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Adaptive poromechanics computations based on a posteriori error
estimates for fully mixed formulations of Biot’s consolidation model*

Elyes Ahmed' Florin Adrian Radu' Jan Martin Nordbotten'
January 2, 2019

Abstract

This paper is concerned with the analysis of coupled mixed finite element methods 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
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
general and unified a posteriori error analysis which is applicable for any flux- and stress-conforming
discretization. Our estimates are based on H'(Q)-conforming reconstruction of the pressure and a
suitable [H 1(Q)]Gl—conforming 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 temporal 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; Arnold—Falk—Winther
elements; a posteriori error analysis; energy-type error; space and time errors; adaptive algorithm.

1 Introduction

Biot’s consolidation model describes the deformation of an elastic porous medium and the fluid flow inside
when the porous medium is saturated by the fluid [I5]. The governing equations are Darcy’s law for 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 [52]. The corresponding a priori error analysis can be found in [44] (see also [49]),
and the a posteriori error analysis was derived in [48]. In particular, several numerical schemes have been
developed for the three-field formulation [I3} 14, 46 [53]. 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 [53]. The coupling of noncon-
forming and mixed finite element methods for the Biot system was recently studied in [58]. Particularly, a
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stabilized discretization for the classical P1-RTy-Pg approach was recently proposed in [5I]. One can also
see [13] 25| 511, 46] [47] and the references therein for more discretization schemes. More recently, the mixed
finite element methods as a numerical approximation of the four-field formulation have received increasing
attention. In this formulation, two pairs of mized finite elements spaces, one the for linear elasticity and
one for mized Poisson problem, are used. This formulation uses the stress, displacement, flux, and pressure
as primary unknowns. The extra unknowns can be seen as a disadvantage against the two- or three-field
formulations, regarding the computational cost, but there are reasons to prefer this approach. First, these
methods are widely used in computational fluid mechanics because they keep conservation law of mass and
balance of forces and produce continuous normal fluzes, 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 displace-
ment. The availability of these variables is necessary whenever the consolidation is coupled with transport
e.g., applications involving multiphase flow [I6] or thermal convection [20] 21, 22| 24]. This formulation
allows also the use of domain decomposition techniques, where in particular, transmission conditions across
physical interfaces, involving the stress and flux are imposed (cf. [2} 36, [54]).

In this work we consider coupled mized methods for Biot’s consolidation model, and we shall mainly be
concerned with the a posteriori error analysis for this model problem. Today, rigorous a posteriori error
estimates are well developed for a large class of simple linear parabolic model problems [31] [56] [42]. These
developments often serve as starting point for extensions to diverse complex applications, including non-
linear effects, time-dependent loads or multi-physics phenomena [23] 28], 29] [48]. The challenges for applying
the framework of a posteriori error estimates to the Biot problem are numerous. First, the Biot system
is a time-dependent and strongly coupled problem. Second, this system does not have an “easy” monotone
structure or maximum principle. To the best of our knowledge, contrarily to the case of a priori error
estimates [38] [59], no results are available for a posteriori error estimates for the Biot’s consolidation model
in the context of discretizations with conforming flux and stress fields, such as mized finite elements methods.
Residual-based error estimates for the two-field formulation can be found, e.g., in [30]. Recently, a posteriori
error analysis of this later formulation has been derived in [48], where the discrete solution is achieved using
Taylor-Hood H'-conforming finite elements in space (using piecewise polynomials of order & > 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 and stress reconstructions to compute the error indicators that bound the dual norm of
the residual. Therein, the spatial and the temporal discretization errors are distinguished, then used in an
algorithm adapting the mesh and the time so as to equilibrate these error sources.

The purpose of this article is twofold. Firstly, to fill the gap of lacking rigorous well-posedness results
for the mixed formulation, we analyze in the multi-dimensional case the existence and uniqueness of a weak
solution to two mixed formulations presented in [38] 59] and show their equivalence in the continuous case.
To this aim, we use Galerkin’s method together with the theory of DAEs (Differential Algebraic Equations)
and suitable a priori energy estimates. Secondly, we propose a gemeral and unified a posteriori error
estimation for the Biot’s consolidation model discretized with fully mixed finite elements method (MFE)
in-space and a backward Euler scheme in-time. The error estimation is applicable, in a larger sense, for
any locally conservative method, such as cell-centered finite volume scheme, multipoint mixed finite element,
mimetic finite difference and hybrid high-order discontinuous Galerkin [17, [35 45l 50]. The present theory
readily extends to conforming methods using equilibrated flux and stress reconstructions ( cf. [48]). For the
present mixed setting, the error estimation requires H'(Q)-conforming reconstruction of the pressure and a

[H 1(9)} d—conforming reconstruction of the displacement, both are continuous and piecewise affine in-time.
These reconstructions are used to infer a guaranteed upper-bound on the error between the exact and the
approximate solution. Precisely, we will show that an energy-type-norm difference between the exact and the
approximate pressure and displacement can be bounded by the dual norm of the residuals [23] 27, 28] [3T].
The estimation is then established using this error measure by deriving a guaranteed and fully computable
upper bound on the dual norm of the residuals, without unknown constant (cf. [II [3, [34], 48]). The bound
uses easily, fully and locally calculable estimators. We will also show how a posteriori error estimators can
distinguish between the space and time errors. We show in particular how to distinguish the pressure and
displacement contribution in the overall errors. This is essential for the development of space—time adaptive
marching algorithm and particularly for the development of adaptive iterative coupling schemes based on
time-splitting techniques, e.g., see the fixed-stress scheme in [I3] [19].
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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- and five-field formulations of the Biot problem as well as
the relevant functions spaces. We prove the well-posedness of the aforementioned formulations and show in
particular their equivalence. In Section [4] we present the discrete formulations, by combining in-space two
mixed finite elements, and the backward Euler scheme in-time. In Section [5] we give the main result of the
paper, which states that the energy-type-norm of the difference between the exact weak and the approximate
solutions can be bounded by a fully computable a posteriori error estimate. Section [f]is devoted to the proof
of the a posteriori error estimate. In Section[7] the a posteriori error estimate is elaborated by distinguishing
its space and time error components. This is efficiently used to propose a space—time adaptive marching
algorithm. Finally, illustrative numerical results are shown in Section

2 Model problem

Let Q be a connected polygonal domain of R%, d = 2,3. We denote by 99 its boundary (supposed to be
Lipschitz-continuous) and by n the unit normal to 9, outward to Q. Let a time interval (0,7) be given
with T' > 0. We consider Biot’s consolidation equations, modeling flow in deformable porous media. The
mathematical form of this problem as it is presented in [I5] 52] reads: find u and p such that there hold,

—V-0(u)+aVp=1£f, inQx(0,T), (2.1a)

O¢ (cop+ aV-u) — V-(KVp) =g, inQx(0,7), (2.1b)
u(-,0) =ug, p(-,0)=pg, in (2.1c)

u=0, p=0, ondQx(0,T), (2.1d)

where f is the body force, u and A are the Lamé parameters, a is the Biot—Willis constant, K is the
permeability tensor divided by fluid viscosity, ¢y is the constrained-specific storage coefficient, g is the
volumetric source term, ug is the initial displacement and pq is the initial pressure. The function @ denotes
the effective stress tensor, i.e., @(u) := 2ue(u) + Atr(e(u))I, where €(u) is the linearized strain tensor given
by €(u) := (Vu+V7Tu)/2 and where tr denotes the trace of matrices. The total stress tensor o (p, u) is given
by o (p,u) := 0(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. For the sake of simplicity,
we consider only homogeneous boundary conditions, but the results of this paper can be extended to more
general case (cf. [48]). In what follows, we assume the following assumptions on the effective parameters:

Assumption 2.1 (Data). 1. Let cg, o, i, 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 Ck such that for or a.e. x € Q and for all ¢ € R4

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

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

d

)

3. We assume that the initial pressure py and the initial displacement ug lie in Hj () and [H}(Q)]
respectively.

4. We assume that the body force £ and the source term g lie in H'(0, T} [LQ(Q)]d) and L*(0,T; L?()),
respectively.

Results on well-posedness of the problem ([2.1)) were established by Showalter [52]. In the next section, we
present and analyze two mixed formulations . The first formulation extends to the multidimensional
case the four-field formulation introduced in [59] that uses symmetric space for the stress unknown, while
the second formulation generalizes the five-field formulation introduced in [38] that uses the weak stress
symmetry formulation of the elasticity system. This latter formulation is advantageous compared to the
four-field formulation, since only mixed finite elements with weakly symmetric stress will be used. This is
advantageous because it requires less computational costs and as the hybridization techniques of Fraeijs de
Veubeke (cf. [9]) lead usually a system with reduced sizes.
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3 Mixed variational formulations

We now introduce the 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?(12) is the space of square-integrable functions endowed with its natural inner product written
(") 12(q) With associated norm denoted by || - ||. We designate by H(Q) the usual Sobolev space and

by Hg () for its zero-trace subspace. The corresponding norm and semi-norm are written || - || mi(o) and
| |2 (), respectively. In particular, H—'(Q) is the dual of Hg (). Further, let H(div, ) be the space of
vector-valued functions from L2?(Q) that admits a weak divergence in L?(2). Its natural norm is

1
[Vllaiv.e = ([IVII* +[[V-v][?)* .

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

Hy(div, Q) := {7 € H(div,Q): 7; = 754, 1 < 4,5 < d}.
Then, we set

Q:=L*Q), W:=H(iv,Q), W:=H(div,Q), W, :=H(div,Q).

3.1 First variational formulation

Following [59] and the references therein, we derive the first mixed formulation for the problem (2.1). Let
da?

Cr = 20+ dN then rewrite (2.1a)-(2.1b) as
o

(o7 .
Ao —e(u) + 2‘umpl =0, inQx(0,T), (3.1a)
(co + ¢)Oup + ;—;&tr(a) YVw=g, inQx(0,7) (3.1b)
K'w+Vp=0, inQx(0,7), (3.1c)
—Vieo=f inQx(0,7), (3.1d)

where A is the fourth-order compliance tensor given by

1 A

and known to be bounded and symmetric definite uniformly with respect to x € , and where we used
in (3.1b) the following relationship

! tr(o) + da
r
20 + dX 20+ dr\"

V-u = tr(e(u)) = (3.3)
derived by taking the trace-operator on both sides of (3.1a)). The mixed variational formulation of the four-
field formulation (3.1)), (2.1d)-(2.1c) referred from now to as Problem A reads as follows: for a.e. t € (0,T),
find (o (t),u(t), w(t),p(t)) € Wy x Q x W x @ such that

(Ao, T) — (0, V-T) — ;—;(pl, ) =0, VT € Wi, (3.4a)

(CO + Cr)(atpa q) + %(6t67q1) + (VW,q) = (97 Q)7 vz] S Qa (34b)
(K 'w,v) — (p,V-v) =0, Vv eW, (3.4c)

—(V-o,z) = (f,z), VzeQ, (3.4d)
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together with the initial condition (2.1c). Note that in (3.4b), 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—2(d —2)a?
2(2u + dX)
The condition is necessary to show the well-posedness of Problem A. For parameter ranges of practical
problems, it is typical that 0 < o < 1, so for d = 3 and o > %, is simply that ¢ > 0, and if

co > (3.5)

a < %, that ¢y > 2%;7%&) > 0 as well as for d = 2, ¢ > m. We omit any further discussion on the
justification for these constraints, other than they are necessary to prove the energy estimates. We also

refer to [12 [39] 21] for a more detailed discussion of scaling of the Biot system.

Theorem 3.1 (Well-posedness of Problem A). Under Assumption Problem A has a unique solution
(o,u) € (L*(0, T; Hy(div, Q) N H' (0, T;L*())) x H'(0,T;L*(Q)), (3.6a)
(w,p) € (L*(0, T; H(div,Q)) N L>(0, T; L*(Q))) x H'(0,T; L*(%)). (3.6b)

The proof of this result uses Galerkin’s method together with the theory of DAEs (Differential Algebraic
Equations) and a priori energy estimates (cf. [18, 40, 2I]). It is detailed in Appendix In turn, the

well-posedness of problem ([3.1)), (2.1d])-(2.1¢c|) stems from the Lemma given next.

