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In this article, we consider a single-phase coupled nonlinear Stefan problem of the water-head and concen-
tration equations with nonlinear source and permeance terms and a Dirichlet boundary condition depending
on the free-boundary function. The problem is very important in subsurface contaminant transport and reme-
diation, seawater intrusion and control, and many other applications. While a Landau type transformation is
introduced to immobilize the free boundary, a transformation for the water-head and concentration functions
is defined to deal with the nonhomogeneous Dirichlet boundary condition, which depends on the free bound-
ary function. An H'-finite element method for the problem is then proposed and analyzed. The existence
of the approximation solution is established, and error estimates are obtained for both the semi-discrete
schemes and the fully discrete schemes. © 2006 Wiley Periodicals, Inc. Numer Methods Partial Differential Eq
22: 1267-1288, 2006
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. INTRODUCTION

The objective of numerical simulation for the groundwater contamination flow is to predict,
control, and remediate the contamination in subsurface contaminant transport and remediation,
seawater intrusion and control, and many other applications (see, for example, [1-5]). In this study,
we will consider an H'-finite element method for the one-dimensional, single-phase coupled
nonlinear Stefan problem arising in groundwater contamination flow.
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1268 LIANG, WANG, AND SHARPLEY

Let H (y, 7) denote the water-head function, v(y, t) denote the Darcy’s velocity of groundwater,
c(y,t) be the concentration of contaminant, and s(r) be the free boundary function. The
one-dimensional mathematical model is a single-phase nonlinear Stefan problem in the following
form.

Problem (P): Find a pair {H (y, 7), c(y, )} such that

oH b} (K 8H> .
s O (RN ry, i) x 0.7, (L)
aT dy \ n dy
K oH .
v=—=22T Q) x (0, Ty, (1.2)
p dy
62 1 %—i@%)— ©.  inQ@) x 0,T] (13)
= Uay 5 5 = g(c), in Q(t , Tol, .

with the initial and boundary conditions

HQO, 1) = ap, H(s(t), ) =s(r), 1€ (0,T], (1.4)
c(0,7) = By, c(s(r), 1) =B, 1 €(0,T), (L.5)
H(y,0) = Hy(y), c(¥,0) =c(y), yel, (1.6)

and on the free boundary y = s(t), the free boundary function s(7) satisfies

ds K 0H
— =—-——— 4 w(H), 7 € (0, Tp], 1.7)
dt v 9y

with the initial value s(0) = 1.

Where S, > 0 is the storativity constant, K > 0 is the hydraulic conductivity, u© > 0 is the
fluid viscosity, ¢ > 0 is the porosity of medium, v > 0 is the specific yield constant, D > 0
is the diffusion constant, f(H) and g(c) are the flow source functions, w(H) is the permeance
rate, Hy(y) and c(y) are the initial water-head and concentration functions, and «y, By, and B,
are the given water-head and concentration values. 7, > 0 is the time period, I = (0,1) is
the initial domain, and Q(z) = {y : 0 < y < s(v)}, for T € (0, Tp], is the moving domain.
The mass conservation of fluid incorporated with compressible medium, Darcy’s law and the
mass conservation of contaminant lead to the water-head equation (1.1) and the concentration
equation (1.3). Since the unsteady free surface is a material or liquid surface composed of the
same particles, the free boundary equation (1.7) characterizes that the hydrodynamic derivative
for free boundary is zero from the point of view of an observer moving with particle.

Among numerical methods for free boundary problems, the front fixing methods have been
successful in simulation of single-phase Stefan problems. In a series of articles, Nitsche [6, 7]
proposed a finite element method for a linear free boundary problem with a Dirichlet boundary
condition by straightening the free boundary and established an error analysis for a semi-discrete
scheme. Das and Pani [8—11] extended the method to a single-phase nonlinear Stefan problem
with zero boundary conditions and obtained optimal error estimates for both semi-discrete and
fully discrete Galerkin approximations. Gastaldi in [12] considered the approach of Nitsche for a
linear Stefan-like problem with a generalized free boundary condition. Based on the front fixing
technique, Asaithambi in [13] studied a variable time-step approximation to a one-dimensional
Stefan problem describing the evaporation of droplets. D’ Ambra in [14] discussed numerical
simulation of the growth of a crystal from its melt by using a front fixing method. The article [15]
discussed an H'-Galerkin method for the nonlinear Stefan system of the water-head and free
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FE APPROXIMATIONS TO FREE BOUNDARY PROBLEM 1269

boundary equations, derived the global existence of the approximate solution, and obtained optimal
error estimates of the approximation.

For the groundwater contamination flow, the model is a more complex coupled system of
the water-head, concentration, and free boundary equations. The free boundary equation (1.7)
depends on the water-head variable H, the Dirichlet boundary condition (1.4) depends on the
free boundary function s(7), and the domain €2(7) depends on the free boundary function s(7).
Due to the nonlinearity, the couplings, and the free boundary (free surface or phreatic surface),
solving the system is more difficult. Therefore, there are considerable interests to develop efficient
numerical methods for dealing with these features for the groundwater contamination problem
in porous media. In the article, we propose and analyze an H'-Galerkin method for the general
single-phase nonlinear Stefan system of water-head, concentration, and free boundary equations
[i.e., Problem (P) (1.1)—(1.7)]. For treating the free boundary, a Landau type transformation is
introduced to transform the problem into one with a fixed domain similarly as in the previous works
(see, [6—15]). For overcoming the difficulty that the water-head boundary condition depends on
the free boundary function s(t), a transformation for the water-head and concentration functions
is given to transform the nonhomogeneous Dirichlet condition into a normal homogeneous one.
Because of the nonlinear source terms f(H) and g(c), the nonlinear permeance term w (H ), and the
dependence of the Dirichlet boundary value on the free boundary function s(7), the transformed
problem becomes a system of two nonlinear parabolic equations and one nonlinear ordinary
differential equation. We make use of the theory of variation methods, the Schauder’s fixed point
theorem and the technique of prior estimates to analyze this numerical procedure. The global
existence of the approximate solution is proved and optimal error estimates are obtained for both
semi-discrete and fully discrete finite element schemes. The theoretical analysis of the proposed
method for the nonlinear coupled Stefan problem in this article is more difficult compared with
that in the previous articles. Thus, the present work has significance in both theoretical analysis
and application for groundwater contamination flows in porous media.

The rest of this article is organized as follows. In Section 2, a continuous time H'-finite ele-
ment scheme and basic assumptions are presented for groundwater contamination flow. Auxiliary
projections and prior error estimates are given in Section 3. Error estimates for the continuous
time H '-finite element schemes are derived in Section 4. In Section 3, the global existence of the
approximation solution is proved. Finally, the fully discrete finite element schemes are proposed
and analyzed in Section 6.

