CONVERGENCE OF MULTISTEP PROJECTION METHODS FOR
HARMONIC MAP HEAT FLOWS INTO GENERAL SURFACES
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ABsTRACT. We propose a high-order multistep projection method for the harmonic
map heat flow from a bounded domain 2 C R? into a given n-dimensional smooth
surface I' € RV, At every time level, an auxiliary numerical solution is solved by
a multistep backward difference formula with a mass-lumping finite element method
in space, and then projected onto the surface I". The projected numerical solution is
used in the backward difference formula and the extrapolation of nonlinearities in the
following time levels. Such projection algorithms are convenient in computation while
still preserving the pointwise geometric constraint of the solution to stay on the target
surface I'. The convergence of some low-order single-step projection algorithms based
on the backward Euler and Crank—Nicolson schemes have been studied in many articles
for harmonic map heat flow and related models into the unit sphere, while the conver-
gence of high-order multistep projection methods still remains open. In this article, we
propose a high-order multistep projection method for harmonic map heat flows into a
general smooth surface (not necessarily the unit sphere) and prove its optimal-order
convergence by combining four techniques, i.e., decomposition of the Nevanlinna—Odeh
multiplier technique into approximately normal and tangential components separately,
an almost orthogonal relation between the error functions associated to the auxiliary
and projected numerical solutions, pointwise L> error estimates, the use of orthogonal
projection onto the target surface I'. Numerical results are provided to support the
theoretical anlaysis on the convergence of the high-order multistep projection methods.

Key words: harmonic map heat flow, target surface, backward difference formula,
projection, finite element, mass lumping, error estimates, almost orthogonality

1. Introduction

We consider the harmonic map heat flow from a bounded domain 2 ¢ R¢, d € {1,2,3}, into
an N-dimensional closed smooth surface I' € RN T defined as the solution of the following
initial-boundary value problem:

Oom = Am — A(m)(Vm, Vm) in 2 x (0,77, (1.1)
om=0 on 02 x (0,71, (1.2)
m = m’ in 2 x {0}, (1.3)

where A(m) is the second fundamental of the target surface I' at point m € I', v denotes
the outward unit normal vector on 962, and m" is a given initial value such that m%(z) € T
for x € £2. It can be shown that the solution automatically satisfies the pointwise geometric
constraint m(z,t) € I for all (z,t) € 2 x (0,7].

The harmonic map heat flows were first introduced by Eells and Sampson [26] to construct
the harmonic map in a homotopy class of any given smooth map. Applications of the harmonic
map heat flows can be found in color image denoising [51,53] and nematic liquid crystal theory
[16,43]. In the latter application, the harmonic map heat flow is coupled with the Navier-Stokes
equations to describe the molecular orientation. Closely related models to the harmonic map
heat flows include the Landau-Lifshitz equation of ferromagnetism dynamics [7,46] and the
geometric evolution equation of the normal vector in the mean curvature flow [39,40]. These
equations are all nonlinear with respect to the gradient of the solution, and their solutions
share the same structure of staying on the unit sphere. Many different numerical methods
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have been considered for approximating the harmonic map heat flow and the related models,
including the Landau-Lifshitz equation and the nematic liquid crystal equations.

Optimal-order convergence has been proved for many algorithms which do not preserve
the pointwise geometric constraint m(z,t) € I'. For example, Girault and Guillen-Gonzalez
[30] proved first-order convergence of mixed finite element approximations to a penalized
nematic liquid crystals model. Gao [29] proved optimal-order convergence of the linearly
implicit backward Euler (FEMs) for the Landau-Lifshitz equation. Akrivis, Feischl, Kovécs
and Lubich [2] proved optimal H'-norm error estimates for the Landau-Lifshitz equation with
high-order backward difference formulae (BDF) in time and a linearly implicit FEM in space.
More convergence results of numerical approximations to the Landau—Lifshitz equation and
nematic liquid crystal equations can be found in [10,23, 28].

