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Abstract

We introduce and analyze conservative primal-mixed finite element methods for numerically solving the
coupled Biot poroelasticity and Poisson—Nernst—Planck equations (modeling ion transport in deformable
porous media). For the poroelasticity, we consider a primal-mixed, four-field formulation in terms of
the solid displacement, the fluid pressure, the Darcy flux, and the total pressure. In turn, the Poisson—
Nernst—Planck equations are formulated in terms of the electrostatic potential, the electric field, the
ionized particle concentrations, their gradients, and the total ionic fluxes. The weak formulation is posed
in suitable Banach spaces, and it exhibits the structure of a perturbed block-diagonal operator consisting
in turn of perturbed and generalized saddle-point problems for the Biot equations, a generalized saddle-
point problem for the Poisson equations, and a perturbed twofold saddle-point problem for the Nernst—
Planck equations. The well-posedness analysis hinges on the Banach fixed-point theorem along with small
data assumptions, the Babuska—Brezzi theory in Banach spaces, and a slight variant of recent abstract
results for perturbed saddle-point problems, again in Banach spaces. The associated Galerkin scheme is
addressed similarly, employing the Brouwer and Banach theorems to yield existence and uniqueness of
discrete solution. A priori error estimates are derived, and rates of convergence for specific finite element
subspaces satisfying the required discrete inf-sup conditions are established. Finally, several numerical
examples validating the theoretical error bounds, and illustrating the performance of the proposed family
of finite element methods, are presented.

1 Introduction

Scope. We study a mathematical model for the transport of electrolytes through an electrically charged
fully saturated and deformable porous medium. The electro-hydrostatics are described by the Nernst—Planck
relations (mass balance for the counterions) and a mixed Poisson problem (the Gauss law) while the fluid
movement of the electrolyte solution within the pores of the poroelastic structure are modeled with the
Biot equations — one of the most common models for coupled fluid flow and mechanical deformations of
porous structures — written in mixed form. Homogenization of models of ion transport in poroelastic media
can be found in [38, 44] (see also [1] for theory and application in nuclear waste disposal in argillaceous
rocks). Other applications of macroscopic models where fixed charges yield Debye layers include polymer
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gels, mechanical actuators for soft robotics, and charged proteoglycans in the solid scaffold of hydrated
biological tissues such as articular cartilage [35, 36, 46, 47, 49]. As far as we know, no mixed finite element
methods (that is, formulations that include other variables of interest in addition to solid displacement, fluid
pressure, electrostatic potential, and ionic concentrations) have been developed — including formulation and
theoretical analysis — for this particular problem.

Regarding the two sub-problems separately (Biot and Poisson—Nernst—Planck equations), let us start
mentioning that mixed methods for poromechanical equations (and solving not just for the displacement-
pressure pair) are abundant in the recent literature (see, for example, the very different formulations in
[2, 5, 9, 11, 13, 39, 31, 34, 40, 48, 50] and the references therein). We focus on formulations that main-
tain robustness with respect to the Lamé parameters of the solid phase and that are mass conservative,
which means that they satisfy locally a flux balance. From those works we refer to [33, 10], where, be-
sides displacement and pressure, one uses the total pressure and the relative fluid velocity (Darcy flux) as
unknowns.

We also stress that the coupling of Biot equations in mixed form to other physical effects (interface
contact, thermal properties, second- and fourth-order transport, etc.) can be substantially more difficult to
analyze. Again, focusing on mixed methods, we refer, for example, to [12, 30, 42, 41, 45]. Note that, in some
cases, augmented methods allow the recovery of a Hilbertian framework. Nevertheless, such an approach is
not feasible for our problem, since it is not possible to readily construct the required Hilbertian norm for
the Darcy filtration velocity, which is implied in the advective terms of the Nernst—Planck equations.

The nonlinear coupling structure of the problem we tackle here has similar components as in the aforemen-
tioned works, also including the Biot-heat equations recently analyzed in [15]. Such frameworks are based
on a Banach spaces approach, which we follow herein. In this regard, we refer as well to similar multiphysics
coupled problems addressed with generalizations of the fixed-point and saddle-point abstract framework
to Banach spaces [14, 16, 18]. On the other hand, the analysis of fully mixed methods for the Poisson—
Nernst—Planck equations coupled with Stokes and Navier—Stokes equations has been recently advanced in
[24, 23], respectively, and also using a Banach spaces framework. In contrast with these formulations for
the hydro-electro-chemical systems, in our model, the linear momentum balance of the poroelasticity prob-
lem involves the gradients of the ionic concentrations, which suggests a different type of mixed formulation
for these equations, using in particular the gradient of the ionic concentrations as additional variable, and
yielding again a first-order structure of the coupled equations, but now exhibiting a twofold saddle point
form. In general, the type of methods we propose here inherits appealing features such as more flexibility
in data assumptions and solution regularity, obtaining all variables of interest without postprocessing, and
preserving balance equations exactly.

Plan of the paper. We have organized the contents of this paper as follows. Essential notations and
fundamental definitions are gathered towards the end of this introductory section. In Section 2, we present
the Biot—Poisson—Nernst—Planck equations. In particular, the auxiliary unknowns are introduced here. In
Section 3, we establish the primal-mixed variational formulation of the problem by breaking down the anal-
ysis according to the three set of equations comprising the coupled model. Appropriate integration by parts
formulae, coupled with the Cauchy—Schwarz and Hoélder inequalities, play a vital role in determining the
appropriate Lebesgue and related spaces to which the unknowns and corresponding test functions must
belong. In Section 4, we employ a fixed-point strategy to examine the solvability of the continuous formu-
lation. The Babuska—Brezzi and related theories, such as the one for perturbed saddle-point problems, all
in Banach spaces, are applied to investigate the corresponding uncoupled problems, and subsequently, the
classical Banach theorem is invoked to establish the existence of a unique solution. The Galerkin scheme is
introduced in Section 5 and a fixed-point approach analogous to that of Section 4 is employed to investigate
its well-posedness. Under appropriate stability conditions on the finite element subspaces used, the existence
and uniqueness of the solution are proven by applying the Brouwer and Banach theorems, along with the



discrete versions of the theories employed in the continuous analysis. The error analysis is also conducted
there and a corresponding Céa estimate is derived. Next, in Section 6, we introduce specific finite element
subspaces that meet the used assumptions. Rates of convergence of the resulting discrete scheme are also
established. Finally, several numerical examples confirming these theoretical findings and illustrating the
good performance of the method are presented in Section 7.

Notation conventions and preliminaries. Throughout the paper €2 is an open and bounded Lipschitz-
continuous domain of R?, d € {2,3}, which satisfies a uniform exterior ball condition, and whose outward
unit normal on its boundary I' is denoted . We remark in advance that the above geometric assumption on
Q is rather of technical character, and will be employed only to prove the continuous and discrete versions
of a particular inf-sup condition arising from the analysis (cf. Lemmas 4.2 and 6.1). Standard notation
will be adopted for Lebesgue spaces L{(), with ¢ € [1, +00), and Sobolev spaces W *(Q), with ¢ > 0,
whose corresponding norms and seminorms, either for the scalar, vector, or tensorial version, are denoted
by || llo.e:s | - [le.:02, and | - |¢.4.0, respectively. Note that W (Q) = L{(Q), and that when t = 2, we simply
write HY(Q2) instead of W%2(€), with its norm and seminorm denoted by || - ||¢.o and | - |r.q, respectively.
Now, letting ¢, ¢’ € (1, +00) conjugate to each other, that is such that 1/t + 1/t = 1, we let W/*:t(T)
and W~/ (T') be the trace space of W'*(Q) and its dual, respectively, and denote the duality pairing
between them by (-,-). In particular, when t = #' = 2, we simply write H'/2(I') and H~'/2(I") instead of
W1/22(T) and W—1/22(T"), respectively. Also, given any generic scalar functional space M, we let M be its
vector counterparts. Furthermore, for any vector fields v = (vi)i:L g and w = (w;) i=1,4» We set the gradient,
divergence, and tensor product operators, as

d
Vv = <8v1) ,  div(v) := Z 9 and v@w = (Vwj)ij=1,d-
0%/ j=1.4 =1 Oz

In addition, for any tensor T = (7;;) we let div(7) denote the divergence operator div acting along

ij=1,d’
t . ..
the rows of 7, and define the transpose as 7% := (T]Z)i,jzlyd .

2 The model problem

We consider a homogeneous porous medium constituted by a mixture of incompressible grains and charged
interstitial fluid occupying the domain 2. In the mixture, we assume the presence of positively and negatively
charged ions (for example, binary monovalent completely dissociated electrolytes Na™ and C17). For a given
body force f and mass source g, neglecting convective, gravitational, and inertial terms, the steady-state
balance of linear momentum for the mixture and mass balance for the fluid content (using the modified
Darcy law) are expressed as

—div(e) = f in Q and cyp + adiv(u)—div(KVp> =g in Q, (2.1)
v

where o is the overall Cauchy stress tensor of the solid-fluid-electrochemical mixture, w is the unknown
vector of displacement of the solid particles and p is the reference bulk pressure of the fluid. The remaining
parameters are the permeability of the porous solid «, the constrained specific storage coefficient ¢y, the Biot—
Willis parameter «, and the viscosity of the pore fluid v. Following the modified Terzaghi decomposition,
the constitutive equation for o is conformed by the effective poroelastic stress through Hooke’s law for
infinitesimal deformation and Biot’s consolidation, plus an active macroscopic stress tensor governing the
electrochemical interaction between the electrolyte solution and charged molecules as follows (the dependence
on the electric field — known as Maxwell’s stress — can be found in, e.g., [1, 38, 44], and that on the ionic



concentrations in [47])
o = 2ue(u) + Adiv@w)l — apl + eVy® Vy — gvaPH e —&) i Q, (2.2

where ¢ is the electric conductivity, § is an osmotic parameter, e(u) := %(Vu + Vu') is the tensor of
infinitesimal strains, and A, 4 are the Lamé constants of the solid matrix. The fields & and &» are the solute
concentrations of positive and negatively charged ions, respectively, and y is the macroscopic dimensionless
electrostatic potential. They satisfy the following system of equations (current conservation and mass
balance of the charged species)

—div(eVyx) = & —& in Q,

K . .
& — S Vp-Va - div(ki (V& + 1&Vx)) = f n Q, (2.3)
K . .
& — ;Vp-VfQ — le(ﬁQ(VfZ + g2 fQVX)) = fo in Q,
where g1 = 1, g0 = —1, f1, fo are external charge sources, and k1, ks are the diffusivities of the cations

and anions, respectively. Here we have assumed that the balance equations are scaled with the porosity
(assumed constant) and the scaling is absorbed in the external sources. Note that the second term on the
left-hand sides of the second and third rows of (2.3) is the advection using the filtration (Darcy’s seepage)
flux, which indicates that the ionic particles diffuse in the mixture and are advected in the interstitial fluid.

We emphasize here that a recent study [15] delved into the poroelasticity problem when coupled with
the heat equation, which are represented by a Biot and convection-diffusion equations, respectively, with
this latter depending on the Darcy seepage velocity and the total stress. In that study, we employed a fully-
mixed formulation, meaning that for the Biot equation we utilized a mixed approach to explicitly obtain
the solution for the total stress and displacement. Therefore, a natural progression from the findings of that
study is to also incorporate a fully-mixed approach for the present Biot—Poisson—Nernst—Planck equations
presented in this work.

Now, we follow [33, 10] and, in order to maintain robustness of the formulation in the regime of nearly
incompressible solid matrix and to achieve mass conservativity of the Biot system, we adopt a four-field
formulation for the poroelasticity system (2.1) introducing the total pressure 0, and the Darcy seepage
velocity z, as the following additional unknowns

0 := —Adiv(u) + ap in Q and =z := —SVp in Q. (2.4)
In turn, we notice that for a sufficiently smooth vector function w we have
diviw @ w) = (divw)w + (Vw)w and V(w|*) = 2(Vw)*w.

Thus, since Vw is symmetric for w = Vy, a combination of the first equation of (2.1) with (2.2) and the
definition of the total pressure 6 allows obtaining

—div(2ue(u) — 01) —div(e Vx)Vx + 6(VE — V&) = f in Q. (2.5)

Next, for the mass balance (cf. second equation of (2.1)) we use the definition of the total pressure 6 and
of the Darcy flux z (cf. (2.4)) to have

2
<co+ O;\);p—ié@—}—div(z) =g in Q.

In addition, in order to maintain the uniqueness of the solution for p, in the limiting cases when ¢y = 0 and
A — 00, we impose:
/ p=0. (2.6)
Q

4



Likewise, with the aim of obtaining a current and mass conservative formulation for the Poisson—Nernst—
Planck system (2.3), first we make use of the electric current ¢ defined as

p:=¢eVyx in Q,
which, jointly with the first row of (2.3), gives
—le(Lp) = 51 — 62 in Q.

In turn, for each i € {1,2}, we define the ionic concentration gradients t;, and total (diffusive plus advective)
flux of ionic species o;, which are defined as follows

t; =V, in Q and oy = kit + e ) — &Gz in Q.

This is a similar approach as in the mixed methods from [24], but the ¢; are not used there. Here we need
these chemical potentials to manage the last term on the right-hand side of the momentum balance (2.5).
Finally, for each i € {1,2} we use the identity

div(& z) = z2- V& + & div(z),
which, in combination with the second and third rows of (2.3), yields
& —div(o;) = &div(z) = f; in Q.

In summary, these steps lead to the following Biot—Poisson—Nernst—Planck equations in terms of the un-
knowns w, 0, z, p, ¢, X, t;, o; and &, i € {1,2}, as

—div(2ue(u) —01) + e (& — &) + 6(t; —t2) = f in Q, (2.7a)
0—ap+ Adiv(u) =0 in €, (2.7b)

%z +Vp=0 in Q, (2.7¢)

(co + Cf) P — %9 + div(z) = ¢ in Q, (2.7d)

p—ecVx =0 in Q, (2.7e)

—div(ep) = & — & in ), (2.71)

t, — V& =0 in Q, (2.7¢)

—oi + Kiti + qirie ! Cp—&2z2z=0 in Q, (2.7h)

& — div(ey) — &div(z) = fi in Q (2.71)

We endow (2.7a)-(2.7d) with the following boundary conditions
u=0 and z-n=0 on T, (2.8)
and pure Dirichlet boundary conditions with given data xp, & p, @ € {1,2}, are considered for (2.7e)-(2.71):

x=xp and & =&p on I'. (2.9)

3 The weak formulation

In this section, we derive a primal-mixed formulation of the system (2.7) - (2.9). To this end, we first provide
some preliminaries, and then split the analysis according to the respective decoupled problems, namely those
given by the poroelasticity, electrostatic potential, and ionized particles concentration equations.