Il. CONTINUOUS TIME FINITE ELEMENT SCHEMES AND BASIC ASSUMPTIONS

In this section, we will define the continuous approximation schemes for the groundwater contam-
ination problem. Meanwhile, some basic assumptions, notations, and properties will be introduced
in order to analyze the existence and error estimates of the schemes in the following sections.
Let W"?(€2) be normal Sobolev spaces on domain 2 for I < p < oo and for nonnegative
integer r. For p = 2, we simply write H"(£2) in place of W7 (2) with norm || - ||,. Let X () be a
Banach space foreach > 0 withnorm ||-|| x(r). The following notations are used (see, [6,16], etc.):
T 1/p
lvllrorxe) = (/0 ”U(T)”f(('[)) , forl < p < oo, 2.1
vllizoorxay = sup V(@ e, for p = oo, (2.2)
0<t<T

where X (7) is H' () or H"(I).
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1270 LIANG, WANG, AND SHARPLEY

In order to overcome the difficulty of moving domain, we take the Landau-type trans-
formation

x=[s(] "y, (2.3)

and the time-scale transformation
t=1t(t) = / [s(zH]7%dT’. (2.4)
0

Using transformations (2.3) and (2.4), Problem (P) can be transformed into a problem with the
fixed domain I x (0, T], where t = T corresponds to T = Tj. Because the water-head boundary
condition (1.4) depends on the free boundary function s(t), which makes it difficult to do the
practical computation and theoretical analysis of numerical methods, we further introduce the
following transformation:

px,t) = H(y(x),t(®)) — xs(z(?)) — (I — x)a, (x,1) e I x (0,T], (2.5)
b(x,t) =c(y(x),7(t)) —xB1 — (1 — x)Bo, (x,t) eI x (0,T]. (2.6)
Let s(t) = ¢q(t), p. = dp/ox, b, = db/dx, and p,(1) = (@p/dx)(1,t), we then obtain the
following transformed problem to Problem (P) by applying transformations (2.3)—(2.6).
Problem (Q): Find {p(x,1),b(x,t),q(t)} such that
ap a ap 1 1
Ss— —— | K= ) = ——SKp.(D)xp: + ¢1(¢) px + — S Kapxp,(1)
at  dx ax VL VL
+o @)+ f(p+xg+ (1 —x)a),  (x,1)elxOT], Q7

Kop
w ox’

(x,t) e I x(0,T], (2.8)

b ob 0 b 1 1
¢a— tu——-— <D—> =——¢Kp:(D)xb, — —¢K(B1 — Bo) p:(1)x
t dx  ox ox VL VL
1
+ ;K(ﬁl = Bo)px + ¥1(q)by + ¥2(q)

+q%g(b+xB1 + (1 = x)Bo), (x,1) e I x(0,T], (2.9)

dq 1 )

i — Koo — p:(D]g + 9o(q)q", t€(0,7T], (2.10)
t VL

p0,t) = p(1,t) =0, t e (0,T], 2.11)
b(0,1) = b(1,1) =0, te(0,T], (2.12)
p(x,0) = Hy(x) —x — (1 — x)ap, xel, (2.13)
b(x,0) = co(x) — xB; — (1 — x)PBo, xel, (2.14)
q(0) =1, (2.15)
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where

1
v1(q) = Ssw(q)gx + —— S K (a0 — g)x,
VL
1
0a(q) = —— S, K (ap — q@)xap — Syw(g)qaox,
VL
1 1
V1(g) = dw(g)gx + <— - —¢KX) (g — ao),
T
2 1
Ya(q) = ;K(CI —ag)(B1 — Bo) — m(ﬂK(f] —a)x (B — Bo) — dpw(q)gx (B — Bo)s

1
vo(q) = w(q) — —K.
Vi

Remark 2.1. Problem (Q) is a system in a fixed domain of a nonlinear parabolic water-head
equation (2.7), a nonlinear parabolic concentration equation (2.9), and a nonlinear ordinary
differential free boundary equation (2.10). After solving p, b, and q, the original solutions H, c,
and s of Problem (P) can be obtained as follows:

H(y,7) = p(x,1) +xq() + (1 — x)ao, (2.16)
c(y,t) =b(x,0) + xp1 + (1 —x)fo, 2.17)
s(t) =q(1), (2.18)

where y = qx and Tt = t(t) satisfy equation
d
T =@ 0<i<T. (2.19)
dt

with the initial value t(0) = 0.

Remark 2.2. In the groundwater flow, y = s(t) is the free surface or phreatic surface, which
satisfies in general that 0 < sy < s(t), 1 € (0, Ty] for finite time period Ty > 0. If it degenerates
to s(Ty) = 0, there would be no flow any more in the subsurface and we will not deal with
this degenerated case here. Actually, with proper source and permeance terms and a certain
initial distribution, the groundwater flow naturally satisfies that 0 < s < s(r),7 € (0, Tp].
Some theoretical results for the solution variables and s(t) have been obtained for similar Stefan
problems (see, for example, [17-21]). In this article, we will provide condition 0 < sy < s(7),T €
(0, To] for a given finite time period Ty > 0. With this condition, the Landau-type transformation
(2.3) was used for some free boundary problems in the previous articles (see [6—15], etc).

In order to carry out our theoretical analysis for Problem (P) and Problem (Q), we
make, throughout this article, the following assumptions, which we call Assumption (A).
Assumption (A):

(i) Problem (P) has a unique smooth solution {H,c,s} for all y € Q(7) and 7 € (0, Tp]
satisfying that 0 < sy < s(t), T € (0, Ty], and

H e W20, Ty H(Q(0) N W0, Ty; HA(Q(0)), s € W(0, Ty),
¢ € W20, Ty; H™(Q())) N W™ (0, To; H*(Q(1))).
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1272 LIANG, WANG, AND SHARPLEY

(ii) f,g,» € C'(R) with locally uniformly bounded derivatives with bound M.
(iii) The initial function H, is sufficiently smooth and satisfies the compatibility conditions
Hy(0) =0and Hy(1) = 1.

We further assume that the uniqueness and regularity properties for {H,c,s} can be carried
over to the solution {p, b, q} of Problem (Q), and that

p e WO T; HH (D) N WO, T; HX()), g € W', 1), (2.20)
be W'0,T; H" (1)) N W'(0,T: H*(I)). .21
Remark 2.3. The nonlinear functions f, g, and w, and their derivatives are required only to be
locally uniformly bounded, which allows a wide class of problems to be included in our results.

Regarding the existence, uniqueness, and regularity results of the solution, the reader is referred
to [17-21], etc.

In order to derive a weak formulation for Problem (Q), let Hy (1) = {v € H'(1) | v(0) =
v(1) = 0}. Multiplying both sides of (2.7) by —v,, for v € H*(I) N H}(I) and integrating by
parts the first term with respect to x, we obtain that for r € (0, T']

1
(Sspt)n Ux) + ((pr)xv Uxx) = ESSKPX(I)('XPX’ Uxx) - (‘Pl(CI)Px» Uxx) - ((Pz(CI), Uxx)

1
- (WSYKQOXPX(1)9UXX> - (qu(p +XC] + (1 - x)a0)7vxx)~ (222)

Similarly, we get from (2.9) by multiplying —w,, for w € H*(I) N H} (I) that for t € (0, T]
1
((pbtu wx) - (ubm wxx) + ((Dbx))cs wxx) = m(prx(l)(xbx’ wxx) - (Il/l(q)bxv wxx)

1 1
- (_K(IBI - IBO)p)m wxx) - (_¢K(ﬁ1 - lgo)px(l)xa wxx)
I i

— (Ya(@)s wi) = (@8 +xB1 + (1 = X)), wyy).  (2.23)

The weak formulation for Problem (Q) is obtained as follows: Find p(1) € H*(I) N H} (I),
b(t)y € H*(I) N H}(I), and g (7) satisfying (2.22) for all v € H*(I) N H}(I), (2.23) for all
w € H*(I) N Hy (1), and (2.10) as well as initial conditions (2.13), (2.14), and (2.15).

