widely used since it permits flexible
discretizations of the problem by using different numerical methods applied separately for the fluid flow
and elasticity problems. Among others we cite, in particular, the coupling of continuous and discontinuous
Galerkin methods, and mixed finite element method studied in [29]. The coupling of nonconforming and
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mixed finite element methods for the formulation was recently studied in [31I]. Particularly, a stabilized
discretization for the classical P1-RTy-P( approach was recently proposed in [27]. One can also see [5,
111, 27] and the references therein for more discretization schemes. More recently, the mixed finite element
methods as a numerical approximation of the four-field formulation has received increasing attention. In this
formulation, two pairs of mixed finite elements spaces, one for linear elasticity and one for mixed Poisson
problem, are used. This formulation uses the stress, displacement, flux, and pressure as primary unknowns.
The motivation for using mixed methods for this model problem is manifold. First, these methods are
widely used in computational fluid mechanics because they keep conservation law of mass or energy and
produces continuous normal fluxes, regardless of mesh quality. Secondly, the stress and the Darcy velocity
as variables are of primary interest in many applications. This eliminates the need to use postprocessing
techniques to produce the flux and stress from the numerical pressure and displacement. The availability of
these variables allows the coupling of the Biot equation with other fluid flow or mechanical systems, where in
particular, transmission conditions across physical interfaces, involving the stress and flux are imposed [20].

In this work we consider coupled mixed methods for Biot’s consolidation model, and we shall mainly
be concerned with the a posteriori error analysis for this model problem. To the best of our knowledge,
contrarily to the case of a priori error estimates [22, B2], no results are available for a posteriori error
estimates for the Biot’s consolidation model in mixed form. Residual-based error estimates for the two-field
formulation can be found, e.g., in [14]. Recently, a posteriori error analysis of this later formulation has been
derived in [26], where the discrete solution is achieved using Taylor-Hood H!-conforming finite elements in
space (using piecewise polynomials of order k > 1 for the pressure and of order (k+1) for the displacement)
and a backward Euler scheme in time. The estimates are based on flux reconstructions to compute the error
indicators that bounds the dual norm of the residual. Therein, the spatial and the temporal discretization
are distinguished, then used in an algorithm adapting the mesh and the time so as to equilibrate these error
sources.

The main contribution of this article is to derive unified a posteriori error estimates for the Biot’s
consolidation model given in mixed form. To this aim, first of all to fill the gap of lacking rigorous well-
posedness results for the mixed formulation, we analyze the well-posedness of two mixed formulations
presented in [22] [32] and show their equivalence in the continuous case. Numerical approximation is then
achieved by two mixed finite elements schemes in space (one for the Poisson problem and one for the linear
elasticity) and the backward Euler scheme in time. Then a posteriori error estimates are derived which are
valid for the aforementioned mixed formulations, and, in a more general sense, for any locally conservative
method such as cell-centered finite volume scheme and mimetic finite difference, and others. Precisely,
we first show that, using H'({)-conforming reconstruction of the pressure and a [H 1(Q)]Q-conforming
reconstruction of the displacement, continuous and piecewise affine in time, an energy-type-norm differences
between the exact and the approximate pressure and displacement can be bounded by the dual norm of the
residuals [10] 13 [I5]. The estimates are then established in this energy-type error by deriving a guaranteed
and fully computable upper bound on the dual norm of the residuals (cf. [T, 17, 26]). In the present work,
and as in the mentioned works, we will show how a posteriori error estimates can distinguish between the
space and time errors as well as between the pressure and displacement errors. This is essential for the
development of space-time adaptive marching algorithm as well as adaptive iterative coupling schemes in
which we decouple the flow calculation from the deformation calculation and then solve the two equations
sequentially using an iterative method; see the fixed-stress split scheme presented in [5] 9].

The paper is organized as follows. In Section [2| we present the physical model and the assumptions on
the effective parameters. Section [3| recalls the four-field formulation of the problem and then defines two
mixed weak solutions of the problem as well as the relevant functions spaces. We analyze the well-posedness
of the aforementioned formulations and shows in particular their equivalence. In Section [4) we present the
resulting discrete formulations, by combining in space two mixed finite elements for the flow and mechanical
problems, and the backward Euler scheme in time. Section [5| defines the postprocessing of the pressure and
displacement as well as the corresponding H!(2)-conforming reconstructions. In Section@ we show how to
bound an energy-type error in the pressure and displacement by the dual norm of the residuals. We present
then a guaranteed and fully computable error estimate that bounds the energy-type error in the pressure
and displacement. In Section [7] the a posteriori estimate is elaborated by distinguishing its space and time
error components. This is next used in Section [§| to propose a space—time adaptive marching algorithm.
Finally, we show numerical results in Section [0}
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2 Presentation of the problem

Let Q be a connected polygonal domain of R2. We denote by 95 its boundary (supposed to be Lipschitz-
continuous) and by n the unit normal to 992, outward to Q. Let a time interval (0,T) be given with 7" > 0.
We consider Biot’s consolidation equations, modeling flow in deformable porous media. The mathematical
form of this problem as it is presented in [7) 28] reads: find u and p such that there holds,

~A+w)V(Vu) — uViu+aVp=f, inQx(0,7), (2.1a)
Ot (cop+ aV-u) — V- (KVp) =g, inQx(0,7), (2.1b)

where f is the body force, u and A are the Lamé parameters, « is the Biot—Willis constant, K is the
permeability tensor divided by fluid viscosity, ¢ is the constrained-specific storage coefficient and g is the
volumetric source term. The vector field u is the displacement and p is the fluid pressure. We denote by
6 the effective stress tensor; 8(u) := 2ue(u) + Mtr(e(u))I, where e(u) is the linearized strain tensor given
by €(u) := (Vu+ VTu)/2 and where tr denotes the trace of matrices. The total stress tensor o (p, u) is
given by o(p,u) := 6(u) — apl, presenting the internal forces on surface elements. The momentum balance
for the fluid is interpreted as the Darcy law for the volumetric fluid flux w := —KVp. To complete the
system ([2.1a))—(2.1b]), we have to prescribe suitable boundary and initial conditions. To this aim, we adopt
the following partitions of the boundary; 0Q = I'y UI', and 992 = I'; UI'4, and for the simplicity we consider
only homogeneous (mixed) boundary conditions:

w-n=0 onlyx(0,7), and p=0 onl, x(0,T), (2.1c)
oc-n=0 onlyx(0,7), and u=0 onTlyx(0,T). (2.1d)

Other types of boundary conditions could be dealt with in the same way as in [8,[9] 22]. We close the model
by giving the following initial conditions:

u(0)=0 and p(0)=0, in Q x {0}. (2.1e)

For simplicity, we consider only homogeneous initial conditions, but the results are valid for more general
case; see Remark 1] Let us recall that the well-posedness and regularity of the initial-boundary value
problem in a slightly different setting for the boundary conditions has been studied by Showalter [28§].
In the next section, we present two mixed formulations of introduced in [22] [32], where each of which
uses two mixed finite element methods, one for linear elasticity of the Hellinger—Reissner formulation and
the other for mixed Poisson problems. For the linear elasticity, the first formulation uses symmetric space
for the stress unknown, while the second formulation uses mixed finite elements with weakly symmetric
stress.

Before transcribing the mixed weak formulations of problem , we make precise the assumptions on
the effective parameters:

Assumption 2.1 (Data). 1. Let co, a, u, and X\ be strictly positive constants.

2. Let K, be a symmetric and uniformly positive definite tensor which satisfies the following assumption:
there exist positive constants cx and Cx such that for or a.e. x € Q and for all { € R?

0 < ex|¢]* < ¢("KTH(x)¢, and [K(x)¢| < Ckl¢], (2.2)

and whose terms are for simplicity supposed piecewise constant on the meshes defined below and
constant in time.

3 Mixed variational formulation

In this section, we present two mixed formulations of problem . To do so, we need to introduce some
function spaces and their norms that will be used throughout. Firstly, we will use the convention that if V'
is a space of functions, then we designate by V a space of vector functions having each component in V', and
we designate by V the space of tensor functions having each component in V. The space L?(2) is the space
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of squared integrable functions endowed with its natural inner product written (-, -) L2(9) with associated

norm denoted by || - ||. We designate by H!({2) the usual Sobolev space and by H}(f2) for its zero-trace
subspace. Its norm and semi-norm are written || - ||g1(q) and | - |g1(q) respectively. In particular, H=1(Q)

is the dual of H}(Q). We will also make use of the subspaces H&Fp Q) ={veH()|v=0onT,} and
H(l),rd Q) ={veH(Q)|v=0 onTg4}. Further, let H(div, Q) be the space of vector-valued functions from
L?(Q) that admit a weak divergence in L?(f2). Its natural norm is

1
[1vllaiv.e = (VI +[[V-vI?) .

We define the subspace
HO,Ff (diV7 Q) = {V € H(le, Q) A n|Ff = O} .

We also define H(div, 2) to be the space of tensor-valued functions from L2(£2) that admit a weak divergence
(by rows) in L2(Q). We define its subspace

Ho.r, (div, Q) := {7 € H(div,Q): 7-n|p, = 0}.
Additionally, we define the symmetric tensor space H*(div, )
H®(div, Q) := {T € H(div,Q): 73; = 754, 1 < 1,5 < 2},

and its subspace
0T, (div, Q) = {r € H*(div,Q): 7 - n|p, = 0}.
Then, we set

Q:=L*(Q), W:=Hgr,(div,Q), M :=Hor,(div,Q), = Hj p, (div, Q).