3.1 Preliminaries

~—

We start by considering, for each ¢ € [1, + c0), the Banach spaces

H(divy; Q) := {T cL2(Q): div(r) € Lt(Q)} :
H'(div; Q) := {T e LY(Q): div(r) € L?(Q)} ,
H! (divy; Q) = {T e LY(Q): div(r) € Lt(Q)} ,

which are endowed with the natural norms:

ITllavee = ITloe + [ldiv(T)llore V7 e H(divi; Q)
ITleave = [ITlose + ldiv(T)loe V7 eH'(div;Q),
ITlleaivise = lIrllose + ldiv(T)lose V7€ H(divi; Q).

We recall that, proceeding as in [26, eqn. (1.43), Section 1.3.4] (see also [21, Section 3.1]), one can prove
(1, +o0) in R2,

6/5, +00) in R3, there holds

that for each t € {

(rm,v) = /Q{T-vu Fodiv(r)) V(ro) € Hidivg @) x (9, (3.3)

where (-,-) denotes the duality pairing between H'/2(I') and H-Y/2(I'). In turn, given t, ¢ € (1, +00)
conjugate to each other, there also holds (cf. [25, Corollary B.57])

(T -n,v) = /Q{'r -Vou + ’UdiV(T)} V (1,v) € H:(divy; Q) x WH(Q), (3.4)

where (-,-) denotes in (3.4) the duality pairing between W—1/44(I") and W4 ().

Now, we notice that there are at least four key expressions in (2.7a)-(2.71) that need to be looked at
carefully before confirming adequate Sobolev and Lebesgue exponents that will specify the trial and test
spaces. These are (§1 — &) @, & @, & z, and & div(z). Given test functions v, s; and 7; associated with u,
t; and &;, respectively, a straightforward application of the Cauchy—Schwarz and Holder inequalities yield

[ @ -e¢-0] < 16 - &lomallelozia lvlon. (3.50)
Q&*P'Sz < |l&llo20 lello.2j:0 [1sillo.q (3.5b)
inz-sz < & llo,21:2 120,255 |ISillo, » (3.5¢)

A & div(z) ni| < ||&illo2ia |div(z)[loe [1illo.2j:0 (3.5d)

where [, j € (1, + c0) are conjugate to each other. In this way, denoting

94 21
ri=2j, 3;:2jil(conjugateof7"), pi=2L, 0 =51

(conjugate of p), (3.6)

it follows that the above expressions are integrable for & € LP(Q), ¢ € L"(Q), 2 € H"(div; ), v € L%(Q),
s; € L2(Q) and, assuming that p > r (a condition that will be satisfied below in (3.7)), we can consider



n; € LP(Q2). Moreover, since we are aiming to apply (3.3) to 7; € H(div,; Q) and & € L*(Q2), we need
that H!(Q) is continuously embedded in L°(2). The latter is guaranteed for p € [1, 4+ 00) when n = 2, and
p € [1,6] when n = 3.

On the other hand, in the forthcoming analysis we require a result on the W7 (Q)-solvability of an
auxiliary Poisson equation (in showing a continuous inf-sup condition). For this we need that 4/3 < r <4
when n = 2, and 3/2 < r < 3 when n = 3. Thus, since » = 23, intersecting this with the previous
restrictions on p, we find the following feasible ranges for r, s, p and g:

{r€(2,4] and s€[4/3,2) ifn=2, {p€[4,+oo) and pe€ (1,4/3] ifn=2, (3.7)

r=3 and s=3/2 ifn=3, p==6 and o=6/5 ifn=3.

In turn, in view of the essential boundary conditions for displacement and Darcy flux in (2.8), we consider
the following closed subspaces of Hilbert and Banach spaces

H(Q) = {v cHY(Q): wp=0 } (3.82)
HE (divy; Q) = {w € H'(div; Q) :  (w-n)p =0 } (3.8b)
H{(div; Q) := {w eH (div;?): (w-n)p=0 } . (3.8¢)

Here the boundary specification is to be understood in the sense of traces. In addition, for ¢ € [1, + 00) we
define

LH(Q) = {q e LY(Q): /Qq =0 } . (3.9)

As announced at the beginning of the section, in what follows we rewrite each variational formulation of
Biot, Poisson and Nernst—Planck equations independently, ending up with three systems whose coupling is
carried out via a fixed-point iteration. We also provide preliminary properties of the bilinear forms involved
in each sub-problem.

3.2 Primal-mixed formulation of the poroelasticity equations

In this section, we follow very closely [33, Section 2] to derive the variational formulation of the poroelasticity
equations (2.7a)-(2.7d) and (2.8), which, given &1, &2, t1, and t2, consist of finding u, 6, z, and p, all the
above in suitable spaces, such that

—div(2ue(u) —01) + e (&G~ &) + (k1 —t2) = f in Q, (3.10a)
0 —ap+ Adiv(u) =0 in Q, (3.10b)

%z LVp=0 in Q, (3.10¢)

<c0 + Of) p— %9 Fdiviz) =g i Q, (3.10d)

u=0 and z-n=0 on I'. (3.10e)

We begin by testing (3.10a) against v € H{(Q) (cf. (3.8a)), which satisfies the bound given by (3.5a). In
this way, applying (3.3) with ¢ = 2, and employing the first boundary condition in (3.10e), we obtain

2/1/9&:(11) re(v) — /QGdiv(v) = /Q (f — e a -8 e — it —t2)> v Vo e HY(Q).  (3.11)



Note that, thanks to the Cauchy—Schwarz’s inequality and (3.5a), each term in (3.11) makes sense for
u € H}(Q), 0 € L2(Q), f € L3(Q), p € L"(Q), & € LP(Q), and ¢; € L2(Q), i € {1,2}. Next, we test (3.10b)
against ¥ € L2(f2), which gives

1
—/ﬂdiv(u)—/Hﬁ + a/pﬁzO v € T2(Q). (3.12)
0 AJa AJa

On the other hand, recalling from (3.5¢) and (3.5d) that z € H"(div; ), and bearing in mind the second
boundary condition in (3.10e), we deduce that z must be sought in H(div; ) (cf. (3.8b)), whence (3.10c)
suggests to look originally for p € W7 (Q). In this way, testing (3.10c) against w € H(divs; Q) (cf. (3.8¢)),
and employing (3.4), we formally get

y/z-w—/pdiv(w) =0 Vw € Hy(divs; ), (3.13)
K Ja Q

from whose second term and (2.6), we notice that it suffices to look for the pressure p in the space Lj(£2)
(cf. (3.9)). In turn, since div(z) belongs to L2(Q2), we test (3.10d) against ¢ € L3(Q) obtaining

(;/QGq—/quiv(z)—<co + Of) /qu:—/ggq VqEL%(Q), (3.14)

which requires assuming that g € L?(€2). In addition, knowing that ¥ € L2(Q), p € L§(Q2), and ¢ € L3(9),
and recalling from (3.7) that r > 2, which certainly yields L"(2) C L?(Q), we realize that the third terms
of (3.12) and (3.14) make sense as well. According to the foregoing discussion, and aiming to conveniently
rewrite the system of equations (3.11) - (3.14), we now introduce the spaces

X:=H}(Q), X :=Hjdiv;Q), X;:= Hi(divs;Q),
Q=L%Q), Qp:=1L;N), and Q2 := Li(Q),

which are endowed, respectively, with the norms

lollx = llvllua,  lzlx, = lzllrave,  llwix, = llwlsav.o,
19llq = [V

09: lIPlar = lpllora, and flafq, = llallog-

In this way, given ¢ € L7(Q), £ = (£1,&) € LP(Q) x LP(Q), t = (t1,t2) € L2(Q) x L%(Q), and p € Lj(),
(3.11) and (3.12) can be reformulated as: Find (u, ) € X x Q such that

as(u,v) + bg(v,6) = Fyei(v) VveX, (3.15)
bs(u,¥) — cs(6,9) +es(p,d) = 0 VieqQ, '

where the bilinear forms a; : X X X > R, b; : X xQ >R, ¢, : QxQ — R, and e; : Q1 x Q — R, and
the functional F ¢ : X — R, are defined, respectively, as

as(u,v) = QM/ e(u) : e(v) V(u,v) € X xQ,

Q
bs(v,9) = — [ Y¥div(v) V(v,9) e X xQ,

Q (3.16)
cs(0,9) = 09 Vo,9 e Q,

Q
es(p,d) = (;/QW V(p,Y) € Q2 x Q, and
Foet(v) = /Q (f — e NG - &) - (t —t2)> ‘v VveX. (3.17)



Similarly, given 6 € L2(€2), (3.13) and (3.14) can be reformulated as: Find (z,p) € X3 x Q such that

ar(z,w) + di(w,p) =0 Vw e Xy,
dQ(z,Q) +ef((07p)7Q) = G(Q) VCJGQQ,

where the bilinear forms af : Xo x X; = R, d; : X; x Q; = R, i€ {1,2}, and ef : (Q x Q1) X Q2 — R,
and the functional G : Q2 — R, are given, respectively, by

(3.18)

ar(z,w) := :/z‘w V(z,w) € Xa x X1,
0
di(w,q) = —/ g div(w) V(w,q) € X; x Qi
. @ .2 (3.19)
ef((0,p),q) = /\/ﬂeq— <00 + A) /qu V((0,p),9) € (Qx Q1) x Qz, and
G(q) = /ng Vg€ Q.

Summarizing, given ¢ € L"(Q), & = (£1,&) € LP(Q) x LP(), and t = (t1,t2) € L2(Q2) x L2(Q), the primal-
mixed formulation for the poroelasticity equations (cf. (3.10)) reduces to gathering (3.15) and (3.18), that
is: Find ((u,0),(z,p)) € (X x Q) x (X2 x Q1) such that

as(u,v) + bs(v,6) = Fyoei(v) VveX,

bs(u, ) — cs(0,9) +es(p, V) =0 Vi eQ, (3.20)
ar(z,w) + di(w,p) =0 Vwe Xy,
da(z,q) +ep((0,p),0) = G(q) Vg€ Qq.

It is important to stress here that, ignoring the bilinear forms e, and ey, the left-hand side of (3.20) shows
a block-diagonal structure with perturbed and generalized saddle-point problems, respectively, as the first
and second block. We take advantage of this fact later on in Section 4.2.

We end this section by remarking that direct applications of the Holder and Cauchy—Schwarz inequalities
allow us to conclude that the above bilinear forms and the functional G are bounded with positive constants
given by

(6] v
laoll s= 2, bullllesll == 1, llesll = G 50 lagl == =
o % (3:21)
el el =1 gl = max{$. €l (ot 5 )} and 1G] =gl
where C,.(2) := |Q]T2;r2 In addition, for each v € X; there holds
Feee)] < IFI{IFloa + llora & — Glope + b —tallon vl . with 3.22)

[F|| := max {1,e7%,4}.

3.3 Mixed formulation of the electrostatic potential equations.

We first recall that the electrostatic potential equations are given by (2.7¢) - (2.7f), and the Dirichlet
boundary condition for x in (2.9), that is

p—eVx =0 in Q, —divip) =& —& in Q, x=xp on I. (3.23)



Then, following [24, Section 3.3], we set the trial and test spaces
X; :=H5(divs; Q), Xo:=H"(div,;Q), M;:=L"(2) and My :=L(Q),
which are provided with the norms

[Pllx, = [l

and deduce that, given &€ = (§1,&2) € LP(2) xLP (), the weak formulation of (3.23) reduces to the generalized
saddle-point problem: Find (¢, x) € X2 x Mj such that

a(p,¥) + iy, x) = Gp) VyeX,
b2(¥,7) = Fe¢(y) VyeM,,

where the bilinear forms a : Xo x X3 — R, and b; : X; x M; — R, with 7 € {1,2}, and the linear functionals
G : X1 — R and F¢ : My — R, are given, respectively, by

sdive@s 1Pl = llellraivaa,  lxlh = lixllore and Iy, = lvllosa,

(3.24)

a(p,P) = /Qs‘lcp-di V(p, 1) € Xa x Xy,

bi(v,y) = /deiv('l/i) V(,y) € X; x My, i € {1,2},
G(¢) = <,¢) ', XD> v’(p S Xl )
Fe(v) = —/Q(El—fz)v Vy € My.

Straightforward applications of Holder’s inequality allows us to conclude that a and b;, with i € {1, 2}, are
bounded with constants given by

la|| == et and ||by]], ||b2]| := 1. (3.25)

By similar arguments there holds

p—r

[Fe( < IFI1IE = Eallopa Vv, ¥y €My, with  |[F[|:= [Q] 7.

(3.26)

In turn, regarding the boundedness of G, we invoke [25, Lemma A.36] and the surjectivity of the trace
operator mapping W17 (Q) onto W'/#7(T"), which imply the existence of a constant c,, such that for the given
xp € W/57(T), there exists vp € W (Q) satisfying vp|r = xp and the estimate |[vp[1,.0 < ¢ X0 ll1/6,m15
which, thanks to (3.4), yields

G < [IGIHPlx, Ve eXi, with G| := ¢ [Ixolli/smr- (3.27)

3.4 Mixed formulation of the ionized particles concentration equations

In what follows we deduce the weak formulation of the Nernst-Planck equations (2.7g) - (2.7i), and the
Dirichlet boundary condition for §; in (2.9), for i € {1,2}, which, given ¢ € H"(div,; Q) and z € H"(div; ),
consist in finding ¢; € L2(Q), & € LP(Q2), and o; in a suitable space to be made precise, such that

t;— V&=0 in Q, (3.28a)

—0i + Kiti + qirie 1 & p—£&2z=0 in Q, (3.28b)
& —div(o;) — & div(z) = f; in Q. (3.28¢)

§=&p on I. (3.28d)
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Note that the spaces to which ¢; and §; are indicated to belong, for i € {1,2}, were derived in Section
3.2 after analyzing the validity of (3.11). These belongings are confirmed next, but we need to suppose
momentarily that & € H'(Q), which implies assuming as well that &p € HY?(T). Indeed, we begin by
testing (3.28a) against 7; € H(div,; ), so that applying (3.3) with ¢ = p to the aforementioned 7; and
¢ € HY(Q), and using the Dirichlet boundary condition for &; (cf. (3.28d)), we get

/ti'Tz‘ + /§i div(r;) = (75 n,&p) Vi € H(divy; Q) (3.29)
Q 0

from which it suffices to look for &; in LP(2), as previously announced. In turn, bearing in mind (3.5b) and
(3.5¢), we test (3.28b) against s; € L2(Q), thus arriving at

ni/ti-si—/ai'si—i—qmlni/§i¢-si—/§iz~sizo VSZ'EL2(Q), (330)
Q Q Q Q

from where it only remains to observe that the second term on the left-hand side makes sense for o; € L2(Q).
Furthermore, assuming that f; belongs to L2(£2), we test (3.28¢c) against n; € L°(Q2) and obtain

/Q i div(e) — /Q & + /Q & div(z)m = /Q f Ymelr(9), (3.31)

whose first term on the left-hand side is well-defined if div(eo;) belongs to L¢(£2), whence we now look for o
in H(div,; ). In addition, being p > r > 2 (cf. (3.7)), it is easily seen, thanks to the Cauchy-Schwarz and
Holder inequalities, that the second and third term makes sense as well. Consequently, we now introduce

the spaces
Hy o= LAQ), My = H(divy;Q), M :=L(Q),

which are endowed, respectively, with the norms

Isllay = llslloe VseHi, |7l = lITllavee Y7 eHa, nllm = lInllope VneM,

define
H := Hy x Ho with product norm ||8]|3¢ := ||s]|n; + |7, VE:i=(s,7)EH,

and set the notations
ti:=(t;,0), 7= (ri,¢;), 8§ :=(si,Ti)eH.