We now propose a continuous time H '-finite element approximate scheme for Problem (Q).
LetO < h, < 1and 0 < h, < 1 be the spatial step size for pressure and the spatial step size
for concentration, respectively. Let V;,, C H*(1) N Hj (I) be C'-finite element space with index
I = 1and W), C H*(I) N Hy(I) be C'-finite element space with index m > 1, which satisfy the
following properties (see [7] and [16]):

(i) Approximation property: for2 <r <l 4 land2 < k < m + 1, it holds that for some
constants C; and C,

inf (v —will; < Gk vll,,  for j=0,1,2; ve H'()NHJ(D), (2.24)

vy, EVhP

inf v—w,l; < Cihy /wlle,  for j =0,1,2; w e H*(I)NH (I). (2.25)

wheth
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(i1) Inverse property: for v, € V,, , w, € W, and some constants C3 and C, independent of
property » b P
v, and wy,, it holds that

loalla < Csh, loalh, (2.26)
lwill2 < Cahyy 1wl (2.27)

The continuous time finite element scheme for Problem (Q) is defined as follows: Find p” (¢) €
Vi, b"(t) € W,,, and ¢" such that for t € (0, 7]

1
(Ssp?xs Ux) + ((Kpf)x’ vxx) = WSSKPQ(I)(-XPQ’ Uxx) - (‘Pl(qh)Plz» vxx) - ((/)z(qh), vxx)

— <£S;KO(0XP¢(1), vxx) - ((qh)Zf(ph +.th + (1 - X)(XO), vxx)7 U(t) S Vhp, (228)
(b, w,) — ", w,,) + (D), w,,) = quijf(l)(Xbi’ Wey)
n

_ Iy g _ l _ h _ 1 — h
(wl (q )bx’ wxx) K(,Bl IBO)I)X’ Wyx ¢K(ﬂl ﬂO)Px(l)X, Wyx
2 Vi
— (Y@M, we) — (@) g +xB1 + (1 — X)), wer),  w(t) € Wy, (2.29)

dq" 1

=L = — KB - pl(1g" + @@ (@), (2.30)
t v

withu" = —(1/p) K pl, and the initial values ¢" (0) = 1, p" (x,0) = 6, (Ho(x) —x — (1 —x)ap),

and b (x,0) = Oy, (co(x) — xB1 — (1 — x)Bo), where ®,,, and ®,,, are appropriate projection

operators onto Vj,, and W, to be defined later.

Remark 2.4. Once we get p", b", and q" by solving (2.28)—(2.30) for Problem (Q), an
approximate solution {H", c", s} to Problem (P) can be obtained as follows:

H"(y,7) = p"(x, 1) + x¢" (1) + (1 — x)axq, 2.31)
"(y,v) =b"(x,1) + xB1 + (1 — x)Bo. (2.32)
s"(1) =q" (1), (2.33)

where y = q"x and v = t"(t) satisfy the equation

h
% = (¢"(1))%, t>0, (2.34)

with initial value t"(0) = 0.

lll. AUXILIARY PROJECTIONS AND PRIOR ESTIMATES

For establishing the existence of the approximation solutions and analyzing the errors of the
approximation schemes, respectively, we will define the auxiliary elliptic projections associated
with solution {p, b, ¢} and estimate the related errors of the projections.

Numerical Methods for Partial Differential Equations DOI 10.1002/num



1274 LIANG, WANG, AND SHARPLEY

For p,v,w € H?*(I), define

K 1
Ap(P,qﬂ), w) = <<_vx) ,wxx) - _S,vax(l)(-xvxrwxx)
w'), Vi

+ (wl(q)vxswxx) +pl(vwix)s (31)

1
B,(p,q;v,w) = ((Dvy)y, Wyy) + (UVy, Wyy) — maﬁpr(l)(xvx, Wiyy)

+ (I/fl(q)vxawxx) +102(Ux’wx)a (32)

where u = —(1/u)Kp,, and p; > 0 and p, > 0 are sufficiently large constants so that there are
constants y; > 0 and y, > 0 such that

A, (p,q;v,v) > yi|vl3, Yv e H*(I)N Hy(I), (3.3)
B,(p,q;w,w) > yllwl3, Yw e H*(I) N Hy(I). (3.4)

In addition, we can easily show that A, (p, ¢; v, w) and B,(p, g; v, w) are bounded in H>()N
H{ (I), that is,

A, (p,q; v, w)| < Mollvllzllwllz, Vu,w € H*(I) N Hy (1), (3.5)
1B, (p,q; v, w)| < Ms|lvl2llwll, Vu,w € H*(I) N Hy (1), (3.6)

for some positive constants M, and M3, depending only on || p|l,, ||1b]l1, and g.

For ¢t € (0, T], the auxiliary elliptic projections of p(x,t) and b(x,t) onto V}, » with respect to
A, and onto W), with respect to B, are defined as follows: Find p(x, ) € V,,, and b(x,t) € Wi,
such that

A,(p.q;p—p,v) =0, YveV,, (3.7)

B,(p,q;b — b,w) =0, Yw € Wy,. (3.8)

Noting the properties (3.3)—(3.6), the existence of unique p(x,?) and b(x,t)in (3.7) and (3.8)
follows from the Lax-Milgram theorem. Moreover, the prior error estimates for n = p — p and

0 = b — b, and a superconvergence estimate for 7, (1,¢) in Lemma 3.1 and Lemma 3.2 can be
obtained similarly as in [§-10].