3.1 First variational formulation

Following [32] and the references therein, we derive the first mixed formulation for the problem (2.1f). To
this aim, we first rewrite problem (2.1)) as

«

Ao — e(u) + mpl =0, inQx(0,7), (3.1a)
O (cop+aVu)+V-w=g, inQx(0,T), (3.1b)
K'w+Vp=0, inQx(0,7), (3.1c)

—Vo=f£f inQx(0,7T), (3.1d)

where A is the fourth-order compliance tensor given by

1 A
AT = % (T - 2('u_'_)\)tr(‘r)1> , (3.2)

and known to be bounded and symmetric definite uniformly with respect to x € €. In addition, we
rewrite (3.1b]) using the following relationship

1 o
Vou=t S " T, 3.3
= tr(e(w) = 5t rlo) + (33)
2
derived by taking the trace-operator on both sides of (3.1a). Let ¢, = MO';‘ 5 Using (3.3) in (3.1b), and

integrating by parts with vanishing boundary conditions, we derive the mixed variational formulation of the
problem ([2.1) which reads as follows: for a.e. t € (0,7), find (o (t),p(t), w(t),u(t)) € xQ x W x Q such
that

(Ao, T) — (u,V-T) — ;—;(Ip,‘r) -0, Vre |, (3.4a)
(co ) (Op.a) + 5= (0r0,qD) + (Vw.q) = (9.0), Vg € Q. (3.4D)

(K 'w,v) — (p,V-v) =0, Vv EW, (3.4c)
—(V-o,2) = (f,z), VzeQ, (3.4d)
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together with the initial condition (2.1€]). Note that in (3.4)), we used that (tr(§),q) = (&, ¢I) for any matrix
£ and a scalar ¢g. In what follows the constrained specific storage coefficient ¢y is assumed to be strictly

positive and satisfies:
1

o> - 3.5

= oM+ p) (3:5)

We refer to [4] for a similar setting and to [23] for a more detailed discussion of scaling of the Biot system.
The well-posedness of problem (3.4)), (2.1€) is then given in the following result.

Theorem 3.1. If the source term g is such that g € L*(0,T; L?(2)) and the body force f is in H*(0,T; L?(12))
then the problem (3.4)), has a unique solution
(o,u) € (L*(0, T3 Hj p, (div, Q)) N H'(0, T;1L2(2))) x H'(0, T; L*(Q)), (3.6a)
(w,p) € (L*(0, T; Hop, (div,€2)) N L®(0,T; L*())) x H'(0,T; L*(2)). (3.6b)

In turn, the well-posedness of problem (3.1), (2.1€]) stems from the Lemma given next.

The proof of this result uses a standard approach as in [25] based on Galerkin’s method and a priori
energy estimates. It is given in Appendix [A]

Lemma 3.2. Suppose that f € H*(0,T;L%(Q)) and g € H*(0,T; L*(Y)). Let (o,p,w,u) as given in (3.6))
with the improved regularity w € H(0,T; Ho 1, (div,Q)), be the solution of (3.4), 2.1¢). Then, (o,p, w,u)
solves the initial boundary problem (3.1), (2.1€) in the following sense:

Ao (t) — e(u)(t) + ;—;p(t)I: 0, inQ, (3.7a)

(co+ cr)%(t) + %d(trT(:-))(t) +V-w(t) =g(t), inQ, (3.7b)
K™ 'w(t) + Vp(t) = 0, in Q, (3.7¢)

—Veo(t) =f(t), inQ, (3.7d)

for almost every t € (0,T), and such that (2.1c)—(2.1¢e|) holds true. Conversely, any solution (o, p,w,u) of
Biot’s consolidation problem in the sense given by (3.7) is a solution of (3.4), (2.1e€).

Proof. Tt stems from the above considerations that any solution of given by the quadruplet (o, p, w,u)
is such that, for a.e. t € (0,7), (o(t),p(t),w(t),u(t)) € x Q x W x Q, and solves ([3.4), [2-1¢).
Conversely let (o,p,w,u) as given in with the additional regularity w € H'(0,T;Hyr, (div,Q))
solve , . It follows from the Sobolev embedding theorem for functions of a single variable ¢ that
we have (o,p) € C([0,T|;L*()) N L*(0, T; Hy p, (div,Q)) x C(0,T;L*(Q)). Thus, choosing smooth test
functions with compact support in 2, we immediately derive that (o, p, w, u) satisfies the initial boundary
problem such that u(0) = 0 and p(0) = 0. Furthermore, since K~'w belongs to L?(0,7T;L%(Q))
(3-7c) implies that p € LQ(O,T;H&,FP(Q)). Similarly, since both o and pI are in L2?(0,7;L%(Q)) then it
follows from that u € L*(0,T;Hjp,(€2)). It remains to recover the regularity of (o,p) in time.
Since both V-w and g are in C([0,T]; L?(f2)), we infer from that (o,p) € (C'([0,T];L*(Q)) N
L2(0,T5Hp p, (div, ) x (C*(0, T3 L*(2))NL*(0,T; Hy -, (€2))). Consequently, Biot’s consolidation problem
is satisfied in this sense. 0

3.2 Second variational formulation

We now present a second mixed formulation of the problem , , in which the symmetry condition for
the space of the stress tensor is now relaxed and replaced through the introduction of a Lagrange multiplier.
In this formulation as presented in [22], we introduce the new unknown ¢ as the skew-symmetric part of Vu
and extend the definition of A from the symmetric tensor space to all tensors. We denote this extension by
A as well, since it will also be given by formula . With these definitions, equation can now be
replaced by

« .
.AO' — Vu + mpl + C = O7 in  x (O,T), (38)
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and then enforcing the symmetry of o weakly through
(o,7) =0, V71 €Qas, (3.9)

where Qas = [L2(Q)]3%° denotes the subspace of [L?(£2]?*? composed of skew symmetric—valued tensors.
The mixed formulation for the problem ([2.1]) reads now: for a.e. ¢ € (0,7, find (o (t), p(t), w(t), u(t),¢(t)) €
M x Q@ x W x Q x Qag such that

(Ao, T) — (0,V-T) — ;—;(Ip, )+ (¢, T) = VreM, (3.10a)
(o +¢) @, ) + 5= (Dro.qD) + (V-w,q) = (9.0). Vg € Q. (3.100)
(K 'w,v) = (p,V-v) = Vv e W, (3.10c¢)

—(V-o,2) + (0,7) = ( ,2), Y(z,7) € Q x Qas. (3.10d)

Next we prove that problem (3.10), (2.1e) is equivalent to problem (3.4), (2.1¢). Since we know from
Theorem [3.1| that (3.4), (2.1¢) as well as (3.1) has a unique solution, equivalence will also establish
that (3.10), (2.1€]) is uniquely solvable.

Lemma 3.3. Suppose that £ € H'(0,T;L%(Q)) and g € L*(0,T; L*(R)), the weak formulation (3.10)), (2.1€)
admits a unique solution

(o,u,¢) € (L*(0,T; Ho,r, (div, Q) N H'(0, T;L*(Q))) x H'(0,T;L*(Q)) x H'(0,T;L*()),  (3.11a)

(w,p) € (L*(0, T; Ho r, (div,Q)) N L>=(0, T;L*(Q))) x H'(0,T; L*()). (3.11b)
Moreover, under the assumption of Lemma (3.2)) the weak formulations (3.4), and (3.10)), are
equivalent.

Proof. The well-posedness of , can be obtained by mimicking the proof of Theorem Let us
inspect the equivalence of the two formulations. Let (o (t), p(t), w(t), u(t), ¢(t)) be a solution of (3.10), [2-1¢)),
then o is symmetric, i.e. 0'( ) € H*(div, ©2), and therefore (o (), p(t), w(t),u(t)) € xQxW x Q solves the
first mixed formulation (3.4), ([2.1€). On the other hand, if (o, p, w,u) solves (3.7)), then u(t) € H*() and,

if we set (t) to the skew—symmetrlc part of Vu(t), then (o(t),p(t), w(t),u(t),{(t)) solves (3.10)), (2.1€).
In this respect, the two formulations (3.4), (2.1¢) and (3.10]), (2.1€) are equivalent under the assumption of

Lemma (3.2)). O

4 The mixed finite elements method

In this section, after introducing some notations, we present a fully discrete formulation of (3.4)), , as
well as of , . We employ for both formulations discontinuous Galerkin method of order zero in
time (DGO), and in space, two mixed finite elements (MFE) for the linear elasticity and flow subproblems.
For the first formulation, we use a MFE method with symmetric stress tensors for the elasticity based
on the Hellinger—Reissner variational principle [I9] and for flow we use standard the MFE method with
Raviart—Thomas—Nédélec space as used in the second formulation. However, for this later formulation we
use mixed finite elements with weakly symmetric stress for the elasticity based on the Arnold—Falk—Winther
mixed finite elements [2].

4.1 The temporal discretization

For integer values N > 0, let (7"),,,< denote a sequence of positive real numbers corresponding to the
discrete time steps such that T = 25:1 . Let t° = 0, and t" = Z;’:l 77, 1 < n < N be the discrete
times. Let I™ = (t"~1,¢"], 1 < n < N. For every time step 0 < n < N, we let v := vy, (-,t") for any
sufficiently smooth function vy, .
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4.2 The spatial meshes

Let 0 < n < N be fixed. We consider a spatial discretization 7;* of the domain € at time ¢", consisting
of polygonal elements K, which are supposed to be closed simplices or closed rectangular parallelepipeds.
We assume that the meshes 7", 0 < n < N, are matching and covers exactly the polygonal domain €.
This means that for K, L € 7," with K # L, the Lebesgue measure of K N L is 0, or that there exists a
face denoted e such that e = K N L. We suppose that the initial mesh 7, is introduced to approximate
the initial condition. The meshes are then refined or coarsened as time progresses. For all 1 <n < N, we
denote by 7;1"71’”, a common refinement of 7,"~! and 7,".

4.3 The discrete functional spaces

Let 0 < n < N be fixed. We denote by IP;(K’) the space of polynomials on K € 7, of degree less than or
equal to [. We use the notation ||-||x for the norm in L?(K), K € 7,*. The corresponding inner product is
(,')k. Let |K| be the Lebesgue measure of K € 7,*. We define the broken Sobolev space H'(7,") as the
space of all functions v € L?(£2) such that v|x € H'(K), for all K € T;". The energy semi-norm on H!(7;")
is given by
ll? = > 1K Velfie,  voe HY(TY), (4.1)
KeT,;!

where the sign V to denote the element-wise gradient, i.e., the gradient of a function restricted to a mesh
element K € 7,". The energy norm in L?((2) is given by

1
VI = > (K, v e LT (4.2)
KeTy

To deal with the nonconformity of the displacement, we will also make use of the broken Sobolev space
H'(7,") as the space of all vector functions v € L?(Q2) such that v|x € H'(K), for all K € 7;". The broken
norm on H'(7,") is given by

IVIP= Y Vvl vve HY(T). (4.3)
KeT!

