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ON A LINEARIZED BACKWARD EULER METHOD FOR THE
EQUATIONS OF MOTION OF OLDROYD FLUIDS OF ORDER ONE*
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Abstract. In this paper, a linearized backward Euler method is discussed for the equations of
motion arising in the Oldroyd model of viscoelastic fluids. Some new a priori bounds are obtained
for the solution under realistically assumed conditions on the data. Further, the exponential decay
properties for the exact as well as the discrete solutions are established. Finally, a priori error
estimates in H! and L2-norms are derived for the the discrete problem which are valid uniformly for
all time ¢ > 0.
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1. Introduction. The motion of an incompressible fluid in a bounded domain
Q in R? is described by the system of partial differential equations

g—?—l—u-Vu—V-a-&-Vp:F(ﬂC,t), r€eQ, >0,

V-ou=0, 2€Q,t>0,

with appropriate initial and boundary conditions. Here, o = (o) denotes the stress
tensor with tro = 0, u represents the velocity vector, p is the pressure of the fluid,
and F is the external force. The defining relation between the stress tensor o and
the rate of deformation tensor D = (Dy) = %(umk + Uy, ), called the equation of
state or sometimes the rheological equation, in fact, establishes the type of fluids
under consideration. When o = 2vD (using Newton’s law) with v the kinematic
coefficient of viscosity, we obtain Newton’s model of incompressible viscous fluid and
the corresponding system is widely known as Navier—Stokes equations. This has been
a basic model for describing the flow at moderate velocities of the majority of the
incompressible viscous fluids encountered in practice. However, there are many fluids
with complex microstructure, such as biological fluids, polymeric fluids, suspensions,
and liquid crystals, which are used in the current industrial processes and show (non-
linear) viscoelastic behavior that cannot be described by the classical linear viscous
Newtonian models. The deparature from the Navier—Stokes behavior manifests itself
in a variety of ways, such as non-Newtonian viscosity, stress relaxation, and nonlin-
ear creeping. The model of rate type such as Oldroyd fluids (see [4], [23], [32] ) can
predict the stress relaxation as well as the retardation of deformation and, therefore,
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have become popular for describing polymeric suspension. In order to model the be-
havior of a dilute polymer solution in a Newtonian solvent, the extra stress tensor is
often split into two components: a viscoelastic one and a purely viscous one. So the
Oldroyd fluids of order one as it is known in the Russian literature (see [23], [2], [18])
are described by the defining relation

0 B 4 0
<1+)\6t>0'21/(1+m/ 8t)D,

where )\, v, k are positive constants with (v—xA~1) > 0. Here, v denotes the kinematic
viscocity, A is the relaxation time, and k represents the retardation time. In the form
of an integral equation, we write the above defining relation as

o(x,t) = 2eA7'D(z,t) + 22 (v — kA7) /t exp(—=A"1(t — 7))D(z, T) dr
0
+(o(x,0) — 2627 D(,0)) exp(—A"1t).

Now the equation of motion of the Oldroyd fluids of order one can be described most
naturally by the system of integrodifferential equations

du

Ly 5

t
+u-Vu—uAu—/ Bt —1)Au(z,7)dr+Vp=1£, 2€Q, t>0,
0

and incompressibility condition

(1.2) V-u=0, z€Q, t >0,

with initial and boundary conditions

(1.3) u(z,0) =ug, €, and u(zt)=0, z€0Q, t>0.

Here, 2 is a bounded domain in two-dimensional Euclidean space R? with smooth
boundary 99Q, u = kA~! > 0 and the kernel 3(t) = vexp(—6t), where v = A\~ (v —
kA7) and § = AL, For details of the physical background and its mathematical
modeling, see [4], [17], [23], [24], and [32].

Throughout this paper, we shall assume that ;4 = 1 and the nonhomogeneous
term f = 0. In fact, assuming conservative force, the function f can be absorbed in
the pressure term.

As in Temam [28], we recast the above problem (1.1)—(1.3) as an abstract evolu-
tion equation in an appropriate function space setting. Let us denote by H™ () the
standard Hilbert—Sobolev space and by ||+ ||, the norm defined on it. When m = 0, we
call H°(Q) as the space of square integrable functions L?(2) with the usual norm || - ||
and inner product (-,-). Further, let H (2) be the completion of C§°(£2) with respect
to H(Q)-norm. In fact, the seminorm ||[V¢| on H}(Q) is a norm and is equivalent to
H'-norm. We also use the following function spaces for the vector valued functions.

Define

D(©) = {¢ € (CF(R)?: V-¢=0 inQ},
H := the closure of D(Q) in (L?*(Q))? — space,
and

V := the closure of D(Q) in (H}(Q))? — space.
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Note that under some smoothness assumptions on the boundary 02, it is possible to
characterize V as

Vi={pc(H})*: V-¢=0in Q}.