Lemma 3.1. Fort € (0,T], the errorsn = p — p and 6 = b — b satisfy

Inll; < CHpl, iy < CHIApl + 1), (3.9)
101, < Chy Nples 16:1; < ChY 7 (lpelle + 1P 1) (3.10)

for j =0,1,2,and2 <r <1+ 1,2 <k <m+ 1, where C is a positive constant independent
of hy, and h,

Lemma 3.2. There exists a constant C such that
n.(1,0)] < Chf,(’_z)llpllm 2<r=<Il+1. (3.11)
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Proof. Let x € H*(I) N H, (I) be a solution of the following elliptic problem:

LYp, @) xex =0, x€l, Xxx(0) =0, Xux(D) =1, (3.12)
where L£*(p, g) is the elliptic operator defined by

. 9 dx 1 3 3
L(p.q)x = P K= )+ —Kp.(1)—(xx) — —(@1(@)x) — piX-
X ox Ly ox ax

Multiplying both sides of Equation (3.12) by 1, and integrating by parts with respect to x, we
get from Equation (3.7) and relations (3.5) (2.24) that

IKn. (1,0 = [A,(p.q:n, x)| = }PE lA,(p,q;n, x — V")
vrevy

< Malinlly inf [lx —v"lla < CiMaR il Nl (3.13)

UhEVhp
By the elliptic regularity, | x|, is bounded above with a bound depending only on ¢ and p.
The required estimate (3.11) then follows from (3.13) and (3.9) for j = 2. [

IV. ERROR ESTIMATES FOR CONTINUOUS TIME SCHEMES

In this part we will focus on error estimates of the continuous time finite element scheme (2.28)—
(2.30). We first assume that the finite element approximation { p", b", ¢"} exists, then we will prove
the existence and uniqueness of solution in next section. Lete, = p—p", 6 = p—p",n = p—p,
ep=b—b' 1 =b—b"0=>b—p,ande, = q —q", wehave thate, = £ + 1, ¢, = 7 +6. For
simplicity, we choose the initial approximations ®, » p(x,0) = p(x,0) and ©;,b(x,0) = E(x, 0)
in (2.28)—(2.30), where p(x,0) and b(x,0) are the elliptic projections of p(x,0) and b(x,0) onto
Vi, and W, defined in (3.7) and (3.8), respectively. Thus, §(x,0) = 0 and 7 (x,0) = 0.

For obtaining error estimates conveniently, we assume that there exist two positive constants
M* and 0 < hy < 1 independent of &, and h,, such that, for 0 < h,, h;, < hy,

h h J
2" oo o2y + 10" | Lo .r:m20yy + NG o0y < M™. 4.1)

The condition (4.1) is actually true, which will be proved in Theorem 4.1.

Lemma 4.1. Suppose that Assumption (A) and (2.20), (2.21) hold. Let {p, b, q} be the solution
of Problem (Q), and let {p",b", q"} be the finite element approximation defined in (2.28)—(2.30).
Assume that condition (4.1) holds. Then there are two positive constants 0 < hy < 1 and C
independent of h, and hy, such that, forl > 2, m > 2 and0 < h,,h;, < hy,

2 2 2 2 2
NP @) + 1P + lleg IP@) + Wn 22020y + 1720 10200,

21 2 2 2 2 2
S C(hp (”p”LZ(O’T;HHJ(])) + ”pt ||L2(0,T;H1+1(1))) + hbm(”b”L2(0’T;Hm+l(1)) + ”bl ||L2(0,T;H’"+1(1))))’
4.2)

for0 <t <T.
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Proof. First, we consider the free-boundary error equation. It follows from (2.10) and (2.30)
that

dm 1 1
— = —KIPi(Dg" = p(Dgl+ —aK (g = g")
t Vi Vi
+10o@q” = 90(g") (@)1= G+ G2 + G5 (4.3)
Using Assumption (A), (2.20), (4.1), and the definition of ¢y(q), we can obtain the estimates
1G] = CoIne (D] + [ (D] + leg D, 1G> + G3| < Coleyl,

for constant Cy = Co(M™*).
Multiplying (4.3) by e, and making use of Cauchy-Schwarz’s inequality, we get that for
arbitrary € > 0,

d
Eleql2 < CcMM) (DI + leg ) + ell&x - (4.4)

Next, we turn to the derivation of a corresponding evolution inequality for £. Using (2.22),
(2.28), (3.7), and (3.1), we get the following water-head error equation:

(S5, v0) + A (P, g3 6,v) = — (S0, V) + p1((ep)y, Vy)
1 1
+ _SAK((px(l) - PQ(I))XP,}:» vxx) + _SAKOIO((IJQ(I) - px(l))x7 vxx)
nv Vi
+ ((@1(@") — e1@)P" ve) + (@2(g") — 92(q), v:x))

+ (@ FP" +xq" + (1 =)o) — ¢* f(p + xq + (1 — X)tp), V)
EG4+G5+"'+G10, (45)

forv € V,,,. We take v = § in (4.5) and estimate each term on both sides of (4.5). Along with the
fact that n,(0) = n,(1) = e(0) = e(1) = 0, integrating by parts leads to that

|Ga+ Gs| = (Sslimello + prllello)1Exxlo- (4.6)

Since £ € V, € H}(I), the inequality [|&, || o) < V2IIE ]Iy 1€ NIy’ (Ladyzhenskaya et al.
[22]) and Poincare’s inequality, it implies that

(D] < V201E N gl 4.7)
Applying (4.7) to G4 and G, we can get that

1
|Ge + G| < ﬁﬁssmc,(M*) + @) (e (lEcllo + 1ED21ELND,  (4.8)

where C(M*) independent of &, and h,. Similarly, we estimate Gs, Gy, and G . Substituting
the estimates of G; (j =4,...,10) into (4.5), and using (3.3), we obtain the inequality

Sy d
falléxllé F ilElls < Cllimellg + InlG + e (D + QNG + leg DT+ €elléncllz, (4.9
for arbitrary € > 0.
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Finally, from (2.23), (2.29), (3.2), and (3.8), we obtain the concentration error equation as
follows:

(@1, wo) + By(p,qsm, w) = —(90,, wy) + pa((ep)es wy) + (b — u"b" w,.)

1 1
+ — @K ((p:(1) — pl(D)xb!, i) + —dK (B — Bo)((p(1) — pr(1)x, wyy)
Qv VL

1
+ ;K(ﬁl — Bo) (P! — poswi) + (Wi (g") — vi@)b" we) + (Y2 (g") — ¥a(q), wey)

+((¢") g +xp1 + (1 = x)Bo) — ¢°8(b + xB1 + (1 — X)fo), Wiy)
EGll"'GIZ"""‘f‘Glg. (410)

Setting w = 7 in (4.10), we estimate the terms on the right-hand side of (4.10). Noting the
definitions of u and u", we get by using condition (4.1) that

Gl < K - "
| 13|_ M(px Px) s Wrx

K
=< CZ(M*);(”nx”O + 1€ llo) 177xx o (4.11)

and

IGrol < (") — gHg®" + xBi + (1 — x)By)
+ g (gb" +xB1i + (1 —x)By) — gb +xBi + (1 — x)Bo)), wy,)
< C3(M*)(leglo + llepllo) 17ecllos  (4.12)

where C,(M*) and C3(M*) are independent of &, and h,,.
Other G's terms are estimated similarly. Notice that e, = n + &, and e, = 6 + 7, we obtain
that

¢ d
Eallﬂxllé + 12l < CelllO: G + 1615 + llmell§ + +ne (D)2
+ NG + 1715 + leg )] 4 €lEacllg + e llp)-  (4.13)

Taking € sufficiently small in (4.4), (4.9), and (4.13) yields

d
S (& 15+ Nl lly + leg1®) + (Ells + ey
< Co(M™)UInellg + Inllg + el + 16:115 + 16115 + 17 (DI + (&M + Nl ll” + leg1H)].

An application of the Gronwall’s inequality to the above inequality gives

IECONG + @5 + leg (1)1 +/ (6 @G + 7 (DI dT < Cs(M*,T)f (e (O115
0 0
+ @15 + I @5 + (L D + 16,0115 + 10 (D) [I51dz.