Many nonlinearly implicit numerical algorithms were proposed to preserve the pointwise
geometric constraint for the harmonic map heat flows. For example, Bartels and Prohl [14]
proposed a nonlinearly implicit finite-element method based on a reformulation of equation
(1.1) and a reduced spatial integration. Bartels, Lubich and Prohl [13] proposed a constrained
FEM by introducing an approximate discrete Lagrange multiplier into the variational weak
formulation. Banas, Prohl and Schétzle [15] constructed a fully discrete nonlinear FEM for
the harmonic map heat flows into spheres of nonconstant radii. Gutiérrez-Santacreu and
Restelli [36] considered a unified saddle-point FEM for both equation (1.1) and the Landau-
Lifshitz equation. These nonlinearly implicit constraint-preserving algorithms were all proved
to be convergent, whereas no convergence rates have been proved yet. In [31-34, 38] the
authors proposed a family of manifold-valued finite element spaces by which high-order con-
vergence can be shown for a large class of discrete elliptic variational problems including the
stationary harmonic map into general surfaces. In [12], Bartels proposed an iterative finite
element algorithm for harmonic map into general two-dimensional surfaces where the global
convergence can be shown under a mild mesh condition using compactness arguments.

The linearly implicit projection methods are computationally as cheap as the classical lin-
early implicit methods and capable of preserving the pointwise geometric constraint, and
therefore have attracted considerable attention from the numerical analysts in recent years.
In this class of methods, at every time level, the numerical solution is first solved by a linearly
implicit scheme and then projected onto the surface I' before proceeding to the next time
level. Alouges and Jaissson [6] proposed a normalized tangent plane method for approximat-
ing the Landau—Lifshitz equation, which was later generalized to a #-method by Alouges [5]
(based on the classical #-scheme for solving the heat equation), and extended to second-order
discretizations by Alouges et al. [8]. These methods were proved convergent without explicit
convergence rates. More recently, error estimates of the projection methods were obtained
in [11] and [9] for the semi-implicit Euler method and the Crank-Nicolson method, respec-
tively, under the stepsize restriciton 7 ~ h. Under this condition, the error estimates are
O(t + k™) = O(h) and O(7? + h%) = O(h?) for the semi-implicit Euler FEM (with finite
elements of degree r > 2) and Crank—Nicolson finite difference method, respectively. Gui,
Li and Wang [35] proved the optimal-order convergence O(7 + h" 1) of a projection method
under a less restrictive condition A" < 7, with the semi-implicit Euler method in time and
a mass-lumping FEM using tensor-product elements of degree » > 1. All these methods are
single-step methods based on the backward Euler and Crank—Nicoson schemes.

The convergence of a semi-projection method with two-step BDF for the Landau—Lifshitz
equation was proved in [19], where “semi-projection method” means that the numerical so-
lution is projected onto the unit sphere in the extrapolation of the nonlinear terms, but not
projected onto the unit sphere in the two-step BDF for approximating the time derivative.
The construction of an unconditionally stable projection method for the Landau-Lifshitz equa-
tion by considering fast solvers and large damping parameters was given in [18] without error
estimates. As far as we know, the convergence of projection methods with second- and higher-
order multistep time discretizations still remain open. The convergence of projection methods
with a general target surface (rather than the unit sphere) also remains open.

In this article, we propose a high-order multistep projection method for the harmonic map
heat flow into a general smooth surface I' ¢ RN+, with k-step BDF in time (k=2,...,5)and
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a tensor—product mass-lumping FEM of degree » > 1 in space, and prove the optimal- order
convergence O(T + h”l) of the k-step projection method under a mild condition A" ! < 7%

Let 150mh Iyl Z] 195 mh ~ be the k- step BDF for approximating the time derlvatlve
om(t,) in a multlstep projection method, where mj and mj denote the projected numerical
solution and the auxiliary numerical solution (before being projected onto the surface I'),
respectively. Compared with the single-step projection methods, the main difficulty in the
error analysis for multistep projection methods is from the following term:

(5°~"+ Zaeh )@ - o) (1.4)

where €)' := I,m(t,_1) — m}~ and e} ! := Im(t,—1) — m}" ! denote the errors of the
projected numerical solution and auxiliary numerical solution, respectively, and €} — 0, €,~ !
is the Nevanlinna—Odeh multiplier for the k-step BDF with some parameter ), € [0,1); see
[1,3,4,44,45]. The mismatch between e 7 and &,/ in (1.4) must be shown to have very
small (high-order) influence on the Nevanlinna—Odeh multiplier technique. Our approach is

to decompose €}, into its approximately normal and tangential components, i.e.,
e, =n"+e, with /=8¢ —el,
and then rewrite (1.4) into the following four parts:

k
(G087 + D" djef ) - @5 — 0r8 ")
=l
= <(507]n + Z 5je2_j7 (77" - annfl) + (eZ - eke;zl_l))h
=0

= (o) - (" = 6u™) (25 ) - (o = )
+ (507]”) . (eZ — erz (25 e, ) . — Orey” 1).

The first and fourth parts are estimated dlrectly by using the Nevanlinna—Odeh multiplier
technique, while the second and third parts (the cross-product terms) are estimated by utilizing
an almost orthogonality relation for a general target surface I':

e 7" < Or(leh P+ & P + e ), (1.5)
with an additional factor C'7 to eliminate the factor 7= in (1.4). This additional factor C'
is based on the proof of the pointwise error estimate

1€, o) < 7,

which guarantees that eZﬁj is approximately tangential to the target surface I' at point

m(t,—;) € I up to a quantity of O(r|e, ’|), provided that we define the projection onto
the surface I' through distance projection (orthogonal projection). The pointwise error esti-
mate and the almost orthogonality relation in (1.5) allow us to apply the Nevanlinna—Odeh
multiplier technique [1,3,4,44,45] in the presence of a projection stage and therefore is essen-
tial in proving optimal-order convergence of the multistep projection methods. The almost
orthogonality and the Nevanlinna—Odeh multiplier estimates are first established at the finite
element nodes and then utilized in the error analysis through the mass lumping technique.

Since the projection method and its analysis proposed in this article is quite general, it may
also be applicable to other geometric partial differential equations with constrained target
manifolds. For example, the similar projection method may be applied to the heat flow of
Yang-Mills equation on 2 C R? with image constrained on the Lie algebra so(d) [48,52], as
well as the wave map into general smooth surfaces [49].

The rest of this article is organized as follows. In Section 2, we present the notations, the
numerical algorithm, and the main theorem on the convergence of the numerical solutions.
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The proof of the main theorem is presented in Section 3. Numerical results are presented in
Section 4 to support the theoretical analysis. Concluding remarks and extension to triangular
meshes are presented in Section 5.

2. Main results

In this section, we introduce the basic notations and the geometry of the target surface
I' ¢ RV*! including the second fundamental form on the surface and the distance projection
onto the surface, which will be used in the definition of the multistep projection method for
harmonic map heat flows into a general target surface. Then we present the main theorem of
this article on the optimal-order convergence of the multistep projection method.

2.1. Notations

For 1 < p < 400 and integer j > 0, we denote by L? := (LPYN*! and Wi» .= (Wir)N+1
the (M 41)-dimensional vector-valued Lebesgue and Sobolev spaces defined on £2; see [27, page
261]. The norm and semi-norm on W7? are denoted by || - ||yyi» and | - |yys.0, Tespectively.
The abbreviations H7 := W72 and H’ := W72 are used as usual. The space of uniformly
continuous functions on §2 is denoted by C(2).

Throughout the article, we use C' to denote a generic positive constant, and € a small generic
positive constant, which may assume different values at different occurrences but are always
independent of 7, h, and N. For brevity, we denote by “f < ¢” the statement “f < Cg for
some constant C”.