Then, adding (3.29) and (3.30), and gathering the result with (3.31), we conclude that, given (z,¢p) €
X, x Xs, the mixed formulation of (3.28a) - (3.28d) reduces to: Find (£;,&;) € H x M such that

A(t;,8) + B(3i,&) + E.0(8.&) = G(8) Vs, eH,
B(t;,n;) — C(&,mi) + Do(&,m) = Fny) VnieM,

where the bilinear forms A : HxH - R, B: HxM - R, C: MxM, D, : Mx M — R, and
E2p: H x M — R, are defined, respectively, as

(3.32)

At 8) = Iii/ti'si _/Ui’3i+/7i’ti Vi, 8 €M,
Q Q Q
B(8i,mi) = / ni div(7;) V(8i,mi) € H x M,
Q
C(&i,mi) 1= Q&' ni V&, €M, (3.33)
Doen) = [ Gdivam Ve, meM, and
Q
Ezp(8iymi) = _/niz'3i+%€1ﬁi/77i‘:0'3i V(8imi) €EH XM,
Q Q
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whereas the functionals G : H — R and F : M — R are given, respectively, by
G(8i) == (Ti-n,&p) and F(n;) = — /Q fini.

We remark here that, ignoring the bilinear forms &, , and D, the structure of the left-hand side of (3.32)
corresponds to that of a perturbed saddle-point problem.

Applying once again the Cauchy—Schwarz and Holder inequalities, and using the continuous injection
ip : HY(Q) — LP(Q), we readily show that the bilinear forms A, B, and C, and the functionals G and F, are
all bounded with respective constants given by

p—2
Il = max {&;, 1}, B =1, [ic] = [Qf#

. (3.34)
Gl == (1 + llipl) Ninllijor, and || FI = [[filloe0-
Likewise, there hold
D=(&,m)l < DI Iz[1x 1€llag lImill v V&i,ni € M, (3.35)
E20(Simi)l < [EN11(2, @) lIxaxxz [1Sellae Imillaa YV (Si,mi) € Hx M,
with
|D|| =1, and ||| = max{e 'r;1}. (3.36)

3.5 Weak formulation of the full coupled problem

According to the analysis in Sections 3.2, 3.3, and 3.4, we conclude that, under the assumption that f €
L2(Q), g € L2(Q), xp € W/ (T), &p € HY/2(T), and f; € Le(R), i € {1,2}, the primal-mixed formulation
of the Biot—Poisson—Nernst—Planck problem (2.7a) - (2.9) is obtained by gathering (3.20), (3.24), and (3.32),
so that it becomes: Find (u,0) € X x Q, (z,p) € X2 x Q1, (¢, %) € X2 x M; and (£;,&;) € H x M such
that

as(u,v) + bs(v,0) = Foei(v) VveX,
bs(u, ) — cs(0,7) +es(p, V) =0 Vi eQ,
ar(z,w) + di(w,p) =0 Vw e Xy,
d2(z,q) +er((0,p),q) = G(q) Vg€ Qz, (3.37)
a(p, ) + bi(¥,x) = G(v¢) Vi € Xy,
ba(#,7) = Fe(v) Vv €My,
A(t:, 8) + B(5:,&) + E2.0(81,&) G(5:) Vs, eH,
B(&i,mi) — C(&,mi) + Da(&mi) = Fmi) Vi € M.

4 Continuous solvability analysis

In this section, we proceed similarly as in [24] (see also [18, 28]), and adopt a fixed-point strategy to study
the solvability of (3.37). To this end, we define operators solving the decoupled problems, and in terms of
them we set the fixed-point equation that is equivalent to (3.37). Then, we analyze the well-posedness of
the aforementioned problems and equation.

12



4.1 Fixed-point approach

We begin by defining the spaces
Hi = HixH and M = Mx M,
which are endowed with the product norms
173 o= lI7allwy +lrallz V7= (r1,72) € Hio and

nllag = lmllae + ln2llave Vo= (m,m2) € M,
and additionally set the notations

t:=(ti,t2) eH1  and £ = (§,62) e M.
Now, let S : X9 x M x H; — X3 be the operator defined for each (¢, n,r) € Xo x M x H; by

S(¢p,n,r) = 2, (4.1)

where ((u,0),(z,p)) € (X x Q) x (X2 x Q1) is the unique solution (to be confirmed below) of problem
(3.20) when F, ¢ ; is replaced by Fg ., that is

as(u,v) + bs(v,0) = Fynr(v) VveX,
bs(u, V) — cs(0,9) +es(p, ) =0 Vi eqQ, (4.2)
ar(z,w) + di(w,p) =0 Vwe Xy,
da(z,q) +er((0,p).q) = Glg) Vge Q.
In turn, let S: M — X, be the operator defined for each n € M by
S(m) = ¢,

where (¢, x) € Xa x M; is the unique solution (to be confirmed below) of problem (3.24) with F3, instead
of Fg, that is

CL((P,'QD) + b1(11b7X) = G(’#) \V/’l,b S le
b2(,7) = () VvyeMs.

Furthermore, we let T; : Xo X Xo — H; and E; : Xo X Xo — M, i € {1,2}, be the operators defined for
each (w, @) € Xy x X3 by

(4.3)

Ti(w,¢) :=t; and Z;(w,p) := &,
where (£;,&) = ((ti,0),&) € H x M is the unique solution (to be confirmed below) of problem (3.32)
when & , and D, are replaced by &, ¢ and D,,, respectively, that is

A, 8) + B(3i,&) + Ewe(8i,6) = G(8) Vs, eH,

B(ti,m) — C(&,mi) + Dw(&,m) = F(n) Vn € M.

As a consequence, we can set the operators 2 : Xo X Xg - M and T : X9 x Xo — H1 as
E(’ll),(ﬁ) = (El(wa¢)’52(w7¢)) = é and T(w7¢) = (Tl(w7¢)7T2(w’¢)) = ta

for all (w, @) € X2 x Xo. Finally, we introduce the operator IT : Xy x X9 — Xy x Xy defined for each
(w, @) € Xy x Xz by

(4.4)

(w,$) = (S(¢,E(w, $), T(w,$)),S(E(w, ). (4.5)
and realize that solving (3.37) is equivalent to finding a fixed point of IT, that is, (2, ¢) € Xy x X3 such that
I(z,¢) = (2,9¢). (4.6)
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4.2 Well-definedness of the operator S

We first apply an abstract result on perturbed saddle-point problems in Hilbert spaces (cf. [8, Theorem
4.3.1]) and the generalized Babuska-Brezzi theory (cf. [6, Theorem 2.1, Corollary 2.1, Section 2.1]) to the
bilinear form arising from (4.2) when e, and ey are dropped, and then employ the Banach-Necas-Babuska
theorem (cf. [25, Theorem 2.6]) to conclude that the whole problem (4.2) is well-posed, which is equivalent
to stating that S (cf. (4.1)) is well-defined. For this purpose, we now introduce the spaces

X =XxQxXoxQ; and Q := XxQxX; xQq,
which are endowed with the norms
dllx == [lullx +10llq + [Izllx, + [IPllq, Vu:=(u,0,2,p) €X, and
1]l == [lvlx + Vg + lwlx, + [ldlq, Y¥:=(v,9,w,q) € Q.

Then, as announced, we let A : X x Q — R be the bounded bilinear form arising from (4.2) after adding
the left-hand sides of its equations, but without including e, and ey, that is

A(u,v) = as(u,v) + bs(v,0) + bs(u, ) — cs(0,9)

(4.7)
+ af(z,w) + dl(w,p) + d2(z7Q)

for all (4,v) € X x Q. Note that the boundedness A follows from those of a,, by, by, ¢, ar, dy, and
do (cf. (3.21)). In addition, as noticed in advance in Section 3.2, we now stress that A shows the matrix
representation
ag b,
bs —Cs

(4.8)

ar d1
ds

whose block-diagonal structure, composed by the perturbed and generalized saddle-point matrix operators

. . b d . .
given, respectively, by as s Jand [ & ¢ , is evident.
bs —Cg dQ

The above property yields an advantageous feature when showing below the corresponding global inf-sup
conditions. More precisely, introducing

A(u,v A(u,v
Si(4d) = sup (i“’) VieX and  S(¥) := sup (1“’) VieQ,
seq 7o aex ||dlx
F#0 420
we aim to prove next the existence of a positive constant acp such that
Si(u) > aalld|x Vu e X, and, (4.9a)
S2(9) > aalld|o VoeQ. (4.9b)
To this end, and according to (4.8), we decompose A as
A4, ) = As((u,0), (v,9)) + As((z,p), (w,q))  V(4,0) e XxQ, (4.10)

where Ay : (X x Q) x (X xQ) = Rand Ay : (Xy x Qq) x (X1 x Q2) = R are the bilinear forms defined,
respectively, by
As((u,0), (v,9)) = as(u,v) + by(v,0) + bs(u,9) — c5(6,9),

for all (u,0), (v,9) € X x Q, and
Af((z7p)a (waQ)) = af(sz) + dl(’UJ,p) + dQ(Z,Q),
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for all ((z,p), (w,q) € (X2 x Q1) x (X1 x Q2. Thus, thanks to (4.10), it is straightforward to see that there
holds

1 AS ) ’ i A ) I ’ —
2 (v,9)eEX*xQ H(Uvﬁ)HXXQ (w,q)€X1xQ2 ||(w>Q)HX1><Q2
(v,9)#0 (w,q)#0

whence, in order to prove (4.9a), it suffices to show that there exist positive constants o, and af such that

As((w,0), (v,9))
|

sup > o ||(u,0)]|xxq V(u,0) € X x Q and (4.12a)
(v,9)eXxQ (Uv ﬁ)HXXQ
(v,9)#0
As((2z,p), (w,
ap DDA o ) xear ) € X Q1 (1.12b)

(w,q)€X1 xQ2 H(w7Q)”X1><Q2
(w,q)#0

In this regard, and because of the matrix representation of A, (cf. upper block in (4.8)), we find that
establishing (4.12a) is equivalent to proving that the bilinear forms as, bs and c; satisfy the hypotheses of
the abstract result in Hilbert spaces provided by [8, Theorem 4.3.1]. Indeed, we first notice from (3.16) that
a; and cg are clearly symmetric and positive semi-definite. In addition, applying the Koérn and Poincaré
inequalities, which say, respectively, that ||zs('v)||(2),Q > %|v|iQ and |v\iQ > Cp ||'v||iQ for all v € H}(Q),
where Cp is a fixed positive constant, we readily deduce that

as(v,v) = 2u HE(U)HaQ > as||v\|§( VveX, (4.13)

with the constant oy = pCp, thus proving that as is X-elliptic. Furthermore, we know from [29, Chapter
I, eqn. (5.14)] that there exists a positive constant s such that

b (v, 9
sup 2200 5 5 g1 woeq. (4.14)
WX ol

Therefore, under the hypotheses of [8, Theorem 4.3.1], the a priori estimates given by [8, Proposition 2.11,
eqn. (4.3.21)] imply that there exists a positive constant s, depending on ||as||, [|cs||, s, and Bs, such that
(4.12a) holds.

In turn, due to the matrix representation of Ay (cf. lower block in (4.8)), we realize that proving (4.12b)
is equivalent to verifying that the bilinear forms ay, d;, and dy satisfy the hypotheses of the generalized
Babuska-Brezzi theory (cf. [6, Theorem 2.1, Section 2.1]). In fact, we first observe that the kernels of the
bilinear forms d; (cf. (3.19)), i € {1,2}, are given, respectively, by

K, = {w € Hj(divs; Q) :  div(w) =0 in Q} and
K, = {'w € Hj(div; Q) : div(w) =0 in Q}

Thus, resorting to [27], we have the required continuous inf-sup conditions for ay.

Lemma 4.1. There ewists a positive constant oy such that

sup as(z,w) > of ||z]|x, Vze Ky, and (4.15a)
wekK; ||wHX1
w#0
sup ag(z,w) > 0 VweK;,w#0. (4.15b)
zeKo
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Proof. It reduces to a minor modification of the proof of [27, Lemma 2.6], which first yields (4.15a) with
ap = ﬁ, where Dy is the bounded linear operator defined in [27, Lemma 2.3]. In turn, proceeding
similarly there holds
v
sup af(z,w) > —[lw|j.o Yw €Ky,
z€Ko K

which proves (4.15b). O

Furthermore, regarding the continuous inf-sup conditions to be satisfied by the bilinear forms d;, i €
{1,2}, we stress that the one for d; can be found in [27, Lemma 2.7], whereas the one for da, to be provided
next, makes use of the fact that Q has been assumed to satisfy a uniform exterior ball condition (cf. Notation
conventions and preliminaries in Section 1). Indeed, Lemma 4.2 below, and later on Lemma 6.1, are the
only places where this hypothesis is employed.