The required estimate (4.2) with C depending on M* under condition (4.1) is obtained from
(4.13) by using Lemma 3.1 and Lemma 3.2. This ends the proof. L]
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Theorem 4.2. Suppose that Assumption (A) and (2.20), (2.21) hold. Let {p, b, q} be the solution
of Problem (Q), and let {p",b", q"} be the finite element approximation in (2.28)—(2.30). There
exist constants 0 < hy < 1 and C > 0 independent of h, and h;, such that, for 0 < h,,h, <
ho,l >2andm > 2, and

h'hy =0, hy'hL— 0, for hyhy — 0, (4.14)
it holds that
”ph”LDC(O,T;HZ(])) + ||bh||L0<>(0,T;H2(1)) + ||qh||L°°(O,T) <M, (4.15)

and the following error estimates:

1P = P lecormiay + Rpllp — Pl w2y < CR, + 1)), (4.16)
b — b" lLooo.r:m1 1y T+ Pl — b" | Lo 0.2y = C(h; + hy), 4.17)
lg —q" lzoo.r) < C(hi, + hy). (4.18)

Proof. If (4.15) is true, the error estimates can be easily derived from Lemma 4.1, Lemma 3.1,
and Lemma 3.2 together with the approximation properties (2.24), (2.25), and the inverse
properties (2.26), (2.27). So we only need to show that (4.15) is actually true.

Let

M, = ||P||L°°(0,T;H2(1)) + ||b||L°°(O,T;H2(1)) + llg iz,
then, we may assume without loss of generality that M* > 3M,. Noting that pl(x,0) = p(x,0),
b"(x,0) = b(x,0), and ¢"(0) = 1, we have from Lemma 3.1 that
Ip"(0) — pO)]l> + [15"(0) — bO)l> + Ig" (0)] = | 5(0) — p(0)|l»
+ 16(0) — bO) |, + 1 < CR M pO) g1 + CRY 16O s + 1,

for constant C > 0, so that

Ip"O)l2 + 16" )12 + I¢" (0)] < IpO)I]2 + 16Ol
+ CH, N pO) i1 + ChY 1b(O) Iy + 1 < 2Mo,  (4.19)

for sufficiently small &, and h,. If (4.15) were false, by (4.19) and the continuity in 7 of || p" (r)||,+
16" ()12 + 1" (#)|, there would be a #; independent of &, and &, such that#; < T and

1" Ol + 16" Ol + lg" O] < M*, 1 €[0,n), (4.20)
1" @)l A+ 16" @) 12 + 1" ()] > M7, (4.21)

for sufficiently small &, and h,,. Since p — pt=n+Eandb —b" =0 + 7, using (4.2) to £ and
7 fort € (0,1], Lemma 3.1 to n and 6, and the inverse properties (2.26), (2.27), we obtain that
forl >2andm > 2,

h h h
hyllp—p ||L°°(0,11;H2(l)) + hpllb— b ||L°°(O,t|;H2(l)) +llg—¢q ||L°°(0,z1)
I
< Ch,,Ilpll 2 r:m+1y) + Pl 2070041 (1))

+ ChZL(”b”LZ(O,T;HnH»I([)) + ”bt”Lz(O,T;H"H’l(I))) = ChlpFl + CthFz
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So, for sufficiently small ., and h,,

Ip" @)z + 18" () ll2 + 1g" @)1 < Ipa)ll2 + 16E)I + lg ()]
+ Clh, "+ hy W) Fy+ (™ + by hy) Fo)
< Mo+ CI(h," + hy ' W) Fy + (™" + by ) .
Taking h, and h,, sufficiently small such that
CI(h, " +hy W) Fy+ (hy =+ k) ) Fa] < M,
we have
Ip" @)l + 116" (1) ll2 + |g" ()] < 2Mo < M,

which contradicts (4.21). Here use has been made of the facts > 2,m > 2, and (4.14). The proof
is thus complete. L]

Further, noting formulas (2.16)—(2.18), definitions (2.31)—(2.33), and relations (2.19) and
(2.34), and using Theorem 4.1, we can easily obtain the following error estimates for the finite
element approximation {H", c", s"} of the solution {H, c, s} to Problem (P).

Theorem 4.3. Suppose that Assumption (A) is satisfied. Let { H, c, s} be the solution of Problem
(P). Let {H", c", 5"} be the finite element approximation defined through {p",b", q"} in (2.31)-
(2.33). Then, ifl > 2,m > 2, and (4.14) holds, we have the following error estimates:

lIs = s"lzoe 0y + T = Tl = O, + i), (4.22)
1H = H" | o0 1y:t11 @y + BpllH = H | oo 0 712 @00y = O, + ), (4.23)
lle = Ml nymt @ T hslle = s @y = O, + i), (4.24)

where fZ(r) = (0, min[s(7), s"(v)]) for T € (0, T,].

V. GLOBAL EXISTENCE OF THE APPROXIMATE SOLUTION

Now, we consider existence and uniqueness of the finite element approximation {p”,b",q")}
by employing Schauder’s fixed point theorem. To do this, we recall the system of equa-
tions (4.3), (4.5), and (4.10), which is a system of nonlinear ordinary differential equations in
&,m, and e, . For using Schauder’s fixed point theorem we need to linearize equations (4.3), (4.5),
and (4.10).

In Equation (4.5), noting e, = n + & and the fact that for all v € V,,,

/O(ex’ vx) = _P(TY + sv vxx)’ _(/'Lnt)m v,\:) = (Mr]h UXX)’

and replacing p" = p — e, in terms G and G, we get that
1
Go = - SR (O + ECDIFP = e v, -1
1
G7 = ESSK(){()(_(T]X(I) + éx(l))X, Uxx)' (52)
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And since .
0@~ 0@ =~a—a" [ et~ -a"nar, 53)
0
we thus have for Gg that
1
Gy = (—(q - qh)/ ¢(q =1 (g —q")dt (pc — (ep)x),vxx) . (5.4)
0
Similarly, treat Go and G,. Substituting e, by E,(x,?) and e, by E,(¢) for some functions
E, € L*(,T;H*(I) N Hy(I)) and E, € L*>(0,T), we obtain a linearized formulation for
Equation (4.5):

(Ssgtx’ vx) + Ap(p’ 6]25, U) = (Ssr’t, vxx) + o1 (77 + gs vxx)

1 1
+ ESSK((nx(l) +E)x(pr — (Ep)i)s vix) + isKao(—(m(l) + & (D)x, v,x)

+ (—eq /0 prta — 1 Edi (p. - (Ep»),vxx) + (—e,, /0 oita - r’Eq>dr’,vxx>
+(eg(Eg —29) f((p— Ep) +xE; + (1 — x)og)
— ¢’ +E—e) /01 F(p+xqg+0—x)a—1(E, +xE))dt ,v.). (5.5
To treat terms G; (j = 11,...,19) in Equation (4.10) in the same way as above by using
e,=n+é& e =0+m,p"=p—e,b" =b—¢,and qg" = g — ¢,, and substituting e, by