Let {2 be a rectangular domain and consider the H'-conforming tensor-product finite ele-
ment space on a rectangular mesh, i.e.,

r={veH :v[g e (@ )N VK €K}, (2.1)
where KC denotes the set of cuboids (d = 3) or rectangles (d = 2) in a quasi-uniform rectangular
partition of the domain {2 with mesh size h := maxgcx diam(K), and @, denotes the tensor-
product polynomial space composed of polynomials of degree up to » > 1 in each variable.
By using the piecewise Lagrange interpolation operator I, we can define the discrete inner
product (-,-), on S} by

(f,g)n = / In(f - g)de = Z / In(f-g)dz Vi ,gesS),
2 Kek 7K
where the interpolation nodes are chosen as Gauss—Lobatto points on each element K. Since
these quadrature points coincide with the finite element nodes, the mass matrix is thus lumped;
see [35, Section 2.1] and [42, Section 2] for more details. Similarly, the discrete LP norm is
defined as

| </Q Ih(|uh|p)daj> " for up €8S and 1< p < oo,
Uun LQZ =

max  |up(z)| for uy € S; and p = 400,
x€Nodes(S})

where Nodes(S}) C 2 denotes the set of all finite element nodes. which is equivalent to the
conventional LP norm for finite element functions, i.e.,

lanllze < [unllre S lunllze Vuy €8), 1<p < +oo. (22)

A proof of this equivalence relation can be found in [35, Lemma 2.1].

2.2. Geometry of the target surface

Given a closed oritentable surface I ¢ RV *1 there exists a smooth unit outward normal
vector field v : I' — SV. The second fundamental form at point p € T" is a bilinear form



defined by

Ap)(X,Y) = =(X,dv(p)(Y))v(p) = —(Y,dv(p)(X))v(p) VX,Y €TT), (2.3)
where 1T, denotes the space of vectors in RN+1 tangential to the surface at p € I', and
(-,+) denotes the Euclidean inner product of RNF1. The last equality in (2.3) is due to the
self-adjointness of dv(p) with respect to the inner product (-, -).

We can extend the second fundamental form to vectors X,Y € RN+ which are not neces-
sarily in the tangent space TT,, by first projecting X,Y onto the tangent space TT', and then
substituting them into the second fundamental form, i.e.,

AP)(X,Y) = A(p) (X — (X -v(p)w(p),Y — (Y -v(p)w(p) VX, Y eRNT (24)

N+1)

Correspondingly, we can define a matrix H(p) € RWH)x( associated to the second fun-

damental form by
Hp)X Y =—-(X,dv(p)(Y)) VXY €TT).

If X and Y are matrices with rows X; and Yj, i =1,...,d, respectively, then we define

ZA (X, Y5). (2.5)

For any column vector field u = (uyg,--- 7UN+1) , we define Vu = (Vuq,- -+, Vup41) with
the gradient of the components as column vectors. According to the definition in (2.5), we
have

A(p)(Vu, Vv) ZA (D5, 0;v). (2.6)
For the simplicity of notation, we define the 1nterpolated second fundamental form

Ap(u)(X,Y) = (X, [,(Hou)Y)I(wou) (2.7)

forue C(12;7) and X, Y € C({; RVN*1). If X,Y in (2.7) are two R>*W+1_yalued functions,
we define

An( ZAh (X;,Y;). (2.8)

In the § neighbourhood Uy of I', with a sufﬁmently small 8, the distance function d : Us — R
defined by d(p) = infeer [p — ¢| is well-defined and smooth. Correspondingly, the distance
projection a : Us — I defined by

a(p) =p — d(p)v(p) (2.9)

is also smooth. The gradient of a at point p € Us has the following expression:
Va(p) =I—d(p)H(p) —v(p) @ v(p). (2.10)
Hence, if we are given a function u € W1°°(£2; Us), then a(u) € WH(2)N+! and therefore
IV[a(u)][[zee = [[(Va)(u) - Vu|[e < [[Vul|ze. (2.11)

Moreover, for two measurable functions u,v : 2 — Us C RV *1 we can use the local Lipschitz
continuity to obtain the following pointwise estimate:

la(u(z)) —a(v(z))| < Ju(z) —v(z)| Ve . (2.12)
The stability results in (2.11) and (2.12) also hold for v and H.