The spaces of vector functions are indicated by boldface letters, for instance, H} =
(H}(2))2. The inner product on H} is denoted by

2
(Vo,Vw) =Y (Véi, V)
i=1

and the norm by

2 3
Vel = (Z IIV@-IIQ) :

i=1

Using the Poincaré inequality, it can be shown that the norm on H} is equivalent
to H! = (H'(92))2%- norm. Let P denote the orthogonal projection of L2(Q2) (=
(L?(£2))?) onto H. Now the orthogonal complement V1 of V in L2(Q) consists
of functions ¢ such that ¢ = Vp for some p € HY(Q)/R. We define the Stokes
operator Av = —PAv, v € D(A) = H2(V. The Stokes operator is a closed
linear self-adjoint and positive operator on H with densely defined domain D(A)
in H. Note that its inverse is compact in H; see [28]. Moreover, we set the sth
power of A as A® for every s € R. For 0 < s < 2, D(AS/Q) is a Hilbert space
with the inner product (A4%/?v, A%/?w) and norm ||A%/?v| := (A%/?v, A*/?>v)Y/2. For
v € D(A%/?), 0 < s < 2, we note that ||v|, and ||A%/?v| are equivalent. We also
define a bilinear operator B(u,v) = P((u-V)v), u,v € V.

With the notations described above, we now rewrite the problem (1.1)—(1.3) in
its abstract form as follows.

Find u(t) € D(A) such that for ¢ > 0

du

L) =

—(t) + Au(t) + B(u(t), /5t—5Au()ds-0 t>0,
u(O)—uO

In an Oldroyd fluid, the stresses after instantaneous cessation of the motion decay
like exp(—A~1t), while the velocities of the flow after instantaneous removal of the
stresses die out like exp(—k~'t). Therefore, it is of interest to discuss the exponential
decay property of the solution of (1.4), and we derive these results in section 2. For
some related studies in the decay of solution of the linear parabolic equations with
memory, see [30] and [3].

The main focus of this paper is to discuss the linearized backward Euler method
for time discretization of the system of equations (1.4). For the temporal discretization
of the above abstract problem (1.4), let k& denote the time step and ¢, = nk. For
smooth function ¢ defined on [0, 00), set ¢" = ¢(t,,) and 9;¢" = (¢" — ¢" ') /k. For
the integral term, we apply the right rectangle rule as

n tn
(1.5) "(@)=kY Bu ¢’ ~ | Bltn — $)o(s) ds,
j=1

where 5,,_; = B(t, —t;).
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Now the linearized version of the backward Euler method applied to the problem
(1.4) determines a sequence of functions {U"},,>o C D(A) as solutions of

(1.6) 0;U" + AU™ 4+ B(U" 1, U") + ¢"(AU) =0, n >0,
UO = Up.

The main objective of this paper is to derive the following result.

THEOREM 1. Let ug € D(A) and let U™ satisfy (1.6). Then there is a positive
constant C' independent of k but that may depend on ||ug||2 and Q such that for some
ko > 0 with 0 < k < ko and for positive a with 0 < o < min(, A1)

—a _ 1
Jutta) = U7l < Cluola)e=k (1772 +1og ).

where A1 is the least eigenvalue of the Stokes operator A.

Once Theorem 1 is proved, the proof of the following theorem becomes routine
work. However, we shall indicate only the major steps without proving it in detail in
the end of section 3.

THEOREM 2. Under the assumptions of Theorem 1, there is a positive constant
C independent of k but that may depend on |[ugll2 and Q such that for some kg > 0
with 0 < k < ko and 0 < oo < min(6, Ay)

[u(t,) — U™ < C(|[uoll2)e™ "

Based on the analysis of Ladyzenskaya [20] for the solvability of the Navier—Stokes
equations, Oskolkov [24] proved the global existence of unique “almost” classical so-
lutions in finite time interval for the initial and boundary value problem (1.1)—(1.3).
The invesigations on solvability were further continued by the coworkers of Oskolkov
[19] and Agranovich and Sobolevskii [1] under various sufficient conditions. In these
articles, the regularity results are proved which are, in principle, based on some non-
local compatibility conditions for the data at ¢ = 0. Note that these compatibility
conditions are either hard to verify or difficult to meet in practice. In case of Navier—
Stokes equations, we refer to Heywood and Rannacher [14] for a similar kind of non-
local conditions. In the present article, we have obtain some new a priori bounds
for the solutions of (1.4) under realistically assumed conditions on the initial data.
Recently, Sobolevskii [27] discussed the long-time behavior of solution under some
stabilizing conditions on the nonhomogeneous forcing function using a combination
of energy arguments and semigroup theoretic approach. When the forcing function
is zero, we have derived, in sections 2 and 3, the exponential decay properties for the
exact solution as well as for the discrete solution using only energy arguments.

For earlier works on the numerical approximations to the solutions of the prob-
lem (1.1)—(1.3), see [2] and [5]. While Akhmatov and Oskolkov [2] applied a finite
difference scheme to the equation of motion arising in the Oldroyd model, Cannon et
al. [5] analyzed a modified nonlinear Galerkin scheme for a periodic problem using
spectral Galerkin procedure and discussed the rates of convergence for the semidis-
crete approximations. Recently, Pani and Yuan [26] and He et al. [12] applied finite
element methods to discretize the spatial variables and derived optimal error esti-
mates for the problems (1.1)—(1.3) without using nonlocal compatibility conditions.
In all these pappers [5], [26], [12], only semidiscrete approximations are discussed
keeping the time variable continuous. In this article, we have proposed and analyzed
a time discretization scheme based on linearized modification of the backward Euler
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method. Note that the results on higher order time discretization can easily be proved
under the assumption that the exact solutions are sufficiently smooth when t is near
0. These regularity results as we have mentioned earlier entail nonlocal compatibility
conditions for the initial data which cannot be verified in practice. Recently, in the
context of Oldroyd B fluid, which is a generalization of Oldroyd fluid of order one,
a second order Crank—Nicolson scheme [8] is used for the temporal discetization in
conjuction with the finite element methods for spatial discretization under regularity
requirements on the solutions which cannot be realistically assumed. Therefore, an
attempt has been made in this paper to discuss the error estimates for the linearized
modified backward Euler scheme (1.6) applied to (1.4) under realistically assumed
conditions on the initial data. Finally, in section 4, we conclude with a summary and
possible extensions.