The broken norm in L2(Q) is given by

IvIP= > vk, v e LA(T). (4.4)

KeT;

Let E be a space of functions defined on Q. We denote P!(E) the vector space of functions continuous in
time and with values in E. We have then if vy, € PL(E), then 9,5, € P2(E) is such that for all 0 <n < N,
n—1

n
Up — Uy

at'l};; = at’l)h-,—|1n = (45)

™n
We also denote by P(E) the space of functions piecewise constant in time and with values in E. In what
follows, we denote respectively by ck x and Ck g the smallest and the largest eigenvalue of the tensor K
in K €T,

For all 0 < n < N, let Q7 x W7 C L?(2) x H(div,) be the Raviart-Thomas-Nédélec mixed finite
element spaces of order zero on the mesh 7,

QY :={qn € L*(Q); VK € T;", qn|x € Po(K)},
WZ = {Vh € HO,F_f (d1V7Q)’ VK € 77177/7 Vh|K € RTN(](K)}7

where RTN(K') denotes the lowest-order Raviart—Thomas-Nédélec finite-dimensional subspace associated
with the element K € T;%; any v;, € RTNy(K) takes the form [Po(K)]? + Po(K)x for the example of
simplices. The degrees of freedom of v;, € RTNg(K) correspond to the values of the flux of v, across the
faces e € OK.
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For all 0 <n < N,let Q! x 7 C L*(Q) x H%(div, ) be the Arnold-Winther mixed finite elements for
the lowest-order stresses on the mesh 7,

"= {2, € L2(Q); VK € T, za|x € [P1(K)]?),
b= A{7n € Hyr, (div,Q); VK € T))", Talx € AW (K)},

where AW (K) denotes the Arnold-Winther Stress space of order 1; any tensor 7, € AW (K) is such that
Th € [Pg(K)];XQ with V-7, € [P1(K)]?, where [P3(K))3*? denotes the subspace of [P3(K)]?*? composed of
symmetric-valued tensors.

Similarly, we will make use of the lowest order Arnold-Falk-Winther mixed finite elements (AFW)
for the second formulation. For all 0 < n < N, let Q) x M x Q7 C L?(Q) x H(div,Q) x L?(Q2) be the
Arnold-Falk-Winther mixed finite elements for the lowest-order stresses on the mesh 7,

Q= {z, € L2(0): VK € T,", z1| i € [Po(K)]*},
MZ = {'Th S HO,Ft (diV,Q); VK € 7;:1, Th|K S AFWl(K)},
Qisp = {Ch € [R5 VK € T, Culie € [Po(K)RE )

where AFW (K) = [P1(K)]**? and [P, (K)]3%? denotes the subspace of [Po(K)]2*? composed of antisymmetric—
valued tensors.
4.4 The MFE scheme

The discrete form of the first mixed formulation (3.4)), (2.1€) reads as follows: Given o and p, find
(op,pr.wiul) e PxQpx Wi xQp, forall 1 <n <N, such that

—(Aop, ) — (up,V-1T) — ;—;(Ipﬁ,ﬂ') =0, YT e §, (4.6a)
py—pp e op—op !
(CO + Cr)( nh ) ) + %(Thaq:[) + (VWZ, Q) = (gf?a Q)v Vq € QZ? (46b)
(K_1W2av) - (p;zla VV) =0, Vv e W;zlv (460)
7(V'0’Z,Z) = (f}?vz)7 Vz € QZ (46d)

The well-posedness of this discrete mixed formulation is summarized in [32], where error estimates are
derived. The uniqueness is shown by energy arguments. That of the existence is obtained by analyzing the
resulting system at each time step.

The discrete form of the second mixed formulation , reads as follows: Given O'?L and p%, find
(oh, P whyup, Cp) € M x Qf x Wi x Qp x Qg , for all 1 <n < N, such that

n n & s n n
_(AahaT) - (uh7 VT) - i(lpth) + (ChaT) = 07 VT € h» (47&)
n n—1 n n—1
Py — P ¢ O — O . . "
(co+ c) (F—— Tnh ,q) + %(7}1 - b ql) + (V-wii,q) = (97, 9), Vg€ Qf, (4.7b)
(K~ 'wi,v) = (ph, V-v) =0, Vv e Wy, (4.7¢)

—(Veop,z) + (og,7) = (fy,2), V(z,7) € Qj X QKS,h' (4.7d)

The existence and uniqueness of the solution of this later formulation can be obtained using the same
techniques as used for the first one (cf. [32]). A priori error estimates for this formulation were derived in [22].
Let us remark that the two discrete formulations are not equivalent since the discrete stress tensor o} in
this later formulation will not necessarily inherit the symmetry property of o} from the first formulation.
However, the five-fields formulation may be advantageous compared to the classical one , since
only mixed finite elements with weakly symmetric stress will be used. This is advantageous because it require
less computational costs and as the hybridization techniques of Fraejis de Veubeke (cf. [3]) results usually a
system with reduced sizes. In what follows, we denote by (o'hr, Dhrs Whr, Upr, €, ) the discrete space—time
functions piecewise constant in time given by (o'hr, Phr, Whr, Unr, Cpyr) (7)) = (a7, i, Wi, ul, ¢}, for each
0<n<N.
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5 Postprocessing and H'-, and H!-conforming reconstructions

The approximate pressure py, as well as the approximate displacement uy, inherited from the two meth-
ods are only piecewise constant in space and in time. These approximations are not appropriate for an
energy a posterlorl error estimate. Followmg 15 17] the ingredients for the a posteriori error analysis of

problem ([3.4 7 as well as problem (3.10| will be:

(i) To construct a local postprocessing pp, of the approximate pressure pp, using the known fluxes as
well as a local postprocessing uy,, of the approximate displacement uy,, using the known stress. Both
postprocessed functions are then discontinuous piecewise quadratic in space and continuous piecewise
affine in time.

(ii) To construct from py, a scalar function pj, and from uy, a vector function Gy, both are piecewise
quadratic in space and continuous in €2, and continuous piecewise affine in time.

5.1 The postprocessed scalar variable p;,, and vector variable uy,

We first introduce a postprocessing of the scalar variable py,. as described in [15]. We define the postprocessed
approximation py € P(7,") in each element K € 7, as the solution of

—KVpp = wyp), VK €T, (5.1a)
(Pr. Dk = (pp. Dk, VK €T, (5.1b

Such a postprocessing is local and its cost is negligible and valid for the two mixed finite schemes described
above (cf. [3] for more details). The error analysis of this post-processing is given in [30]. In contrast to
the postprocessing of the pressure, we should distinguish that of the displacement inherited from the two
schemes. We suppose that the discrete solution is that of the first scheme (4.6). Then, extending the above
postprocessing (cf. [I7, Section 7.4]) to the vector case, leads to define a postprocessing uj’ of u} such that

uj, € [P2(7;))%, and

€(uy) — ﬁp}il = Aoy, VKET, (5.2a)
(Up, € )k imn , N
}]T‘i:uh Ik, i=1,..,d, VK € T;", (5.2b)

where e; € R? denotes the i-th Euclidean unit vector. For the second scheme (4.7)), we modify the postpro-
cessing uj of up to be such that uy € [Pg(ﬁl")f, and satisfies

«
vap — ——pI — ¢} = 5 VK " 5.3
u 2('u+)\)ph n = Adgy, €Ty, (5.3a)
(“h[;)f‘ =, i=1,...d, VK € T}". (5.3b)

It is easy to see that u} is well-defined by checking that both reconstructions (5.2]) and (5.3 stems from
nonsingular linear systems. The error analysis of this post-processing is given in [22]. We define the
continuous, piecewise affine in—time functions py, and uy, by

Dhe(t") =pr, up(,t")=1up, 1<n<N. (5.4)

5.2 The reconstructed pressure p; and displacement uj}

We reconstruct from the postprocessed pressure pi' a function py, H'(Q)-conforming, satisfying the mean
value constraint (5.1b)), and from the postprocessed displacement u} a function 4}, H'(Q)-conforming and
satisfying the mean value constraint (5.2b). To do so, for all 1 < n < N, and for a given postprocessed
function pp € P5(7,") defined by (5.1), we prescribe at the degrees of freedom of Po(7,") N H*(Q) a piecewise
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continuous polynomial p7 € Po(7,")NH'(Q). If x is a Lagrange node situated in the interior of  or situated
at the boundary 9Q \ I'?, we set

Pr(x) =T ()0 + ) akbr(x),

KeT,mntt
h

where for all K € 7?’"“, b denotes the standard (time-independent) bubble function supported on K,
defined as the product of the barycentric coordinates of K, and scaled so that its maximal value is 1, and
where Zoy : Po(T,") — Po(T;") N H(R) is the interpolation operator given by

av(¢h |7—| Z ¢h|K

KeTx

with 7x being the set of all elements of 7, sharing the node x. At the Lagrange nodes x situated on the
boundary T',,, we set p} (x) := 0. In order to guarantee that the mean value constraint ([5.1b|) holds true, we
choose

=1 L G L) ). (5.5)

br, 1)k
The same procedure applied to the postprocessed displacement uy € [}P’g(ﬁl")f, leads to a H!(Q)-conforming
vector function as we set

07 (x) =L@ (x) + Y, akbx(x),
Keﬁl,nﬂ»l

when x is a Lagrange node situated in the interior of Q or situated at the boundary 99\ I'¢. If x € I'?,
we set U} (x) = 0. Here, Z,, is given by Z,, : []I”Q(’Th”ﬂ2 — []P’Q(’EL”)]2 N H(Q), and where bx denotes the
vector bubble function supported on K. Similarly, in order to obtain a H'(£2)-conforming vector function
while maintaining 7 we choose

; 1
atl= ————— (U —L(U}),e) ., i=1,..,4d. 5.6
K (beei)K ( h aV( h) Z)K ? ( )
As usually, we define the continuous, piecewise affine in—time functions py, and Gy, by
ﬁh‘r('vtn) = ZA)Zv ﬁhT('atn) = ﬁ7}27 1 S n S N. (57)

An important result of the reconstructions above is given by the following Lemma:

Lemma 5.1. Let py, and Gy be the reconstructed functions as obtained in Section. Define by p(p,u) :=
cop + aV-u the fluid content. Then there holds

(atQO(ﬁZ - 15}?7112 - ﬁz% 1)[( = 07 VK € 77?7 (588“)
(g™ — Owp(pr,ay) — V-wy, 1), =0, VK €T, (5.8b)

Proof. For all 1 <n < N, and for all K € 7,7, we have from the definition of ¢ and (4.5]) together with the
divergence theorem:

(atCP(ZA)Z, ﬁZ)v 1)K = CO(atﬁZa I)K + O‘(atv'ﬁZa 1)K7

C R ry— « N o —
= S0 = D+ o (V07— Vi
C N N
= @R B Ok D S e

e€OK i=1

where we set n, = Z?:l nie;. For the first term, we know from the above reconstructions that p} and
P have the same mean values on all the elements of 7;* and of 7,”~'. Similarly, p7~' and p}~' have
the same mean values on all the elements of 7, and of 771"_1. Thus, for the first term, we infer that
(Op, V) = (047, 1)k for all K € T;*. For the second term, using the mean value constraint
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maintained in the reconstruction, we infer that (9,V-aj,1)x = (9,V-u}, 1)k for all K € 7,*. Thus, (5.8a)
holds true. The local conservation property of the scheme implies at each time step n, 0 <n < N,

n—1 n—1

<gn PRI e U S ks WY 1> —0, VKeTm (5.9)
K

T 2a T"

Taking the trace-operator on both sides of ([5.2a) or (5.3a), using the fact that V-u}} = tr(e(u})) = tr(Vu}),
and replacing the result in (5.8a) gives at each time step n, 0 <n < N,

n n—1 n n—1
o an - ¢ o — 0o .
(Orp(Py>0p), 1) = ((60 +oylh | & Th Th ,1) , VK eT". (5.10)
™ 2a ™ K
Replacing the above result in (5.9)), we obtain (5.8b)). O

6 The a posteriori error estimates

We present in this section our a posteriori error analysis of the two mixed schemes given in the previous
section. The idea is to estimate the error between the (exact) weak solution (p,u) and the approximate
solution (Ppr, Unr) presented in Section [5|in an energy norm, for which we shall define first the residuals.