Lemma 3.2 (An improved solution). Suppose that Assumption holds true and g is in H(0,T; L*(12)).
Let (o,u,w,p) as given in (3.6) with the improved reqularity w € H*(0,T;H(div,)), be the solution
of Problem A. Then, (o,u,w,p) solves (3.1), (2.1d)-(2.1c|) in a distributional sense. Conversely, any

solution (o, u, w,p) of Biot’s consolidation problem is a solution of Problem A.

Proof. It stems from the above considerations that any solution of , — given by the quadru-
plet (o, u, w,p) is such that, for a.e. ¢t € (0,T), (o(t),u(t),w(t),p(t)) € Ws x Q x W x @, and solves Prob-
lem A. Conversely, let (o, u, w,p) as given in with w € H'(0, T; H(div,Q)) solves Problem A. Choos-
ing smooth test functions with compact support in Q, we immediately derive that (o, u, w,p) satisfies the
problem such that (2.1d)-(2.1d) hold true. Furthermore, since K~'w belongs to L%(0, T; L*()) equa-
tion (3.1c) implies that p € L?(0,T; H}(2)). Now, since both o and pI are in L?(0, T;1L%(Q)) then it follows
from (3.1a)) that u € L?(0,T; H(2)). It remains to recover the regularity of (o, p) in time. Since both V-w
and g are in C([0,T]; L*(2)), we infer from that (o, p) € (C([0,T];L2(2)) N L2(0, T; Hy(div, 2))) x
(CY(0,T; L2(Q))NL2(0,T; HE(Q))). Consequently, Biot’s consolidation problem is satisfied in this sense. [

3.2 Second variational formulation

To introduce the second mixed formulation of the problem 7 —7 we introduce a new unknown
¢ (=rotation) 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 .4 as well, since it will also be given by formula
(cf. [38] for the 2D case). With these definitions, equation can now be replaced by

Ao — Vu + ﬁpl#—{zo, in Q x (0,7), (3.7)
and then enforcing the symmetry of o weakly in the sense that its anti-symmetric part is zero tested against
a skew-symmetric tensor, i.e.,

(g,7) =0, Vv e Qq, (3.8)
where Qg = [L?(Q)]%X? denotes the subspace of [L?(Q)]4*¢ composed of skew symmetric-valued tensors.
The mixed formulation for the resulting problem referred from now as Problem B reads as follows: for a.e.
t € (0,7), find (o(t),u(t),w(t),p(t),((t)) € Wx Qx W x Q x Qg such that

Cr

—(Ao, 1) — (u,V-T) — o (pL, ) — (¢, 7) =0, VreW, (3.9a)
(co+ ¢ ) (0w, q) + (%(520, qI) + (V-w,q) = (9,9), Vg€Q, (3.9b)
(K 'w,v) — (p,V-v) =0, Vv e W, (3.9¢)

—(Vo,2)+ (o,v) = (f,2), VY(z,v) € Q x Qu, (3.9d)
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together with the initial condition (2.1c). The well-posedness of Problem B can be proved similarly to Prob-
lem A.

Theorem 3.3 (Well-posedness of Problem B). Under Assumption Problem B has a unique solution

(o,u,¢) € (L*(0, T; H(div, Q) N H*(0,T;L*(Q))) x H*(0,T;L*(Q)) x H'(0,T; [L*(Q)]%*Y),  (3.10a)
(w,p) € (L*(0,T; H(div,Q)) N L>(0, T; L*(Q))) x H'(0,T; L*()). (3.10b)

Furthermore, we can give the following equivalence result.

Lemma 3.4 (Equivalence result). If the solution (o, u,w,p) of Problem A satisfies (3.1)), (2.1d])-(2.1c) in
a distributional sense. Then, (o,u,w,p,¢) with ¢ as the skew-symmetric part of Vu solves Problem B.
Conversely, if (o,u,w,p, ) solves Problem B, then (o, u,w,p) solves Problem A.

Proof. Let (o,u,w,p,¢) be a solution of Problem B, then o is symmetric, i.e., o(t) € Hy(div,), and
therefore (o (t),u(t), w(t),p(t)) € Wy x Q x W x @ solves Problem A. On the other hand, if (o, u,w,p)
solves Problem A, then its stems from Lemma/|3.2/that u(t) € H}(Q) and, if we set ¢ (#) to the skew-symmetric
part of Vu(t), then (o,u, w,p, () as given in (3.10) solves Problem B. O

4 A fully discrete scheme based on MFE in space and the back-
ward Euler scheme in time

In this section, after introducing some notations, we present the fully discrete formulations of Problem A
and Problem B. We employ for both formulations a backward Euler scheme in-time, and in-space, two mixed
finite elements for the linear elasticity and flow problems.

4.1 The temporal and spatial meshes

For integer values N > 0, let (7),., < denote a sequence of positive real numbers corresponding to the
discrete time steps such that T = Zﬁ;l . Let t° = 0, and t" = z;;l 77,1 < n < N be the discrete
times. Let I, = (t"~',t"], 1 < n < N. For every time step 0 < n < N, we let v} := vp,.(-,¢") for any
sufficiently smooth function vp,.. For the spatial meshes, we consider a discretization 7,* of the domain € at
time ¢", consisting of simplicial elements K. We assume that the meshes 7,*, 0 <n < N, are conforming,
ie., for K, L € T, with K # L, then K N L is either an empty set or a common vertex or edge or face. We
suppose that the initial mesh 77? is introduced to approximate the initial condition. The meshes are then
refined or coarsened as time progresses. Typically, the mesh 7;* is obtained from 771”*1 by refining some

elements and coarsening some other ones. For all 1 < n < N, we denote by 7;771’”7 a common refinement
of 7;1”71 and T;".

4.2 The discrete functional spaces

Let 0 < n < N be fixed. We denote by P;(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 (broken) energy-norm on
HY(T;") is given by

lell?= > Mol = Y IK=Vollk, Vo HY(T), (4.1a)

KeT; KeT;

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

IVIIE= D> VIR = D K =vl%  YoeL3(T). (4.1b)

KeTn KeTy»
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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 also denote by PY(E) the space of functions piecewise constant in time and
with values in E. We have then if vj,, € P}(E), then 0;v5, € P°(E) is such that for all 1 <n < N,

n n—1

Up — U

Ovp, = Ovnrlr, = (4.2)

7—7’L

In what follows, we denote respectively by ck x and Ck x the smallest and the largest eigenvalue of the
tensor K in K € 7,

For all 0 < n < N, let QF x W1 C L*(Q) x H(div,Q) be the Raviart-Thomas-Nédélec mixed finite
element spaces of order zero on the mesh 7, (cf. [9]):

Q= {qn € L*(Q); VK € T;", qn|x € Po(K)},
Wi = {v, € H(div,Q); VK € 7", vi|k € RTNy(K)},

where RTN((K) denotes the lowest-order Raviart—Thomas—Nédélec finite-dimensional subspace associated
with the element K € T;%; any v, € RTNg(K) takes the form [Po(K)]? + Po(K)x for the example of
simplices. The degrees of freedom of v;, € RTN(K) correspond to the values of the flux of v, across the
faces e C K.

Forall 0 <n < N, let Qp x W, C L2(Q) x Hg(div, Q) be the Arnold—Winther mixed finite elements

for the lowest-order stresses on the mesh 7, (cf. [10]):

Q) = {2 € LX(Q): VK € T, zlx € [P1(K))},
W), o= {7n € Hy(div,Q); VK € Tj", Th|x € AW (K)},

where AW (K) denotes the Arnold-Winther stress space of order 1, i.e., any tensor 7, € AW (K) is
such that 7, € [P3(K)]2* with V-7, € [P1(K)]%, where [P3(K)]2*¢ denotes the subspace of [Pg(K)]4*¢

composed of symmetric-valued tensors.
Forall 0 <n < N, let Q x W x QFy , C L3(Q) x H(div, Q) x [L?(Q)]%*“ be the Arnold—Falk-Winther

mixed finite elements for the lowest-order stresses on the mesh 7, (cf. [11]):

Qp = {zn € L*(Q); VK € Tj", 2|k € [Po(K)]"},
W2 = {5, € H(div, Q); VK € T7", Talx € [P1(K)]**%),
Qln =1 € [L2( Q)RS VK € T, vulx € Po(K)IZ ),

where [Po(K)]%? denotes the subspace of [Py(K)]?*? composed of skew symmetric-valued tensors.

Assumption 4.1 (Piecewise-Constant-in-Time Source Terms). For simplicity of presentation, we assume
that £ € L%(0,T;L23(Q)) and g € L*(0,T; L*(R)), respectively. We further assume that both f and g are
piecewise-constant-in-time with respect to the temporal meshes introduced in Section [[.1.  Otherwise, we
refer the reader to Remark[5.5] for a more general setting for the source terms.

4.3 The MFE scheme

The discrete form of Problem A reads as follows (cf. [59]): given o and pY, find (o}, ul, w?, p) € W), x
Qn x Wi x Qp, for all 1 <n < N, such that

Cr "
_(AUZ7T) - (uZ? VT) - %(phlv‘r) - 07 VT € WS,}U (43&)
n n—1 n n—1
Py, —D ¢ Oy — O n n "
(co+en) (Tt 0) + oo (F i al) + (V-whi o) = (9h0), Va € Qf, (4.3b)
(K~ 'wi,v) = (ph, V-v) =0, Vv e WP, (4.3¢)

~(V-ol,2) = (f.,2), VzeQj. (4.3d)
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That of Problem B reads (cf. [38]): given o)) and p, find (o, ujl, wi, pt, Ci) € Wi x Qp x Wi x Qp x Qlf
for all 1 <n < N, such that

Cr n n n
_(AO-ZvT) - (u;117 VT) - %(phla T) - (Chv T) = 07 VT € Wh7 (448‘)
n n—1 n n—1
Py, —P Cr O — 0O n n n
(CO+CT‘)( L Tnh ) )+%( h Tnh 7qI)+(v'Wh3Q):(ghaQ)7 Vg € Qy, (44b)
(K~ 'wi,v) — (pit,V-v) = 0, Vv e Wi, (4.4¢)

_(v'oﬂsz) + (O'Za’)l) = (fga Z)v V(Z,’)’) € QZ X Q;:Lk,h' (44d)

Let us remark that at the discrete level the two schemes are not equivalent since the discrete stress tensor
in the five-field formulation will not necessarily inherit the symmetry property from the four-field
formulation (4.3). However, the weakening the symmetry constraint in permits; i) the use of simpler
element spaces for the stress; ii) the use of a local static condensation permitting to reduce the MFE system
to a symmetric and positive definite one for the triplet pressure, displacement and rotation with the same
way as in [5] [6]. This system is smaller and easier to solve than the original saddle point problem, but no
further reduction is possible. Although the analysis of this reduction has not been conducted, the static
condensation for the coupled problem is expected to follow along the same lines as in [45]. In what follows,
we denote by (o7, Upr, Whr, Dhr, Cp,) the discrete space—time functions piecewise constant in time given
by (Uth Uhr, Whr, Phr) Chq-)("tn) = (O-Zv uy,, Wi, pps CZ)» for each 0 <n < N.