The approach of the present article is influenced by the earlier results of Fujita and
Mizutani [10], Thomée [29], and references therein on the approximation of semigroups
for the parabolic problems; Okamoto [22] on the spatial discretization and Geveci [11]
on the time discretization of the Navier—Stokes equations; and Thomée and Zhang
[31] for the time discretization of the linear parabolic integrodifferential equations
with nonsmooth initial data.

2. Some a priori estimates. For our future use, we make use of the positive
definite property (see [21], for a definition) of the kernel § of the integral operator in
(1.1). This can be seen as a consequence of the following lemma. For a proof, see
Sobolevskii [27, p. 1601] and McLean and Thomeé [21].

LEMMA 3. For arbitrary o > 0, t* > 0, and ¢ € L?(0,t*), the following positive
definite property holds:

/ g (/ exp [t — 5)]6(s) ds) o0yt > 0.

Since ((t) = ye~% with v > 0, therefore, the above result is true for 3(t).

Below, we discuss some a priori bounds for the solution u of (1.4).

LEMMA 4. Let 0 < o < min (6, \1) and ug € L?(2). Then, the following estimate
holds:

()] < e™*[uoll, > 0.

Moreover,
t
2 (1 - O‘) / 27| AL/ u(7) 2dr < [Juy 2.
)\1 0
Proof. Setting u(t) = e®*u(t) for some a > 0, we rewrite (1.4) as
d t
(2.1) aﬁ —at+e “B(a,a) + At + / Bt —7)e =" Au(r) dr = 0.
0
Form L2-inner product between (2.1) and 6. Note that (B(1,1),1) = 0, (Au,v) =

(Azu, AY/2v), and [[a]|2 < A\[||AY/20|2, where A, is the least eigenvalue of the Stokes
operator A. Then

d o
2.2 ﬁ2+2<1—> A2
(2.2) dtll [ N [ |

t
+ 2/ Bt — T)ea(t_T)(Al/Qﬁ(T),Al/zﬁ(T))dT <0.
0
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After integrating (2.2) with respect to time, the third term becomes nonnegative,
since § > «, and the second term on the left-hand side of (2.2) is also nonnegative if
a < A1. With 0 < oo < min (6, A1), we find that

[al < [luoll-

Moreover,

t
(67
2 (1 - A) / 27| AV 2u(r)|2dr < |[uo.
0

1

This completes the rest of the proof. 0
LEMMA 5. Under the hypothesis of Lemma 4, the solution u of (1.4) satisfies

t
A 2u(e)|? + 2 [ au(n) P dr < C(LAY2ug e
0
Proof. Forming L2-inner product between (2.1) and A, we obtain
t
(23)  (, Ad) + | Ad]? + / B(t — 7)™ (Ad(r), Ad) dr = a(@t, Ad)
0
— e~ (B(d, ), Adt).
Note that
o 1d
(i, A = Lt

On integration of (2.3) with respect to time and using Lemma 3 along with the
definition of 3, it follows for 0 < a < § that

t t
24)  AY2a0)|? +2/ [Aa(r)||2 dr < ||A1/2uo||2+2a/ (@, Adt) dr
0 0

t

-2 / e °7(B(a, 1), Au) dr
0

= || AV ?ug | + I1 + .

To estimate |I1|, we apply the Poincaré inequality and Cauchy—Schwarz inequality
with ab < iaz + §b2, a,b >0, e > 0. Then the use of Lemma 4 yields

t t
(2:5) 11 < Clae) [ AP dr + [ laae)|P dr
0 0

t
< ClavAr, )l + ¢ / |Ad(r)|? dr.
0

For the estimation of Is, we apply Holder’s inequality repeatedly with the form of the
Sobolev inequality (see Temam [28])

Bllra) < Cllol% [AYV20]|7, ¢ HY(Q),
to obtain

(B(4,10), Aa)| < ||B(q, )|l Ad]|
AL ~ TR
< Ollal|=|| A2l Aal|=.
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Thus,

t
Bl <C [ eorall At a) | aa)  dr.
0

er/a

An application of Young’s inequality ab < o 4 %, a,b>0,e>0, and % + % =1
with p =4 and q = % yields

t t
(2.6) |I5] < C(G)/ e~ 47| |al]?||AY 2al|* dr + e/ | Aa||® dr.
0 0
Substituting (2.5)~(2.6) in (2.4), and using € = 1, we find that
t t
4240 + [ 14a(r) P dr < Clan, 4 2l + € [ e tom a4 2] dr.
0 0
An application of Gronwall’s lemma yields
t t
[AY2a(6) [+ [ Aa(r)|? dr < C(Oé,/\hllAl/Quoll)eXp{C/ 6_4M|ﬁ||2||Al/2ﬁ|2dT}~
0 0

Using the a priori bounds in Lemma 4 for 0 < o < min (6, A1), we obtain the desired
result. This completes the proof. |

Remark 1. Based on the Faedo—Galerkin method and the a priori bounds derived
in the above two lemmas, it is possible to prove the existence of global strong solu-
tions to the problem (1.1)—(1.3). For a similar analysis in the case of Navier-Stokes
equations, see Heywood [13], Temam [28], and Ladyzenskaya [20]. Since the analysis
is quite standard, we state without proof the global existence theorem [25].