Lemma 4.2. There exists a constant Bo > 0 such that

d2 w,q

sup 2020 5 g 0 Vee Q. (4.16)
wEeXo H’U)||X2

w#0

Proof. Thanks to the aforementioned geometric assumption on €2, we can apply [32, Theorem 1.1] to deduce
that, given ¢ € Qg := L(12), there exists a unique u € H?(Q) such that

Au=¢q in 2, Vu-v=0 on T, /u: ,
Q

and
lullze < Cligllo.q,
with a constant C' > 0 depending only on €. Thus, letting w := Vu € H (), it follows that div(w) = ¢

in Q and w-v = 0 on I'. In addition, due to the continuous embedding i, : H*(Q) — L"(Q2), which is valid
for the range of r specified in (3.7), we get

[wllora < llirll wllio < [lirlllullzo < Cllirlllgllos

so that we readily conclude that w € Xy = H(div;2) and

lwlx, = ll@lora + [div(w)llon < (1 + Cllirll) llaloe- (4.17)
Finally, bounding the supremum by below with w, and using (4.17), we obtain
ds (w, ds(w, 1

sup G2(a)  delwra) —lglloa

weX, [wllx, lwllx, — (1 + Clirl)

w#0

. : -1

which proves (4.16) with B2 := (1 + C|li|]) . O

Consequently, thanks to the previous discussion, the required hypotheses of [6, Theorem 2.1, Section 2.1]
are satisfied, and hence the a priori estimates provided by [6, Corollary 2.1, Section 2.1] imply that there
exists a positive constant s, depending on ||ay||, af, 81 (the constant of the continuous inf-sup condition
for d; in [27, Lemma 2.7]), and f2, such that (4.12b) holds.

Thus, having proved (4.12a) and (4.12b), the required inf-sup condition (4.9a) follows straightforwardly

from (4.11), which gives the constant aa := % min {as,a f}. Similarly, using that A, is a symmetric
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bilinear form, and that the transpose of A ¢, defined as A} (('w, q), (z,p)) = Af((z,p), (w, q)), also satisfies
the hypotheses of the generalized Babuska-Brezzi theory, we are able to prove (4.9b) by using analogue
arguments to those yielding (4.9a). In particular, note that the matrix representation of A} arises from the
ar d2

d ), and hence the hypotheses of [6, Theorem 2.1,
1

one of A after exchanging d; and d», that is <
Section 2.1] are clearly attained.

Now, we set the product spaces X := (X x Q) x (X2 x Q1) and Q := (X x Q) x (X1 x Q2), so that,
given (¢, m,r) € Xog x M x Hq, (4.2) is equivalent to finding 4 = ((u, ), (2,p)) € X such that

A(u, D) + es(p,9) + ef((0,p),q) =Fpnr(v) + G(¢g) VU= ((v,9),(w,q) €Q. (4.18)

Hence, employing (4.9a) and the boundedness of ||e,|| and ||ef|| (cf. (3.21)), we find that

A(u,v 9 0
sup 2L L) LEHEDLD > foy — max (el llefl} Yl vaiex,
TeQ [icfe
540

from which, under the assumption that

o? o
max{“es“,“ef”} = C’r’(Q) max {00‘1')\,)\} S 77 (419)
we deduce that
Al s(p, ¥ 0, p), . .
sup (u,V) + e (pﬁ ) + e ((0,p),q) . QAHUHX — (4.20)
i:‘i(@ 19 g 2
v#0

Analogously, but employing (4.9b) instead of (4.9a), and assuming again (4.19), we obtain

A U, v S 719 97 ) T O
sup (u,v) + e (p_’ ) +es((0,p),q) > a—AHUHQ Vi eQ. (4.21)
@isog HUH@ 2

Note that (4.19) becomes feasible for sufficiently small ¢y and for the quasi-incompressible case (A — +00).

We are now in a position to establish the well-definedness of S.

Lemma 4.3. Assume that the data satisfy (4.19). Then, for each (¢p,m,r) € Xo X M x H1, there exists a
unique ((u, ), (z,p)) € (XxQ)x(X2x Q1) solution to (4.2), and hence we can define S(¢p,m,r) := z € Xs.
Moreover, there exists a positive constant Cg, depending on aa, €, and 6, such that

18(@,n,7)lIx, = [Izllx, < [[(w,0)[xxq + [[(2,0)[[x2xq

(4.22)
< Cs{IIfloa + llgloa + Inlaclllora + Il }
Proof. Thanks to the boundedness of A, e,, and ey, and the global inf-sup conditions (4.20) and (4.21), a
direct application of the Banach—Necas—Babuska theorem (cf. [25, Theorem 2.6]) provides the existence of
a unique solution ((u,#),(z,p)) € (X x Q) x (X2 x Q1) to (4.2). Moreover, the a priori estimate (4.22)
follows from [25, eqn. (2.5)] along with the boundedness of Fg 5, (cf. (3.22)) and G (cf. (3.21)). O

4.3 Well-definedness of the operator S

We now prove that (4.3) is well-posed (equivalently, that S is well-defined), by resorting to the analysis
from [24, Section 4.2.2], where the same bilinear forms involved here arose. Indeed, the continuous inf-sup
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conditions for a, by, and by that are required by the Babuska—Brezzi theory (cf. [6, Theorem 2.1, Corollary
2.1, Section 2.1]) for the unique solvability of (4.3), were established in [24, Lemmas 4.3 and 4.4] with
constants that here we denote «, 51, and 5o, respectively. In particular, recall that those regarding a involve
the kernels K; of the bilinear forms b;, 7 € {1, 2}. Thus, a simple application of the aforementioned theory
implies the following result, which, up to minor differences, coincides with [24, Theorem 4.5].

Lemma 4.4. For each n = (m,m2) € M, there exists a unique (¢,x) € X2 x My solution to (4.3), and
hence one can define S(n) := ¢ € Xa. Moreover, there exist positive constants Cg and Cg, which depend

one, ¢ (cf. (3.27)), |9, p, r, @, 51, and Ba, such that

18Ik, = Ilx, < Cs {IIxollysrr + lmlope},  and (4.23a)

Il < Cs {lxollyjerr + Imllogel- (4.23b)

Proof. We omit further details and just mention that the derivations of (4.23a) and (4.23b) make use of the
boundedness of F;, (cf. (3.26)) and G (cf. (3.27)). O

4.4 Well-definedness of the operators T and E

In this section, we follow the approaches from [18, Section 3.2.2] and [28, Section 3.3] to prove that the
operators T and E are well-defined. More precisely, we first apply [6, Theorem 2.1] and [28, Theorem 3.2]
to the formulation arising from (4.4) when &,, ¢ and D,, are dropped, and then employ the Banach-Necas—
Babugka theorem (cf. [25, Theorem 2.6]) to conclude that the full system (4.4) is well-posed for each i €
{1,2}. To this end, as announced above, and similarly as in Section 4.2, we let A : (H x M) x (HxM) = R
be the bounded bilinear defined by the sum of the left-hand sides of (4.4), excluding Dy, and &, ¢, that is

A((73,&), (8i,mi)) = A(7i,8i) + B(8i,&) + B(Fi,mi) — C(&i,mi) (4.24)

for all (7,&), (8i,m) € H x M, and proceed to show next that A satisfies continuous inf-sup conditions
with respect to its first and second components. Needless to say, the boundedness of A follows from those
of A, B, and C (cf. (3.34)).

It follows from (4.24) that the aforementioned property for A is equivalent to proving that the bilinear
forms A, B, and C, satisfy the hypotheses of [28, Theorem 3.2], which is actually a slight improvement of
the original result for perturbed saddle-point problems provided by [22, Theorem 3.4]. In this regard, we

first notice from (3.33) that A and C are positive semi-definite, that is
A(gz,gl) > HiHSiH(Q)Q >0 Vgl S H, and

Clnini) = Inillga =0  VmieM.

In turn, it is readily seen that C is symmetric, and that the null space V' of B is given by

Vi=Hi xVy, where Vj := {’Ti € H(divy; Q) : div(ry) =0 in Q} (4.25)

In addition, A shows the matrix representation ( ; B >, where A : Hi x H1 — R, B1: H1 x Ha — R,
2

and By : H1 X Ho — R are the bilinear forms defined as

A(ti, Si) = Iii/ t;-s; Vit;,s; € Hq
Q
Bl(Si, Ti) = —/ Ti" 8 V(Si,TZ') € Hy X HQ, (4.26)
Q
BQ(SZ‘,TZ‘) = / Ti S V(Si,Ti) € Hi x Ho.
Q
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According to the above, and similarly as in Section 4.2, we deduce that in order for A to satisfy the inf-sup
conditions specified in [28, eqns. (3.31) and (3.32), Theorem 3.2], we just need to prove that A, By, and Bs
verify the hypothesis of [6, Theorem 2.1]. In particular, it is easily seen that A is H;-elliptic since

A(Si, Si) = K; HSZH%,Q Vs; € Hi , (427)

and hence A satisfies the assumptions of [6, Theorem 2.1, eqns. (2.8) and (2.9)]. Note that this holds
irrespective of the conditions defining the kernels K; of Bj|r2q)xv;, J € {1,2}, which, due to the fact that
B = —Bs,, are given by

Ki =Ky = = {Sie}[l: /Si'Ti—O VTiGV()}. (4.28)
Q

Indeed, all what is needed is that ' be contained in H;. Furthermore, regarding the bilinear forms B; and
By, we now consider T; € Vj (cf. (4.25)), that is 7; € H(div,; Q) such that div(7;) = 0 in €2, and observe
that, bounding by below with s; = —7; (for By) and s; = 7; (for Bs), there holds for each j € {1,2}

Bj(si, T;) Bj(s;, T;)

sup —i—r—— = sup > |Tilloe = lITilla, V7€V (4.29)
sicry lsilla sierz) lIsilloe
8;7#0 8;7#0

Hence, thanks to (4.27) and (4.29), we can apply [6, Theorem 2.1] to conclude that there exists a positive
a, depending only on k;, such that the whole bilinear form A satisfies

‘A _)'7 S ~ || = —
sup (fl $) > al|7illx Vr, eV. (4.30)
siev |ISilln
5,20

Moreover, exchanging the roles of By and Bs, and applying again [6, Theorem 2.1], we conclude that

A(7, 8 S .
supy > a |8l Vs, eV.
fev [I17illn
7,20

On the other hand, we know from [27, Lemma 2.9] (see also [18, eqn. (3.23)]) that B (cf. (3.33)) satisfies
the required continuous inf-sup condition, which means that there exists a positive constant Sz such that

B(3;, n;
sup M > Balnillopo  Vnie M.
SeHM 189

(sixn);«éo

Thus, having A, B, and C satisfied the hypotheses of [28, Theorem 3.2], we deduce the existence of a positive
constant a4, depending only on @, £z, ||A||, and ||C||, such that

A((7i, &), (8i,mi))

sup = > aal|(Fi, &) |laxm YV (7, &) € Hx M, and (4.31a)
Gomerxm NS mi)ll#xm
(8:,m:)#0
A((7, &), (Si, ni - .
sup TS0 5t o (rom) s ¥ (Gem) € Hox M. (4.31b)

Foinersm (T &)llrxm
(74,£:)7#0

Going back to (4.4) with the given (w, ¢) € Xo x Xo, we let Ay g : (H x M) x (H x M) — R be the
bounded bilinear form arising after adding its left-hand sides, that is (cf. (4.24))

Aw o ((Fi, &), (8i,m:) = A((F5,6), (8,mi) + Ew,g(8i,6) + Daw(&ismi), (4.32)
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for all (7;,&;), (8;,m;) € H x M. In this way, (4.4) can be rewritten equivalently, as: Find (£;,&) € H x M
such that

Awol((ti, &), (5i,m) = G(8) + F(ni) Y (Sim) € H X M. (4.33)
Note that the boundedness of A, &£ ¢, and Dy, (cf. (3.34), (3.35), and (3.36)) guarantees that A, ¢ is

bounded as well. In turn, bearing in mind (4.32), (4.31a), and again the boundedness of £y ¢ and Dy, we
readily show that for each (w, @) € Xy x Xo there holds

A o (75, &), (8i,mi ﬂ
qup Al &0 Gt 5 {4 | o (1D, €1} . @), } 175 € ens.
(8i,mi)eH XM (8, mi) [l x m

(8i,m:)#0

for all (7;,&) € H x M, from which, assuming that

A
[(w, @) xoxx, <R = , (4.34)
e 2 max {||D|, €]}

we conclude that

Aw lf:i? 1)y §i7 il 87 — —
Sup 7¢(~(A _5) i) SANFE ) lxm Y (Fi&) € H X M. (4.35)
(8i,mi) EH XM |(317772)||7-L><M 2

(8i,m:)#0

Proceeding similarly as above, but now employing (4.31b) instead of (4.31a), and under the same assumption
(4.34), we arrive at

Ao (T3, &), (8im) 4
- 2

(74,6) EH XM (71, &) |2 x M

(Fi,6i

(8o mi)llxm — V(8i,m) € H x M. (4.36)

The well-definedness of the components of T and =, and hence of themselves, can be stated now.

Lemma 4.5. For each i € {1,2}, and for each (w,®) € Xo x Xy satisfying (4.34), there exists a unique
(t;, &) = ((ti,o'i),&;) € H x M solution of (4.4), and hence we can define Ti(w, @) = t; € Hy and
Ei(w, @) := & € M. Moreover, there exists a positive constant Cr, independent of (w, @), such that

ITi(w, @)l + 1Ee(w, d)lla = [[Eillz, + [1Gillm

B (4.37)
< NE &)l < Or {ligiolar + Ifillogo )

Proof. Thanks to (4.35) and (4.36), the proof reduces to a direct application of [25, Theorem 2.6], where the
derivation of the a priori estimate (4.37) makes use of the expressions for ||G|| and ||F|| given by (3.34). O

4.5 Solvability analysis of the fixed-point equation

Knowing that the operators S, g, T, E, and hence IT as well, are well-defined, we now address the solvability
of the fixed-point equation (4.5) by means of the Banach fixed-point theorem. We begin by setting the ball

W) = {(w,¢) € Xax Xt [(w,¢)xaxxs <R} (4.38)

where R > 0 is defined in (4.34), and provide next a condition on the data ensuring that IT maps W(R) into
itself. In fact, bearing in mind the definition of IT (cf. (4.5)), and employing the a priori estimates for S,
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S, T, and E (cf. (4.22), (4.23a), and (4.37), we deduce the existence of a positive constant C'(R), depending
only on Cg, Cg, Cr, and R, such that for each (w, ¢) € W(R) there holds

2
M. 8)lxxs < C® {floe + lolon + Doller + 3 (Iollar + 1filoon) - (439

=1

A straightforward consequence of (4.39) implies the following result.

Lemma 4.6. Assume that the data are sufficiently small so that

2

o2+ lollysrn + 3 (I€olar + Iillosn) b < 7. (4.40)

=1

o(®) {ufum t g

Then, II(W(R)) € W(R).
Our following goal is to show that IT is Lipschitz-continuous, for which it suffices to show that S, g, =,
and T satisfy suitable continuity properties. We begin with the corresponding result for S.