4.4 Postprocessing

We present here an improved approximation of the couple (pnr,un,) by local postprocessing. This step is
also necessary for the energy a posteriori error estimate for the above mixed finite element schemes. We
first introduce a postprocessing of the scalar variable pp. as described in [3I]. We define the improved
approximation py € V;* := P5(7,") in each element K € 7, as the solution of

KV =w],  VYKeTy, (4.53)

We also let pf) = HV}?pO denote an approximation to the initial datum, where a typical choice being the
L2—orthogonal projection onto V0. Such a postprocessing is local and its cost is negligible and valid for the
two mixed finite schemes described above (cf. [9, 57] for more details). In contrast to the postprocessing
of the pressure, we should distinguish that of the displacement inherited from the two schemes. The
postprocessing of the displacement from the first scheme is defined as follows (cf. [8, [34] [41]): find
uy € M} such that

«

PZL HQZ (GZ) = u27 (46)
where IIy» ~and Iy are respectively the L?-orthogonal projections onto W), and Qj. Typically, the spaces
M} are []P’4(7;1")]d functions enriched by bubbles. For the second scheme ({.4)), the space M} is simply the
space of functions in [P(7;")]%, thus the postprocessing uf of uf is given by: find U € [Pa(7;")]* such that

vuj

a n n n n
- mphl —Cp =Aoy, VKT, (4.7a)

(ﬁZ7 ei)K
K|

=u"|g, i=1,...d, VK € T}", (4.7b)
where e; € R? denotes the i-th Euclidean unit vector. For both cases, we set ) = HM(}) Uy as approximation
of the initial displacement datum. Finally, we define the continuous, piecewise affine in—time functions py,,
and ﬁhT by

Dhr (") =pp, up(,t") =1y, 0<n<N. (4.8)
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The advantage of the above postprocessing is threefold: i) the original solution is improved and Vpy, # 0
as Well as Vuy, # cst; ii) we have these estimates: |[KVpp + wi||x = 0 from (4.5) and ||Ao) — Vu} +

ST S anPh piI+ ¢ llk = 0 from (4.7) or that || Ao} — Va} + oM +d>\phI|\K is negligible from (4.4)); iii) the

1mportant relationship ((3.3] . ) between the stress tensor, dlsplacement and pressure is restored (see Lemma
for more details).

5 The a posteriori error estimates

We present in this section our a posteriori error analysis of the two mixed schemes given in the previous sec-
tion. The idea is to estimate the error between the (exact) weak solution (p,u) of (2.1]) and its approximate
solution (ppr,Up,) in an energy norm.

5.1 Assumptions on the pressure and displacement reconstructions

The main ingredient to derive our error estimates is to construct the following functions.

Definition 5.1 (Reconstructions). We will call pressure and displacement reconstructions any couple of
functions (Ppr, Upr) reconstructed from (Ppr, Upr) such that

prr € PHHZ(Q)), and 1y, € PHH(Q)), (5.1a)
and satisfying for all0 <n < N,
Bn,1) = (P, 1)k, and (ay,e;) = (ay,e),, i=1,...,d, VK € T, (5.1b)

This definition implies that the pair (Pp,, ;) is defined by the (N + 1) approximations (py,aj) €
H} () x H}(Q), associated with the discrete times {t"}o<n<ny. We will prescribe a concrete choice of
reconstructions in Section Let us define by ¢(p,u) := cop + aV-u the fluid content. Then, we will
employ the abridged notation @} := ¢(pp, af) and @) := ¢(py, uy), for all 0 < n < N. An important result
of the above reconstructions is given in the following Lemma:

Lemma 5.2 (Properties of (ppr, Unr)). Let Prr and Gy, be the reconstructed functions as given in Defini-
tion[5.4 Then, for all1 <n < N, there hold

(0:(Ph = 1) g =0, VK €T, (5.22)
(g" — 0@y —V-wp, 1) =0, VK €T,". (5.2b)

Proof. For all 1 < n < N, and for all K € 7;"*, we have from the definition of ¢ and the notation (4.2)
together with the divergence theorem:

(0104, D)k = co(Oepp, )i + (0, V-ay, 1)k,

¢ e a . e
ZT%(Z? —pp ! 1)K+7(V'u - vap g,
€O /n n ~n—
:T%(p 1) K—l—— Z Zn - ek, (5.3)

ecOK i=1

where we set n, = Zle nie;. For the first term, we know from the above reconstructions that py and

pp have the same mean values on all the elements of 7, (see (5 ) Similarly, py ~1 and Dy have

the same mean values on all the elements of 7;:1—1. Thus, for the ﬁrst term, we infer that (Oupp, 1)k =

(OwpR, 1)K for all K € 7, Similarly, using (5.3] . together with the mean condition , it is inferred that

(OV-a7, )i = (atv uy,1)x for all K € 7,". Thus, ) holds true. The local conservatlon property of
the mixed schemes and ( . implies at each tlme step n,1<n<N,

n—1 n—1

¢, tr(o}) — tr(o
gn_(co+cr)ph P ¢ tr(oy) (o )
T do T

—V-w}, 1) =0, VKeT" (5.4)
K
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Taking the trace-operator on both sides of (4.7a]) or the first equation of (4.6)), using the fact that V-u} =
tr(e(uy)) = tr(Vay), then replacing the result in (5.2a)) gives at each time step n, 1 <n < N,

n—1 n—1
ot —t
(027 1) e = (<co o) PhT P o loh) — trle >,1) . VK eT. (5.5)
T" do " K
Replacing the above result in (5.4]), we obtain (5.2b)). O

The condition (|5.2a)) guarantees that the mean values of the time derivative of (ppr, Uy, ) are preserved by

(Phrs Qpr). The condition (5.2bf) implies that the postprocessed pair (ppr, Unr) together with condition (5.2a))
preserves the local conservation property of the mixed schemes. These conditions are of crucial importance

for the a posteriori error estimate.

5.2 The error estimators

Let a time step 1 <n < N, and a mesh element K € 7, be fixed. We define the local residual estimators
_1 .
Uﬁ,P,K = CP,KCK?KhK”gn -0 —V-wilg, KeT,, (5.6a)
kv = Cphe|Vop+1"|k, KeT, (5.6b)
and the local fluz estimators

77?,P,K<t) = H‘W + KVpnr( )|H*,K’ K e 7;:17 t € In, (5'60)
nwu i (t) = oy —o@n, ) )llx, KeT, tel,. (5.6d)

Herein hy denotes the diameter of K, and Cp g is the constant from Poincaré inequality:
lg — moqll < CpxhxllValx, Vqe H'(K), (5.7)

where mpq is the mean value of g on the element K and Cp g = 1/m whenever the element K is convex.
Furthermore, to capture the nonconformity from the numerical schemes, we define the local nonconformity
estimators

n 1 ~ ~ ~ ~ i n

Mouk(t) =5 {2plle@pr — ) ()% + AIV-(Unr — ) (O% )2, KT, tely, (5.8a)
n €o % ~ ~ n

Merpx® = (2) 1B — o)W, KTy, tely, (5.3b)

1

. hxey?e - A _ 1 .

NC2,K = T {llen —orll5 + et — oy 1HK}2 , KeT,, (5.8¢)
N hK ‘K, K ~ N

INCF,K "= — 5 || —opllk, KeT, . (5.8d)

Clearly all of the above estimators are local-in-space and in-time. Finally, we define the initial data estima-
tors

me,p = col|[po — Prr (5 0)|[m-1(0) (5.9a)
me,u = af[Vaug = Vg (-, 0)] | g-1(0)- (5.9b)

5.3 Guaranteed and fully computable upper bound

The first point for our error estimation is the weak form of problem (2.1). To give it, we let, for all times
€ (0,7,

Qi = L0, L*(Q)), X;:=L*(0,t;H}(Q)), X|:=L*0,; H (), Z;=H"0,;H}(Q)), (5.10a)



A posteriori error analysis for Biot’s poro-elasticity 11

and introduce the energy space
E ={(p,u)|p € X;, u€Z, such that d,p(p,u) € X;}. (5.10b)

The weak formulation of ([2.1)) can now be stated: find (p,u) € Er such that p(-,0) = pg and u(-,0) = ug
and such that

T T T
/ (Brp(p,u), q) dt+/ (KVp,Vq)dt:/ (g,9)dt, Vqe€ X, (5.11a)

0 0 0

/0 (O(u),e(v))dt — a/o (p,V-v)dt = —/0 (f,v)dt, VveXrp, (5.11Db)

where (-,-) denotes the duality pairing between H () and H}(Q). The existence of a weak solution
to can be obtained from [52) 55]. The uniqueness of the solution will be straightforwardly deduced
from the energy estimates. These results are stated in Corollary [6.3]

The second point for our error estimation is that of the error measure. For this purpose, we introduce
the following energy-type error measure:

. . 1 R . 1 . .
1 = Brr 0 = nr) 60 1= SN0 = Prrsa = W) 5, + 5 0P = By v = e |5y

T t
+200/ <llp—ﬁmllét +/ ||P—ﬁhr|zgs€t_sd3>dt
0 0
T t
+/ Hu—flhTH%t—l—/ llu— |3 e *ds |dt, (5.12)
0 0

where

R . R 1 . 1 R N
1 = Bar 0 = tnr) 5, 1= collp = Burl[G, + Gl = el + Slle(® = e, 0 = Wnr) (D)l [Fr-10, (5-13a)
= e[, 2= 2 e — )2, + ANV — ) 13, (5.13b)
The above norms are well-defined owing to the properties of the weak solution (p, u) and the reconstructed
functions (ppr, Upr), ie., (p — Prr, 1 — Upr) € Er. For the quantity (p — ppr, u — Up,) which is not in Er,

we extend the definition (5.12), where the gradient and divergence are understood in the broken sense.
We are now ready to state the main result of this Section.

Theorem 5.3 (A posteriori error estimate). Let (p,u) be the weak solution of the problem (2.1) given
by (b.11). Let (Pnr,Un:) be the approzimate pressure and displacement as obtained in Section |4.4. Let
(Phr, Unr) be the reconstructed pressure and displacement as given in Definition . Then there holds

[(p = Phrst = Upr)[len < 1 +1U + NNe, (5.14)

N
ny = \/?{(%T — 1) (mea)* + Z (n)?

n=1

N n l %
+2Z Z +222Jnl(2(n§)2)}, J=P,U, (5.15a)

n=1[=1 q=1

N N n
NG ;:{Z{(n§01)2+ o)’} +4 Z Z 77N01

where

1
n 2

N !
+422Jnl(z ) ) 77NCF)2} ) (5.15b)

n=1[=1
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with
2
n n n 2
ny = / Z (MR TRy () dtp ., 1<n<N, J=P,U, (5.16a)
In KeTpn
1
2
Ne1 = / Z {(Mcrp.c®)” + (MerLux(®) 3dty . 1<n <N, (5.16b)
I Kern
1
2
n n 2
NNce = / Z (Mc2x) dtp , 1<n<N, (5.16¢)
Lo KT
1
2
2
771]\IVCF = Z (771J\IVCF,K) ) (5.16d)
KeTN

and where we have set Lp =1 and Ly = %, and for 1 <n,l < N,

Jni :z/ /etfsdsdt.
I, /1

Clearly, the above error estimate is without unknown constant. Its proof is given in Section[6} We now
present several remarks.

Remark 5.4 (Conforming methods). The postprocessing of the pressure and displacement as well as their
reconstructions are not needed for conforming methods (e.g., finite elements and vertez-centered finite vol-
umes), but equilibrated reconstructions of the Darcy velocity and of the total stress tensor are required to
derive the above a posteriori error estimate (cf. [£8]). In that case, we have (py,u}) € HE(Q) x H§(Q), and
we just set (Pnr, Upr) = (Phr, Unr) and consequently nne = 0.

Remark 5.5 (Time oscillation of the source terms). For the sake of simplicity, we assumed the source
terms £ and g to be piecewise constant in time. When this is not true, the following data time-oscillation
estimators should be added to the estimate (5.14)),

Noscg = 19— gllxz, and  7oscr = [If — flx., (5.17a)

where g € PX(L?(Y)) is such that g|1, = §" where we have set g* = % [ g(-,t)dt, and similarly for f. In
that case, the residual estimators (5.6)) are now given by

_1
NP K ‘= CP,KCK,ZKhK”gn = 0oy —Vwilk, KEeT,, (5.17b)
vk = Cpxhgl|V-oh + |k, K €T (5.17¢)

Remark 5.6 (The initial data estimator). The proof of Theorem uses Gronwall’s Lemma which implies
the appearance of the term e”, and this is only within the approzimation of the initial condition. In practice,
this does not affect the overall estimate as the initial conditions are known and thus the initial data estimators
(they are data oscillation errors) mc,p and nic,u can be made small enough or neglected (see the numerical
results or [, (23, [28] for a similar results). Furthermore, (ppr,Unr)(+,0) = (po, o), if the pair py and ug
are piecewise polynomials, hence mcp = mc,u = 0.