THEOREM 6. Assume that ug € D(A). Then for any given time T > 0 with
0 < T < oo, there exists a unique strong solution u of (1.4) satisfying

uc L*0,T; D(A) N L>(0,T; V)N H(0,T; H),
and the initial condition in the sense that
|AY2(u(t) — up)|| — 0, as t — 0.
Recently, Cannon et al. [5] proved existence of a global weak solution u satisfying
ueL>0,T;H)NL*0,T;V), T >0,

for a periodic problem, under the assumption that the forcing function f € L°°(0, oo; L?)

and uy € H. It is easy to extend our analysis to (1.1)—(1.3) with periodic boundary
conditions and f = 0.

Below, we derive some new regularity results without nonlocal assumptions on
the data.

LEMMA 7. Under the assumptions of Lemma 4, there is a positive constant C
such that

(2.7) [Au(®) + [lu]| < C(|Aug[)e™, ¢ >0,

and

‘ 1/2
(2.8) (/ eMnAl/Zut(s)n?ds) < O(| ).
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Further, the following estimate holds:

1/2
(A

e >0,

(2.9) [[AY2u,(t)] + (U(t) / o(s)Aut<s>||2d8>

where o (t) = 7*(t)e** and 7*(t) = min(t, 1).
Proof. From (2.1), we obtain

t
(2.10)  e™flug]| < [|Aal| + e~ (| B(&, w)l| +/ Bt — s)e*= ) Aa(s)| ds.
0

Using the form of B and the Sobolev inequality, it follows that

(2.11) 1B, @)|l < Clla|=||A" || Aal 2
< CllallflA2al* + )| Aal.

On squaring (2.10) and integrating with respect to time, we find from (2.11) that
t t t
(2.12) / 2 ||uy||* ds < C {/ | Ad|? ds+/ e~ 2% a2 || A ?al|* ds
0 0 0

' ) s — 7)e=D| A(r )2 ds
+/0</Oﬁ< e~ Ad(r) | dr)? ds|

For the last term on the right-hand side of (2.12), use the form of § and Holder’s
inequality to obtain

2

t 5
I:/ (/ B(s — 7)e*=| Aa(r)|| dT) ds
0 0
t s 2
_ 2 / ( / === | Aq(r)| dT) ds
0 0
i s s
<42 / ( / ¢~ (6-0)(s=7) d7> ( / e—(é—a><s—7>||Aﬁ(T)||2dT) ds
0 0 0
72 t s
< / (/ e (=)= 4|2 dT) ds.
6_()[ 0 0

Using a change of variable, we find that

72 t s
I< / (/ e =7 Aa(s — 7)|? dT> ds.
6 — 0 0

Now a change in the order of integration yields

2 ¢ t
1< / e~ (8=)r (/ | At(s —7)||? ds) dr
b—a 0 T

,y2 i t
< 72/ e~ (6—a)(t—7) (/ HAﬁ”2 dS) dr,
(6=a)* Jo 0
and hence,

(2.13) I< (630)2/: | Ad(s)|2 ds.




812 AMIYA K. PANI, JIN YUN YUAN, AND PEDRO D. DAMAZIO
Using (2.13) in (2.12), we arrive at
t t t
(2.14) / €205 || |2 ds < C U | Adt|? ds +/ e~ 205 |1 l2[| A/ 241 | ds
0 0 0

< O(|A o).

Differentiate (1.4) with respect to time, and integrate by parts with respect to the
temporal variable for the integral term to obtain

(2.15) uy + Auy +/0 B(t — s)Aus(s) ds = —(B(ug,u) + B(u,uy)) — 5(t) Aug.

Forming an inner product between (2.15) and e2*'u;, we arrive at

1d ¢
5%“60411,5”2 + eZat||A1/2ut”2 +/ ﬁ(t _ S)ea(tfs)(Al/Qeasu&A1/2€atut) ds

0
(2.16) = afe™u|]? — 2" ((B(ug,u) + B(u,uy),u;) — B(t)(Aug, uy)) .

Note that (B(1,e*u;), e u;) = 0. Thus, it follows after integration of (2.16) with
respect to time and using the positivity property of the kernel, i.e., Lemma 3 that

t t
42 [ A P ds < u(0)]7 + 20 [ ds
0 0
t t
(2.17) - 2/ e % B(e** iy, 1), e**uy)| ds + 27||Au0||/ e~ (=323, | ds.
0 0
The last term on the right-hand side of (2.17) is bounded by
t
(2.18) < C(a,6,7) {||Au0||2 +/ €203y, |2 ds] .
0

For the second term on the right-hand side of (2.17), we note with the help of Sobolev
inequality that

¢ ¢
2/ e~ **|(B(e* g, 1), e uy)| ds < C' sup ||A1/2ﬁ(s)||4/ e~ 12%(e2%%||uy ||?) ds
0 0<s<t 0
t
(2.19) - / || AN Py |* ds.
0
On substitution of (2.18)—(2.19) in (2.17) and using Lemmas 4 and 5, we obtain
¢
(2.20) a2 +/ 2% || A2 uy||? ds
0

t
< C(6.0) |l + uol + [ el as].
0

From the main equation (1.4), we have at ¢ = 0, |Ju,(0)|] < C(]]Aug||), and hence,
using (2.14) we find that

t
(2.21) e[ + 6_2“/ P A P uy(s) ] ds < O(||Aup|))e 2"
0
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To estimate ||Au(t)]|, we now form an inner product between (2.1) and Au(¢) to obtain
(2.22) [Aa]* < 6“tllutHHAﬁllt+ e~ '|(B(1, 1), A)| + o | Adl|
+/0 Bt — s)e* = Aa(s) || Aa(t)]| ds.
The first three terms on the right-hand side of (2.22) are bounded by
< C(OUa]® + e lue|® + e~ [[al*(|A"2a]|!] + el Aal.