Lemma 4.7. There exists a positive constant Lg, depending on €, §, and aa, such that

1S(¢,€,8) = S(¢.m 7)lIx, < Ls {€llaelle— Blix, + I9lx, 16— mllaa + e —rllae . (441)

fOT all (Qovg’t)’ (@’7,7777') € X2 X M x %1-

Proof. Given (¢,&,t), (¢p,n,1) € Xog x M x Hi, we let S(p,&,t) := z € Xy and S(¢,n, 1) = 2o € Xo,
where 4 = ((u,0),(2z,p)) € X and 4y = ((uo,60), (20,p0)) € X are the respective solutions of (4.2),
equivalently (4.18), that is

A(d,V) + es(p, ) + e;((0,p),q) = Fuet(v) + G(g) VU= ((v,9),(w,q)) €Q,
and
A(ﬁ()vﬁ) + es(p0>19) + ef((eo,po),q) = F@'r],r(”) + G(Q) VU= ((,v71'9)’ (waQ)) S Q
It follows from the foregoing identities and the bilinearity of A, e,, and ey, that
A(t — g, ¥) + es(p —po,V) + er((0 —00,p —10): ) = (Fpet — Fonr)(v) VIeQ, (4.42)

so that, applying the global inf-sup condition (4.20) to 4% — 4o, and using (4.42), we find that

HS(cp,ﬁ,t) - S(d)an?r)sz = ”Z - ZOHT,diV;Q < Hﬁ - ﬁOHX

< 2 sup (Fyet *_’F¢>,nm)('v) 7 (4.43)
A $cQ 19]lo
G20

where, for each v := ((v,9), (w,q)) € Q (cf. (3.17))

(Fogr~Fonr)®) = [ (== (6~ o~ (n - m)o) = 5((ts—ta) = (ra =) ) 0. (440

Q

Then, adding and subtracting the expression (§; — &2)¢ - v , we get

/ e (G -&L)e—(m—me) v = / e ! {(fl —&)e—¢)— ((m—&)— (m2— fz))q-')} ‘v,
Q

Q
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from which, employing the Cauchy-Schwarz and Hélder inequalities, we find that

L& (@ =ede=m=—m)-v < = {IElos le= bl + |8l In—Elosa} ol (445
In turn, proceeding similarly, we readily obtain

/95((151 —ty) — (r] — 7“2)) v = /Qé((tl —r1) + (ro— tg)) v < Jlt—rloalv]

In this way, replacing (4.45) and (4.46) back into (4.44), and then the resulting estimate in (4.43), we arrive
at (4.41) with Lg := % max {18} O

00 (4.46)

Next, we resort to a result from [24] to establish the continuity of S.

Lemma 4.8. There exists a positive constant Lg, depending only on (2, the inf-sup constants & and EQ (cf.
Section 4.3), and ||a|| (cf. (3.25)), such that

IS(€) =Smlx, < Lgllé—nlm V€& meM. (4.47)

Proof. It reduces to the same proof of [24, Lemma 4.9]. O

Recalling that W(R) is the closed ball defined by (4.38), we now prove the continuity of T and =.

Lemma 4.9. There exists a positive constant L, depending only on a4, Cr, €, and k;, i € {1,2}, such
that
IT(z, ) — T(w, P)|l3, + [[E(2z,¢) — E(w, d)|am

(4.48)
J

2
< Lr Y {lgslar + Ifillogn} Iz @) = (w, ) Ixaxxs
=1

for all (2,0), (w, $) € W(R).
Proof. Given (z, ), (w,¢) € W(R), we let for each i € {1,2}

Ti(z,p) =t €Hi1, Ei(z,p) =& eM, Ti(w,¢) :=r;€H, and Zj(w,¢) = s € M,
where (t;,&) = ((ti,a'z-),&), (74, 56) = ((ri, Ci)s %Z-) € # x M are the respective solutions of (4.33), that is

Az o((E,&), (Si,m) = G(8:) + Flm) and Ay (i, 2a), (5i,m:)) = G(8:) + F(m),

for all (8;,n;) € H x M. Tt follows from the foregoing identities and the definitions of the bilinear forms
Ay g (cf. (4.24), (4.32)), and Dy, and &, (cf. (3.33)), that

Az o (E3,6) — (Fi56), (8i,m1) = Az ((,6), (Binmi)) — Az ((Fi, 54), (5i,mi))
= A'w,¢(("7i’ ), (gi,m)) - Az,go(("_:ia i), (§i777i)) (4.49)
= w*27¢*¢(§i7%i) + Dw—z(%iani)-

Hence, applying the global inf-sup condition (4.35) to the bilinear form \A. , and the vector (5, &) — (7, 7).
and employing (4.49) and the boundedness of £, 4 and Dy, (cf. (3.35)), we find that

- - 2 Ew—z.0—p(8iy 7)) + Dw—z (5, m;
H(ti,gi)—(ri,m)uyxM < = sup w—2z,¢ ‘P(i Z) w z( 4 z)
QA (5;,m)eHXM (875 1) |3 x M
{ } (8i,m:)#0 ,
2 max ([|€]], [| D]
< oa [#illo,p0 1(2, ) — (W, ) x3xx5
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from which, along with the a priori estimate (4.37) for ||5¢|0,0,0, @ € {1,2}, and the expressions for ||£|| and
ID|| (cf. (3.36)), we conclude (4.48) with L as indicated. O

Having derived the continuity properties of the operators S, §, T, and E, we now look at the one of the
fixed-point operator II. Indeed, given (z, ), (w, ) € W(R), we first observe from the definition of IT (cf.
(4.5)) that

= [S(¢,E(z,9), T(z,¢)) — S(#,E(w, ¢), T(w, $))|| + [S(E(2. ) — S(E(w,¢))]|-

Note that here and below, for simplicity, we omit the subscripts of the norms involved. Then, employing
the respective properties of S (cf. (4.41)) and S (cf. (4.47)), and performing some algebraic manipulations,
we deduce from (4.50) that

HH<Z7 SO) - H(wa ¢)H
< LslIE(z,9)lllle — ¢l + (Lg + Ls | 9ll) [E(2, ¢) — E(w, ¢)|| + Ls | T(2, ) — T(w, $)] .
In this way, the foregoing inequality along with the a priori estimate for [|2(z, )|| (cf. (4.37)), the fact that

ll¢|| <R, and the Lipschitz-continuity of T and Z (cf. (4.48)), yield the existence of a positive constant Ly,
depending only on Lg, Cr, Lg, LT, and R, such that

(4.50)

2
(2, ) — W(w, @) < Lr Y {leinllijzr + I fillogo ) (2. 0) — (w, $)] (451)
=1

As a consequence of (4.51), we state next the main result of this section.

Theorem 4.10. Besides (4.19) and (4.40), assume that the data satisfy

2

L 3 {lenliar + Ifilloga} < 1. (4.52)

i=1

Then, the fized-point equation (4.6) has a unique solution (z,¢) € W(R). Equivalently, the coupled problem
(3.37) has a unique solution ((u,0),(z,p)) € (X x Q) x (X2 x Q1), (¢,x) € X2 x My, and (£, &) €
H x M,i € {1,2}. Moreover, the following a priori estimates hold true

2
I 0)lxxq + Iz D)lxexa < Cs {IFloe + lgloe + Y (I&olyar + Ifilo.en) }
=1

2
Cs {Ixollyjrr + Y (linllyjzr + Ifilloge) }
=1

Cr {llginllor + Ifilloga}s i€ {12},

IN

15 X) 12501

(£, &) |3 m

IN

where 53 and (~)’§ are positive constants depending only on Cs, Cg, Cr, and R.

Proof. Lemma 4.6 guarantees that IT maps W(R) into itself. Hence, in virtue of the equivalence between
(3.37) and (4.6), and bearing in mind the Lipschitz-continuity of IT (cf. (4.51)) and the hypothesis (4.52),
a straightforward application of the Banach fixed-point theorem implies the existence of a unique solution
(z,¢¢) € W(R) of (4.6), and thus a unique solution ((u,#), (z,p)) € (X x Q) x (X2 x Q1), (¢, x) € Xa x My,
and (£;,&) € H x M, i € {1,2}, of (3.37). In addition, the a priori estimates follow straightforwardly from
(4.22), (4.23a), (4.23b), (4.37), and bounding |¢||o.rq, which appears in the original version of the first
estimate above (cf. (4.22)), by R. O
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5 A Galerkin scheme

In this section, we introduce a Galerkin scheme for (3.37), and analyze its well-posedness by means of
the discrete analogue of the fixed-point approach developed in Section 4. In particular, for the solvability
analysis of the Galerkin schemes associated with the decoupled problems studied in Sections 4.2, 4.3, and
4.4, we employ [8, Theorem 4.3.1], and the discrete versions of [25, Theorem 2.6], [6, Theorem 2.1, Corollary
2.1, Section 2.1], and [22, Theorem 3.4], which are given by [25, Theorem 2.22], [6, Corollary 2.2, Section
2.2], and [22, Theorem 3.5], respectively.

5.1 Preliminaries

We begin by considering arbitrary finite element subspaces of the continuous spaces indicated as follows

X, CH(Q), QunCL(Q), XapnCHy(div;Q),

Xin CHj(divi ), Qup CLG(Q), Qo CLJ(Q),

Xop ©Xo, X1 CXy, MppCSM, My, CM,,

Hin CSH1, Hopn S Hz, and M, CM.
Hereafter, i stands for both the sub-index of each foregoing subspace and the size of a regular triangulation
Tr of Q made up of triangles K (when n = 2) or tetrahedra K (when n = 3) of diameter hg, that is

h = max{hK . K e 771} Specific finite element subspaces satisfying the stability conditions to be
introduced along the analysis will be provided later on in Section 6. Then, setting the notation

—

tin == Einoin), Tin = (rin,Cip), and Sip = (Sin, Tin) € Hp := Hip X Hop,

the Galerkin scheme associated with (3.37) reads: Find (upn,0n) € Xp x Qp, (2h,0n) € Xop X Qup,
(¢, Xn) € Xop X My, and (&5, & 1) € Hp x My, i € {1,2}, such that

as(up,vp) + bs(vp,0p) = Fy, ¢ tn(vn),
bs(up, 9n) — ¢s(0n, Un) + es(pn, Un) = 0,
ag(zp, wp) + di(wp, pp) = 0,
da(zn, qn) +ef((On,pn)an) = Glan), (5.1)
a(en, ¥n) + bi(¥p, xn) = G(¥n),
ba(n;Th) = Fg,(m),
Atin, 8in) + B(Ein, &in) + Eanipn Bins&in) = G(Sin),
B(&inmin) — C(&insmin) + Dz, (Cipsmin) = Fin),

for all (vy,,94) € Xp x Qn, (Wh,qn) € Xipn X Qon, (W¥h,7) € Xip X Moy, and (85 4,mi0) € Hip X My,

5.2 Discrete fixed-point approach

In order to analyze the solvability of (5.1), we introduce next the discrete version of the strategy employed
in Section 4.1. We begin by adopting the notation

th = (bip,ton), Thoi= (PLpsron) € Hap = Hin X Hipn,
€ = (Eunban)s Mp = (Mpmon) € My == My x My,
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and by letting Sy, : X9 ), x My, X Hyp — Xy, be the operator defined by

Sh(¢h7nha Th) = Zhp v(¢ha ’r’halrh) S X2,h X Mh X Hl,h7

where (up,0,) € X, x Qp, and (24, pr) € Xgp X Qi constitute the unique solution (to be confirmed) of
the first four rows of (5.1) with Fg, y », instead of Fy, ¢, ¢,. Similarly, we define Sj : My, = Xg 1, as

Sh(my) == ¢n Y, € My,

where (¢, xn) € Xa, x My, is the unique solution (to be confirmed) of the fifth and sixth rows of (5.1)
with Fy, instead of F¢,. Furthermore, we let T;j @ Xop X Xop — Hyp and Zip 0 Xop x X — My,
i€ {1, 2}, be the operators given for each (wp, ¢;,) € Xap, x Xgp, by

Tin(wn, @) = tipn and  Z;p(wn, dp) = &4,

where (Ei,h,gi,h) = ((ti,h,a@h),&ﬁ) € Hp x My, is the unique solution (to be confirmed) of the last two
rows of (5.1) with &, ¢, and Dy, instead of £, ,, and D, , respectively. Hence, we can set the operators
Ty, : Xg’h X Xg}h — %l,h and = Xg’h X Xg}h — Mh as

Ty(wn, @) = (Trp(wn, &), Top(wn, ¢p,)) = tn, and
En(wp, @) = (Evn(wn, dp), Zon(wn, @) = &,

for all (wp, ¢y,) € Xop x Xy p. Finally, introducing the operator ITj, : Xo , x X p, — Xy 5 X Xg p, defined as

I, (wh, @) = (Sh(dn, En(wn, @), Tr(wh, @1)), Su(En(wh, 1)) ¥ (wh, dp,) € Xop x Xop

we see that solving (5.1) is equivalent to finding a fixed-point of Iy, that is, (25, ¢;) € Xap x Xg, such
that

Iy (2h,8) = (20, 1) - (5.2)

5.3 Well-definedness of the operator S,

In what follows we proceed as in Section 4.2. In fact, we first observe that the properties of the bilinear
forms as; and cg, namely symmetry, positive semi-definiteness, and ellipticity, remain valid as such in the
present discrete context. In particular, ag is certainly Xp-elliptic with the same constant as := puCp (cf.
(4.13)). Next, in order to continue the analysis, we need to assume the discrete version of (4.14), that is:

(H.1) there exists a positive constant 3, q, independent of h, such that

sup ————— > BsallUnlq VI € Qn.
v, EX) ”UhHQ
v, #0

Thanks to the above discussion and hypothesis (H.1), we can apply again [8, Theorem 4.3.1] to deduce,
similarly to (4.12a), its discrete analogue, that is the existence of a positive constant o 4, depending on
llasl, lles|l, as, and fBs 4, such that

sup A ((up, 0n), (v, Up))

(vp,95)EXLXQp ||(vh719h)HX><Q
(vr,0%)#0

> asal|(un, On)llxxq Y (un,0h) € Xp X Qp. (5.3)
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On the other hand, we now introduce the discrete kernels of d;, 7 € {1, 2}, namely
K} = {'wh €Xypn: di(wp,q) =0 Vg€ Ql,h} and

Kop = {'wh € Xop: do(wp,qn) =0 Van € QQ,h} ,
and consider the following additional hypotheses:

(H.2) there exists a positive constant ayq, independent of h, such that

ar(z,, w
sup ay(zn, wn) > ard||znllx, Vz, e Koy,
wreK HwhHX1
'wh;éO

sup ag(zp,wp) > 0 Vwp € Kip,wp, #0, and
zhng,h

(H.3) for each i € {1, 2} there exists a positive constant j3; 4, independent of h, such that

dA Wh, qp
qup LG o g Y€ Qi
ot Twnllx,

wp#0

In this way, thanks to (H.2) and (H.3), and similarly to (4.12b), we derive its discrete analogue as
a straightforward consequence of [6, Corollary 2.2, Section 2.2], which means that there exists a positive
constant as g4 depending only on ||af|, afq, P14, and B2 4, such that

sup As((zn, pn), (Wh, qn))

(’wh,qh)EXLhXngh H(wh’qh)”X1XQ2
(wh,qn)#0

> oafq||(zhspn)llxaxqQu V(zh,pn) € Xopn X Qrp - (5.4)

Having established (5.3) and (5.4), a direct application of [25, Proposition 2.42], along with the discrete
version of (4.11), imply, in turn, the discrete version of (4.9a) with the constant ap g = % min {Ots,d, afyd}.
Moreover, using again the symmetry of A, and the transpose A'Ji of Ay, as we did in the continuous analysis,
we are able to prove the discrete analogue of (4.9b) as well. Consequently, under the discrete counterpart

of (4.19), that is

a? « QA g
o (el oI} =€) max {a + 5.5 | < %42,

we arrive at the discrete versions of (4.20) and (4.21), and hence we can state the following result.