An attractive feature of the estimate ([5.14)) is the ability to distinguish the contribution of the pressure
and displacement in the total error as in [48]. To this purpose, each of the nonconformity estimators NNC2, K
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and nﬁCF) x 1s split into two parts using the triangle inequality, i.e.,

n hKcI_{EK ~n ~n ~n— - 3 n

Mcau,x = oV2— == {[IV-(a] - ) [F + V@7 - E T, K e (5.18a)
n hKCI_(%K ~n ~ ~n— ATy — 1 n

e = coV2— == {IIPh — pilli + PR -5 %} K e (5.18b)
N hKCK K N N

TINCF,U,K ‘= aillv @ —a)x, KeT), (5.18c)

hier’s | - R
NNCF.p.K = COT’HPQI —pnllx, KeT. (5.18d)

Lemma 5.7 (Distinguishing the pressure and displacement errors). Under the assumptions of Theorem
there holds

nNC < 7NC,P +1INC,U, (5.19)
where
N 9 9 N n )
NG, = { Z{(Uﬁm,ﬁ + (Uﬁcm) P4 Z " Z (77f\101,J)
n=1 n=1 =1
N n 1 , 3
+ 42 ZJnl(Z (77NC1 ]) ) (nRcr.s) } , J=PTU, (5.20a)
n=1[=1 q=1
with
1
2
Mcry = / ST (Rersx®)?dty . 1<n<N, J=P,U, (5.21a)
In KeT»
1
2
N2, = / Z MNe2,0,K) *dty . 1<n<N, J=P,U, (5.21Db)
!L KET’VL
1
2
2
Wer,y = Z (mNcr,g.x) , J=P, U (5.21c)
KeTN

5.4 The reconstructed pressure p,, and displacement 1,

We make precise here the reconstructions introduced in Definition We first reconstruct from the
approximate pressure py a function py, H{(2)-conforming and from the postprocessed displacement uy a
function a7, H}(Q)-conforming, both satisfying the corresponding mean value constraint from (5.1b]). To
do so, we proceed as in [31]; at each Lagrangian node x situated in the interior of 2, we set

Pr(x) =T (B)X) + Y afkbr(x),

K67—hn,n+1

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 Zy : Po(T,") — Po(T;™) N Hg () is the interpolation operator given by

av(th |T| Z ¢h|K

KeTx
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with Tx being the set of all elements of 7,* sharing the node x. At the Lagrange nodes x situated on the
boundary 052, we set p(x) := 0. In order to guarantee that the mean value constraint (5.1b) (first equation)

holds true, we choose
1
%= Dy — Loy Dh 31
Ak (bre, D) (Ph (1), Dk

The same procedure applied to the approximate displacement up € [1}”,”(7;1")]‘1, m > 2, leads to a H}()-
conforming vector function as we set

(%) = Lo (@) (x) + Y akbx(x),

KGT,ZL'"Jrl

when x is a Lagrange node situated in the interior of Q. If x € 0, we set G} (x) = 0. Here, Z,,

is given by Z,y : []P’m(n”)]d = [Pn( h")]d N H(Q), and where by denotes the vector bubble function
supported on K. Similarly, in order to obtain a H{(Q)-conforming vector function while maintaining the

mean condition ([5.1b)) (second equation), we choose
; 1
a'= ———— (U} — L. (u}), e i=1,...,d.
K (bK7ei)K( h av(Up), €) g, i R

As usually, we define the continuous, piecewise affine in—time functions py, and Gy, by

ﬁh‘r('atn) = ﬁ27 ﬁhT('atn) = ﬁ27 0<n<N.

6 Proof of the a posteriori error estimate

The proof of Theorem [5 Wlll be broken down in three steps (i) we first show that using the reconstructions
introduced in Deﬁmtlo the energy-type-norm 2|) stating the difference between the exact and the
reconstructed solutions can be bounded by the dual norm of the residuals (ii) we then bound the dual norm
of the residuals by fully computable estimators (iii) we end the proof by putting the previous pieces together
and incorporating the nonconformity error in the overall error using the triangle inequality.

6.1 Definition of the residuals

We introduce here the residuals stemming from the weak formulation in Section To this aim, we let
Il || () stand for the energy norm

1

lollugior = { [ 1KGo2Tucax} (6.12)

and we equip X7 with the energy norm

[[v]|x, = {/ / 1K (x)? Vu(x t)|2dxdt} : (6.1b)

That of X is left equipped with
[v[lx, = {/ / Vv (x,t) |2dxdt} . (6.1c)

Recalling the weak formulation (5.11)), and that (ppr, Gpr) € Er. We define the residuals Rp (Ppr, Unr) € X7
and Ry (Pnr, Gnr) € X/ such that

T T T
(Re (P, Qnr)s @) x50 1:/ (97Q)dt_/ (Ovp(Phr, Unr), q) dt—/ (KVpnr, Vg)dt, Vg€ Xr, (6.2a)
0 0 0

T T T
(Ru(Phr, Unr), V)X, X1 32/0 (f,v)dt+/0 (a(flm)&(v))dt—a/o (Prr, V-v)dt, VveXp.  (6.2b)
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The dual norms of the residuals are defined in a standard way and given by

[[Rp (Prr, Gnr)llxz == sup  (Re(Phr, Unr), @) x2 X1 (6.3a)

[[Ru(Phr, Qnr)llxy, == sup  (Ru(Prr, Unr), V)X, X - (6.3b)

T
Ivlix,, =1

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

We now proceed to step (i) of the proof, i.e., we show that the dual norm of the residuals (6.3)) bound the
energy-type norm ([5.12)). The results are obtained through duality technique [23] 28]. To this aim, we first
give this intermediate result.

Lemma 6.1 (Duality bound). Let (p,u) be the weak solution of the problem (2.1) given by (5.11)). Let
(Phr, pr) € E:. Then, there holds, for a.e. t € (0,T),

1

L 2
%HRU(PM, unr)|lx;

1 . R 1 ..
, < §||80(P — Phr, 0 — uhT)('vO)H%{—l(Q) + §||RP(ph77uhr)||§(,{ +

”(p - ﬁh‘ra u— ﬁhT)HE
1 . N 2
+5lle(p = Prryu = anr)l5;- (6.4)
Proof. For a.e. t € (0,T), we denote by W(-,t) € H}(f) the solution to
(KVW.V$) = (¢(p = e, vt = ) (1), 0), V6 € Hy(Q). (6.5)

For any ¢ € (0,T), the existence and uniqueness of W (-,t) is guaranteed by standard arguments. Moreover,
since @(p — Prr, 0 — Upr) is in X there holds W € X;. From (6.5)), we infer that
WD my@) = sup  (KVW,Vg),
PEH(Q)
Hd>HHé(Q>:1
= sup (Qo(pff)h77u7ﬁh‘r)('at)7¢)v
PEH} ()
11611571 () =1

= |l — Prr,u —0p ) (5 )| -1 (0)- (6.6)

Now, we choose ¢ = W1l as a test function in (6.2a)) and v = (u — 0pr)1 (o) as a test in (6.2b)), where
1(0,+) is the characteristic function of the interval (0,t). Summing the resulting equations, we obtain

(Rp (Bhrs Qnr ), W) xy x, + (RUDhrs Unr ), 0 — Unr)x; x, = A1 + Az + Az + Ay, (6.7)

with
t
Ay = [ {0uplo = frrva— ). W) ds,
0
t
Ay = [ (Y~ o). VW) ds,
0
t
Az = / (O(u— 0y, ), e(u— 0y, )) ds,
0
t
A= o [ (p= e, Vi(a ) ds.
0
First thanks to (6.5)), we obtain

t
A= [ oW W) ds = 5 (W01~ W0l y)-
0

N |
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Hence from , we obtain
1 ~ ~ 2 1 A~ A~ 2
Al = 5”@(1) — Phr, 01 — uhT)('a t)”H*l(Q) - 5”4,0(]) — Phr, 0 — uhT)(WO)HH*l(Q)' (68&)
Now, from (6.5)), we infer that
t
Ay = collp — Pu-ll5), + 04/ (V-(u—0p),p — Pnr)ds. (6.8b)
0

By definition, we have
As = Hu_ﬁ}LTHit' (680)

Finally, we infer using Cauchy-Schwarz, Young’s inequality and then Korn’s inequality [37] that

A A . 1 N A
(Re (Pnrs s ), W) xs x, + (Ru(bnr, Unr ), 0 — Qe )x; x, < 5 |IRe(Brrs Gne |5 + 5= 1R (Brrs s ) I

=5 ﬂ
1 N
+§||W(-,t)|\§(t + plle(u — ) |[3, - (6.9)
Employing and in (6.7), we obtain (6.4). O

Now, we are able to state the main result of this Section.

Theorem 6.2 (Upper bound on the error by the residuals). Let (p,u) be the weak solution of the prob-
lem (2.1)) given by (5.11). Let (Pnr,Unr) € Er. Then, there holds

2¢T — 1
2

1(p — Prryu = tr) 12, < (o = Prry w0 — ) (4 0)|IF-1 (g

1 ~ ~ 2 ]- ~ A~ 2
+ 5lIRe (Brr, ne) 5, + ZHRU(ph‘rauh‘r)HX'T
T t
+ / R (s ) 1%, + / R (e ) s et dls | it
0 0 :

1 T . ) t . ) .
+ ;/ <||RU(thuhr)||§<; +/ 1R (Prr s tnr) |5, €f d8> dt. (6.10)
0 ) 0

Proof. First, using Gronwall’s Lemma, we infer from ((6.4))

1 . N
§||%0(p — Phr, 0 — uhr)('i)”%{ﬂ(ﬁ)

L 1 L 1 N .
< SIRe (e e |5 + ZHRU(MT’UM)H%(; =5 (Il =[5, + 2c0llp = i-1G,)

N | =

1/t o . 1/t o .
+*/ |Rp (Brr, tnr)| 5 € 5ds+*/ IR (Prrs )| |5 € 5ds
2 Jo ° 2p Jo °

1 t
—2(A|N—um|

t
€ ~ ~
+§||<p(p_ph7'7u_uh'r)(WO)H?{*l(Q)' (6.11)

t
2 ¢"*ds + 2 / Ip - ﬁhTHéSetSdS) ,
0
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We integrate the above inequality over the interval (0,7, to obtain

1

1 R T R . t ) A .
3P = Prr,u = )1, < 5/ (HRP(phT’uhTM%q +/ 1 Re (Bhrs nr) |5, €f d3>dt
0

1 T . A t . . .
+ 27/ (HRU(ph‘muh‘r)@q +/ ||RU(ph‘rauh‘r)||§(gef d5> dt
0

+ ot = u— ) (OB o
1 r N 2 A 2
5 | (=, +2allp =)
1 T ! -~ 2 _t—s ‘ ~ 2 _t—s
5/0 (/ [[u -5 e ds+2c0/0 llp — Dl e ds) dt.  (6.12)

o1 . N . :
Now, adding §||g0(p — Dhry0 — uhT)||§(/T in both sides of (6.4) for t = T', then we use ((6.12) to bound the
last term, we end up with (6.10)). O

Corollary 6.3 (Well-posedness of (5.11)). Under Assumption[2.1] there ezists a unique solution to (5.11).
Moreover, there exists a constant C' > 0 such that ||(p,u)|[en < C|le(p, 0)(+,0)||7-1(0)-