6.1 Definition of the residuals

Let Xr := L2(0,T;Hj(Q)), the dual space of Xr is given by X, = L*(0,T; H ' (Q)) and Zr :=
H'(0,T;H}(Q)); for the sake of simplicity, we set Iy = 0§ and I'y = (. To work with the nonconform-
ing approximation (U, pp.) of Section we introduce the (broken) energy-norm on X where V is now
the broken gradient operator:

N
ol =3 / S KAVl dl, Vo e Xp. (6.1)
n=1

n K€7’hn

The broken Xz -norm is

N
|||v\||%<T:Z/I S Vv dt, vy e Xy (6.2)
n=1

n Kenn

Following [28], we introduce the space—time space
Er ={(p,u)|p € Xr, ué€Zr, such that d,p(p,u) € X7},

then define a weak formulation of (2.1)) as the following: find (p,u) € & such that p(0) = 0 and u(0) =0
and such that

T T T
/0 (Orp(p,u), q)dt +/ (KVp,Vq)dt = / (g,9)dt, Vqe€ Xr, (6.3a)

0 0

/0 (O(u),e(v))dt — a/o (p,V-v)dt = —/0 (f,v)dt, VveXrp. (6.3b)

where (-, -) denotes the duality pairing between H~1(Q) and H}(Q2). Now, let (s, Prr) € Er be given (not
the numerical solution). Define the following continuous linear forms Rp(phr, Upr) and Ry (Ppr, Gpr) on
X7 and X7 respectively: for all ¢ € X7 and v € X,

T T T
(Rp (Prers e @) x1 0 = / (g,0)dt - / (O (Brrs ) @) dE — / (KVpnr, Va)dt,  (6.4)
0 0 0

T T T
<RU(]5hTaﬁhT)7V>X’T,XT ::/O (f,V)dt+/0 (O(ﬁhf),e(v))dt—a/o (ﬁhT,V-v)dt. (65)
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The norm of the residuals are defined in a standard way and given by

[[Rp (Prr, Onr)lxz, := sup  (Rp(Prr, Qnr)s @) x4 X1 (6.6)
i
allxp=

[[Rv (Phr, Qnr)llxy, = sup (Ru(Phr, Unr), V)X, X1 (6.7)
veXr
Ivlixp =1

6.2 Bounding the error of the displacement and the pressure by the dual norm

of the residuals

In this section we prove that the dual norm of the residuals bound an energy-type norm of the differences
between the exact and the approximate pressure and displacement. The results are obtained through duality
technique [10, 13]. To this aim, and for all times ¢ € (0,7), let

Qui= L0, L(), X, = L0, HY(Q), X} := L0, H-\ (), Z; = H' (0,6 H)(Q)),

and
Lc:t = {(p, ll) |p S Xt, uc Zt7 such that atsﬁ(]?a ll) € Xé} .

Let us define the following two energy-type error measures:
[ — e 12, 2= 2palle(a — nr) [, + NIV-(u = )2, (6.8)
and
~ - 2 ~ 2 1 - 2 1 N ~ 2
I = Phry 0w = nr ), = collp = Drrllgy, + 5llu = e[z, + Sllo(p = Prry 0 = nr ) Olz-1(@)- (6.9)

We first state the following bound:

Lemma 6.1. Let (p,u) be the weak solution of the problem (2.1)) given by (6.3). Let (Pnr,Qnr) € E. Then,
there holds, for a.e. t € (0,T),

. ; 1 L 1 A
||(p — Phr, 0 — uh‘r)”ﬁt S 5||RP<ph‘r7 uhT)H%{{ + ZHRU(ph‘ry uh‘r)”%(g

1 R N
+§|\<P(p—pfmu—uhr)(t)H%q- (6.10)
Proof. For a.e. t € (0,T), we denote by W(-,t) € H}(f) the solution to
(KVW, V) = (¢(p = e, 0t = nr) (1), 0), V6 € Hy(Q). (6.11)

For any ¢t € (0,T), the existence and uniqueness of W (-,t) is guaranteed by standard arguments. Moreover,
since both ¢(p,u)(t) and ©(Ppr, Upr)(t) are in X there holds W € X;. From (6.11]), we infer first that

IIKzVW (., t)||= sup (KVW,Vg),
PEH(Q)
o1l g () =1

= sup (p(p = Prrsu— Unr) (1), 9),
CbEH(}(Q)
H¢HH(1)(Q)
= [le(p = Prryu — ) )| -1 (6.12)
Now, we choose v = (u — ;) as a test in (6.5)) and let ¢ = W be a test function in (6.4). Summing the

resulting equations, we obtain

(Rp (Phr> nr), @) x1,x, + (RU(Dhr, Unr ), V)x; x, = A1 + Az + Az + Ay, (6.13)
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t
Av = [ {0uplo = frrva— ). W) ds,
0
t
Ay = [ (V= o). VW) ds,
0
t
Az = / (O(u — Gp,), €(u—0p,)) ds,
0

t
Ay = —a/ (p — Phr, V-(u — 1)) ds.
0
First thanks to (6.11]), we obtain

t
A1:/ (Ko, VW, VW) ds = 5 (IKEVW (1) ~ [[KETW (-, 0)]2).
0

DN | =

Hence from (6.12)), we obtain

1 " A~
Ar = Slle(p = prru— e ) (D)1 310

as W(-,0) = 0. Now, from (6.11)), we infer that

t t
Ay = co/ (p — pnr)?ds + a/ (V-(u—0p,),p — pnr) ds.
0 0
By definition, we have
A3 = ||u — ﬁh"'”it’

Finally, we infer using Cauchy-Schwarz, young’s inequality and then Korn’s inequality [21] that

P A, 1 P 1 PO
(Re (bnr Unr ), @) x7 x, + (R By Wnr ), V)x1 %, < SIRe(Bhrs nr) %) + 5= R (Brrs tnr )|,

2u
1 N
+ IWCOI, + aleta - anI,
Employing ((6.14)),(6.15)), (6.16)), and (6.17) in (6.13)), we obtain (6.10)).

The next step, is devoted to bound the following energy-type norm

R . 1 . . 1 . .
1 = B = 80) By 2= 510 = s = ), + 5l — P = )

T ¢
+2co/ <|p_ﬁh7||%t +/ |p—ﬁh7||éset_sds>dt
0 0
T t
+/ ||u—f1h7||%t+/ ||u—ﬁhr||255€t_sd8 dt;
0 0

presenting an energy error of the displacement and the pressure by the dual norm of the residuals.

Theorem 6.2. Under the Assumptions of Lemma[6.1] there holds,

R N 1 I 1 I
1(p = Prr>u = Wpr ) |12, < §||RP(phT,uhr)||§<} + EHRU(phnuhr)Hg(ﬁf

T t
+/ (IIRP(ﬁhwﬁhr)Hg(; +/ ||RP(ﬁhT7ﬁhT)||§<getSds>dt
0 0

1 T . . t . . .
o/ (HRU(phﬁum@w [ IR ) e ds>dt;
0 0

13

(6.14)

(6.15)

(6.16)

(6.17)

O

(6.18)

(6.19)
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Proof. First, using Gronwall’s Lemma, we infer from (6.10)

1 . N
§||80(p = Py = ) ()] |71 (0

<

DO | =

PN 1 PN 1 . .
1 Re (Brrs e )| 5; + ZHRU(MT, )%, — 5 (Ilu— Wir| |2, + 2¢0llp — Dirl13,)
I I
5 [ IRe ) et~ 4 5 [ 1R (e ) e
2 Jo ° 2 Jo °

1/ [ . _ ‘ A _
—3 (/ [|lu— uhTH%Se75 *ds + 200/ l|lp —phTHéset Sds) . (6.20)
0 0

We integrate the above inequality over the interval (0,7), to obtain
1 . N 2 i PN 2 ' PN 2 t—s
el = pnryu —anc)lly, < 5 [Re (Brrs Unr)|[x; + [ [IRe(Bhr, Qnr)|[5 e ds | dt
0 0
e P 2 ! L 2 t—s
+ 2 [[Ru(Prrs Gnr)llx; + [ |[Ru(Brr, Gnr)|[x e *ds | dt
0 *Jo ‘

1

T
3 (=, 200l = I, a

1 T t t
~3 / </ [|lu— ﬁhT||%set*Sds + 200/ llp — ﬁhTHZQSetsds) dt.  (6.21)
0 0 0

1
Now, adding §||go(p — Dhr,u — ﬁhT)H%(,T in both sides of (6.10)) for t = T, then we use (6.21)) to bound the
last term, we end up with (6.19)) O

We have also this simple estimate:

Lemma 6.3 (Simple bounds for the displacement and pressure errors). Under the Assumptions of Lemma
there holds,

T
R . e NN 1 NN
1(p = Prrru = pr) |12, < - <|Rp(ph7'7uh7')||§(,} + M”RU(phTauhT”%(’T) : (6.22)
Proof. Using Lemma for all t € (0,T), one has
. N L 1 L . N
(0 = rrs t = Wnr ) (D[ F-1 () < [ Re (Bir e )% + ;HRU(phT,uhT)H%(; + e = Prrsu — 7 ) ()]