(5.5)

Lemma 5.1. Assume that the data satisfy (5.5). Then, for each (¢y,my,Th) € Xop X My, x Hyp, there
exists a unique ((un,0h), (zh,pn)) € (X x Qp) x (Xop x Q1) solution of the first four rows of (5.1),
and hence one can define Sp(@y, Ny, Th) = zZn € Xop. Moreover, there exists a positive constant Cs q,
depending only on ap q, €, and d, such that

ISh(@ns s Tr)llxe = llznllxs < [1(un, O0n)llxxq + I1(Zh; Pr)lIxaxQu

< Csgq {Hf (56)

00 + llglloe + Innllaldnllore + H'f’hHHl}-

Proof. Similarly to the proof of Lemma 4.3, the result follows as a direct application of the discrete Banach—
Necas-Babuska Theorem (cf. [25, Theorem 2.22]). O
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5.4 Well-definedness of the operator gh
We begin by letting K; j, be the discrete kernel of b;, i € {1, 2}, that is

K;p = {% €eXin: bi(n,m) =0 Vye Mz’,h},
and by assuming the following hypotheses

(H.4) there exists a positive constant agq, independent of h, such that

a\Pp, Yp ~
sup o, ¥n) > aqllonllx,  Vén € Kap,
YREKY R ||1/}h|’X1
Yr#0
sup  a(¢p,¥n) >0  Viypb €Kiy, ¥p#0, and
€K p,

(H.5) for each i € {1, 2} there exists a positive constant Bi,d, independent of h, such that

bi (Y, vn ~
sup biCn, ) > Bia v, Vo € My, -
YREX; b Hwh”xz

Yp#0

As a consequence of (H.4) and (H.5) we are able to state now the discrete version of Lemma 4.4

Lemma 5.2. For each ny, = (1 n,m2,n) € My, there exists a unique (¢y, xXn) € Xop X My, solution of the
fifth and sizth rows of (5.1), and hence one can define Sp(ny,) == ¢y, € Xa . Moreover, there exist positive

constants Cg , and C~’§ which depend on €, ¢, (cf. (3.27)), ||, p, r, aq, P14, and §2,d7 such that

&
ISutm)lixa = lenlixs < Ca{ ol o + o}, and (5.72)

Ixnlies < Cs g {IPollsrr + Imallopa (5.7)

Proof. It reduces to a direct application of [6, Corollary 2.2, eqns. (2.24), (2.25)]. O

5.5 Well-definedness of the operators T, and =,
In what follows we proceed similarly as in Section 4.3. We begin by noticing that the positive semi-

definiteness and symmetry properties involving the bilinear forms A and C are certainly valid at the present
discrete context as well. In turn, it is easily seen that the discrete Kernel V}, of B is given by

Vh = Hl,h X V(]7h7 where V()JL = {Ti,h S 'Hg,h : / i,k diV(Tijh) =0 Vmﬁ < Mh}
Q
Thus, assuming the hypothesis

(H.6) div(Hap) € My,

we readily deduce that Vj j, becomes
Vo == {Ti,h € Hop: div(r;p) =0 in Q},
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which constitutes the discrete version of (4.25). Next, regarding the bilinear forms defining A (cf. (4.26)),
we first let KCy , and KCy p, be the kernels of Bily, , xv;, and Baly, , xv;,, respectively. Then, similarly as for
the continuous case (cf. (4.28)), we find that

Kin=Kon=Kp := {Si,h cHip: /

Sin Tin =0 V7,5 € Vo,h}-
Q

In this way, since the #i-ellipticity of A (cf. (4.27)) is naturally inherited by the subspace H; p, we conclude
that the discrete inf-sup conditions specified in [6, eqns. (2.19) and (2.20)] are clearly satisfied by A.
Analogously to the continuous case, note that the above holds irrespective of the specific conditions defining
K, except being a subspace of Hy .

In order to proceed, we now assume that
(H.7) Vo, € Hap,

which implies that By and B satisfy the discrete inf-sup condition specified in [6, eqn. (2.22)]. In fact,
given 7; 5, € Vo5, € Hyp, and similarly as in the continuous case (cf. (4.29)), we can bound the supremum
by below with s; , = —7; 5, (for B1) and s;, = 7;, (for By), so that we obtain for each j € {1, 2}

B; Sihy Tih B; Sihy Ti,h
sup M =  sup M > ||minlloo = I7inll#e VTin € Von-
S; h€H1n ||Si7h||7-£1 si,n€H1n HSiﬁ”QQ
8;,n 70 8i,h7#0

It remains to assume the discrete inf-sup condition for B, namely
(H.8) there exists a positive constant (g 4, independent of h, such that
B(8in,&in)
sup — -

§i’hEHh ng,h”'H,
8;,h#0

> Bedll&inllm V€ My,

Therefore, having A, B; and B satisfied the hypotheses of [6, Corollary 2.2], we conclude the discrete
analogue of the inf-sup condition (4.30) for A with the same constant a. This inequality, along with (H.8),
imply the discrete version of the inf-sup condition (4.24) for A with a constant a4 4, depending only on @,
BB.d, | All, and [|C||. The same property is carried over to Ay, ¢, (cf. (4.32)) for each (wp, @) € Xop x Xa
satisfying the discrete version of (4.34), that is

— dAd
2max{|[ D], €[]}

[(wh, @p)l[x2xx2 < Bd (5.8)

thus yielding the discrete analogue of (4.35).

Consequently, we can state the well-definedness of the components of T}, and =y, as follows.

Lemma 5.3. For eachi € {1,2}, and for each (wp, ;) € Xop x Xop, satisfying (5.8), there exists a unique
(f¢7h,§i,h) = ((ti7h,ai,h),§i,h) € Hyp x My, solution of the seventh and eighth rows of (5.1), and hence we can
define T; p(wh, @p,) = tin € Hip and Z; p(wh, @) = & n € My, Moreover, there exists a positive constant
Crt.,q, independent of (wp, ¢y,), such that

I Tsn(wh, dp) Iy, + IZin(wn, dp)llm = Itinllz, + 1Einllm

i (5.9)
< (i &in) lxm < C'T,d{”fi,n“l/z,r + |l fi \o,g;ﬂ}-

Proof. 1t is a straightforward application of [25, Theorem 2.22]. O
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5.6 Solvability analysis of the discrete fixed-point equation

Having established that the discrete operators Sy, §h, T}, Ej, and hence ITj, are all well-defined, we now
proceed as in Section 4.4 to address the solvability of the discrete fixed-point equation (5.2). To this end,
we first introduce the ball

W(Ra) = {(wns#1) € Xon % Xon | (wh: 81 xaxxa < Ra }-

Then, analogously to the derivation of Lemma 4.6, we deduce that IT;, maps W(Rq) into itself under the
same assumption (4.40), except that C(R) is replaced by a constant C'(Rq) depending on Cg 4, Csq O
and Rq. Moreover, following analogous arguments to those employed in the proofs of Lemmas 4.7, 4.8, and
4.9, we are able to prove the continuity properties of Sy, Sy, Th, and Ep, with corresponding constants
denoted by Lg g, Lgy 4> and L 4, respectively. Hence, proceeding analogously to the derivation of (4.51),
we find that there exists a positive constant Lyt 4, depending only on Lg g4, Lg, 4 Lt 4, and Rq, such that

2
1T (21, 1) = T, ¢l < Lra D {I&olljor + fillogo } (zh0n) — (i @)l (5.10)

i=1
for all (zp, ), (wWh, ¢p) € W(Rq).
According to the above, the main result of this section is established as follows.

Theorem 5.4. Assume that the data satisfy (5.5) and the discrete version of (4.40), that is

2
ctma) {I5lbe + lollos + lollyere + 3 (Ieiolhyar + Ifloee) } <8 G0
i=1

In addition, assume that

2
Lra ) {H&,D
i=1
Then, the discrete fized point equation (5.2) has a unique solution (zn, ;) € W(Rq). Equivalently, the

coupled problem (5.1) has a unique solution ((uh,eh),(zh,ph)) € (Xp x Qn) x (Xon X Qup), (en,8én) €
Xop X My p, and (£, &) € Hp x My, i € {1,2}. Moreover, there hold the following a priori estimates

O,Q;Q)} )

2
(s En)llxaxm, < Cg,d {HXDHl/s,r;F + Z (Hfz‘,{)Hl/z;r + Hfz’HO,@;Q)}a
i=1

(&, &) laxm < CT,d{HfLDHl/ZF + Hfi”o,g;ﬂ}’ i€{1,2},

/20 + HfiHO,g;Q} <1. (5.12)

2
[(wn, On)llxxq + [[(zn, P)lIxoxQ < Cs,d{Hfllo,ﬂ + lglloe + Y (l&nlljzr + Il
=1

where 557(1 and 5§ q are positive constants depending only on Csq, Cg 4, Cr.d, and Rq.

Proof. We recall that (5.11) guarantees that IT, maps W(Rq) into itself, and knowing from (5.10) and
(5.12) that II; : W(Rq) — W(Rq) is a contraction, a straightforward application of the Banach fixed-point
theorem yields the existence of a unique solution (zp, ;) € W(Rq) of (5.2), and thus a unique solution
((’uh,@h), (Zh,ph)) € (Xh X Qh) X (XQ’h X Ql,h), (Lph,gh) € X2,h X Ml,ha and (El,fz) EHy X My, i€ {1, 2},
of (5.1). Finally, the a priori estimates are consequence of (5.6), (5.7a), (5.7b), (5.9), and the fact that
lenllore < Ra. O

We end the section by stressing that the assumption (5.12) could be dropped from the statement of
Theorem 5.4, in which case Brouwer’s fixed-point theorem (cf. [20, Theorem 9.9-2]) would imply only
existence of solution of (5.2) (and hence of (5.1)).
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5.7 A priori error analysis

In this section, we derive an a priori error estimate for the Galerkin scheme (5.1) with arbitrary finite element
subspaces satisfying the hypotheses introduced in Sections 5.3, 5.4, and 5.5. More precisely, recalling that
((w,0), (z,p)) € (XxQ)x (XaxQ1), (¢, X) € XoxMy, and (£, &) € HxM,i € {1,2}, with (z,¢) € W(R),
constitute the unique solution of (3.37), and that, in turn, ((uh, 1), (zh,ph)) € (X xQp) x (Xop X Qup),
(ns€n) € Xop x My g, and (£, &) € Hp x My, i € {1,2}, with (25, @) € W(Rq), is the unique solution of
(5.1), we establish a Céa estimate for the global error split as

E:=E + Ey + Eg,

where
Ei = [lu—unllx + 10 = Onllq + 12 = 2nllx, + P —pullq
Ey = |l —ppllx, + [[X = xnllv,, and
2
By o= > {I1E — Eanlls + 16— &nllma )
i=1
In what follows, given a subspace Zj, of a generic Banach space (Z, || - ||z), we set

dist(z, Zp,) = Zirelg |z — zullz Vze Z.
h h

We begin the analysis by applying the Strang estimate from [25, Lemma 2.27] to the first four rows
of equations (3.37) and (5.1). As a consequence, we obtain that there exists a positive constant Ci(E),
depending on aa q, [|A|| (cf. (4.7)), |les|l, and |ef]| (cf. (3.21)), such that there holds

Br < Ci(E) {dist((w,0), X, x Qu) + dist((2,p), Xop X Q) + Fper — Fopgonllxy } - (5:13)

Then, bearing in mind the definition of Fg . (cf. (3.17)), and proceeding as in (4.44), (4.45), and (4.46),
we find that

IFeer— Fopemlix, < max {6} {I€llaele — @ullxs + lnllx 1€ = &nllae + £ —talloe, |

which, replaced back into (5.13), yields

B < Ca(B) {dist((u, 0), Xy, x Qu) + dist((z,p), X x Qi)

(5.14)
+ l€llam lle = enllxe + llenllxs 1€ = Enllae + (12— tthl} 7

with C1(E) := o (E) max {1, e 1 (5}. Next, applying again [25, Lemma 2.27], but now to the fifth and sixth
rows of equations (3.37) and (5.1), and using that (cf. (3.26), see also [24, eqn. (95)])

1Fe = Fe, Iy, = I1Fe-g, ll, < 12097777716 = €4llans

we arrive at

B2 < Co(E) {dist((, ), Xop x M) + € = €nllaa} (5.15)

with a positive constant C5(E) depending only on e, agq, Blyd, Eg,d, 1|, p, and r. Furthermore, regarding the
last two rows of (3.37) and (5.1), we employ the same Strang estimate from [25, Lemma 2.27] to conclude
the existence of a positive constant C3(E), depending only on a4, || A||, ||B||, and ||C|| (cf. (3.34)), such that

2

Es < C3(E z;{dlbt (60, Hn X M) + €20, 6) = Expi (i) g (5.16)

+ D:2(&,") — D2y (&, -);\M,h} .
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In turn, from the definitions of £, , and D, (cf. (3.33)), we readily get that

€20 (5 &) = Ezppy, (5 &) I3y, < 1€ {Hfi,h 0,09 ([l = @nllrdivo + 12 = znllose)