Proof. For the existence of a weak solution to (5.11), we can adopt the arguments in [52] for a slightly
different weak formulation or adapt the results of Theorem For the uniqueness of a weak solution, we
suppose that (ﬁhT,ﬁhT) satisfies ((5.11)). This implies first that Rp(ﬁhr,ﬁ}m—) Ru(Prr, @pr) = 0. Thanks

to the estimate a we obtain that H (p ZA)hT7 u-— 1AlhT) || < 26 1 ||§0(p ph'r; u— uh‘l’)( )HH Q) and
hence the uniqueness of the weak solution for a given initial data as well as the continuous dependence

with respect to the initial data. O

6.3 Bounding the dual norm of the residuals by the estimators

For step (ii) of the proof, we shall bound the dual norm of the residuals by fully computable a posteriori error
estimators. As usual, to work with the nonconforming approximation (Up,,pp-), the Xr— and Xp—norms
are again extended to piecewise regular-in-space functions, i,e,

el = Z/ > IKEVelfd, and vIIE, = Z/ > IVl (o

In KeT» In KeTn»
We have the following result:

Lemma 6.4 (Upper bound on the residuals)). Let (p,u) be the weak solution of the problem (2.1)) given
by (5.11)). Let (pnr,Qpr) be the reconstructed functions as given in Definition . Then there hold

1

1

||RP(PhT7UhT)HX'Tf Z/ Z 77RPK+77FPK( )) de ) (6.14a)

In KeTy

Nl

Ronr i)l < 43 | X ot mon®) ey (6.14b)

n=1 I, KET”

Proof. Let 1 < n < N be given and let ¢ € Xp with |||q]||x, = 1. Adding and subtracting (w}’, Vq)
to (6.2a]) and applying the Green theorem, we obtain

(R (B e 0) 1 xp = Z / (0" = OB}, &) — Vowi's ) + (KV(FE — pur), V)b (6.15)
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We apply Lemma the Poincaré inequality (5.7)) and Cauchy-Schwarz inequality, it is inferred that

(Rp (P, Qnr ), @) x4 X1

N
= / D (g" = 0h — VWi g —Toq) dE+ Y / > (V@ — pnr), Va) i dt,
= ) n=1 I
h

o
> / S (e + 1 (D) [llall]c} .

Applying the Cauchy-Schwarz inequality yields (6.14a)). Proceeding in a similar way for (6.14b)) with v € X
such that |||v|||x, = 1; first recalling that

N
(Ru(Prr, Qnr), V)xy xp = Z/ Z {(e (B tnr), VV) ik + (£, v)k } dt, (6.16)
n=1"In KeTn

where we used the fact that o (Pp,, Gpnr) is symmetric so we replaced €(v) by Vv in the first term on
the right-hand side of . Now, adding and subtracting (o}, Vv) to , applying the Poincaré
inequality together with the Cauchy-Schwarz inequality, and using the local conservation property of
the mixed scheme for the mechanics problem, we obtain

N
(Ru(Phr, Qnr), V)xy X p = Z/ Z {(a(Pnr,nr) — 0y, VV) K + (V-6 + 17, v — mov) k } dt,
n=1"1

n Ke’]‘hn
N
<Y [ 3 (R + o) 9]} (617)
n=171In KeT;
We obtain (6.14b|) by applying again the Cauchy-Schwarz inequality. O

6.4 End of the proof of Theorem (5.3

In step (iii) of the proof, we combine the upper bound in with the results of the previous section to
obtain a posteriori estimate for the displacement and pressure errors. First, let us recall that our approximate
solution (Ppr, U ) is not an element of Ep. For this reason, we cannot apply to ||(p—Phr, u—0ps)|len-
Thus, we decompose ||(p — Phr, 0 — Upr)|len Into two parts using the triangle inequality, i.e.,

||(p 7§h7‘7 u-— ﬁh‘r)”cn § H(p - ﬁh‘ra u-— l-AlhT)”cn + H(ﬁh‘r - ﬁh‘rv ﬁhr - ﬁhr)”cna (618)
and then apply (6.10) to bound ||(p — Prr, u — Ups)||en as follows

||(p _ﬁhJ'?u - ﬁhr)Hen < EP + £U7

with

2¢T — 1 1 NN
Lp = { 5 (me,p)® + §||RP(phT,uhr)||§<'T

N|=

T t
+/ (HRP(ﬁh'rvﬁhT)@(; +/ |Rp(ﬁh'rvﬁh‘r)|§(;et_sds>dt} ) (6198‘)
0 0

2€T -1 2 1 A ~ 2
Ly = { 3 (nIC,U) + EHRU(phTauhT)”X’T

Nl=

e L ! o s
+;/ <||RU(ph7—auhT)||§(;+/ 1R (Bar, s )| € d5>dt} . (6.19b)
0 0
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We then proceed as in [28, Thm. 5.3] or [I, Thm. 6.1] using the results of Section [6.3] to bound the terms
involving ||Rp(Prr, nr)l|x; and [|Ru(Par, Qnr)|x;, t € (0,T), with the estimators.
There remains to give a computable upper bound to ||(Prr — Phry Whr — Upr)|len. We have from the

definition (5.12))

R - ~ €O\~ R 1, . 1, - .
”(ph'r — Phr, Upr — uhr)Hgn = EHPhT _phTHEQT + ZHuh‘r - uh'r||2ZT + EH(‘PhT - ‘Ph'r)('vT)Hilfl(Q)

1 ) T b _
+ §||<Phr - <Ph‘r||§('T + 260/ <||ph7 —phr”g)t +/ ||Phr —phTngs@t Sds) dt
0 0

T t
+/ <||am—ﬁm|§t+/ [Thr — e
0 0

For the first two terms of (6.20]), we have

%Hﬁhr_ﬁhrH%T:Z/ Z mNe1p,x( )) dt,

In KeT

1, .
ZHuhr—uhrH%T:Z/ Z nNe1U,k ( )) dt.

nKeT"

2 t—3d5> dt. (6.20)

Now, since the quantity (@p, — @nr) is piecewise affine and continuous in time, and since for all 1 <n < N
and on each element K € 7,7, (g} — ¢}) has zero mean value by ([5.1b)):

~ ~ ~ R 2
(<ph7' _QphT)('?T)HiI*l(Q) = sup (@hN _(pizvaq_ﬂoq) )
q€H(Q)

K2 Vq||=1

1
hic KK
< > =18 -l lllalllx |
KeTN

2

e KK «
<y A x|
KeTN

=4 Z (771]\IVCF,K)2' (6.21a)
KeTN

For the fourth term, we have first

N
1Bhr — onel%, =3 / 1@ — Bar) (Dl 21 g .
n=1 n
Let v,y = @pr — Phr, Upr i piecewise affine and continuous in time, it is then inferred that
/ HU}-”- s ||H 1(9) dt—T / ||U +T —U271)|‘%{_1(Q)d77

2
< 27 (IR -0y + IR -1y ) - (6.21b)
S

Now, for all 1 <n < N and on each element K

as for (6.21al), to infer

W', v has zero mean value by (5.1b]), so one can proceed

N
Lo~ .
3 16nr = Gnrll, < Sy (Roak)” (6.21c)

n=1 KG’Th"

Gathering the above results in (6.18]) to obtain the estimate ([5.14)).
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7 Distinguishing the error components and adaptive algorithm

In this section, we first elaborate the error estimate , so as to distinguish the error components
resulting from the spatial and the temporal discretization. Once these error contributions are identified,
they will be used to design an adaptive algorithm where the mesh size and time step are locally adapted as
in [26], 28] BT, [48].

7.1 An a posteriori error estimate distinguishing the space and time errors

Let us define the spatial error estimators

" 2
77sp, / E 77R,P,K + WDF,P,K) dt, (7.1a)
’IL KETTI
(15,0) / E (kv + DF,U, K) dt, (7.1b)
7L KETTI

and the temporal error estimators

(e p)? / > Ik - 5 e (7.1¢)

In KeT»
n 2 1 VU S
) = [ 30 gl ) - ol a ) (T1d)
In KeTn
where
ngF,P,K = H‘WZ +Kvph|”*,K7 K eT,), (7'18)
nor Uk = oy — o, )|k, K eT. (7.1f)

We set their global versions like in ((5.15)), for a = sp, tm,

Na,y = L;({XN:(%J }é {XN:T"ZTL: Mh,s) }

n=1 n= =1

Al 333 ()} ) v 1-pw
n=1 [=1

q=1

N|=

—

(7.2)

where 0, = 0 for a = tm and dsp, = 1. We have this result:

Theorem 7.1 (A posteriori error estimate distinguishing error components). Let (p,u) be the weak solution
of the problem (2.1)) given by (5.11). Let (phr, Unr) be the approzimate pressure and displacement as obtained
in Section . Let (Pnr, Upr) be the reconstructed pressure and displacement as given in Definition .

Then, there holds
~ ~ 2eT —1
||(p — Phr, 0 — uh‘r)”en S Z { 2 mc,J + Tlsp,J + ntm,J}~ (73)

J=P,U

Proof. The idea is to split the diffusive flux estimator ng p . (t) as well as the stress estimator 7y 1y ;¢ (t) into
two contributions using the triangle inequality (see [4} B1], 48]); for all K € T;", t € I,

Wi +KVpn-(- 1) (1) = VRl (7.4a)
lof, — o (Bnr, Gnr ) (5 D)l < [lof — o (Ph, le)HK + [l (Bnr, U7 ) (5 1) — o (P, 05) [ x- (7.4b)

We then integrate in time the last terms on the right-hand side of of above inequalities and use the equality of

norms in (7.4a)), i.e., |[|[KVv|||l«.x = [|[K~2(KV0)||x = |||v]||x. Inserting the resulting inequalities in (5.14)
with the use of definition ([7.1)-(7.2)) leads to the estimate (7.3). O
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7.2 Balancing and space-time adaptivity

In this section we use the error estimate in Theorem in an algorithm with adaptive refinement /coarsening
of the space—time mesh, based on balancing the space and time errors. 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

’thn;lp < 77‘?1'11 < thngp7 (75&)
where 0} = njp + 1y, for J = sp, tm, and where v, 'y 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 iy, much smaller
than n,. This balancing can be defined locally (element-wise) as

’th,Kngp,K S T]:Lm,K S thyKn;Lp,Kv VK € 771717 (75b)

where Yim,x and 'y, 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, Ky €70,
n:p,Kl ~ ngp,Kg' (75C)

To account for limited computing resources, we fix refinement thresholds hyin, > 0 and 7y, > 0 for the
mesh size and the time step, respectively, i.e., we require that for all 1 <n < N,

min hx > hmin, and 7" > Tmin.

KeTn»
We also need to fix threshold that the error on the time interval I,, should not exceed some fixed error e”,
for all 1 < n < N. Based on the above considerations and balancing conditions, we propose the following
algorithm:

Algorithm Complete solution algorithm with adaptive space—time refinement
Data: Enter f, g, pg, 09 and Q, T, K, ¢y, i, A and «.
Result: The quadruplet (op,, Upr, Whr, Dir)-
1 Choose an initial mesh 7,?, an initial time step 7°, and set ° = 0;
2 Choose the weights i and I'yy,, and the refinement thresholds 7y, and Amin;
3 Calculate the initial data estimators nic p and nc,y /* Initial mesh adaptation loop */;
4 Adapt the mesh 7}? such that the local initial condition error estimators nic p,x and nic,u,x are
distributed equally;
5 while t" <7T do /* Time loop */
6 n+<—n+1;
| T e— Tl
8 L 7.71—1;
9 Calculate the quadruplet (o}, u, wy, py);
10 Calculate the estimators ng, and 7,
11 repeat {Space refinement}
12 repeat {Space—time balancing}
13 if nfy, < 7tmng, then
14 ‘ T 27"
15 end
16 if ngy, > emng, then
17 ‘ T" %7’";
18 end
19 until the balance or 18 satisfied or " < Timin;
20 Refine or coarsen the cells K € 7, until is satisfied or hx < Amin;
21 until ng, + n;, < e’
22 (O'Za uﬁv WZ,pZ) — (o'?(n’ uylL("?w?{"?pylL(")K”eT,?;
23 | tt vl
24 end
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8 Numerical results

This section discusses the computational results of applying our a posteriori error estimates when solv-

ing (2.1)) using the two mixed schemes (4.3) and (4.4).