The Gronwall lemma yields for all ¢ € (0,T),

. " PN 1 PN
[lo(p = Prrsa = e ) ()| [F-1(0) < € (”RP(phra nr)l[%; + 2 1Ru (P uhr)”%{;) ~ (6.23)
Using the above inequality in (6.10) then setting ¢t = T yields (6.22]). O

Remark 6.4 (Uniqueness of the weak solution). If we suppose that (Ppr, Upr) is a weak solution of (2.1)).
This implies first that Re(Pnr, Unr) = Ru(Phr, Unr) = 0. Thanks to the estimate (6.19) (or (6.22)), we get

l(p — Prr,u — Opr)|len = 0, and hence the uniqueness of the weak solution.
6.3 Bounding the dual norm of the residuals by the estimators

We now bound the dual norm of the residuals by fully computable a posteriori error estimators. Let a time
step 1 <n < NN, and a mesh element K € 7," be given. We define the residual estimators

-3 AN AT n n
Uﬁ,P,K = CP,KCK,QKhK”gn = Opp(py,0y) = Vewylx, KeT,, (6.24)
Rk = Cpxhe|V-oy + 1k, KT, (6.25)
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and the flux estimators

e i (t) =W+ KV (t)|ex, KeT tel (6.26)
v,k () = o = o (Pne, e ) ()|, K €Ty, t eI (6.27)

Herein hg denotes the diameter of the mesh element K, and Cp g is the constant from Poincaré inequality:
lg — moq|l < Cp xhi|Vall, Vqe H'(K), (6.28)

where myq is the mean value of ¢ on the element K and Cp g = 1/7 whenever the element K is convex.
We have the following result:

Theorem 6.5. Let (p,u) be the weak solution of the problem (2.1)) given by (6.3). Let (ppr,0p.) be the
reconstructed functions as obtained in Section[5.2 Then there holds

[NIE

R )L, < Z/ > AGhpsc ) Fdt (6.29)
"KGT"

R P )1, < Z/ S (v + o)ty (6.30)
’VLKeTT]

Proof. Let 1 < n < N be given and let ¢ € Xp with |||¢|||x, = 1. Adding and subtracting (wp., Vq)
to (6.4) and applying the Green theorem, we obtain
T T
(Rp (P Qnr ) @) xp x0 = / (9 — Op(Phr, Unr) = V-Wir,q) dt + / (KV(prr — Pnr), Vg)dt.  (6.31)
0 0

We apply Lemma the Poincaré inequality (6.28)) and Cauchy-Schwarz inequality, it is inferred that

(Re (P, nr)s @) x50

Z/ Z t 50 ph'rauhT) v.tha dt+2/ Z KV ph'r ph‘r) VQ) d

I, KGT" I, KGT"
=z [ X (6" Ot )~ Voo
71 KGTn
+ Z/ Z Kv ph‘r ph‘r) Vq)K dt
’!L KeTTL

N
- z_:l/ { D (e + ke ) [IVa@®)]lx} dt.

In Kern
Applying the Cauchy-Schwarz inequality yields

2

R 1), < Z/ > Alhpre + ()}t (6:32)

nKeT"

Proceeding in a similar way for (6.30) with v € Xp such that |||v|||x, = 1; first recalling that
T T
R ).V xce = [ (e, ) e dit [ (v,
0 0

T T
- / (0 (e, nr), VV) it + / (f,v) dt, (6.33)
0 0
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where we used the fact that o (pp-, Upr) is symmetric so we can replace €(v) by Vv in the first term in
the right-hand side of (6.33). Now, adding and subtracting (., VVv) to (6.33)), applying the Poincaré
inequality (6.28]) together with the Cauchy-Schwarz inequality, we obtain

T T
<RU (ZA)hT7 ﬁhT)? V>XfT,XT = / (o’(ﬁh'r; ﬁhT) — Ohr, VV) dt + / (v'&h‘r + fa v — 7T0V) dtv
0 0
<Z/{ Z 77RUK+77FUK( ))H|V()|||K}dt (6.34)
In KeT,;!
We infer (6.30) by applying again the Cauchy-Schwarz inequality. O

6.4 The a posteriori error estimate

Now, we combine the upper bound in (6.19) with the results of the previous section to obtain a posteriori
estimate for the displacement and pressure errors. To capture the nonconformity from the numerical scheme,
we additionally define the nonconformity estimators:

2
nNer,u, i (t) = {QN €(Unr — nr) (1) |5 + A V-(Unr — ﬁhf)(t)H%} . KeTy, tel,, (6.35)
h 1
KC - R
NNce,u k(1) = 77:( S IV-(Qpr —ap) ()|, KT, tel, (6.36)
morp.x(t) = |(Phr — Prr) e, KeT,, tely, (6.37)
1
hKCK K R "
NNee,p,x (1) = T”(th ), KEeET), tely, (6.38)
h 1
KCK K
771]\IVCTF,U,K = 7“V (y, —ay)lx, KeT, (6.39)
v e N
"INCTF,P,K ‘= TH(P —phellx, KeTN. (6.40)

Theorem 6.6. Let (p,u) be the weak solution of the problem (2.1)) given by (6.3)). Let (Pnr,Unr) be the
(5-1)

postprocessed pressure and displacement as obtained in Section . Let (ppr,Qpr) be the reconstructed
pressure and displacement as obtained in Section (5.2]). Then there holds

|(p — Phr, 0 — Upr)|len < P + nU + NP + INC,U, (6.41)

where

M

L, N N n l
ny = \/:{ nJ +22 Z +222Jnl<2(ng)2)} ’ J:PaUv (642&)

n=1

_ G
NG, = D)

N N
Z (7717\1101,J)2 + 205 (nﬁcz,.l)z +4 Z T 77N01 5)
n=1

n=1

——

[N

+4 ZN: Zn: "l(zl: (77N01 J) ) + 05 (7711\1VCTF,J>2 } , J=P, 1, (6.42b)
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with
1
2
’I’}? = / Z (nﬁ,J,K + WQ,J,K(t))Z dt ’ 1 S n S N7 J= P7 U7
" KeTy:
1
2
2
NCLP = Z (7717\LICI,P,K(t)) dtp , 1<n<N,
™ Key
1
2
2
NNC2,U = / Z (Mcour®) dtp , 1<n<N,
™ geTpr
2
2
INeTR,) = Z (nXcrr,a.x) , J=P, U,
KeTN

17

(6.43)

(6.44)

(6.45)

(6.46)

and where we have set Lp = 1 and Ly = i, Cp = ¢y and Cy = %, dp = cg and Sy = 202, and for

1<n,l<N,

Jnl ::/ /et_sdsdt.
n Jrt

Proof. From the triangle inequality, we have

||(p 7§h7‘7 u-— ﬁh‘r)”en § H(p - Ish‘ra u-— 1AlhT)”en + H(ﬁh‘r *ﬁh‘ra ﬁhr - i\ih‘r)”en-

(6.47)

Then, we decompose ||(Pnr — Dhry Uhr — Upr)|len intO two parts separating the pressure terms from the

displacement terms, using the triangle inequality:
||(ﬁhr _ﬁhraﬁhr - ivlh'r)”e]ﬂ S Hﬁhr _ﬁhTHP + ||ﬁh7' - ivlh‘r”U;

with

2
A ~ €O ||~ N Ci ~ A ~ N
[ EHPhr —phTIIéT + §O||(phr _phT)(T)H%{*l(Q) + ¢ llpnr —phT||§<;

T t
+ 200/ (Hﬁm — pielle, +/ Prr — PurllB, €tsd8> dt,
0 0

R - 1, - . a ~ . ~ N
[anr = Unr |G = /s — e |2, + 5 IV (s — e ) (D)|[7-1 (0 + @2 V-(@nr — eI,

T t
+/ <|ah7_ﬁhf||§t+/ ||ﬁh7—ﬁh7|%setsds)dt.
0 0

We then apply (6.19), to get

H(p _5h7'7 u— ﬁh'l’)Hen

1
1 o T o t o B
< {2||Rp(phr7UhT)|§<; +/ <|RP(PhT,uhT)|§q +/ HRP(phT,uhT)H%(éet ds>dt}
0 0

1 . 1 /T o t o .
+ {QMHRU(PhnUhT)IgchJrM/ (IIRu(phT,uhT)lliq +/ 1R v (Brr eI € ds>dt}
0 - Jo ‘

+ IPhr — Durllp + |[Gnr — Unr||u.

(6.48)

(6.49)

(6.50)

1
2

(6.51)

We then use the results of Section to bound ||Rp (prr, Gnr)l|x; and [|Re(Par, Unr)||x; with the estima-

tors. Thus, there remains to give a computable upper bound to ||prr — Prr|lp as well as to ||Gp, —

ﬁhTHU
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and then combine these results. For the first term of (6.49)), we have

[ . Z/ S G — i) (0%,

In KeT»

—Z/ Z 77NC1PK )) dt. (6.52)

"KGT"

Then, since for all 1 < n < N and on each element K € 7,7, the quantity (pnr — Prr) has zero mean value

by GT):

~ . ~ " 2
|(Prr — Phr)(T)H%zfl(Q) = sup  ((Pnr —Pur)(T), )7,
q€H; ()

[|IK2 Vq||=1
~N ~N 2
= sup  (Pnr — Prr q —m0q) ",
q€H (D)

1
[IK2Vg|l=1

hic e KK N
> Hpm pi-lelllglll ]

<

KeTN

2
hiey KK N

S Z thr thTHK )

KeTN

2

= Z (nI{IVCTF,P,K) . (6.53)

KeTN

Similarly, we obtain
[Prr — phT”X’ < Z/ Z INC2,P,K ))
In KeT»
We use the same idea to bound ||up, — Gp.||u; the first term of (6.50)) is given by

18, — a2, = Z/ Y {2ulle(@ur — ) )1 + AV (@nr — ) ()5} dt,

n=1 In KET"

_Z/ Z Mer, v,k ( )) . (6.54)

In KeT!