For the last term on the right-hand side of (2.22), we have applied the Holder’s
inequality with Sobolev inequality. Then the last term is bounded by

t
C(y,6,0,¢) / 27 || Au(r)||? dr + ]| Ad .
0

Note that we have used e~2(6=®)(¢=5) < 1. On substituting in (2.22), we choose ¢ =
An appeal to Lemmas 4 and 5 with the estimate (2.21) yields

1
-

[Aa]* < C(]| Auol),

and thus we complete the proof of (2.7)—(2.8).
In order to derive (2.9), we now differentiate (1.4) with respect to time and then
form an inner product with o(t)Au;, where o(t) = 7*(t)e2**, to obtain

d 1
(2.23) (eOAY20]?) + o (1) Au||* = —o(t) (Au, Aw,) + Sol| AV |2

2dt
—o(t) /t Bi(t — s)(Au(s), Auy(t)) ds — 7 (t)e” " (B(e* uy, 1)
+ B(ﬁ,iatut),eatAut) =0+ L+ I+ 1.
For I;, we use Young’s inequality to arrive at
2
(2.24) L] < - Ol|Aa]? + So ()] Au %
Since oy = 77€2%t + 2a7*e?*t with 7%, 77 < 1, we obtain
(2.25) I| < C(a)e™ || A ?uy 2.
To estimate Iy, a use of Sobolev inequality with Young’s inequality yields
(226) |Ls| < C(e)e* | AV uy |2 (| AV 2] | AG] + [|AY20)?) + o (1) Aug]|*.

Since B (t — s) = —1B(t — s), we obtain a bound for I3 as

2 t 2
A —(6—a)(t=9) || A € 2
. <
(2.27) |75 < 552 (/0 e |Aa(s)||ds ) + 2U(t)HAutH ,

and hence, integrating with respect to time and using the estimate (2.3) for I term,
we find that

t 2 t
Y * € 2
2.28 I3|ds < —7"1+ = A d
) [ inlds< gor e § [ ot jan?as

< Cnb.a (1) [ A ds+ 5 [ (o) law (o) P s
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Multiply (2.23) by 2 and integrate with respect to time. Substitute (2.24)—(2.28) in

(2.23). With e = 1, it now follows that

t t
(2.29) J(t)llAl/QUt||2+/ o(s)|Aug(s)|* ds < C (v, 6,0) {7/ | Aw(s)]|* ds
0 0
t
+/ 2| AV Py (| AVl | Aal| + | A alt) dS]
0

t
b [ et P s
0

Using Lemmas 4 and 5 and the estimates (2.7) and (2.8) in (2.29), we obtain the
required result (2.9), and this completes the rest of the proof. 1]

Remark 2. The estimate for ||A'/?u;|| shows the singular behavior near ¢ = 0 and
also indicates the exponential decay property as t — co. In Lemma 7, the regularity
results are derived without any nonlocal compatibility conditions.

3. Decay properties for the discrete solution and error estimates. In this
section, we discuss the decay properties for the solution of the linearized backward
Euler method. Finally, we derive a priori bounds for the error in H'-norm and present
briefly the error estimate in L?-norm.

The right-hand rectangle rule ¢™ which is used to discretize the integral in (1.4)
is positive in the sense that

J

EY q"(@)¢" >0 Vo= (4,....67)".

n=1

For a proof, we refer to McLean and Thomée [21, pp. 40-42]. Moreover, the following
Lemma is easy to prove using the line of proof of [21].

LEMMA 8. For any a >0, J > 0, and sequence {¢"}22 ,, the following positivity
property holds:

J n
/{2 Z Zefa(tnftj)(bj ¢n > 0.
n=1 \j=1
LEMMA 9. With 0 < a < min (6, A1), choose kg > 0 small so that for 0 < k < kg
Ak +1) > e,

Then the discrete solution U7, J > 1 of (1.6) is exponentially stable in the following
sense:

J 1/2
(3.1) U] + et (kleA“Qﬂ"H?) < C(i,a) [[UOfleotr, T >1,

n=1

and
(3.2) JAY2U)| < O, [ AV2U et > 1.
Proof. Setting U™ = = U we rewrite (1.6) as

eatngtUn + Aﬂn + e—atn,l B(ﬂn—17ﬂn) + e(xtnqn(AU) —0.
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Note that

_ RN ek _ 1 N
e, U" = e**9,U" — < [’ ) U

On substitution and then multiplying the resulting equation by e~ we obtain
. 1— —ak R . ) )
(3.3) o, u" — (Z) U" + e AU" 4 e~ B(U™ L, U")

+ ye kg Z e~ (0=t =t) AU = 0.

j=1
Forming an inner product between (3.3) and U”, use
A . A N 1 . N N 1- -
(B(U™L,U"),U") =0, [[U")*< )THAI/QU”HQ, and (5,U",U") > 50, U"|”
1
to obtain

L5 g2 —ak L—eoF\ 1/2¢m |2
(3.4) SOOI+ { ™ = { ——— | A7 ) [ 47707

+ Ve_akkz6_(6_a)(t"'_tj)(141/2ﬂj, Al/Qﬂ") <0.
j=1
With 0 < o < min (A1, 8), choose 0 < kg such that for 0 < k < ko
Ak +1) > e**,

Then for 0 < k < kg, the coefficient of the second term on the left-hand side of (3.4),
(e‘“k — (#)){ﬁ7 becomes positive. Multiplying (3.4) by 2k and summing from
n =1 to J, the last term becomes nonnegative by Lemma 8 and thus we obtain the
estimate (3.1).