E,(x,t),e, by E, (), and e, by E,(x, 1), it turns out for the linearized concentration formulation
that

((Pntx, wx) + Bp(p7 ('Ia T, U) = (¢6t7 wxx) + 102(9 + T, wxx)
K 1
+ <—;<m +E)(by — (Ebm,w”) S OK (D) + £ D) (br = (Ep)) )
1 1
oK B B (1) + £(1)x, wy,) + KB = Bo (=, + £ W)
1 1
+ (—eq / ¥y (g — EJ)dz’) (b — Ep)e,wyy) + (—eq / V(g — eq’),wm)
0 0
+ (e, (E; —2q)g((b — Ep) + xB1 + (1 — x) o)
1
—q*(0 + ) f §h+xp+ 1 —x)p—1 Epdt ,wy,). (5.6)
0

Similarly, from (4.3) we obtain the linearized free-boundary equation:

de,

| 1
T = KO &)~ E) = pey) + 5 aoKe,

1
+ eq¢0(q - Eq)(zq - Eq) + eqq2/ (00(6] —t Eq)dt . (57)
0
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Then, rearranging the right-hand side of (5.5), (5.6), and (5.7), we obtain a coupled system
of three linear ordinary differential equations in &, 7, and e, for giving E, € L>(0,T; H*(I) N
Hy(1)),E, € L*(0,T; H*(I) N Hy (1)), and E, € L*(0,T),

(Ssg:txs vx) + Ap(p’ q; g’ U) = (Xl(Ep’ Eq)g + XZ(Ep)é:x(l) + XS(Ep’ Eq)eq
+X4(Ep’Eq)n+X5(Ep)nx(1)+5sntavxx)’ Vv € Vhp’ (58)

(¢7Ttx, wx) + Bp(paqa T, U)) = (Xﬁ(Eb)T[ + X7(Eb)‘§>:x + XS(Ebl)gx(l) + X9(Ebs Eq)eq
+ X10(Ep)O + x11(Ep)ne + x12(Ep)n, (1) + @6, wy,), Yw e W,,, (5.9

de,

e x13(Egeq + x14(EgE (1) + xi5(Eg)n, (1), (5.10)
with initial values £(0) = 0, w(0) = 0, and ¢,(0) = 0, where x;(E,, E,;), xi(Ep, E,),
Xxi(Ey), xi(Ep), and x;(E}) are functions independent of 4, &, and 7. Since the system of Equa-
tions (5.8), (5.9), and (5.10) is a linear ordinary differential system in &, 7, and e, as functions of
t for any given functions E, = E,(x,t), E, = E;(x,t), and E, = E,(t), there exists a unique
solution {&, 7, e,} of system (5.8), (5.9), and (5.10) in the interval (0, T'].

Let U and U, represent the spaces:

U:=L>0,T; H*(I) N Hy(I)) x L™, T; H*(I) N Hy(I)) x L™(0,T), (5.11)
Uy :=L=(0,T;Vy,) x L(0,T; W) x L%(0,T). (5.12)

Thus, the linear system of Equations (5.8), (5.9), and (5.10) defines an operator 7 from U into
U, such that
{E,ﬂ',eq} ZT{E[HEb’Eq}’ (513)

for each {E,,E,, E;} € U. Since e, = n+&,e, = n+ &, then {e,,ey,¢,} = {n,6,0} +
T{E,,Es, E,} foreach {E,, E;,, E;} € U. Now, define operator D : U — U by

D(E,.E,. E,} = {n.0,0}) + T(E,. E,. E,)}. (5.14)

Thus, by employing Schauder’s fixed point theorem, to show the existence of a solution
{p",b",q"} to problem (2.28)—(2.30), we only need to show that operator D has a fixed point
{E,, Ey, E;} in U, thatis,

D{E,, Ey, E,} = {E,, E, E,}. (5.15)

Theorem 5.1. Suppose that Assumption (A) and (2.20), (2.21) are satisfied. Let {p, b, q} be the
solution of Problem (Q). If (4.14) holds and 0 < § < 1,1 > 2 and m > 2, then for sufficiently
small h, and hy, there exists a unique finite element solution {p",b",q"} € L>(0,T; Vi,) X
L>(0,T; W,,) x L*(0,T) to problem (2.28)—(2.30) such that

lp— Ph”LOO(o,T;HZ(I)) + 16— bh||L°°(0,T;H2(1)) +llg — f]h||L°°<0,T) <é. (5.16)

Proof. First, we consider Equation (5.8). Let v = & in (5.8) and use (3.3) and (3.5) to obtain
that

S, d ) 2 2
27 18 llo + mllgls = 1622 llo{Ssllmello + CLCA 4 1g17)UInllo + 1€ 1l0)

2 dt
+ (1 + Ipsllo + ICED o) Un (D] + [E(D)])
+ (A + gl +1g1* + Ipello + 1E, 1+ 1CE ) o) e DE
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for positive constant C. Applying Cauchy-Schwarz’s inequality to the above inequality, we obtain
that for arbitrary € > 0,

S, d
gansxné + M€l < €llEal* + CAlln g + Il

+ (L ICED DI DI 4+ L+ 1Ep)llg + TE, P NENG + leg DI} (5.17)

Second, choosing w = 7 in (5.9) and making use of (3.4) and (3.6), we get that

715 + 2713 < e llof@ll6:llo + CLCL + Ig 1) (11110 + Nl llo)

[SRRSH
&l&

t
+ (14 l1belloowy + IEp)xllLoo) Ulnello + 11xll0) + (1 + llbxllo
+ 1CED o) (ne (D] +15:(DD + (1 + g + 1bxllo + [Eq| + [[(Ep)xllo)leg DI T -

It yields that for arbitrary € > 0,

NSIRSH
&l&

; 7215 + v2 713 < e(llmeclls + 15 15) + CAI6: 15 + 1615

+ (L ICED 7o) Il (14 ICED) D) e (D
+ (L ICED g+ 1CEp) e 7oy 4 ICEQIP)YUmellg + 1515 + leg1)}. (5.18)

Finally, multiplying (5.10) by e, and applying Cauchy-Schwarz’s inequality give

1dle,|?