8.1 Example 1: analytical solution

To illustrate numerically our theoretical results, we consider in Q = [0,1]? the analytical solution of the

Biot system (2.1)) (see [19]):

_ ( tr(l =)yl —y) an % t) = ta(l — V(] —
u(x,t) = < ty(1 — y)a(1 — z) ), d p(x,t) =tz(l—2)y(l—y), 0<t<1. (8.1)

The effective parameters are K = I, ¢g = o = 1, and p = A = 0.6. We choose source terms, initial and
Dirichlet boundary conditions such that is the solution of problem . First, convergence in space
and time are evaluated on a series of space or time uniform refinement. These results are then compared
with those obtained with the adaptive algorithm (Algorithm . We compare the estimated errors for the
pressure and displacement with the analytical errors measured in the following energy-norms

2
~ Co ~ C ~ ~
Ip = Durllp = 5 lp = Prrlleyy + 720||(p7ph7')(T)||%I—1(Q) +cgllp — Par 1%,

T t
12 / (Hp—@wna + / p —@wléset‘st) dr, (8.22)
0 0

~ 1 - a? - ~
Ju — W I3 = 7= e[, + 5 IV-(u— Wr ) (D) Fr-10 + @[ V-(u = W) [ %,

T t
+ / <||u — U3, + / [lu— ﬁh7||2zset_sds> dt. (8.2b)
0 0

derived from (5.12). In practice, the dual norms in the above norms or in the energy norm (5.12) are
incalculable and then they are approximated by solving auxiliary problems as detailed in [28§].

8.1.1 Standard case

For both schemes, we set 7 = 1/128 in order to compare the convergence rates of the spatial discretization
errors ignoring influences of time discretization errors. In Table |1} we present the convergence results of
Method 1 with AF;-elements. The results of Method 2 with AFW -elements are presented in Table[2] 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,.

Method 1
l/h Tlsp,P Tlsp,U ||p — 5}”’”13 Hu - ﬁhTHU €en Iog
4 2.91e-2 — 1.61le-1 — 1.02e-2 — 4.35e-2 — 5.27e-2 3.61

8 1.52e-2 094 | 4.61e-2 1.81 | 5.25e-3 0.96 | 1.17e-2 1.89 | 1.68e-2 3.60
16 || 7.88e-3 0.95 | 1.24e-2 1.90 | 2.67e-3 0.98 | 3.05e-3 1.94 | 5.71le-3 3.54
32 || 4.06e-3 0.97 | 3.24e-3 1.93 | 1.34e-3 1.00 | 7.55e-4 2.02 | 2.09e-3 3.52

Table 1: Error estimators and analytical errors under space refinement.

We observe that all the convergence rates are in agreement with the expected convergence rates; they
are, in particular, not influenced by the time discretizations as well as the overall error is dominated by the
errors from the mechanics problem. This seems to indicate that the schemes with postprocessed solutions
have similar convergence properties. We also regard the effectivity indices corresponding to the two methods
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1.200e-04
9.1e-5

6.2e-5

—3.3e-5

E3.725e-l36

4.150e-04

0.00033

Figure 1: Actual (right) and estimated (left) error distribution on the initial mesh and after two mesh
refinements with Method 1 at ¢t =T

Method 2
1/h Nsp.P Nsp,U |lp — Phrllp [[u —anr[lu €en Teg
4 5.15e-2 — 1.28e¢+0 — 4.24e-2 — 2.96e-1 — 3.36e-2 3.93

8 2.85e-2 0.85 | 3.88e-1 1.73 | 2.26e-2 0.91 | 8.4le-2 1.82 | 1.06e-2 3.92
16 || 1.52e-2 0.90 | 1.15e-1 1.76 | 1.18e-2 0.94 | 2.14e-2 1.97 | 3.31le-2 3.92
32 || 8.02e-3 0.93 | 3.39e-2 1.77 | 6.04e-3 1.02 | 5.04e-3 2.00 | 1.10e-2 3.94

Table 2: Error estimators and analytical errors under space refinement.

as similar and likewise excellent; Method 1, in particular, gives a slightly better efficiency. For the temporal
refinement, the two methods exhibit similar convergence properties with optimal effectivity indices (not
presented). Figures|l| and [2| depict the distribution of the estimated error and analytical errors at the final
time step. Clearly, the two methods reflect the distribution of the analytical error in the whole domain.

8.1.2 Adaptive case

In the second part of this test case, we compare the previously error estimates obtained on uniform and
fixed meshes and time steps with the estimates obtained using Algorithm [[} We start with an initial mesh
of 311 elements. The initial time step 7° was chosen as 0.001 and was not changed by the criterion n;c < €°.
The other parameters used in the algorithm are ¢y, = 0.75 and I's, = 1.3 and e™ =5 - 10~37". Once more
the two methods produce nearly identical results and therefore only those results pertaining Method 2 are
presented. In Figure [3] (left and center), we give the initial and final meshes. In Figure EI, we compare the
estimated error at the final time to the exact error for Method 2. Again, the distribution of the estimated
error reflects the exact one and it is evenly distributed throughout the domain.

In Figure|3| (right), we plot the evolution of the error estimates depending on the total number of space—
time unknowns. As shown for both methods, one can reduce the number of unknowns necessary to attain
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1.114e-04
8.4e-5
5.8e-5
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Figure 2: Actual (right) and estimated (left) error distribution on the initial mesh and after two mesh
refinements with Method 2 at ¢t =T

the prescribed precision using the derived estimators and adaptively refined space-time grids. Finally, one
has to mention that each problem solves for Method 2 is inexpensive compared to Method 1 as only fewer
degree of freedoms are required with weakly imposed stresses. This is particularly important for three-
dimensional problems, where Method 2 is feasible and easier in practice than Method 1 that has highly
number of degrees of freedom (stress with 162 degrees of freedom per element).

101 —8-Unif. (Meth. 1)
[CN-N -©-Adapt. (Meth. 1)
SO —8-Unif. (Meth. 2)
SOy -8-Adapt. (Meth. 2)
3
© .2 IS
£10
N S 5
=
£ .
Wil >
o
10
10° 10° 10°

Total number of space-time unknowns

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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8.365e-05
6.4e-5
4.5e-5

—26e5

EG‘MUE—UC:

Figure 4: Actual (right) and estimated (left) error distribution at ¢ = T on the last mesh of an adaptive
algorithm with Method 1.

8.1.3 Balancing criteria

In order to illustrate the importance of the space—time balancing criterion in the adaptive algorithm,
we show by a series of computations its impact on the overall estimate. To this aim, we apply Algorithm 1
with Method 2 on two computations in which the space and time errors are not equilibrated. In the first
case, we set yym = 2 and I's, = 3 and we let € = 5 - 10737" as previously. This case corresponds to an
over-refinement in-space. In the second case, we choose ym = 1/3 and I'y, = 1/2 which will induce an
over-refinement in-time. In Figure [5| (left), the ratio of the time error over the space error as a function of

3 |-m—space over-ref.
-w-time over-ref. A
| l-®—balanced 107

—8—space over-ref.
-¥—time over-ref.
—®—balanced

N
w

)
g 5t ©
= E. o
g = 10
= L
5t :
= o
= ) g
1031
0.5¢ v
35 ” @5 s 10 55 ‘4 s s
107 10 10" 10 107 10 10™ 10
Total number of space-time unknowns Total number of space-time unknowns

Figure 5: The ratio of the time error over the space error as a function of the total number of space—
time unknowns (left); over-refinement in-space (green) or in-time (blue) are violating criterion (7.5a)) in
comparison with a computation honoring (|7.5a)) (black). A comparison of the induced overall errors (right).

the total number of space-time unknowns is depicted for the two situations as well as for the case where
the space and time errors are equilibrated. The effect of these choices on the overall estimate is shown in
Figure (right). Clearly, one can conclude that violating the balancing criterion reduces the efficiency
of the algorithm in terms of precision as well as the total computational cost is considerably increased, thus,
confirms that is an essential ingredient for our adaptive algorithm.

8.2 Example 2: flow through saturated levee

Coupled fluid—-structure interaction problems appear in many geotechnical applications, e.g., earthen dams,
levees, and other geotechnical structures. This example considers the behavior of a saturated levee after a
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flood event. One of the major reasons of levee failure is erosion due to overtopping due to this flood event.
Here, we consider the flow through saturated levee in advance of any overtopping [20]. The geometry of
the levee is given in Figure @ and consists of a lower and an upper part (lower 5 [m] and upper 10 [m],
respectively). For the flow problem, we impose a Dirichlet boundary condition p = 1-10% x z(15 — y)

Pressure BC '&n ) Pressure BC
Seepage face
10 (m) 10 (m)

S (m) 10 (m)

Figure 6: A sketch of the levee and the associated boundary conditions.

on the left-hand side of the upper part and we set p = 0 on the opposite side (known as seepage face).
On the remaining boundary, no-flow boundary conditions are applied. For the mechanics, no displacement
in normal direction is assumed on the boundary of the lower part of the levee. On the boundary of the
upper part, zero effective stress is applied. The initial displacement and pressure are chosen to satisfy the
imposed boundary conditions and wet set T" = 40 hours. The permeability in this test case is taken constant
K = 3-1072 [m?] and the Biot parameters are ¢y = 0.4, a = 0.5, and p = A = 0.35, satisfying .

Figure 7: The adaptive meshes at ¢+ = 24 h with the criteria e” = 4 - 10737" (left) and e” = 2 - 107377
(right).

We test Method 2 through the adaptive algorithm with various thresholds for the errors, i.e., we set
initially e” = 8- 10737 refined then 3 times by a factor of 2. The other parameters used in the algorithm
are Yym = 0.7 and I's, = 1.25. We plot in Figure [7| the meshes at the final time with e” = 4-10737" and
e” =1-10737". We can see that reducing the threshold e™ allows more mesh refinement but only around
the seepage face. In Figure |8, we compare the estimated error obtained with space-time adaptivity (with
e =4-10737") to the estimated error with standard method with uniform space-time meshes. We clearly
observe the performance of the adaptive algorithm to evenly distribute the total error over the domain as
well as reducing it around the seepage face.

In the last part of this test case we analyze the performance of the adaptive algorithm in terms of
precision against the number of unknowns. To this aim, we plot in Figure |§| (left) the estimated error and
the actual error calculated with a reference solution approximated on very fine space-time discretization as
a function of the total number of space—time unknowns in the adaptive and standard cases. As expected,
these results confirm that the use of the adaptive algorithm reduces significantly the number of space-
time-unknowns for approximately the same value of the error. The right part of Figure [ displays the
corresponding effectivity indices, given by the ratio of the estimates over the actual error calculated with a
reference solution approximated on a very fine space-time discretization. The effectivity index confirms a
moderate overestimation of the total error and proves the accuracy of the estimate .
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Figure 9: Comparison between the adaptive and standard (with fixed mesh and time step) methods for the
levee test case.

8.3 Example 3: flow inside an aneurysmal sac

In this study we aim to investigate the adaptive algorithm for the fluid-dynamics of blood in the presence of
an aneurysm. This is one of the most dangerous anomalies that may affect the arteries, and its treatment
is very difficult. In most cases, the proposed therapy consists in introducing a metallic multi-layered stent
(see Figure inside the porous sac.

Figure 10: A sketch of stented artery with an aneurysmal sac used to generate the data (left). The
computational domain (right).

This device slows down the vorticity in the aneurysm by lowering the flow velocity, pressure, displacement
and stresses in the aneurysmal sac. Numerical simulation is a powerful approach for the investigation of the
relationship between stenting and aneurysm re-growth and rupture, and can provide scientific guidelines
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for the design of stent structure which may reduce the velocity and the oscillatory shear stress inside the
sac [33], [43].