For the estimate (3.2), we form an inner product between (3.3) and AU" and
observe that

RN N _ N N 1- A
(8,0, AU™) = (8, AU, AV20") > §8t||A1/2U”||2.
Altogether, we find that
1. R ) n i . )
(3.5) §8t||Al/2U"||2 + "% AU + 'ye_akkz e~ (=)t =t) (AT AU™)
j=1
1—e ¥ TN T —at Frn—1 Yn TN

< — (U™ AU™) — e *™(B(U™*,U"), AU™).

Multiplying (3.5) by 2k and summing from n = 1 to J, the third term on the left-hand
side becomes nonnegative by applying Lemma 8 as 0 < a < §. Then, we obtain

J J
HAl/QfJJH2 + 2ke—ak Z ”AfJnHQ < ||A1/2U0||2 + 2(1 _ e—ak)k_z |('[AJ'")A'[AJ'n)|
n=1 n=1
J A A~ A
(3.6) +2e7 kY e (B(UMT,UY), AU
n=1

< |AVRU |2+ I + L.
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. __—ak o
To estimate I;, we have by the mean value theorem 2 < = ae~ " for some

0 < k* < k, and hence, using (3.1), we find that

J
|I;] < Qae_ak*k:z [AY20" |12 < C(Ay, @)U

n=1

For I5, a repeated use of Holder’s inequality with Sobolev inequality yields

e_at"'_l‘(B(ﬂn_l,fJn)’Aﬂn)| < Ce—atn_l||ﬂn—1||1/2||A1/2ﬂn—1H1/2
||A1/2ﬂn“1/2“z4ﬂnll3/2

By an application of Young’s inequality, it follows that

J
[Io] < Cle e 37 e tetnms (U4 2 A0 ) 4207 P

n=1

J
+ ke Y AU,
n=1
Using the estimate |[U"!|| and

J
k||A1/2-[AJ.]—1H2 < kz ||A1/2ﬂn”27

n=1

we easily find that from (3.1)

J—1
|12| < C()\,O()HUOHZ/{:e_ak Z€_4at”"1||A1/2]jn_1||2||141/2ﬂ”H2
n=1
A J A
+ C||U0||46_ak€_4at‘7’1 ||A1/2UJ||2 + ke—ak Z ||AUn||2

n=1

Now substitute the estimates of Iy and I in (3.6). For small k, we note that (1 —
C||U°||*e=*e*) can be made positive. Then apply discrete Gronwall’s lemma with
estimate (3.1) to complete the rest of the proof. 0

3.1. Error analysis. Now we are ready to discuss the proof of our main result
that is the proof of Theorem 1.
Let €™ be the quadrature error associated with the quadrature rule (1.5) and for
¢ € C0,t,], let it be given by
tn
e'(@) = [ PBltn—s)d(s)ds —q"(9).

0

Note that the quadrature error €™ satisfies

(37)  [e"(¢) < Ck / '

0
s (3t = 969 s

<ch / " (1Baltn — )] 16(3)] + |8t — )| 165(5)]) | ds.
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For the proof of the main Theorem, we appeal to the semigroup theoretic ap-
proach; see Thomée [29], Fujita and Kato [9], and Okamoto [22]. It is well known
that the Stoke’s operator —A generates an analytic semigroup, say, E(t), ¢ > 0 on H;
see [28] or [9]. Moreover, the following estimates are also satisfied:

(3.8) |A"E(t)|| < Ct"e ™t t>0, r>0,
and for r € (0,1], and v € D(A"), the domain of A",
(3.9) I(E(t) — I)v| < Cpt"||A"v|, t>0,

where C, is a positive constant. For a proof, see [6, p. 383]. Further, we use the
discrete semigroup Fj, which is given by

Ey=(I+kA)™"
Using spectral representation of A [29], the following estimate is easy to derive:
(3.10) |A"ER|| < Ct;"e ™M, >0, 0<r<l1.

Now, using Duhamel’s principle, (1.4) is written in an equivalent form as

u(t) = E(t)ug — /0 E(t- s);lu(s) ds — /0 E(t — s)B(u(s),u(s)) ds,

where for simplicity of symbol, we denote

:/ B(t — 7)Au(r)dr
0

Similarly, using discrete semigroup Ej = (I + kA)~!, we rewrite (1.6) as

U" = Ejug — ZkE" It (AU) ZkE” AR :10 SEAt UEA N
Jj=1 j=1

Proof of Theorem 1. Note that the error €™ := u(t,) — U" is written in the form

e" = (E(t,) — E})ug — / E(t, — s)Au(s ds—Zk:E" g (AU)

j=1

(3.11) / E(t B(u(s), u(s))ds—zn:kE,?_jHB(Uj1,Uj)
12 I3

Since F} := (E(t,)— E}) denotes the error operator for the purely parabolic problem,
then following Thomée [29], we estimate A/2I} as