> ar < €llgacll® + Co(1 + [E 1) (leg > + In (D). (5.19)

Now, combining (5.17)—(5.19) and taking € sufficiently small, we have that

d
E(II&II% + g + leg 1) < Cllin g + 16:115 + nllg + o115
+ (L4 HED N o)l + (L4 HCED NG + ICER)G + 1Eq P n (DI}
+ Co(L+ 1E, > + 1(Ep) ooy + IED Mg + IEDMDAENG + Il + leg 1), (5.20)

for constant C, > O independent of &, h;,, E,, E},, and E,. Taking the supremum over (0, T'] with
respect to t and making use of Lemma 3.1-3.2, we obtain by applying the Gronwall’s inequality
to (5.20) and the inverse properties (2.26) and (2.27) that

hi”s ||i°o(0,T;H2(1)) + hineq”iOO(O’T;HZ(l)) + ||7T||200(0,T) S C4(hil + hi”’)’ (5'21)

with some C, > 0 independent of /2, and &, but depending on E,, E;, and E,.
Now, we introduce the notation

[ {v, w,q} | := ||U||L00(0,T;H2(1)) + ||w||L°°(0,T;H2(I)) + llgllz=©.1)s
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for {v,w,q} € U. Let {E,, E}, E,} satisfy
I{Ep, Eb, E}Il =8 < L.
Then, using Lemma 3.1 and the definition of D, and noting that/ > 2 and m > 2, we get from
(5.21) thatfor 0 < hp, hy < 1,
WDLE,, Ep, EGI < 1l porm2ay + 10l o520y + 18 Lo .52
+ 7l o2y + lleg e,y < Cs(hlpil + h;lh';,l + hfl + h;lhlp),

where Cs > 0 is independent of h,,h;, E,, E;, and E,. Noting (4.14), there thus exists an
0 < ho < 1 such that for all 0 < h,, h, < hy, it holds that || D{E, E;,, E,}||| < 8. So, operator
D maps the sphere

B(S = {{Epa Eln Eq} eU : |||{E]n Eb’ Eq}”' = 8}, (0 <34 = 1)

into itself for 0 < h,, hy < hy. Clearly, D is continuous and compact. Therefore, by applying the
Schauder’s fixed point theorem, there exits asolution { E,, E},, E,} in Bs suchthatD{E,, E;,, E;} =
{E,, E;, E,}. The proof of the existence of the approximation solution is complete. The uniqueness
of the solution can be easily obtained from the theory of ordinary differential equations. ]

VI. FULLY DISCRETE FINITE ELEMENT SCHEMES
In this section, we first define a fully discrete finite element scheme for Problem (Q) as well as
a fully discrete approximation to Problem (P). We then analyze the error estimates for the fully
discrete schemes. Finally, we describe briefly how to implement the schemes and how to extend
the methods to multidimensional problems at the end of this section.

LetAt > 0,N =T/At € Z,andt" = nAt,n =0,1,...,N.Letp" = p(x,t"),b" = b(x,t"),
and d,p" = (p" — p"")/At, d,b"* = (b" — b"~")/At. Denote the approximation of p" by P" in
Vi, the approximation of 5" by B" in W), , and the approximation of ¢" by Q". Assuming that

P!, B"! and Q"' are known, we determine P", B", and Q" by the following fully discrete
finite element scheme: Find P" € V}, ,» B" € W, and Q" such that

1
(Ssd, P!, v) + (K P!y, v) = — S, K P (D (X P vs)
Vi

1
- ((pl(Qnil)P;a Uxx) - (@2(Qn71)’ vxx) - (isKOlOXP:(l)a Uxx)
— Q"D F(P" 20"+ (1 = X)), Vi), vevV,, (6.1

1
4, 0" = EK[(XO — PI(D]1Q" + ¢o(Q,-1)(Q" 1, (6.2)
(9d, B, wy) — (U"B, wix) + (DB)y, We) = $¢KP,Q’(1)(xBf,wn)

1 1
— (W (OB w,,) — (—K(ﬂl — ﬂo)Pxn,wm) - (—d)K(ﬁl - ﬁo)Pf(l)X,wxx)
M Vi
— (W (0M), we) — (@B +xBi + (1 —0)Bo), we),  we W, (6.3)

Numerical Methods for Partial Differential Equations DOI 10.1002/num



1284 LIANG, WANG, AND SHARPLEY

forn = 1,2,...,N, and with U" = —(1/u)K P}, the initial values P° = ©,,p(x,0), B’ =
O, b(x,0) and Q° = 1, where 0, , and ©;, are appropriate projection operators onto V;,
and W,, , respectively. Since scheme (6.1)—(6.3) leads to a system of linear algebraic equations
for P", B", and Q", which has a solution for sufficiently small At for any given initial values
{P°, B°, 0°}. Inthe rest of this section, we shall derive error estimates for the fully discrete scheme
(6.1)—(6.3). In order to do this, we make the following additional smoothness assumptions for the
solutions {H, ¢, s} and {p, b, ¢}, and functions f and w, which we call Assumption (B).

Assumption (B): In addition to Assumption (A), we assume further that {H, ¢, s} and {p, b, g}
satisfy

H e WO T HM Q@) NW2O. Ty HH(Q@), s e WO T, (64)
¢ € W'(0, To; H™ ' (Q(2))) N W20, To; H*(2(1))), 6.5)

and
p e W2, T; H*' (1) N W0, T; HX (), g € W*(0,T), (6.6)
be W'20,T; H"'(D) N W**(0,T; H* (1)), 6.7)

and f,® € C*(R) with locally uniformly bounded derivatives. ~ _
Letel[z7 — pn —P”,T]" — pn_ﬁn’gn — ﬁn_Pn’eZ an_Bn’en an—Bn,ﬂ'" an—B”,
and ey = ¢" — Q", from (2.22), (3.7), and (6.1), it follows that for v € V,, ,,

(Ssdté:;s vx) + Ap(pn’ Cln§€n, U) = _(Ssdtn + Ss[p;l - dl‘pn]a Uxx) + pl((ep)zs UX)
1 1
+ ESSK((Pﬁ(l) — PN ()X P v + isKOto((Pf(l) — pr(D)x, vex)

+ ((wl(anl)ngl - ‘Pl(qn)PZ’ Uxx) + (¢2(Qnil) - (pZ(qn), vxx))
+ QP T x0T+ (A —)ag) — (¢ f(P" +xq" + (1 — X)), vir),  (6.8)

and for w € W,
(pdimy, wy) + B, (p",q" 7", w) = —(¢d,0; + ¢[b] — dib"], w.y) + pa((ep), wy)

1

1 1
+ m(ﬁK(ﬂl — Bo) (P (1) — pL(I)x, we) + ;K(,Bl — Bo)(P{ — Py W)

+ (Y@M = Y@ B we) + ($2(0") — ¥2(g"), wi)
+((Q")’8g(B" + xp1 + (1 = x)Bo) — (¢")g(P" + xp1 + (1 = x)Bo), wer), (6.9)

and
1
die; = ;K[Px"(l)Q" —pi(Dg" 1+ [dig" — g/ + [e(@")(g")* — e(Q"")(Q")*].  (6.10)
Then, we have the following results.
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Lemma 6.1. Suppose that Assumption (B) holds. Let {p, b, q} be the solution of Problem (Q),
and let {P", B", Q"} be the solution of the fully discrete scheme (6.1)—(6.3) with initial values
P% = p(x,0), B = l;(x,O), and Q° = 1. Then, there exist constants 0 < hy < 1,0 < Ay < 1,
and C > 0 independent of h,, h, and At, for 0 < h,,h, < hy, 0 < At < Ay, 1 > 2,m > 2,
At = o(hy, hy), and

h 'y 4+ Ryt — 0, for h,,hy, — 0, 6.11)
such that
IEME + 172 11E + lenl> + > ES + I 1) Ar < CLAN® + k2 + k"], (6.12)
k=0

forn=0,1,...,N.
Proof. Make an induction hypothesis similar to the one in Section 4. Let
N n n n
My = max(|p" [l + 16"l + lq" ),

and assume that there are constants 0 < iy < 1,0 < Ay < 1 and M* (M* > 3M,) such that for
0 <hphy <hy,0< At < Ay,