For the second and third terms of (6.50), we use the fact that for all 1 < n < N and on each element
K € 7,", the quantity (Qp. — Gx,) (and also for V-(Up, — Gp,)) has zero mean value by (5.2b)) to infer

~ . 2
IV-(anr — Uh7)<T)||%rl(Q) < Z (7711\IVCTF,U,K> )
KeTN

[V-(Qpr — Gnr) ||X’ <Z/ Z 77Nc2UK ))

In KeTn

Gathering the above results in (6.51)) to obtain the estimate (6.41]).
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7 An a posteriori error estimate distinguishing the space and time
errors

In this section, we elaborate the error estimate , proceeding as in [I1, [15] [I8], [26] so as to distinguish the
error components resulting from the spatial and the temporal discretization. In particular, separating the
space and time errors of the displacement from the estimated space and time errors of the pressure is useful
if instead of a monolithic scheme, an iterative coupled solution method is involved for and (cf.
[9, 8} [33]). To this purpose, the diffusive flux estimator g p ;(t) as well as the stress estimator i vy x ()
are split into two contributions using the triangle inequality We define for all 1 <n < N,

775p, / Z 77RPK+77DFPK)7 nspU / Z nRUK+77DFUK)7

In ke In geTn
(tne)” = [ 3 GIVi =V e (ae) = [ X Flotian o . ()
In KET" In KGT"
where
norp.x = |wh +KVpy KeT,, (7.2)
moru.k = oy —o@h, )|k, KeT,". (7.3)

We have this result:

Theorem 7.1 (A posteriori error estimate distinguishing error components). Let (p,u) be the weak solution
of the problem given by . Let (Phr, Upr) be the postprocessed pressure and displacement as obtained
in Section . Let (Pnr, Upr) be the reconstructed pressure and displacement as obtained in Section .
Then there holds

||(p — DhryU— ﬁhﬂ—)”en < Mem,P + Msp,P + Mem, U + Msp, U (7-4)
where
L N 2
Ttm,J ‘= 7J ({ Z (n?m,J)2 }
n=1
N n % N n l %
+\/§{ZT”Z(THH}J } \/5{2 Jnl(Z(nth) )} ); J=P, U,
n=1 =1 n=1[=1 q=1
(7.5a)
Ly al 2| °
Mt =\ ({ > () }
n=1

A3 S wr) S ))) ) omen s-r.

n=1[=1

In the spirit of Lemma [6.1] the following simplified version of the a posteriori estimate of Theorem
distinguishing the different error components can immediately be obtained.

Corollary 7.2 (A simple estimate distinguishing error components). Under the Assumptions of Lemma
there holds,

||(p - ﬁhra u— ﬁh'r)”en S ntm,P + nsp,P + 77tm,U + nsp,U~ (76)

L N 2 :
Thtm,J ‘= ZJ{ (n’tnm,J) } ) J= Pa U7

L [ & 2 )°
Nsp,J ‘= ;{ Z (nfp,J) } +1ncg, J=P, U,

and Lp = €T and Ly = %

Herein,

(7.7a)
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8 An adaptive algorithm

In this section we investigate the error estimate in Theorem [7.I] to design an adaptive algorithm where the
mesh size and time step are locally adapted as in [26], [15] T3], 12] and the references therein. This is based
on balancing the space and time errors for an adaptive refinement of the space—time mesh. To do so, first
the space and time error components should be equilibrated by selecting the time step 7, and adjusting the
spatial meshes 7, in such a way that

YemMep < M < Tem 5 (8.1)

where 1} = njp + njy, for J = sp, tm, and where ytm, I'tm are two user-given weights, typically close to
1. The goal of this balancing is to have 7, and ng, of comparable size instead of getting 7}, much smaller
than ng,. This balancing can be defined locally (element-wise) as

’thyKn:p,K < ntnm,K < th,Kn;Lp,K’ VK € 77777,7 (82)

where Yim,x and I'yy, g are the local (element-wise) weights. In the next step, we have to adapt the
space mesh; refinement/coarsening so that the local spatial error estimators are distributed equally: for all
Ky, K, €Tl

Nép Ky ™ Mip Ky (8.3)

To account for limited computing resources, we fix refinement thresholds A, > 0 and 7, > 0 for both
the mesh size and the time step and require, for all 1 <n < N,

KHEH’]%' hK 2 hmir‘n and Tn Z Tmin-

We also need to fix threshold that the error on the time interval I,, should not exceed e™, for all 1 < n < N.
Based on the above considerations and balancing conditions, we propose the following algorithm:
Algorithm: {Adaptive algorithm}
Data: Enter T, pg, og and 0, K, ¢, i, A and a.
Result: The quadruplet (o, Dhr, Whe, Upr)-
Choose an initial mesh 7,", an initial time step 79, and set t° = 0;
while " <T do {Time loop}
n<+—n+1;
771n — 7;:1—1;
Tn < Tn—1;
Calculate the quadruplet (o}, py, Wi, u});
Calculate the estimators ng, and ny,;
repeat {Space refinement}
repeat {Space-time balancing}
if i, < 7tmng, then
‘ Tn 4 2Ty;
end
if niy, > Femny), then
‘ Tn %’Tn;
end
until the balance or is satisfied or Ty < Tmin;
Refine or coarsen the cells K € 7" until is satisfied or hx < Amin;
until o, + i, < €
(R P WH E) = (s s Wi W) e
" — v oy
end

Algorithm 1: Complete solution algorithm with adaptive space—time refinement
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Remark 8.1 (The initial data estimator). In practice, the initial data is inhomogeneous and additional
initial condition estimator should be added to the estimate (6.41)). The initial condition estimator takes the

following form:
T

(& ~ ~
e = 7‘|<P(p_ph‘rau_uhT)(O)HH*l(Q)- (8.4)

In particular, regarding the proof of Lemma[6.1] and Theorem[6.9 and their proofs implies the appearance of
the term T, which can grows exponentially with the final time T. In practice, this does not affect the global
estimate as the initial condition ||o(p — prr,u — Unr)(0)||g-1(q) can be made sufficiently small. Moreover,
a new step is added to the above algorithm in which the initial mesh is adapted in such away the local
initial condition error estimators mc, i, for all K € ’T}?, are distributed equally and satisfies nic < el,
where €° is an additional user-given weight for the initial data (cf. [13, [1] for more details). The initial
estimator ¢ can also be decomposed in two components, as one for the initial pressure and one for the
initial displacement.

Remark 8.2 (Time oscillation of the source terms). For the sake of simplicity, we assumed the source terms
f and g to be piecewise constant in time. When this is not true, additional data time-oscillation estimators

should be added to the estimates ((7.4]), and (6.41));
Nose,g = [l9 — QHX’Ta and  Tose,f 1= || — fHX’Tv (8.5)

where g € PX(L*(Q)) is such that g|;, = §" where we have set §" = = [, g(-,t)dt, and accordingly for f;
f e PO(L2(Q)) such that f|;, = £ with f" = L [, £(-,t)dt. In that case, the residual estimators are given
by /

M = Op ke chic |G — dup(Bp, 6f) — Vowillx, K €T, (8.6)
mhv.k = Cpxhl|V-ol + "k, KeTp (8.7)

9 Numerical results

This section discusses the computational results of applying our a posteriori error estimates when solv-
ing (2.1) using the mixed scheme (4.6)) or the one given by (4.7). To illustrate numerically our theoretical
results, we consider in = [0, 1]? the analytical solution of Biot’s consolidation problem (2.1)) (see [9]).

u(x, 1) = ( izg:g%:g ) and  p(x,t) = to(1— 2)y(1 - y). (9.1)

The effective parameters are K = 1, ¢cg = o« = 1, and ¢ = A = 0.6. We choose source terms, initial
and Dirichlet boundary conditions such that Eq. is the solution of problem . Convergence in
space and time are evaluated on a series of space or time uniform refinement. We compare the estimated
errors for the pressure and displacement with the analytical errors measured in the norms defined by
and . For both methods, we set 7@ = h3 in order to compare the convergence rates of the spatial
discretization errors ignoring influences of time discretization errors. In table [1} we present the estimated
errors of Method 1 with AFW elements. That of Method 2 are presented in table @ The last column in
both tables displays the corresponding effectivity indices, given by the ratio of the estimates over the global
error measured in the energy norm given by denoted in the table as eqy.

We observe that the predicted error overestimated the exact errors—recall that there are no undetermined
multiplicative constants in our estimate. One can observe that the convergence rates as well as the effictivity
indices (see Figure |3| right) are very satisfactory, and we can see that they are not influenced by the time
discretizations. In particular, Method 2 gives a slightly better efficiency. For the temporal refinement, the
same convergence behavior with similar effectivity indices was observed (not presented). Figures [1| and
depict the distribution of the estimate errors and the analytical errors at the final time step where both
methods reflect the distribution of the analytical error in the whole domain.

In the second part of this test case, we compare the previously estimates obtained on uniform and
fixed meshes and time steps with the estimates obtained using the Adaptive Algorithm of the previous
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Figure 1: Actual (right)and estimated (left) error distribution on an initial mesh and after two mesh
refinements with Method 1.

Method 1
]‘/h nSP7P 77sp,U ||p _ﬁhTHP ||u_ﬁh‘r||U €en Ieff
4 3.15e-2 2.28e-1 1.15e-2 8.05e-2 9.09e-2 2.86
8 1.75e-2 1.35e-1 6.21e-3 4.26e-2 4.86e-2 3.14
16 || 9.47e-3 7.57e-2 3.31e-3 2.27e-2 2.56e-2 3.32
32 || 5.01e-3 4.19e-2 1.69e-3 1.34e-2 1.32e-2 3.55

Table 1: Error estimators and analytical errors under space refinement with ¢t = 7 and 7™ = h3.

section. We start with an initial mesh of 311 elements. The initial time step 79 was chosen as 0.005 and
was not changed by the criterion ;¢ < €°. The other parameters used in the Algorithm are 74, = 0.75
and vsp = 1.4 and " = 5 - 10e~37™. The performance of the algorithm is tested for the two methods. In
Figure [3| (left and center), we gives the initial and final meshes. In Figure [3| (right), we plot the evolution
of the error estimates depending on the total number of space—time unknowns of the static algorithm and
that of the adaptive algorithm. As shown for both methods, one can reduce the number of unknowns
necessary to attain the prescribed precision using the derived estimators and adaptively refined space-time
grids. Particularly, with the adaptive algorithm, the two methods attain the prescribed precision with
approximately the same number of space-time unknowns. Note that Method 1 require less computational
costs compared to Method 2. Figure [d compares the error estimate at the final time to the exact error for
Method 1. Again, the distribution of the estimate error reflects the exact error and one can easily remark
that the error is evenly distributed throughout the domain.
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Figure 2: Actual (right)and estimated (left) error distribution on an initial mesh and after two mesh
refinements with Method 2.