7atn

(3.12) JAY2L2 | = (| AY2Fug | < O] Aull, ) 5 72 k.
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In order to estimate ||AY/21%|], i.e., the memory term, we first rewrite I§ as

Iy = /Otn E(t, —s) (flu(s) - flu(tn)) ds — i kE;?f‘jJrl (qj(Au) - flu(tn)>

Jj=1

(3.13) + / E(t, —sds—ZkE" I Au(ty,)

+Y KE T (Ae) = I3 + I3y + I3,
j=1

For I35, we obtain using the semigroup property
tn

_ Z ]{/,EZ_]"'F]. — _1;\]?14—17
0 .

and hence, using the definition of 3, we arrive at

|AY2L, | = | AV R A~ Au(t,) |

P!

tn
< Ot [ et satr) ar|

= 1/2

o= Nitn tn 1/2
< Ok et ( / ||Aa(7)||2d7> .
o 0

An application of Lemma 5 yields for 0 < o < min(Ay,6,)

—aty,

A2 155 < O A 2up )5 PR

For estimating I35, we first use the change of variable and then the change of sum-
mation to obtain

J+1
AVPIp = ZkAE" TATV2N kB A’ _ZkAE" JZkﬁ Al Zert!
j=0 i=1 j=0 =0

]
L

n—1
-k Z kﬂjfz‘AEgij AL/2git+1

i=0 \ j=i
n—1 [fn—1

—J 1/2 i+1

=kY | D kBniAE; T | AVt
i=0 \ j=i

n—1
7]{:2 Z @L? ﬂj—i)AEgij AL/2gi+1
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For the first term on the right-hand side of Al/ 213 3, we have from the spectral property
of the Stoke’s operator and 7(\) = (14 A\)~!

n—1
kZAEg_j = sup Zk)\r (kX" <sup2)\r

AESP(A >\>0
/\r(/\)
<s =
SR TETPY R

where Sp(A) is the spectrum of the Stokes operator A. For the second term on the
right-hand side of A/ 2151 3, we use the smoothing property (3.8) of E}, and therefore
we obtain

1AY2134]|
n—1 n—1 ) )
<~k Z e~ 6(tn—ti) kZAE]:L*J HAl/ze’HH
— =i

e 30 [ ST (et — et ABE | A2t

n—1
< Cke™%tn Z e
i=0

n—1 —8(tn—t;) _

-« — a)(t;— 1 —a —t; 7
T CRematn 3 ot Zke e I R |
=0

Using the meanvalue property of the exponential function, we find that

—6(tn—t;) _
Zke—(a a)(tj—t)¢ " T — L (i Jt)) 16 M—a)(ta—ty) | < ¢,

and hence we arrive at

n
|AY2I3 ]| < Cem e k> e
=0

Now for the term I3, we first rewrite it as

tj

I, = Z — E(taj+1)) (Au(s) - Au(tn)) ds

tjl

+Z/t] E(tnsan (Au() Au(tj)) ds

tj—1

+ZkFg—j+1 (Auty) - Aut )+ZkE” 12 (Au)
j=1 j=1

= M} + My + M} + M.
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For M7', we write it as
A2 = zn: /tj AYB(t, — ) A (1~ B(s — 1;-) (Au(s) — Au(t,)) ds.
Thus, using (3.8)—(3.9), we obtain
A < 3 [ IAYE G 9117 0= B~ ) (Au) - Au(e)) s
j=17ti1

tn e—)\l(tn_s) - ~
< [ Tl Auts) — Aur) ds

In order to estimate ||Au(s) — Au(t,)||, we note that

tn

Au(s) — Au(t,) = /05 (B(s—71)—pB(t, — 7)) Au(r)dr — B(tn — 7)Au(r)dr

S

and hence, using the definition of 3, the mean value theorem, 0 < a < min (A1, d),
and Lemma 7, we now obtain

I Au(s) = Au(t,)] < 9e* (1= e 00) [ () dr
0
tn
+ 7 / e 07| Au(r)|| dr
< 6,}/(15” - S)efasefﬁs*/ 6*(57(1)(577')“6(171411(7_)” dr
0

tn
(|| Auo, ) / ¢—8(ta=T)g=aT g
S

s 1/2 E} 1/2
< 6y(tn — s)e_‘”(/ e 2(8=a)(s=7) dT) (/ 27| Au(r)|)? dT)
0 0

+ Ol Auo|[,7)(tn — 5)e™ .

Using Lemma 5 and the boundedness of

s 1
—2(6—a)(s—7) dr < ——
/0 ‘ T=206—a)

we arrive at
[ Au(s) — Au(tn)|| < C(||Aug||)(tn — s)e™*.