N *
max (|| P*[l2 + 1 B"[l2 + Q") = M™. (6.13)

Choosing v = §” and w = 7" in (6.8) and (6.9), and multiplying (6.10) by e; we get
by similar arguments as in deriving (4.4)—(4.9) and the definition of (3.1) and (3.2) that, for
arbitrary € > 0,

1 - n n n—
A—t(llé,flhz) = IE7MR) + villEL NG < €CIER N5 + 18 10)

+ C LA + 1 de™ 12+ 1" 13 4 0"~ 12 + "~ 12 + 1" (D)2
+ I O+ ENS + IES + e P+ 1e ' D], (6.14)
1 — n n n
7 U1 = 110 + w2 ll I < emicllS + 187 19)
+ CL(AD)? + (16" (1§ + 110" 15 + 16" 115 + I 15 + [ (D)

+ (I 15 + I~ 6 + IELIG + leh Pl (6.15)

1
E(|e;|2 —leg™'1?) < €llgL G + Ceny (D + (AN + 117115 + ley P + le; '), (6.16)

where C. is a positive constant independent of %, i, and At. Multiplying both sides of (6.14)—
(6.16) by At, combining these three inequalities together, summing in time 1 < n < N and
choosing € sufficiently small, we are able to obtain the required estimate (6.12) by applying the
discrete Gronwall’s inequality, Lemma 3.1 and Lemma 3.2. It remains to check the induction
hypothesis (6.13). Using (6.12) and a similar argument as in the proof of Theorem 4.2, it can be
easily shown that (6.13) actually holds. Thus, the proof is complete. ]

Further, from Lemma 6.1 and Lemma 3.1 together with the inverse properties (2.26) and (2.27),
we easily get the following theorem.
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Theorem 6.2. Suppose that the conditions of Lemma 6.1 are satisfied. Then, there exist constants
0<hy<1,0< Ay < 1and C > 0 independent of hy, hy, and At, for 0 < h,,h, < hy,
0 < At < Ay, and At = o(h,, hy), (6.11) withl > 2,m > 2, such that

N
N
max(|lp" — P"IIT+ 116" = B"[I} +1¢" — Q")) + E (Ip" = P"I3h, + 16" — B"|l3h) At
n=0

< CUAD> + 1) + "], (6.17)

Finally, we define the fully discrete finite element approximation {H,', ¢}, s;} to the original
Problem (P) as follows:

HY = Hy(". 1) = P"() +xQ"+ (1 -, s =s,(z)) = Q" (6.18)

¢y =y 1)) = B"(x) + xB1 + (1 — x)Bo, (6.19)

where y* = x Q" and 7,/ is given via
dty = (0", (6.20)

with initial value t,? = 0. Then, from formulas (2.5), (2.6), and (2.19), and the definitions (6.18)—
(6.20), and utilizing Theorem 6.1, one can easily obtain the following error estimates for the
fully discrete finite element approximation {H,', ¢}, S;} of the solution {H,c, s} to the original
Problem (P).

Theorem 6.3. Suppose that the conditions of Theorem 6.1 are satisfied. Let {H,c,s} be the
solution of Problem (P), Let {H}', c},, S;} be the fully discrete finite element approximation to Prob-
lem (P). Assume that At = o(h,, h,) and (6.11) hold. Then, we have that forl > 2 and m > 2,

N
max (| H" — Hy/ll g1 g + " = cillm@n) = CLAL + R+ hy'l, (6.21)
max(js" — s"| + |¢" — 7'|) < C[Ar + hL + k', 6.22)
n=0

where H" = H(y,t") and s" = s(t") with t" given by (2.19), Q= (0, min[s", S;'1), and C > 0
is independent of h, hy, and At.

Remark 6.1. The analysis results in the article express that the front fixing finite element method
has not only the error estimates for both pressure and concentration with O (At + th + h}') but
also the same order estimates for the free boundary. This guarantees that the proposed method
can obtain very good approximation to the fluid flow with free surface in porous media. The
condition At = o(h,, h,) in Lemma 6.1 and Theorem 6.1-6.2 is provided only to obtain the high
order estimate of error O (At + th + h}}) since the inverse property of finite element spaces is
used to derive the boundness of the approximation solutions in high-order H?-norm for treating
a nonlinear term in analysis. Since the indices of two H'-finite element spaces are | > 2 and
m > 2, it would be natural to choose At = o(h,,h,) in order to reach the high accuracy of
O(K', + h}) from the estimates.

Remark 6.2. The fully discrete scheme (6.1)—(6.3) is a linearization iteration scheme of
{P", Q", B"}. The procedure can be described as follow: Step 1. Input the initial values P°, Q°
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and B°, which are the approximations of p(x,0), s(0) = 1, and b(x,0). Step 2. Forn = 1,2,...,N
do: (a) find P" using (6.1), (b) find Q" using (6.2), (c) find B" using (6.3). At steps (a) and (c),
we only need to solve a triangular linear system of equations by using the Crout’s factorization
algorithm. Moreover, Step (b) is only a two-step scheme, which can be easily solved. From Theo-
rem 6.1 and Theorem 6.2, we knew that the fully discrete scheme is of first order in At. We may
construct some implicit schemes to increase the accuracy with respect to the time step size At,
but they will increase the computational complexity of finding P", Q", and B". Once we obtain
{P", Q", B"}, we can easily get {H", s}, c;} by using (6.18) and (6.19).

Remark 6.3. The proposed method can be extended to two-dimensional (and multidimensional)
contamination flows. One extension of the method is to split the two-dimensional problem into two
one-dimensional problems in the x-direction and the y-direction using the splitting technique.
The y-directional univariate problem is a free boundary problem similar to the above one but the
other in the x-direction is a normal one-dimensional partial differential equation. The front fixing
finite element method can be used to solve the one-dimensional free boundary problem in the
y-direction at each time step as well as the other can be used by using the standard finite element
methods in the x-direction at each time step. The alternative iterating scheme can be used to
simulate the two-dimensional free boundary problem in the subsurface. Article [23] has used this
technique to successfully solve the subsurface flow problem with free boundary in two dimensions.
Since the free boundary is only on the top surface (free surface) of flow domain, the front fixing
finite element method joint with the splitting technique can efficiently simulate high-dimensional
free-surface fluid flows in porous media. A rigorous analysis will be performed in the future work.
Some numerical experiments related to the front fixing methods were also taken in [13] and [14].

Remark 6.4. On the other aspect, since the surface of fluid flow is only on the top surface
of moving fluid, it means that the free boundary curve for the two-dimensional problem can be
expressed as y = s(x,t) at fixed time t. We can also expect to directly introduce the front fixing
method for solving this kind of free boundary problem of fluid flow in two dimensions (or in
multidimensions). Some additional analyses will be discussed in the further study.

D.L. thanks the Department of Mathematics at Fudan University for support during his visit. The
authors thank the referees for their invaluable comments and suggestions, which helped improve
the article greatly.
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