+ (Izllora + lelrai, ) 16 = Enllopo

and
ID+(€5.) = Day (€ lagg, < 1P {iv() o 16 — Enllopn + il pe I4iv(=) — diviza) oo}

which, jointly with (5.16), imply

2
Ey < C3(E) ) {diSt((ﬁ»&),%h x Mu) +ll&nllm (le — enllx. + 11z — 2nlx.) (5.17)
=1 :

+ (Izllxa + lelxa) g = Sonllas

with a positive constant Cs(E) depending only on Cs(E), ||€]|, and | D||. Consequently, adding the inequalities
(5.14), (5.15), and (5.17), performing basic algebraic manipulations, and employing the bounds for the terms
I1z|1xs, l1ellxa, 1€IM; llenllxs, and ||& n||a provided by Theorems 4.10 and 5.4, we deduce the existence of
a positive constant é(E), depending only on Cs, ég, Cr, és,d, ég
h, such that

g» and Cr g, and hence independent of

E < O(E) {dist((u, 0),X), x Qn) + dist((z,p), Xa x Qi)

2
+d18t((907 X)v X2,h X Ml,h) =+ Z dlSt((Eh é.l)a Hh X Mh)}
=1

(5.18)
N a 2
+3® {I1floa + lalon + Ixolsrr + 3 (1olar + 1filloon) LE.
i=1
We summarize our findings with the next result.
Theorem 5.5. In addition to the hypotheses of Theorems 4.10 and 5.4, assume that
~ 2 1
G(E) {Iflo0 + gl + Ixolyerr + X (sl ar + 1fillogn) } < 5- (5.19)
i=1
Then, letting C(E) := 2C(E), there holds
E < C(E) {dist((u,@),Xh % Qp) + dist((z,p), Xan x Qup)
2 . (5.20)
+ dist((@, ), Xop X Myp) + > dist((£,&), Ha x Mh)}.
i=1
Proof. 1t follows straightforwardly from (5.18) and (5.19). O

6 Specific finite element subspaces

In this section, we define specific finite element subspaces satisfying the conditions (H.1) - (H.8) introduced
in Sections 5.3, 5.4, and 5.5, collect their respective approximation properties, and provide the associated
rates of convergence of the resulting method.
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6.1 Preliminaries

Given an integer ¢ > 0 and K € Ty, we let Py(K) (resp. ﬁk(K)) be the space of polynomials of degree
< k (resp. = k) defined on K, and denote its vector version by P,(K). In addition, we let RT,(K) =
Py(K) + f’g(K ) x be the local Raviart—-Thomas space of order ¢ defined on K, where x stands for a generic
vector in R, In turn, we let Py(73,), P¢(Ts), and RT,(T;,) be the corresponding global versions of Py(K),
P¢(K) and RT(K), respectively, that is

Po(Th) = {Gh cL?(Q): Oulx €Py(K) VK € Th} ,
Py(Tn) = {Uh eL?(Q): wulg ePy(K) VK e Th} and
RT(Tn) = {qh c H(div;Q): qulx € RTy(K) VK ¢ E}.

We stress that for each ¢ € (1, +o0), there hold P,(7,) C LY(), Py(Tn) € HY(Q), RTx(Tx) € H(divy; Q),
RT,(7,) € HY(div;Q), and RT,(T;,) € H!(divs; Q), inclusions that are implicitly utilized below to introduce
specific finite element subspaces. Indeed, bearing in mind the notation from Section 5.1, and given an integer
k > 0, we now define for n = 2:

Xy = Prya(Tn) NHE(Q), Q= Pi(Th),
Xop = RTy(Tp) NHE(div; Q), Xy, := RT(T,) NH(divs; Q)
)

Qi = Pe(Th) NLE(Q), Qop := Pr(Th) NL3(Q), (6.1)
Xon = Xip i= RTy(Th), Mip = Moy = Pr(Th),

Hl,h = Pk('ﬁl), H2,h = RTk('ﬁL), and Mh = Pk('ﬁl)

In turn, for n = 3, and since the pair Py 2(7;,) — Pr(7;) is not inf-sup stable in 3D, we consider the
generalized Taylor—-Hood elements

X = Prya(Ta) NHE(Q),  Qp:=Pr41(Th) NC(Q), (6.2)

whereas the remaining subspaces remain as specified in (6.1).

6.2 Verification of the stability conditions

In what follows we make sure that the spaces (6.1) and (6.2) satisfy the assumptions (H.1) - (H.8). Indeed,
the fact that the pair (X, Qp) verifies the inf-sup condition (H.1) was already proved in [8, Section 8.4.3]
and [7] for the two and three-dimensional case, respectively. In turn, the proof of (H.2) for the 2D case was
established in [27, Lemma 4.3] thanks to the boundedness of the L2-type projector onto the discrete kernel
of the bilinear forms d; and ds. Whether this boundedness property holds in the 3D case remains still an
open question, and hence, up to the authors’ knowledge, there is no proof yet for (H.2) in 3D. As we will
see in what follows, all other hypotheses hold in both dimensions.

Regarding (H.3), the discrete inf-sup condition for d; is available in [27, Lemma 4.4], and that for dg is
shown next employing some results provided in [18, Appendix A].

Lemma 6.1. There exists a positive constant B2 q, independent of h, such that

da2(zh, qn
sup da(zn, 4n) > fadllanllQ,,  Van € Qo (63)
zp€Xo thHXQ,h

zp#0
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Proof. Given gy, € Qg p,, we first proceed as in the proof of Lemma 4.2, and apply again [32, Theorem 1.1]
to deduce that there exists a unique u € H2(Q2) such that

Au=gq, in 2, Vu-n=0 on I, /u—O, and
Q

||UH2,Q < CregHQhHO,Qa (6.4)

where Creg is a positive constant depending only on . Then, defining w := Vu € H'(), it follows that
div(w) = ¢, in Q and w-n = 0 on I', whereas using (6.4) we obtain

[wlie < [lullze < Cregllanlloo- (6.5)

Next, let IIF : HY(Q) — RT(75) and PF : L2(Q) — Px(Ts) be the global Raviart-Thomas interpolator
and the L2(Q)-orthogonal projector, respectively. Then, setting wy = IIF(w) € RTx(Ty), well-known
properties of Hﬁ guarantee that

div(wy,) = Pr(div(w)) = P¥(gn) =g in Q and wp-mn=0 on T, (6.6)

so that wy, € Xg 4. In turn, since  belongs to the range specified by (3.7), it is easy to see that ¢ := r and
s := 2 satisfy the constraints specified in [18, Lemma A.3], whence, along with (6.5), we get

0,792 — HHI}CL(w)HO,r,Q < CH kul,ﬂ < CH Creg HCIh 0,25 (67)

|wp,

where Cfy is the positive constant indicated in [18, Lemma A.3]. In this way, from the first identity in (6.6)
and (6.7), we conclude that

lwhlrdgivie = [lwallore + |div(ws)lloe < (Cr Creg + 1) llanllog - (6.8)

Finally, bounding from below the supremum of (6.3) with wj, € X35, and using again the first identity in
(6.6), and (6.8), we arrive at (6.3) with Sy := (Crj Creg +1) O

Furthermore, for the proof of (H.4) we refer to [19, Lemma 5.2], which corresponds to the preprint
version of [18]. More precisely, the proof there follows analogously to the one of [27, Lemma 4.3], except
that, instead of the operator defined in [27, Lemma 2.3|, one employs the slight modification of it derived
in [18, Lemma 3.3]. In turn, the proofs of the discrete inf-sup conditions required by (H.5), which adapt
the continuous analysis from [24, Lemma 4.4] to the present discrete setting, reduce basically to slight
modifications of those of [27, Lemma 4.5] (or [18, Lemma 5.3)).

On the other hand, we readily observe from (6.1) that div(Hsa) € My, and Vy, € Hy p, which confirms
the verification of (H.6) and (H.7). Finally, we notice that (H.8) is proved in [27, Lemma 4.5].

6.3 Rates of convergence

Here we provide the rates of convergence of the Galerkin schemes (5.1) with the specific finite element
subspaces introduced in Section 6.1, for which we first collect the respective approximation properties.

(AP}) there exists a positive constant C, independent of h, such that for each s € [1,k + 1], and for each
v € H**2(Q), there holds

diSt(’U,Xh) = 'uiIelg( ||’U - ’Uh”l’Q < C hotl ||’U||S+2’Q,
nE€Xp
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(APY) there exists a positive constant C, independent of h, such that for each I € [0,k + 1] when n = 2
(resp. s € [1,k + 1] when n = 3), and for each ¥ € H'(Q) when n = 2 (resp. ¥ € H**1(Q) when n = 3),
there holds

dist(9, Qp) = 19— Onlloo < C 1910

inf
Y, EQp
and when n = 3

dist(d, Qn) = s 19— dnlloe < CRFH 95410

In turn, thanks to the properties of the Raviart—-Thomas interpolator (see, e.g., [27, Section 4.1, eqns.
(4.6) and (4.7)] and [18, Appendix A]) and the scalar and vector versions of the L2-type projector onto
piecewise polynomials ([25, Proposition 1.135]), along with interpolation estimates of Sobolev spaces, we
have the following statements:

(AP7) there exists a positive constant C, independent of h, such that for each | € [1,k + 1], and for each
w € WH(Q) N H(div; Q) with div(w) € HY(£), there holds

dist(w,Xop) == inf [w—wplraive < Ch {lleO,r;ﬂ + HdiV(w)Ho,ﬂ}a

’thEXQVh

(API;L) there exists a positive constant C, independent of h, such that for each [ € [0,k + 1], and for each
q € WHT(Q), there holds

dist(¢,Qup) == inf [lg— aulloro < Ch llglira,
h

qh 1

(APf) there exists a positive constant C, independent of h, such that for each [ € [1,k + 1], and for each
P € WH(Q) with div(ep) € WHT(€), there holds

dist(p,Xan) = inf [ = bulawen < OB bl + v lore
Yp€Xa p

(AP%) there exists a positive constant C, independent of h, such that for each [ € [0,k + 1], and for each
n € Whr(Q), there holds

ora < Ch nllie -

dist(n, M ;= inf —
(7, M1,n) o ln —

1

(AP';:) there exists a positive constant C, independent of h, such that for each [ € [0,k + 1], and for each
s; € WhT(Q), there holds

dist(si, Hip) = . igﬂ Isi — sinlloe < Ch|lsillia.
ih 1,h

(APZZ') there exists a positive constant C, independent of h, such that for each [ € [1,k + 1], and for each
T; € H(Q) with div(;) € W5¢(Q), there holds

dist(riHon) = _inf [7i = Tinlange < OB {Imilog + [div(r)loga}, and
i,hEHan
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(AP%) there exists a positive constant C, independent of h, such that for each [ € [0,k + 1], and for each
n; € WhP(Q), there holds

dist(n;, Mp) := inf |l —77i,hH0,p;Q < Ch! ”77i||l,p;Q'
ni,n EMp

3

Hence, we can state the following main theorem.

Theorem 6.2. Let ((u,0),(z,p) € (X x Q) x (X2 x Q1), (¢, %) € Xo x My, and (£;,&) € H x M, be
the unique solution of (3.37), with (z,¢) € W(R), and let ((un,0r), (zn,pn)) € (Xn x Qn) X (Xon X Qu1),
(@n,&én) € Xop X My, and (Zi,hvfi,h) € Hyp x My, be the unique solution of (5.1), with (zp,ep) € W(Rq),
which is guaranteed by Theorems 4.10 and 5.4, respectively. Assume the hypotheses of Theorem 5.5, and
that there exist s, 1 € [1,k + 1], such that uw € H**2(Q), § € H{(Q) (resp. 0 € HT(Q) when n = 3),
z € WHT(Q), div(z) € H{(Q), p € H(Q), ¢ € WH(Q), div(e) € WH(Q), x € W (Q), t; € H(Q),
o; € H(Q), div(e;) € Whe(Q), and & € WHP(Q), i € {1,2}. Then, there exists a positive constant C,
independent of h, such that, when n = 2

E< hmin{s“’l}{HUHsm,ﬂ + 10la + lzllire + [div(2)lie + [Plume + lelime
2

e+ IXllre + > (il + lloilie + ldiv(e)llee + H&Hz,p;a)}a
i=1

+ [ldiv(e)

and whenn =3

E < hmin{s“’”{\lﬂllsm,ﬂ + 10lls+ 0 + 1zlime + Idiv(z)le + lplese + el
2
+ ldiv(@)lime + Ixlme + > (Il + loidie + ldiv(e)l,eo + Hfillz,p;ﬂ)}a
=1
Proof. 1t follows directly from the Céa estimate (5.20) and the above approximation properties. O

7 Numerical tests

For the computational results that verify the error estimates from Section 6 we employ the open source
finite element library GridapDistributed [4]. Rather than separating the coupled problem by fixed-point
iterations between three subproblems, we solve the nonlinear algebraic system (5.1) with Newton—Raphson’s
method with exact Jacobian. We set a tolerance of 108 on either the ¢/*°-norm of the nonlinear residual
or the ¢?-norm of the incremental solution vector, and the resulting linear systems are solved with the
unsymmetric multifrontal direct method for sparse matrices UMFPACK.