Therefore,

1/2

e ()\1 )T
O (| Auo| b ‘A e

. o0 e —(M—a)T .
Clualbe = [ dr < () Au e
0

—(AM—a)(tn—s)
JAV2Mp | < C( Augl|)ke / s
0
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To estimate M3, we use the definition of A and the property (3.8) to find that

n t] N 5
1AM <) / 1A 2B (tn-j40)l[| Au(s) — Au(t))] ds
=1 ti—1

e~ M(tn—t;j—1)

< cZ/ o lAu(s) — Aut)) | ds
Since
| Au(s) — Auty)l| < C(| Augll)(t; — s)e==* < O Aug| ke

we now obtain

1/2 —ozt - € ~(- a)(t —hi- v at; b —as
|AY2 M2 | < C(1| Auo|)k wz el G /t =05 g

j=1 Jj—

(|| Auglf)ke ™= | k Z

< C(||Auo||) ke ™.

e~ (Ai—a)(tn—t;-1)

(tp —tj—1)1/2

Note that we have used the boundedness of the summation term within the bracket.
In order to estimate Mj3', we use the property of F}' and obtain

Moe—Mltn—tj—1)

A2 M < CR > anxu@j) — Au(ty,)].
Jj=

As in the estimate of ||AY/2M}||, we now find that

n )\1 « (t , —tj— 1)
|AY2 Mg < C(| Aug | ke e kZ c

i=1 tn

1)1/2
J
< CO([[Aug|[)ke
Finally for M, we note that
JAVEME| < Y RIIAER | |/ (A 2.
j=1

Using (3.8), we obtain

2y o N € )
A2 <Dk l[e? (Au)].
j=1

(tn —tj—1)

To complete the estimate, we use (3.7) to compute the quadrature error ||e/(Au)| as

e’ (Aw)| < Ck / (1805~ 1A u(s)| + 18t — )47 2u,(5)]) ds
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and hence we find from Lemma 6 that

tj
le? (Aw)| < C(| Aug [ ke ™" / e~ (6-0)(t;-9) g
0

tj 1/2 tj
+ Che=ot ( / 6_2(5_0‘)(t-7_5)ds> ( / 620‘5||A1/2u3(s)||2ds>
0 0

< C(]| Aug||)ke ™

1/2

Thus, we arrive at

—(A1—a)(tn —t— 1)

1AM < (|| Auo ket e~ kz

tn— J+1)
C(||Aug] ke tr ek kz
— n j+1
1 —at
C(||Augl|)k logE e~ n,
All together, we therefore obtain
a 1 —aty
1) A < A lhe ok (14 g ) + CAY w0 ]) Sk
n—1
+Ce kY e ok A 2en.
i=0

Finally, in order to estimate I3 involving the nonlinear term, we may split it as in
Geveci [11] and apply Holder’s inequality, Sobolev imbedding theorem with Sobolev
inequality. Lastly, with the help of Lemmas 4, 5, 7, and 9, we obtain

—Ot

(3.15) AR < O Auol) Sk + C| A 2ug] e ot k4| AV Zer |

1/2
n

_atnkz 3/4||A1/2 zH

On substituting (3.12), (3.14), and (3.15) in (3.9), we obtain, for sufficiently small &,

1
(3.16) eat“”Al/Qe”H < C(||Aug]) [k‘ (t;l/2 + log k:)

+ kzz ( ot 1) eati||A1/2ei||] :

Using the generalized discrete Gronwall’s lemma (see Lemma 7.1 in [7]) and the ar-
guments of Okamoto [22, p. 635], we complete the rest of the proof. 0

The convergence in L?-norm now becomes a routine work. However, we indicate,
below, only the major steps in the proof for achieving this result.

Proof of Theorem 2. From (3.9), the error e” satisfies

e =1y — Iy — I
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Since a straightforward modification of H!-estimates of Geveci [11] yields the L?-
estimates of I? and I¥, it remains to estimate ||I||. Note that the L2-estimates of
I35 and I35 in (3.13) follow easily as
1155l = [ F A~  Au(tn) |

tn
< Cke Min|| / B(ty, — s)Au(s) ds||
0

tn 1/2
< Cke™tn (/0 ||Au(s)||2ds> < C(||AY ?ug || ket

and

n—1 j
1255l = Ik " ABL " kel

§=0 =0
We repeat the analysis for estimating A/ I35 in Theorem 1, but now e’*! is made
free of AY/2. Thus, we obtain
n—1
I35l < Ce™mk Y e "I
i=0
In order to estimate I3, it is a routine matter to derive the estimates of || M7, ||M2 I,

and || M3 To complete the rest of the proof, we therefore need an estimate for (|1 AL3 -
Note that

1M < Y kIAVZER | |l (A 2w
j=1
7}\1 t,LftJ 1

Z oy e @l

Using the estimate of ||¢7(A'/?u)]| as in the proof of Theorem 1, we now obtain

e ()\1 OL t , —tj— 1)

1M < (| Aug | ke ™ kz

BRE
< C([[Aug||)ke

Note that the summation in the bracket is bounded by a constant which is independent
of k. This completes the rest of the proof. 0

4. Conclusion. In this paper, we have proved new regularity results for the
solutions which are valid for all time ¢ > 0 without nonlocal compatibility conditions
for the data and established the exponential decay property for the exact solution.
Further, we have derived optimal error estimates in H' and L2-norms for the linearized
backward Euler scheme under realistically assumed conditions on the initial data.
Here, the analysis is not complete as at each time level, we have still to solve an
infinite dimensional problem. However, we can easily derive the error estimates for a
completely discrete scheme by combining the present analysis with the semidiscrete
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results obtained in [26]. Since the problem (1.1)—(1.3) can be thought of as an integral
perturbation of the Navier—Stokes equations, we would like to investigate how far the
results on finite element analysis combined with higher order time discretizations of
the Navier—Stokes equations [15], [16], [22] can be carried over to the present case. We
shall pursue this in future. Finally, we note that we have discussd our results only for
the two-dimensional problem and we can easily generalize the analysis of this paper
to the problem in three-dimensional bounded domain under smallness conditions on
the initial data.
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