For this test case, the domain (Q is as given in the right of the Figure in which four circular struts
are aligned in the aperture of the aneurysmal sac. The initial and boundary conditions are extracted from
solving a coupled Biot—Stokes equations in the arterial geometry given in the left of Figure That is,
the coupled Biot—Stokes equations were first solved on the extended domain (including the artery area in
Figure , where the Biot system is used inside the porous aneurysmal sac (lower part) and a Stokes flow
is used in the remaining part of the artery (upper part), and where I'; is the interface between the two
subdomains where natural transmission conditions are used. Note that when the permeability tends to zero
in the poroelasticity problem, a Stokes-type problem is obtained (see [51]). The resulting solution inside
the aneurysmal sac is used to generate a realistic time-dependent boundary condition on I'; for the present
test case [7]. For this setup, the initial pressure and displacement are set accordingly to u(0) = 0 and
p(0) = 101, On the inlet boundary T';, a parabolic velocity profile was enforced with peak value of 1000
mm/s, multiplied by sin(m(1 — #/40)3) to obtain a pulse like flow pattern. On the outlet boundary Ty,
we set a free-stress boundary condition and on I'c;; a no-flow boundary condition. On the outer boundary
of the porous sac €2 as well as on the boundary of the struts I',, we impose no-flow and -displacement in
normal direction, i.e., w - n|r,ur, = 0 and u - n|r,ur, = 0. The total simulation time is 7' = 30 s and the
time step is 7, = 3-10~* s. The remaining model parameters are the blood viscosity which is set equal to
3.5-1073N/(sm?), K=107% a = 0.1, ¢g = 5.0- 1073, = 4.28 - 10® and A = 1.07 - 10°, satisfying (3.5).

With the generated data, we compare the performance of the adaptive algorithm with Method 2 to
two computations, both are with fixed meshes and time steps. The parameters used in the algorithm are
e" =3-107%7", yym = 0.8 and I'yp, = 1.25. The first computation is set as a reference solution, where the
discretization is chosen very fine and the second one (standard) is chosen in a way to have approximately
the same number of space-time unknowns as in the adaptive algorithm. The results related to the three
computations are depicted in Table

# Space-time unknowns Tsp,P Mem,P Nsp,U Nem,U Total
Reference 4,145,912 1.41e-1 | 3.61e-1 | 7.44e-2 | 3.67e-2 | 6.13e-1
Standard 517,849 3.78e-1 | 6.12e-1 | 6.89e-1 | 5.66e-2 | 1.74e+0
Adaptive 502,113 3.03e-1 | 3.88e-1 | 1.21e-1 | 4.92e-2 | 8.62e-1

Table 3: Comparison between the reference, standard and adaptive solutions.

We easily remark that the adaptive solution is much better than the standard one, for approximately
the same computational cost. We also notice that the error from the flow problem dominates the total
error, which can be considerably reduced if a multi-scale space-time discretization is used. In Figure
we plot the first component of the normal stress tensor o - n and the first component of the velocity wy,
along the red line tangent to the inserted stent (as indicated in the right Figure , at the final time T.
We can see that the results with the adaptive algorithm are very satisfactory compared to the standard
one. The adaptive algorithm is particularly effective in detecting the oscillations on the solution induced
by the presence of the stent. The approximate solution in the adaptive and standard cases is depicted in
Figure In Figure we compare the adaptive estimated error to the standard one at the final time
T. The adaptive error is not only evenly distributed throughout the domain but also reduced around the
corners and the struts of stent.

9 Conclusions

Two mixed finite element formulations of the Biot’s consolidation model are presented and analyzed. Each
method utilizes a pair of mixed finite element methods, one for the linear elasticity and one for the mixed
Poisson problem. The methods differ by using 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
analyzed the existence and uniqueness of a week solution to the formulations and showed in particular
their equivalence at the continuous level. We then propose a unified and guaranteed a posteriori error
estimates for the Biot system when discretized with coupled mixed finite elements method in-space and in-
time with a backward Euler scheme. The a posteriori error estimate requires conforming reconstructions of
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Figure 11: Comparison of the first component of the normal stress tensor o, - n and the first component of
the velocity wy, along the line (see the red line in Figure [10| right) tangent to the stent at t = T
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Figure 12: Approximate pressure and velocity (top) and displacement (bottom) with standard (left) and
adaptive (right) methods corresponding to the results of Figure

the displacement and pressure; both are continuous and piecewise affine in time. Precisely, regardless 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 illustrate the effectiveness of our estimates and the
performance of the adaptive algorithm. Finally, we shall point out that the developments in this paper
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Figure 13: Error estimators with standard (left) and adaptive (right) methods at ¢t = T.

also apply to any locally conservative scheme such as cell-centered finite volume scheme, mimetic finite
difference and hybrid high-order discontinuous Galerkin. The present theory can be extended to derive
adaptive iterative coupling schemes based on a posteriori error estimates for Biot’s consolidation model ,
which are the subject of ongoing work.

A Appendix: Proof of Theorem

The proof will be broken down in several steps: we first construct solutions of certain finite-dimensional
approximations of (3.1]), then we derive suitable energy estimates in Lemmaand prove then the Theorem.

A.1 Construction of approximate solutions

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

Wy n :=span{T1, T2, ..., Tn}, Q. = span{z1,2a2, ..., Zm },

Wk = Span{v17v2u ...,Vk}, Ql = Span{QlaQ% --~7QZ}'

Therefore, let (0, Wy, Wi, p1) 1 [0, T]* = Wy, X Qpy x Wy, x Q; be the solution of the following problem:

—(Aoy, 1) — (U, V-1;) — d —(pL, ;) = 1=1,...,n (A.1a)
Cr .
(CO + c’r)(atplan) + @(atanaQJI) + (V'ka J) (g< ) ) J= 17 "'7l7 (Alb)
(K_lwk,v]) (p1, V-v;) =0, i=1,..k, (A.1lc)
(Veon,z;) = (—f(t),z;), i=1,...,m, (A.1d)
with
(un(0),2;) =ug, Vi=1,..,m, and (p(0),q;) =po, Yj=1,....L (A.le)

Lemma A.1 (Construction of approximate solutions). For each quadruplet (n,m,k,l) € N*, (n,m,k,1) > 1,
there exists a unique solution (0, U, Wi, ;) to problem (A.1]).
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The proof of this Lemma will be broken down in several steps. First, we write a DAESs system equivalent
to (A.1). To do so, we introduce the following notations:

(Gp(t)i = (9(t),a), (Po)i = (po,¢i), V1 <1 <1, (Cpp)ij = (co+¢r)(gj,4), V1 < 4,5 <1,
)i

(Ca'a ] (ATjaTz) V1 S i,j § n, (de)ij = %(QanTi)a V1 SJ S l, 1 § { S n,
(Fu(t))i = (£(),2), (Uo); = (u0,2;), V1 <i<m, (Cuo)ij=(2;,V-T;), V1<i<m,1<j<n,
(pr)zJ (V V’Hq_]) V1 < t < ka V1 < .7 < l7 (wa)ij = (Kﬁlvhvj)v V1 < i,j < k.

We also use the following notations; P; to denote the vector of degrees of freedom of p;(t) with respect to
the basis {g;}}, S; to denote the vector of degrees of freedom of o, (t) with respect to the basis {7;}§, U,
to denote the vector of degrees of freedom of u,,(t) with respect to the basis {v;}{* and W}, to denote the
vector of degrees of freedom of wy,(¢) with respect to the basis {z;}f. Now, using the above notations, and
for all (n,m,k,l) € N* problem may be rewritten as

- Caasn(t) CT m( ) - ngﬂ(t) = 0, (A2)
Co (1) + Cyo S (1) + OB, Wilt) = Gy 1), (A3)
wack(t> WPPl( ) (A-4>
— CuoSn(t) = Fyu(t), (A.5)
P (0) =Py, Un(0) =Up. (A.6)

The above equations yield a linear system of DAEs type for the vector X(t) = (P,(t), Sn(t), Wi (t), Upn(t)):

ax
B (1) + DX (1) = £(1), (A7)
where £(t) = (Gp(1),0,0, —Fy(t))* and
Cpp Cpo 0 0
0 0 00
B=149 o ool (4.8)
0 0 00
and
0 o cr oo
cT cC 0 cl
. po oo uo
D: 0 e 0 (A.9)
0 Cus 0 0

So it suffices to see that the matrix pencil sI5+ D is nonsingular for some s # 0 to prove the existence of the
discrete solution satisfying the initial conditions . We set s = 1 and show that B + D is nonsingular.
The results presented next extends those in [59] to any dimensional. Note that we can write B+ D as a
block 2 x 2 matrix as follows

A BT
sro- (4 ) N
where c c
C 0 C 0
pp po _ wp _ WW
A= (CT CM)’ B_( 0 Cm,>’ C‘( 0 0)' (A.11)

The following lemma will be useful in proving the invertibility of B + D (see Yi 2014 [59] for 2D case).

Lemma A.2. If A and C are positive semidefinite and ker(A) Nker(B) = ker(BT) Nker(C) = {0}, then
B+ D is invertible.
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Let U = W, ,, x Q; and R = Q,, X Wy, and define the bilinear forms ¢4 : U xU = R, ¢pp: U xR = R
and ¢ : R X R — R, where

0a((@0p1). (1,0) = (co +¢)(pr.@) + 5= (Upr.7) + 25 (00, al) + (Ao, 7). (A12)
¢5((7,9), (W, Wi)) = (V- Wi, q) + (a, V - 7), (A.13)
po((Wm, W), (2,v)) = (K™ wy, v), (A.14)

and with kernel spaces given by
ker(¢a) = {(o,p) €U : ¢al(o,p),(7,q)) = 0,¥(7,q) € U}, (A.15)
ker(¢B) {(T’ Q) eU: ¢B((T’ q)v (u,w)) = O,V(u,w) € R}a (A16)
ker(pc) = {(u,w) € R: ¢c((u,w),(z,v)) =0,¥(z,v) € R}. (A.17)

Lemma A.3. There exist a constant C = C(\, u, co,d) > 0 such that

oa((r.), (1.0) = C(llal? +[I7]I*),  V(r.q) €U (A.18)

Proof. Denoting by T = {7; j }1<i j<a, With 7, ; = 7, ;, for i # j, and using the definition of the fourth order
compliance tensor (3.2), together with the Young and triangle inequalities yields

6a((,0),(7,0) = (co + )l + 5= (1, 7) + (A7, 7),

d
A
_(00+6r)||Q||2+<Z|7’”||2+22||7’”+1||2> W;HMMZ
207, 2 9
-2 SlalP? + lemll : (A.19)
i=1

Letting € = da , we obtain

d—1

1 (2d — 4)p + (d* —
> 2 a2+ il A2
¢a((7,9),(7,4q)) = collql| + 3 ;ZIHT,HII Sy 2u+d>\ § lI7aill%, (A.20)
where all the coefficients are strictly positive for any dimension d = 2, 3. O

The proof of the following Lemma is straightforward from the properties of K.
Lemma A.4. The bilinear form ¢¢ is positive semidefinite, i.e.
¢c((z,v),(z,v)) 20, V(z,v)eR. (A.21)
Proceeding as in [59, Lemma 3.4& 3.5], we promptly obtain the following result.
Lemma A.5. We have ker(¢4) Nker(¢pp) = {(0,0)} and ker(¢ppr) Nker(é¢c) = {(0,0)}

From the above Lemmas, the conditions of Lemma [A-2] are fulfilled, and thus there exist a solution to

problem (A.7)).