2.3. The numerical scheme and its error estimates

Let t, = nt(n = 0,---,N) be a uniform partition of the interval [0,7] with stepsize
T7=T/N. Fork =2,...,5, we denote by d; and ~; the coefficients of the following polynomials:

k
50 =3 21-¢Y =Y 6¢ and v(@ziu— (1-¢ ch,

=0

. Mj

<

Jj=1
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where 0(¢) and (¢) are the generating polynomials of the linearly implicit k-step BDF; see [37].
For simplicity, we use the following notations to denote the k-step extrapolations of the exact
and numerical solutions, respectively'

Z’YJ tn—j—1) and Uh—Z'anjl'

For the k-step BDF, the followmg consistency estimates are Well known.

Lemma 2.1. Let X be any given Banach space. Then the following two estimates hold:

k-1
| > uttnss) = ut)| S Flllororxy) Ve CH0,T]:X), (2.13)
=0
| > duttny) = ]| < e oy vue CHI (T X).  (214)
j=0
We assume that the numerical solutions mh = m,; at the starting time levels 7 =0,...,k—1

are given. Then we determine mj, £ < n < N, by first solving an auxiliary numerlcal solutlon
mj € S; from the weak formulat10n

(Lo + 1 Z(Smh va), = (Anivi) = = (An(a o @) (VG V@), va) - (215)

where the dlscrete Laplaman operator 4y : Sj — S} is defined by

(Ath,Wh) = —(Vvh, VWh) Vv, Wy € SZ,
and then projecting mj} onto I' at the finite element nodes, i.e.,
mj; = I (aomy) € S}, (2.16)

where a is the distance projection defined in (2.9).

Remark 2.1. Since the nonlinear terms are treated fully explicitly, the unique solvability of
(2.15) is clear. Then (2.16) is well defined provided the projection a is well defined. This is the
case when I' encloses a convex domain. For a general smooth surface which does not enclose a
convex domain, (2.16) is well defined if m} is in a small neighbourhood of the surface I'. This
can be guaranteed by the error estimates (3.43), since at each finite element node it holds that
lmj; —acmyllre < [lmp — Ihm(t)||ze = [[€f]lze < 7,
where €} := I;;m(t,) —mj. Hence we can choose sufficiently small 7 such that all of the finite
element nodal values lie in U ensuring the nodal projection is well-defined.
In order to obtain error estimates for the k-step projection method defined in (2.15)—(2.16),
we shall work with the following conditions:
(C1) The solution of problem (1.1)—(1.3) is sufficiently smooth. More specifically, we require

my € H” nW2* and m € L=(0, T; H* n W24 n (0, T; H*) n ¢+ (0, T; L?).

(C2) The starting values ffl{l = m{l €Sy, j5=0,...,k— 1, are sufficiently accurate approx-
imations to the exact solution, satisfying the following estimates:
max ||m — Iym(t;)||pe <7 max || Ap(m? — Iym(t)| 2 < = (2.17)
o<<k—1" M J "’ 0<<k-1 h J ’
i ((lm, — Tum() 3 + 7|V, — Tom () [22) < 7% 4+ 0700, (2.18)

Remark 2.2. The local existence and uniqueness of the smooth solutions to problem (1.1)-
(1.3) have been proved in [20] with some finite blow-up time 7y > 0. For T' < Ty (before the
solution blows up), the solution can be assumed to be sufficiently smooth. Moreover, the global
existence and uniqueness of smooth solutions of harmonic map heat flow are available for a
large class of general target surfaces including surfaces with non-positive sectional curvature
(including hyperbolic spaces H" and hyperplanes, see [50, Theorem 6.4]) and surfaces with
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vanishing 2nd homotopy group (including n-sphere, i.e. m(S") = 0, for n € N\{2}, see [50,
Theorem 6.5]).