Example 1. We carry out the error history associated with the family of discretizations specified in Section
6.1, using polynomial degrees k = 0,1,2 (additional tests conducted with Brezzi-Douglas-Marini elements
for the Darcy flux, electric field and ionic fluxes, not shown here, showed the same qualitative behavior as
the one reported here). We take the unit square and unit cube domains Q = (0,1)? (d = 2,3), with unity
model parameters. The Lebesgue exponents in (3.6) are chosen as r = 3, s = %, p=26, 0= g (and they
are valid for both 2D and 3D cases). We manufacture the right-hand side and non-homogeneous boundary
data f,g, fi, xp,&p in such a way that the governing equations have the following smooth exact solutions
to the primal strong form (2.1)-(2.3)

() — sin(r[z + y])
ex(@,) (cos(7r[ac2 + v?))
Srex(,y) = cos(nlz + y]),  Eaex(a,y) =sin(rlz + y]),

_ , Pex(x,y) = sin(rz) sin(ry), Xex(,y) = cos(mx) cos(my),
in 2D:
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Biot unknowns
DoF h | e(uw) r(u) e(9) r(6) e(z) r(2) e(p) r(p)
Discretization with £ =0
154 0.7071 | 1.42e+0 * 1.98¢ +0 * 6.50e 40 * 3.58e-01 *
612 0.3536 | 6.09¢e-01 1.221 1.12¢+0 0.820 3.48¢+0 0.902 1.61le-01 1.151
2440 0.1768 | 2.86e-01 1.091 5.68¢-01 0.980 1.76e+0 0.980 7.79¢-02 1.050
9744 0.0884 | 1.42e-01 1.012 2.85e-01 0.995 8.85e-01 0.995 3.86e-02 1.013
38944 0.0442 | 7.09e-02 0.998 1.42e-01 0.999 4.43e-01 0.999 1.93¢-02 1.003
155712  0.0221 | 3.55e-02 0.997 7.12¢-02 1.000 2.22¢-01  1.000 9.63e-03 1.001
Discretization with k£ =1
456  0.7071 | 3.63e-01 * 6.74e-01 * 2.06e+0 * 9.30e-02 *
1808 0.3536 | 8.16e-02 2.155 1.64e-01 2.035 5.46e-01 1.918 2.47e-02 1.910
7200 0.1768 | 2.03e-02 2.005 4.16e-02 1.984 1.39¢-01 1.975 6.32¢-03 1.970
28736 0.0884 | 5.07e-03 2.004 1.04e-02 1.994 3.49e-02 1.994 1.59e-03 1.992
114816 0.0442 | 1.27¢-03 2.001 2.61e-03 1.998 8.73e-03 1.998 3.97¢-04 1.998
459008 0.0221 | 3.16e-04 2.000 6.53e-04 2.000 2.18e-03 2.000 9.94e-05 2.000
Discretization with k£ = 2
910 0.7071 | 6.03e-02 * 1.15e-01 * 4.69e-01 * 2.16e-02 *
3612 0.3536 | 9.05e-03 2.736 1.72e-02 2.734 6.09e-02 2.946 2.83e-03 2.934
14392 0.1768 | 1.16e-03 2.967 2.33e-03 2.889 7.73e-03 2.978 3.60e-04 2.974
57456 0.0884 | 1.46e-04 2987 2.96e-04 2.974 9.70e-04 2.994 4.53e-05 2.993
229600 0.0442 | 1.83e-05 2.993 3.72¢-05 2.994 1.21e-04 2.998 5.66e-06 2.998
917952 0.0221 | 2.30e-06 2.996 4.65e-06 2.998 1.52e¢-05 3.000 7.08e-07 3.000

Table 7.1: Examplel. Error history for the primal-mixed scheme in 2D, showing here only the Biot unknowns
(while DoF refers to the total number of degrees of freedom).

sin(wjx + y + z|)
Uex(T,Y,2) = | cos(m[z? + v + 22]) |,  pex(®,y, 2) = sin(nz) sin(my) sin(7z),
in 3D: cos(mlx + y + 2])
Xex (2, Y, 2) = cos(mx) cos(my) cos(mz), & ex(x,y,2) =cos(n[z + y + z]),
&ex(x,y,2) =sin(n[z + y + z]),

and the exact values of the mixed variables are assigned from the primal ones as
. K
Ocx = A Pex — AdivUex, Zex = _;v]?exa Pex = eVXex; Ui = v&i,eXa
K
Ojex = ’{ivfi,ex + ¢i KiVXex + ;gi,exvpex-
For the numerical tests we consider mixed boundary conditions. Therefore, and due to the properties

of the smooth manufactured solutions, the formulation requires non-homogeneous traction and Darcy flux
terms

1%
<[2:u5(uex) - aexﬂ]na U)FP and — <Ew : naPex)va

that appear as right-hand side functionals in the first and third equations of (3.20), respectively. Similarly,
we require the additional non-homogeneous source term

/(le Pex + gl,ex - 52,6){)77
Q

on the right-hand side of the second equation in (3.24). We construct a sequence of six successively refined
structured grids [ = 0, 1,... of maximum mesh size h; = 27%/2 (in 2D) on which we generate approximate
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Mixed Poisson unknowns
DoF  h [ elp) rlp) elx) )
Discretization with £ =0
154 0.7071 | 6.60e+0 * 2.79e-01 *
612 0.3536 | 3.56e+0 0.890 1.51e-01 0.888
2440 0.1768 | 1.81e4+0 0.978 7.66e-02 0.978
9744 0.0884 | 9.08¢-01 0.994 3.85e-02 0.994
38944 0.0442 | 4.54e-01 0.999 1.93e-02 0.999
155712  0.0221 | 2.27e-01  1.000 9.63e-03 1.000
Discretization with k£ =1
456 0.7071 | 2.08¢+0 * 9.25e-02 *
1808 0.3536 | 5.52e-01 1.914 2.47e-02 1.902
7200 0.1768 | 1.41e-01 1.974 6.32¢e-03 1.970
28736 0.0884 | 3.53e-02 1.993 1.59e-03 1.992
114816 0.0442 | 8.85e-03 1.998 3.97e-04 1.998
459008 0.0221 | 2.21e-03  1.999 9.94e-05 2.000
Discretization with k£ = 2
910 0.7071 | 4.72e-01 * 2.16e-02 *
3612 0.3536 | 6.14e-02 2.941 2.83e-03 2.930
14392 0.1768 | 7.81e-03 2.975 3.60e-04 2.973
57456 0.0884 | 9.81e-04 2.993 4.53e-05 2.993
229600 0.0442 | 1.23e-04 2.998 5.66e-06 2.998
917952 0.0221 | 1.54e-05 2.999 7.08e-07 3.000

Table 7.2: Example 1. FError history for the primal-mixed scheme in 2D, showing here only the mixed
Poisson unknowns (DoF here refers to the total number of degrees of freedom).

solutions, and we compute errors for each unknown ¢;(-) and experimental orders of convergence

_logler1()/al))
rip(s) = 1og(7ul+1/hl) . 1=0,1,...

Tables 7.1,7.2,7.3 portray the error history in 2D (we break it into Biot, mixed Poisson, and Nernst—Planck
unknowns), from which we can readily confirm a convergence of O(h**1) for all field variables. The symbol
* in the first refinement level indicates that no convergence rate is computed.

For every mesh refinement and polynomial degree, the Newton—Raphson algorithm has taken no more
than four iterations to achieve the desired converge criterion. We can also observe that the error asso-
ciated with the Raviart-Thomas vector fields of Darcy flux, electric field, and ionic fluxes (z, ¢, ;) are
slightly higher than that in the remaining unknowns. Convergence results are also optimal in the 3D case,
which we report in Figure 7.1 for the second-order method (using, in particular, Taylor—-Hood elements for
displacement-total pressure pair), where we see agreement with Theorem 6.2. Sample approximate solutions
are depicted in Figure 7.2.

Example 2. After the numerical verification of optimal convergence rates we address the simulation of
electrochemically coupled poroelasticity in radially unconfined compression. This type of tests are typical
in poromechanics [3, 17, 39], and have also been used for coupling with PNP equations in [36, 43, 47]
(where that model includes additional mechanical nonlinearities). The domain is the 2D cut of a disk of
cartilage tissue confined between two impermeable rigid plates, giving Q = (0,1.5) x (0,0.5) mm?. On the
radial surface (the right edge of the 2D domain) we set zero fluid pressure, zero electrostatic potential,
prescribe the potential and ionic concentrations, as well as zero normal total stress. This allows free flow
of fluid and current along that boundary. On the left edge we impose zero normal displacement, zero
tangential total stress, and zero ionic fluxes and electric field. On the bottom plate we set zero normal
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Nernst—Planck unknowns
DoF h [ e(t) r(ti) e(t2) r(ta) elor) r(or) eloa) rloa) el&) r(6) el r&)
Discretization with £ =0
154 0.707(1.54e+0 % 1.38¢e+4+0 x 1.17e+1 * 1.03e+1 *  4.18¢-01 % 3.57e-01 «
612 0.353| 7.65e-01 1.00 7.84e-01 0.81 5.33¢+0 1.13 6.53e+0 0.65 2.18e-01 0.93 2.13e-01 0.74
2440 0.176| 3.84e-01 0.99 3.91e-01 1.00 2.65e+4+0 1.00 3.24e+0 1.01 1.09e-01 0.99 1.09e-01 0.96
9744 0.088|1.92e-01 0.99 1.95e-01 1.00 1.32e+0 1.00 1.63e+0 0.99 5.48e-02 0.99 5.47e-02 0.99
38944 0.0441]9.62¢-02 0.99 9.77e-02 1.00 6.62¢-01 1.00 8.16e-01 1.00 2.74e-02 0.99 2.74e-02 0.99
155712 0.022| 4.81e-02 1.00 4.88e-02 1.00 3.31e-01 1.00 4.08e-01 1.00 1.37e-02 1.00 1.37e-02 0.99
Discretization with k£ =1
456 0.707|2.43e-01 %  3.68e-01 x 1.84e+0 % 4.83e+0 *  9.74e-02 %  9.07e-02 «
1808 0.353| 6.66e-02 1.86 8.57e¢-02 2.10 6.93e-01 1.41 1.03e+00 2.22 2.75e-02 1.82 2.74e-02 1.76
7200 0.176| 1.70e-02 1.96 2.13e-02 2.00 1.74e-01 1.99 2.52e-01 2.03 6.96e-03 1.98 6.95e-03 1.97
28736 0.088|4.29¢-03 1.98 5.32¢-03 2.00 4.38¢-02 1.99 6.29¢-02 2.00 1.74e-03 1.99 1.74e-03 1.95
114816 0.044 | 1.08e-03 1.99 1.33e-03 2.00 1.10e-02 1.99 1.57e-02 1.99 4.36e-04 1.99 4.36e-04 1.99
459008 0.022| 2.69e-04 1.99 3.32e-04 2.00 2.74e-03 2.00 3.93e-03 2.00 1.09e-04 2.00 1.09e-04 2.00
Discretization with k£ = 2
910 0.707|4.08e-02 *  6.06e-02 x  8.26e-01 * 4.92¢-01 *  1.34e-02 % 1.63e-02
3612 0.353| 6.23e-03 2.71 7.25e-03 3.06 8.88e-02 3.21 1.25e-01 1.97 2.13e-03 2.65 2.16e-03 2.91
14392 0.176| 8.02e-04 2.95 9.09e-04 2.99 1.11e-02 3.00 1.51e-02 3.04 2.69e-04 2.98 2.70e-04 3.00
57456 0.088| 1.01e-04 2.98 1.14e-04 2.99 1.39e-03 2.99 1.88e-03 3.00 3.37e-05 2.97 3.38e-05 2.99
229600 0.044| 1.27e-05 2.99 1.43e-05 2.99 1.74e-04 2.99 2.35e-04 3.00 4.22¢-06 2.99 4.22e¢-06 3.00
917952 0.022| 1.59¢-06 2.99 1.78e-06 2.99 2.17e-05 3.00 2.94e-05 2.99 5.28e-07 3.00 5.28e-07 3.00

Table 7.3: Example 1. FError history for the primal-mixed scheme in 2D, showing here
Nernst—Planck unknowns (DoF here refers to the total number of degrees of freedom).

only the mixed
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Figure 7.1: Error history for the primal-mixed scheme in 3D, showing the convergence of all individual errors
for the Biot, mixed Poisson, and Nernst—Planck sub-systems (left, center, and right panels, respectively).

displacement, zero tangential stress, and zero fluxes, whereas on the top plate we prescribe a given normal
traction on = (0,—M)* with M = 0.1 N/mm?, together with zero fluxes. The model parameters are as
follows Ey = 0.5N/mm?, vp = 0.1 (Young modulus and Poisson ratio), £ = 1072 mm? (permeability),
k1 = 1.28 x 107 2mm?/s, k1 = 1.77 x 10"2mm? /s (ionic diffusivities), o = 0.8 (Biot-Willis coefficient),
co = 4 x 1074 1/(N/mm?) (storativity), v = 10~*N/mm?s (fluid viscosity). As outputs, in Figure 7.3 we
report on the total stress tensor magnitude, cation and anion fluxes, and electric field. All quantities are
plotted on the deformed domain. We see the typical deformation of the rightmost part of the domain and
the Darcy flux moving in the horizontal direction. For this test we have used the second-order scheme
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Figure 7.3: Example 2. Unconfined compression of poroelastic material between impermeable plates. Sample

of approximate solutions (displacement, Darcy flux, fluid pressure, electrostatic potential, cation and anion
fluxes, and cation and anion concentration shown on the deformed configuration).

(setting k = 1).

Example 3. Finally, we simulate the ion spreading and the poromechanical response of a fully saturated
deformable porous structure. For this we adapt the configuration in [23] and [37, Section 5.2] to the
poroelastic regime and use the domain Q = (0,1) x (0,2), which we discretize into a structured mesh of
10°000 triangles. The boundary conditions are as follows: for the solid phase we set clamped conditions
u = 0 on the left boundary (z = 0) for the fluid phase we impose slip conditions z-n = 0 everywhere on the
boundary. For the chemical species we assume that the normal trace of the total fluxes is zero everywhere
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Figure 7.4: Example 3. Ion spreading in a charged deformable cell. Sample of approximate solutions at
times ¢t = 0.1,0.4,0.8,2 (from left to right). We display the Darcy flux, electrostatic potential, and relative
concentration on the deformed configuration.

on the boundary o; - n = 0 (that is, the boundary is considered impenetrable for the ionic quantities),
which is imposed essentially. For the electrostatic sub-system we consider two separate sub-boundaries:
on the top segment (y = 2) we prescribe a given potential xo (representing a ground condition, imposed
naturally), on the vertical walls of the reservoir we set zero normal trace of the electric field ¢ - n = 0,
and the bottom segment is regarded as a positively charged surface ¢ - n = sg (the two last conditions are
imposed essentially).

Note that just for this test, the drag due to electric field and concentration difference is considered as
a right-hand side of the Darcy momentum equation. Also, for this test we consider the time-dependent

version of the equations and so we include the term <% (0™ ! — ™) — L (co + ‘J‘TQ)(C”thl — ™) in the

mass conservation equation and the terms — 2 (67"t — &) — (€' — &) in the two ion conservation
equations, where the superscripts m, m + 1 denote approximations at time instants t™, t™ ¥ ! using backward
Euler’s method. For this we take a constant time step At = 0.01 and run the system until the final time

t = 2. The initial pressure and total pressure are zero and the initial concentrations of positively and
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negatively charged particles are as follows

o p{_(fc—é + 4% + (y—1+"5‘)2}

Giol@) = 5 p ex 2R

)

and the remaining parameters adopt the values (a}l adimensional) ¢y = 0.01, & = 0.9, u = 10, A = 1000,
e=05,v=008 Kk =k =001, s5=1x=0,&=3, R=1.

Snapshots of the approximate solutions, computed using the lowest order method with k£ = 0, and taken
at four time instants are shown in Figure 7.4. We plot the net charge (difference between concentrations
of ionic concentrations), the line integral convolution of the relative fluid velocity, and the electrostatic
potential.
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