Method 2
1/h Tlsp,P Tlsp,U ||p - ﬁh‘r | |P | |u - ﬁh‘r| |U €en Ieg
4 2.91e-2 1.61e-1 1.02e-2 5.35e-2 6.37e-2 2.98
8 1.52e-2 8.61e-2 5.25e-3 2.72e-2 3.26e-2 3.10
16 || 7.88e-3 4.44e-2 2.71e-3 1.40e-2 1.67e-2 3.13
32 || 4.06e-3 2.30e-2 1.40e-3 7.22e-3 8.58e-3 3.18

Table 2: Error estimators and analytical errors under space refinement with t = T and 7" = h3.
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Figure 3: Initial mesh (left) and final mesh (center) and the comparison between a static algorithm (with
fixed mesh and time step) and the adaptive algorithm (right).
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Figure 4: Actual (right) and estimated (left) error distribution at ¢ = T on the last mesh of an adaptive
algorithm with Method 1.

10 Conclusions

Two mixed finite element formulations of the Biot’s consolidation model are presented and analyzed. Each
method utilize a pair of mixed finite element methods, one for the linear elasticity and one for the mixed
Poisson problem. The methods uses either symmetric stress space or weakly symmetric stress through the
introduction of Lagrange multiplier enforcing the symmetry of the stress in a weak sense. We propose for the
two methods a unified and guaranteed a posteriori error estimates based on a conforming reconstructions of
the displacement and pressure; both continuous and piecewise affine in time. Precisely, independent of the
mixed method, we present a guaranteed and fully computable error estimate that bounds the energy-type
error between the unknown exact solution and the approximate solution. This estimate is then decomposed
into estimators characterizing the space, and time error components. We also separate the pressure error
components from those of displacement errors. This is efficiently used in an adaptive space—time algorithm
where the individual error component estimators are used to adjust the time step, and to select the mesh
elements to be refined or coarsened. Numerical results with analytical solutions illustrate the effectiveness
of our estimates and the performance of the adaptive algorithm. Finally, we shall point out that the
developments in this paper also apply to any locally conservative scheme such as cell-centered finite volume
scheme and mimetic finite difference.

A Appendix: Proof of Theorem

The proof will be broken down in several steps: we first construct solutions of certain finite-dimensional
approximations of , then we derive suitable energy estimates in Lemma and prove then the Theorem.

We introduce the finite-dimensional approximation of , . To this aim we introduce some
notations: Let {7, |n € N} be a Hilbert basis of and {z,, | m € N} a Hilbert basis of Q. That of spaces
W and Q are, {vi |k € N} and {g; |l € N} respectively. For each quadruplet of positive integers (n,l, k,m) €
N%, we define by the following finite dimensional subspaces:

n = span{Ti, T2, ..., Tn}, Q. = span{zi,2za, ..., Zm },

W, = span{vi,va, ..., Vi }, Q1 := span{q1, g2, ..., qi }-
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Therefore, let (o, pr, Wk, W) [0, T]* =, x Q1 x Wy x Q,,, be the solution of the following problem:
—(Aop,Ti,) — (U, VoTi,) — 2%(1]91,7'1‘(,) =0, ie=1,..,n (A.1a)
c .
(CO + CT)(atpla QJP) + i(ata-na QJPI) + (V'Wknqu) (g( ) q]p) Jp = 17 crey la (Alb)
(K 'wy,v;,) — (p1,Vovy,) =0, Jw=1,..k, (A.1c)
(Veon,z;,) = (—1f(t),2:,), tu=1,..,m, (A.1d)
with
(0,(0),24,) =0, Vi, =1,..,m, and (p(0),q;,) =0, Vjp,=1,...,L (A.le)

Using the same techniques from [32], one can obtain

Lemma A.1 (Construction of approximate solutions). For each quadruplet (n,l,k,m) € N*, there exists a
unique solution (0, P, Wi, Upy,) to problem (A.1)).

Proof. Let us introduce the following notations:

(Gi(t)i, = (9():43,),  (C)iyj, = (co+ )@, 4i,)s VO i, jp <L,

(En)i,j, = (AT, Ti,), V0 <ig, jo <n, (Ani)j,j, = 2%(1%,),7'1'6), V0 <j, <[, 0<i, <m,
(Fn(t)i, = (£(2),2,), YO < <m,  (Bun)i,j, = (V'75,.2,), V0 <iy, <m, 0<j, <n,
(Di)ini, = (Vvin, q5,), V0 <y <k, V0 < jp <1 (Vi)inge = (K7 'vi,vin), V0 <, i < ke

We also use the following notations; P; to denote the vector of degrees of freedom of p;(t) with respect to
the basis {g;, }, Si to denote the vector of degrees of freedom of o, (t) with respect to the basis {r;, }3,
U.,, to denote the vector of degrees of freedom of u,,(t) with respect to the basis {v;, }i* and W}, to denote
the vector of degrees of freedom of wy,(t) with respect to the basis {z;, A }%5. Now, using the above notations,
and for all (n,l, k,m) € N*, problem may be rewritten as

—E,S,(t) — BL U, (t) — A, P(t) =0, (A.2)
CTH) + AT S (1) + DuWi(t) = Gult), (A3
ViWi(t) — Dj Pi(t) = 0, (A4)
ansn(t) = _Fm(t)y (A 5)
P,(0) =0, Uy,(0) =0. (A.6)

Regarding the assumptions concerning K as well as the property of A, we obtain that V;, and E, are
symmetric and positive definite square matrices of size k and n respectively, and we have

(Eil)iaja = 2()‘ + :U')(Tjga’ri,,)a v0 < anjO’ < n, (A7)
(Vk_l)iij = (Kviw’vjw)7 VO S Zm’-]w S k' (A'8)
We have then
S.(t)=—E,'B} Uny(t) — E, ' A, P(t), (A.9)
Wi(t) = V;lDﬁPl@e). (A.10)
Substituting (A.9) and ( into and -7 we obtain
dP, dU,,
(Cr+ 1) =7 (8) = Hipy = (1) + Lipi(t) = Gat), (A11)

M, Uy, (t) + Hi, Pi(t) = —Fn (1), (A.12)
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where J; = —AglEglAnl, H;, = AzlEng;{Ln, L, = leVk_lqu]; and M,, = anE'ngrI;m' Now, we

differentiate (A.12)) with respect to time and plugging the result into (A.11)), we obtain
“1gq7 y 4P -1
(Ci+ J,+ H;,, M, ' H],) H(t) + Lipi(t) = Gi(t) + M,  F,,,(¢). (A.13)
Now, it is inferred from (A.7) that (Dy);,;, = (Ci+J1)i,5, = co(qj,,,). Thus, (Dl + HlmM;lej;n) is the
sum of a symmetric, positive-definite matrix D; and a symmetric, nonnegative definite matrix Hj,,, M ! H?;n
Therefore, their sum is symmetric and positive definite, and thus can be inverted in (A.13)), leading to a
system of [ linear ODEs of order 1 with initial condition (A.6). Hence, there exists a unique function

dP,
P e (C’[O,T])l, with ditl € (LQ(O,T))Z which satisfies (A.13) together with (A.6)). From (A.12)), we obtain

U,, € (C[0,T])" such that % € (Lz(O,T))l. Similarly, from (A.9)—(A.10), one obtain Wj, € (C[0,T])
AW, ds,

such that € (LQ(O,T))k as well as S,, € (C[0,T])" such that
(0ns D1, Wk, Uy, 1s the unique solution to problem (A.1)).

€ (LQ(O,T))R. As a result

O

The next step is to derive a priori estimates with the aim to pass to the limit in a subsequence of the
approximated solution.

Lemma A.2 (A priori estimates). There exists a constant C' independent of (n,l, k,m) such that
el 20,7 02(0)) + Wkl Lo 0,7i12(0)) + Wkl 200,731 (div.0)

+110s0nll 20,7512 () + ol L2 0,758 (@iv,0)) + Wl 710,752 ()
< C (llgllz20,r:z2) + Il 0,102 (0))) s V(0,1 kym) > 1.

For the proof of this Lemma, we will make use of this intermediate result

Lemma A.3. There exist the constant C; and Cy independent of (n,l, k,m) such that

1
Al < ey + —— 2 f|? Lk,m>1 A.14
||0' H.A— (C +2(/\+,U)) ||pl|| +Cl|| || ) vn? , R, 2 1, ( )

1 1
2 2 2

u,|lf < Co (e + + f||%, Vn,l,k,m>1, A.15
lunl? < Co (e + s ) P + 5o 1P, (A15)

where || - || 4 is the energy-norm given by

[IT]la = / A1 7dx.
Q

Proof. For any given t € (0,T), we know that there exist o (-, t) € H'(Q)N ,, such that —V-a(-,t) = u,, (-, 1)
and [|o|| g1 (o) < C[[un||. Then, using equation (A.la), we obtain

Hum||2 = _(um7v'a) = (AO'mO') + %(Ipl,a),
< C(llowll +lpd)) llall,
< C(llonll + [lpl]) aml]-

Therefore,
Il < C (llonll + 2l - (A.16)
Now, take 7;, = o, in (A.la)) and z;, = u,, in (A.1d) and summing, we obtain:

(Ao, o) = —;—;(Ipl,an) + (£(), um). (A.17)
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Using the definition of A and applying the Cauchy-Schwarz and Young’s inequality leads to

a? 1 €
2 2 2 2 A
(o 6% —— +7 On f o m ) 18

for any € > 0. Now, using (A.16) and setting the suitable €, say € = 1/(8C?(\ + 1)), we get

202 +1 2 2 9
onlly < — —||onl]”. A19
lonlfe < 6P+ o I+ ol (A19
Now we use the fact that || - || 4 is equivalent to the L?-norm, i.e,
o I < el < 5P (420
2\ + 1) = A=y, ’ '
to deduce from (A.19)
1
2 < —— 24+ Ch|f|)? A21
ol < (e + 5o ) Il + CallI, (A21)
1
with C; = W This result together with (A.16]) implies (A.15)).
W

O

We prove now Lemma by deriving successively the estimates on p;, d;p; and o, 0;0,,, and finally
estimates for V-wy, for the H(div, Q)-norm and V-o,, for the H(div, Q)-norm. That of the estimate for u,,
will be straightforwardly deduced from the previous Lemma.