A.2 A priori estimates

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.6 (A priori estimates). There exists a constant C' independent of (n,m, k,l) such that
[Pl E 0,7;22(0)) + [1Well o= 0,7:12)) + Wil 220,73 (div,Q)) + [[Wml| 510,752 (0))
+10eonl|L2(0,7:L2(0)) + |on|lL2(0, 78, (4iv.0)) + TR (0)]]

<C (HPOHH(}(Q) +1lgllz2 0,522 0)) + ||fHH1(O,T;L2(Q))> , Y(n,m, k1) >1
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For the proof of this Lemma, we will make use of this intermediate result

Lemma A.7. There exist the constant Cy and Cs independent of (n, m, k,l) such that

2 1
ali< (e + — 2L IE2, Yl km>1
o< (Fer+ g ) Il + CallIP, vtk > 1.
Rl < Co (S ot Y [l + (]2 Vi, Lk > 1
mh= d" 2(2u+d)) 2u + d\ ’ e
where || - || 4 is the energy-norm given by

[|[7]|a = / At Tdx.
Q

33

(A.22)

(A.23)

Proof. For any given ¢t € (0,T), we know that there exist &(-,t) € Wy, such that —V-&(-,t) = u,,(+,¢) and

[lo]|] < C|lum||- Then, using equation (A.lal), we obtain

~ ~ Cr ~

[wn][* = =(wn, V-5) = (Ao, &) + == (pi1, 5),
< Cllanll+Ilpd)) llall;

< C(llonll + llpell) l[amll-

Therefore,
[l < C(lloall + o)) -
Now, take 7; = o, in (A.1a) and z; = u,, in (A.1d) and summing, we obtain:
(.AO'»,“O'n) = _%(plLo'n) + (f(t)7 um)'

Using the definition of A and applying the Cauchy-Schwarz and Young’s inequality leads to

1 €
ool * + IIUnH2+i\lf||2+§llum|\2,

ol < 5 S E—
2u +dA 42p + dXN)

for any ¢ > 0. Now, using (A.24) and setting the suitable €, say € = 1/(4C?(2u + d))), we get

40?41 .
< — 2192072 dN[f]12 + =———||o] |2
ol < gy 11 +2C° @+ VAP + sl
Now we use the fact that || - || 4 is equivalent to the L2-norm, i.e.,
1 2 2 1 2
< < —
il < il < ol
to deduce from (A.27))

2 1

2 (2 L
|”"|A—( TGy

. )l + cali,

with C; = 2C?(2u + d)). This result together with (A.24) implies (A.23).

(A.24)

(A.25)

(A.26)

(A.27)

(A.28)

(A.29)

O

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

will be straightforwardly deduced from the previous Lemma.
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Proof. Let (n,m,k,l) > 1 and take 0,0, as test function in (A.lal), then derivate (A.1d)) with respect to ¢
A 1h)

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

(co+ cr)Oepr, pr) + (K™ Wi, wie) = (A0, 8ron) + (g(t), 1) + (— 0 (), wm). (A.30)

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

(coter)d 9
ot o) S,

(K™ wi, wi) > exc|[wiel I,

(co + ¢ ) (O, 1) =

1 € € 1
2 2 1 2 2 o,f 2 2
On U ||,

(Ao, r0) + (g(£), 1) + (—0pE (1), upm) < %%H

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

1d

(coter) 1d
2dt

1 € € 1

2 2 1 2 2 2 2
o, + — + — + =07 + =—||a s
2 || H_A 261”le 2||g|| 2” t || 262” 7”4”

d
2P I + excllwil[* <
We integrate this inequality over (0,t), for t € (0,T), to get
t
(co+ )l (@) |* + 2CK/O [[wi(s)]1? ds + [lon (0)[1% < llon ()% + (co + ¢)l[pol®
/ <||Pl||2 + ||11m||2> ds +/ (e1llgll® + eal |O:£][*) ds.
0o \€ €2 0

1-2(d - 2)a?
2(2p + dA)

We now replace (A.22) and (A.23)) in the above inequality, letting vo = co —

> 0 using (3.5)),

and adjusting €; and ez, we get
2, 2¢K ! 2 1 2 2 2 2
e (OI7 + > [Iwe ()" ds + %Ilan(O)HA < C(HpoH + 1911220752200 + ||f||H1<o,T;L2(Q)>)

t
+/ pe(s)|? ds.
0

It is inferred from Gronwall’s lemma that

||Pl\|2L2(o,T;L2(Q)) + o (0)]1* < C([lpol* + ||g||%2(O,T;L2(Q)) + Hf“%Il(O,T;L?(Q)))'

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

(co+ c) (O, Oupr) + (K™ 0wy, wi) = (A0y0, 0100) + (g, 0ip1) + (—Oif, Opurn). (A.31)

We recall that 9;6 € Hg(div, Q) and satisfies —V-(9;6) = dyu,, such that ||0;0|] < C||0yun||. We use the
same techniques as used to derive (A.24)), we obtain

0um|| < C ([|0renll + [|0ipu]]) - (A.32)

We now differentiate (A.la) and (A.1d]) with respect to t, and take 7; = dio, in (A.la) and z; = du,y,
in (A.1d) then we sum the resulting equations, we infer that

(A0, 8y0y) = —;—;(Iatpl, 8i0n) + (— 0L (t), Dyt ). (A.33)
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We then follow the same steps as used to derive (A.29): Applying the Cauchy-Schwarz and Young’s inequality
to obtain

2 1
Brorall% < ( N

- - 2 2
d 2(2,u—|—d)\)> 10epi]]” + Csl|0:f]]7, (A.34)

for a constant C3 > 0. Using the property of K and Cauchy-Schwarz inequality as well as the inequali-
ties (A.32) and (A.34), it is inferred from (A.31]) that there exist C such that

2 d
10| + — —[[VE=twi|[2 < C(l[g]]” + [|0:]]).
Yo dt
We integrate this inequality over (0,t) for ¢t € (0,T), we find

t ) ) t
/ [10ep ()11 ds + %HVK”W‘/«(@II2 < %IlV K=1w,(0)]* + C/ (Ilgl* + 12:£[) ds. (A.35)
0 0
To bound ||w(0)||, we take wi, € W}, as the test function in (A.1d)
(K™ 'w(0), wi(0)) = (p(0), V - wi(0)). (A.36)

The above equation holds true for all k,I > 1, thus we integrate by parts in the right-hand side and let
[ — oo to obtain

ek ||wil* < (K™ wi (0), wi(0)) = (Vpi(0), wi(0)) < [lpoll g oy Il (A.37)
where we have used the fact that p;(0) — po in L2(2) and pg € H3(Q). Thus, we have
Wil < Cllpoll 2 (0)- (A.38)
This result together with yields
10l Z 20,22 (0) + 1WhI[T o (0.7:22(0)) < C(HpOH?ﬁI[}(Q) +lgllZ207 020 + 1l F 0. 7020))- (A39)

Now, it remains to bound ||V-Wy||r2(0,7;22()) and [|V-0,||12(0,1;L2(0))- We fix k and let V-wy = Z;X) §iqj
as V-wy € L2(Q), for a.e. t € (0,T), where we set fi = (V-wi(t), q;). Now we fix [ and multiply (A.1b) by
& and summing over j = 1,...,1, and using (A.34), and (A.39) we find out

l l
, 1 ,
(Vowe, D &a) < 511> Eal® + C (18:£11% + llglf?) - (A.40)
J J

Integrating over the time we find

T l T l
. 1 .
/0 (Vwi, Y 6la) dt < C (I3 o rimay + ol mizy) + 5 / 1Y ol ar. (A4
j J

J

We tend s to 400, then use the fact that V-wy, = Z;’o {iqj, we obtain

T T
1
/0 IV-wy|[?dt < C (||f||%{1(O,T;L2(Q)) + HQH%Z(O,T;H(Q))) + 5/0 Hv'wk”%?(sz) dt. (A.42)

Thus,
IV Will72(0,7:12(0)) < C (Hﬂﬁfl(o,T;L?(Q)) + ||g|\%2(o,T;L2(Q))) . (A.43)
We use the same techniques to obtain

IV-0nlli2071200)) < ClIEIT2 07120 (A.44)
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A.3 End of the proof of Theorem (3.1

We now prove that there exist a unique solution (o, u, w,p) to Problem A.

e Lemma implies that the sequences {p;}§° and {9;p;}° are bounded in L2(0,T; L*(Q2)). That of
{0,}§ is bounded in L?(0,T;Hs(div,)), such that {9;0,}5 is bounded in L2(0,T;L?(2)). The
sequences {u,,}5° and {9yu,,}§° are bounded in L?(0,T;L?(2)). Finally, the sequence {wy}5° is
bounded in L*°(0,7T;L?(Q)) N L?(0, T; H(div, Q2)). Therefore, there exist subsequences, still denoted
by {pi}&°, {on}5°, {wi}§ and {u,,}§ and functions p € L?(0,T; L?(Q)) with d;p € L?(0,T; L*(Q)),
o € L*(0,T;Hy(div,Q)) with 9,0 € L*(0,T;1L%(Q)), w € L>(0,T;L23(Q)) N L?(0, T; H(div,2)) and
u e L2(0,T;L%(Q)) with 9u € L(0,T;L*(Q)) 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.45)

o, — dyu in L2(0,T;L3()),

o, — o in L*(0,T;H(div,)),

Oon, — 0o in L2(0,T;1L%()).
For fixed set (no, mo, ko, lo) > 1, we let (7,2,v,q) € XCH(0,T; Wy ny X Qo X Wi, X Qi) as test func-
tions in (A.1)) and then integrate each equation with respect to time, for (n,m,k, 1) > (ng, mo, ko, lo),

T
- /0 {(Aon,7) = (um, V-7) — %(pll,r)}dt =0, (A.46)
T c T
[ e+ e)@ma) + S @0 + (Twabde= [ g0 )
0 0
T
/ {(K 'wy,v) — (p, V-v)}dt =0, (A.48)
’ T T
/ (V-0 ) dt = / (—£(t),2) dt, (A.49)
0 0
and passing to the limit, we obtain
—/0 {(Ao,7) — (u,V-T) — ;—;(pl,r)} dt =0, (A.50)
T c T
|ttt e@pa) + Z@ean + (Twayd = [ g0 (A51)
0 «Q 0
/0 ((K'w,v) — (p, Vv)} dt = 0, (A.52)
T T
/ (V-0 2) dt = / (—£(t), ) dt. (A.53)

We then use the density of the spaces for the test functions in L2(0,T; W) x L2(0, T; Q) x L2(0,T; W) x
L?(0,T;Q) to show that the equations of Problem A holds true for a.e. t € (0,7T) (see [32]).

e To end this part of the theorem, we need to see that p(0) = py as well as o(0) = og. We take
q € CY0,T;Q) with ¢(T) = 0 and integrate (A.47) by parts in time, we obtain

Cr

T
Ot ) H(Vwi bt = [ (9(0).0)At+01(0).9(0) +, 0). (0.

(A.54)

T
/0 (—(coter) (Beg, 1)
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From (A.51)), we get

T T
| o0~ G0 (@) + (Twyde = [ (a(6).0)dt+ 6(0).0(0)+ ((0), aO)D).

(A.55)
Thus, when passing to the limit in (A.54), we obtain that p(0) = py as well as o(0) = o since
p1(0) = po in L2(Q), 0,(0) = o¢ in L?(2) and as ¢(0) is chosen arbitrarily.

e To end the proof we analyze the uniqueness of the solution. As the equations are linear, it suffices
to check that (o,u,w,p) := 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

(coter)d, 1o -1 1d 2
—_— K =—-— . A.
= bl + (K tww) = £ ol (4.56)
Integrating with respect to t, we see that
(co +cr) - 1
5 IP@)I° + ; (K™'w, w)dt = S[lo(t)[[%: (A.57)

Now, take 7 = o in (3.4a)) and z = u in (3.4d)) and summing, we obtain:
¢
Ac,o) = ———(Ip,o). A58
(A0, 0) =~ (Ip.0) (A.59)
Applying the Cauchy-Schwarz, then Young’s inequality and (A.28]) leads to

llor|I% < ellpll (A.59)

Combine (A.57) and (A.59)) and using the properties of K to see

Co

5 |IP@I* + /(:(K1W7W) dt <0, (A.60)

and then that p = 0 and w = 0. From (|A.59)), we deduce that o = 0. It remains to see that u = 0.
We know that for any given ¢ € (0,T), there exist €5(-,t) € Wy such that —V-€5(-,t) = u(-,¢) and
[léx|] < C|lul|. From (3.44), we get

lul]* = —(u,V-é,) = (Ao, &5) +

Cr ~
@(IIL ea‘)7

< C(llell +lpl]) lea|l;
< C(lle|l +Ilpl]) [[ull-

Therefore,
[[ul| < C(lle|| +[lplD) , (A.61)

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