Proof. Let (n,l,k,m) > 1 and take 0;0,, as test function in (A.la)), then derivate (A.1d]) with respect to ¢
(A.1D)

and take u,, as test function. We take then p; as test function . and wy as test function in (A.1d).
Summing the four equations, we obtain

(CO + Cr)(atplapl) + (Kﬁlwkawk) = (Ao'nv ato'n) + (g(t)apl) + (_atf(t)’um)' (A22)

Using the properties of K, (¢g + ¢,) and applying the Cauchy-Schwarz inequality and Young’s inequality,
we get

(coter)d 2
(CO+CT)(8tplvpl) 2 dt”pl(t)H )

(K~ 'wi, wi) > ex|[wiel [,

(Ao, 0ron) + (g(t),p1) + (=0 (1), uy) < %%

1 € € 1

2 2 1 2 2 2 2
o + — + —llg9l|” + = OWfl|” + —]|u

H n||A 261”le 2|| || 2 H t || 262H m|| )

for any €1, €2 > 0. We deduce from these inequalities

(co+¢r) d 2 o 1
2 S o)+ excljwl < 5

We integrate this inequality over (0,t), for t € (0,7T), to get

d 9 1 9 | €1 5 | €3 2 1 2
— — —||0:f — ,
ol el + Glol? 4+ 11281 + 5~ 1wl

t t 1 1
(oo + I + 20k [ wn(o)l?as <lion@Ic+ [ (Sl + il ?)
t
+ [ allgl® + cllafP) ds
0

> 0 using (3.5)), and

We now replace (A.14) and (A.15) in the above inequality, letting v = co —

1
21 + 1)

adjusting €; and €9, we get

261{
()2 + 2% /Hw 2 ds < Clgl 22 0.1z + 112 0 zvean) + CilIE® 2y + /sz ()|? ds.
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It is inferred from Gronwall’s lemma that

Pl 220,722 0y < CUlglZ20.7:02)) + 1l EL 0,012 0))-

To derive the estimate for 9,p;, we take d;p; as test function in (A.1b)) and derivate (A.1c) with respect to
t and taking v; = wy. Therefore, we derivate (A.lal) with respect to ¢ and take 0,0, as test function, then
derivate (A.1d)) with respect to t and take dyu,, as test function. Summing the four equations, we get

(co+ c)(Oepr, Oupr) + (K™ 0wy, wi) = (A0yon, 010) + (g, 0ip1) + (—Oif, Opury). (A.23)

We recall that 9,6 € H'(Q2) N H*(div, ) and satisfies —V+(9;6) = d;u,,, such that ||0;a|| < C||0;u.m||. We
use the same techniques as as used to derive (A.16), it is inferred that

10sum || < C(||0ronl| + [[Oepi]]) - (A.24)

We now differentiate (A.lal) and (A.1d) with respect to ¢, and take 7;, = 0,0, in (A.1a)) and z;, = du,,
in (A.1d) then we sum the resulting equations, we infer that

(ADy0, By0y) = —;—;(I@tpl, Bron) + (—0uE(t), Byt ). (A.25)

We then follow the same steps as used to derive (A.21): Applying the Cauchy-Schwarz and Young’s inequality
to obtain

1
0l < (60 + gt ) ol + Cala P (:26)

Using the property of K and Cauchy-Schwarz inequality as well as the inequalities (A.24) and (A.26)), it is
inferred from (A.23) that there exist C such that

||3tp1\|2+7*|\v “twi[|2 < C(llgll* + [10:£1%),
We integrate this inequality over (0,t) for ¢ € (0,7T), we find
t t
2
/ [10epi(s)][* ds + %HVK”W;@Hz < C/ (Ilglf* + [12:£]%) ds. (A.27)
0 0

since wy(0) = 0. This result yields
||3tpl\|2L2(o,T;L2(Q)) + ||Wk||%°°(0,T;L2(Q)) < C(||QH%2(0,T;L2(Q)) + ||f”%-11(0,T;L2(Q)))' (A.28)

Now, it remains to bound ||V-Wg||2(0,7;22(0)) and ||V-o,|| 20,1512 (). We fix k and let V-wy, = Z §k qu

as V-wy € L3(Q), for a.e. t € (0,T), where we set §k = (V-w(t), qj,). Now we fix [ and multlply
by &7 and summing over j, = 1, ...,1, and using (A-26), and (A-28) we find out

VWmZé“k 9j,) < 2”ka 45, |1* + C ([|0:£]* + []gll*) - (A.29)

Integrating over the time we find
/0 (V- Wk,Z§k qj,)dt < C <||f||H1 orL2(Q) t Hg||L2(OT L2(Q))) / I ka qu||2dt. (A.30)
We tend s to +o00, then use the fact that V-wj, = Z;’j fi”qu, we obtain

T T
1
/o IV-wy[[?dt < C <||f||%11(07T;L2(Q)) + HQH%Q(O,T;LQ(Q))) + 5/0 VWi |[72(q) dt. (A.31)



A posteriori error estimate for Biot’s consolidation model 29

Thus,

Hv'wk”%?(o,T;L?(Q)) <C (HfH%’il(O,T;L?(Q)) + ||9H%2(O,T;L2(Q))) . (A.32)
We use the same techniques to obtain

IV-onll72(0.7.12(0)) < ClIEIF2(0.7:02(0))- (A.33)
We now prove the first part of Theorem there exist a unique solution (o, u,w,p) to the problem
B, @19,

e Lemma implies that the sequences {p;}§° and {9p;}§° are bounded in L2(0,T; L*(Q2)). That of
{o,}&° is bounded in L?(0,T;H3(div,(?)), such that {9;0,}° is bounded in L?(0,7;L%(€2)). The
sequences {u,,}5° and {9;u,,}§° are bounded in L?(0,T;L?(Q)). Finally, the sequence {w,}° is
bounded in L*°(0, T;L2(Q)) N L2(0, T; H(div,2)). Therefore, there exist subsequences, still denoted
by {pi}&°, {0}, {wn}s® and {u,,}5° and functions p € L?(0,T; L3(Q)) with d,p € L%(0,T; L?(12)),
o € L?(0,T;H3(div,Q)) with 8,0 € L*(0,T;L3(Q)), w € L*(0,T;L*(Q)) N L2(0,T; H(div,)) and
u e L2(0,T;L%(Q)) with 9u € L?*(0,T;L*(Q2)) such that

p—p in L*(0,T; L*(Q)),

Oepr = Opp in L*(0, T3 L*(2)),

wy, — w in L?(0, T; H(div, Q2)),

u,, —u in L*(0,T;L*(Q)), (A.34)

opu,, — du in L?(0,T;L%(Q)),

o, — o in L*(0,T;H(div, Q)),

o, — 0o in L2(0,T;1L%()).
For fixed set (ng, lo, ko, mo) > 1, welet (7,q,v,2z) € xCH0,T; 1y X Q1o X Wiy X Qi) as test functions
in (A.1) and then integrate each equation with respect to time, for (n,l, k,m) > (ng, lo, ko, mo),

T
_/0 {(AO’n,T) - (urm V'T) - %(Iply‘l')}dt =0, (A.35)
(coter) [ @m0+ 5O + (Twea}d = [ @0 (a0
T
/ {(K™'wy,v) = (p, V-v)}dt =0, (A.37)
’ T T
/ (V-orp,2)dt :/ (—£(¢), ) dt, (A.38)
0 0
and passing to the limit, we obtain
T
—/O {(Ao,7) — (0, V:T) — %(Ip, T)}dt =0, (A.39)
T . T
(c-+e) [ (@m0 + 5 @)+ (Tw.abdt = [ (a0 (A40)
T
/0 {(K'w,v) — (p,V-v)}dt =0, (A.41)
T T
/ (Vo,2)dt = / (—£(t), ) dt. (A.42)
0 0

We then use the density of the spaces for the test functions in L2(0,7; )x L?(0,T;Q) x L?(0,T; W) x
L?(0,T; Q) to show that equations ([3.4), (2.1€]) holds true for a.e. t € (0,T) (see [16]).
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e To end this part of the theorem, we need to see that p(0) = 0 as well as o(0) = 0. We take
q € C1(0,T;Q) with ¢(T) = 0 and integrate (A.36) by parts in time, we obtain

Cr

T
(00t ) H(Vwi )}t = [ (0(0).0) At+(01(0).9(0))+(r (0). (0.

(A.43)

T
—(coer) / (s pr)—

From ({A.40)), we get

T
Cr
o (00, tr(0,)+ (T, )} dt = [ (g(8).q) dt+ (p(0),9(0) + (o(0), a(O)D).
0
A.44)
Thus, when passing to the limit in (A.43)), we obtain that p(0) = 0 as well as o(0) = 0 since p;(0) — 0

in L%(Q), ,(0) — 0 in L%(Q) and as ¢(0) is chosen arbitrarily.

T
—(co+cr) /0 {(0eq, 1) —

e To end the proof we analyze the uniqueness of the solution. As the equations are linear, it suffices
to check that (o,p,w,u) := 0, for ¢ = 0 and f = 0. We take J;0 as test function in , then
derivate with respect to t and take u as test function. We take then p as test function in
and w as test function in . We obtain

(cote)d, o -1 1d 2
—_— K =—-— . A4
) Sl + (Kt w) = £ el (A.45)
Integrating with respect to t, we see that
co + ¢ Lo 1
Gyl + [ o twowyae= Slloolf (A46)

Now, take 7 = o in (3.4a) and z = u in (3.4d) and summing, we obtain:

(Ao, o) = —;—;(Ip, o). (A.47)

Applying the Cauchy-Schwarz and Young’s inequality leads to

llo |2 < Crllpl . (A.48)

Combine (A.46)) and (A.48]) and using the properties of K to see

Co

5 [IP@I* + /0 t(K*w,w) dt <0, (A.49)

and then that p = 0 and w = 0. From (A.48)), we deduce that & = 0. It remains to see that u = 0.
We know that for any given ¢t € (0,7, there exist &, (-, ) € H'(Q)N ,, such that —V-€,(-,t) = u(-, )
and |[€s|| g1 (q) < Cl[ul|. From (3.4a)), we get

HuH2 = —(ll, v'eo') = (-Aa-veo') + %(Ipa eo-);

< C(llell+1lpl) [lea|l;
< C(llafl + [lpl]) [[ul]-

Therefore,
[lull < C (el +lpl]), (A.50)

and therefore u = 0 for a.e. t € (0,7).
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