Remark 2.3. If the solution is sufficiently smooth, then the starting values rﬁi = m?l €Sy,
7=0,....,k—1, can be computed by a single-step high-order Runge-Kutta method or simply
by temporal Taylor expansion using the partial differential equation. The computed numerical
solution would have the desired accuracy satisfying (2.17)—(2.18).

The main theoretical result of this article is the following theorem.

Theorem 2.2. Let 2 be a rectangular domain in R with d € {1,2,3}. Under conditions
(C1)-(C2), there exists a constant 19 > 0 such that, under the stepsize condition kh"™1 <
™ < 79 (where k > 0 can be any constant independent of T and h), the numerical solutions
mj}, my € S} given by the k-step projection method (2.15)—(2.16) satisfy the following estimate:
max ([my —m(t,)| g2 + [[m]; — m(t,)[|2) S 7+ (2.19)
k<n<N
The results in this article can also be extended to a more general bounded polyhedral
domain 2 C R? with triangular meshes, and adapted to a curved domain by combining the
mass-lumping techniques [21,24] with the iso-parametric finite element method [22], and using
the approximation results for a fixed surface [25]. More detailed comments are presented in the
conclusion section. Moreover, our proofs apply to Dirichlet boundary condition and periodic
boundary condition as well. Instead of being closed and compact, the surface I' can also
be open and unbounded (without boundary), since the boundedness of the exact solution is
sufficient to conclude the same results.

3. Proof of Theorem 2.2

The following three lemmas will be frequently used in the proof of Theorem 2.2. They are
concerned with the error of Lagrange interpolation, the inverse inequality of finite element
functions, and the multiplier technique for the k-step BDF.

Lemma 3.1 (Error of the interpolation operator [17, Theorem 4.4.20]). Let 0 < s < r and
p>d/(s+1). Then the following results hold

v = Invllze + hllv = Invilwie S B olwsiis, (3.1)
v — Iyl < A2 20|, (3.2)
where I, : C(2) — S} is the Lagrange interpolation operator.

Lemma 3.2 (Inverse inequalities [17, Lemma 4.5.3, Theorem 4.5.11]). Let vj, € S}, and let
1<p<oo,1<qg<oo,0<m< . Then

IVallwer gy S R4 g, (3.3)
1/p m—Il+min — /g
(D Ivullypgey) S i trmintOdlo=d/ak (N7 gyt g0 ) (3.4)
Kek Kek

Lemma 3.3 (cf. [4, Section 2.4]). Suppose that1 <k <5, n >k, and u{L €S} for0<j<k.
Then there exists a symmetric positive definite matriz G = (gi;) € RF¥*F such that

k k k
<Z 5juzija UZ - ekuzil)h = Z gij(uz’ uib)h - Z gij(u;lila u‘}jlil)ha (35)
j=0 ij=1 iy=1
where 6, = By = 0, 05 = 0.0836, 6, = 0.2878, 05 — 0.8160.

3.1. The consistency error

To start with, it can be easily seen that the exact solution of problem (1.1)—(1.3) satisfies
the following equation:

(8tm7 Vh) + (Vm, vvh) = 7(A(m) (vmv vm)a Vh) vvh € SZa
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from which we further derive that

k
(EZ%Ihm(tH),vh) + (VIm(t,), Vvi)
"= (3.6)

(Ah(aolhm( D (VIai(t,), VIt )),vh) & (),

where &;(vy,) is the consistency error due to the temporal discretization by the k-step BDF
and the spatial discretization by the mass-lumping FEM, i.e.,

1 & 1 <
gl(Vh) = (;Ihzéjm(t”_j)’vh>h - (;IhZ(%m(tn_j),vh)
j=0 Jj=0
+ (i[hiajm(tnj),vh) — (Om(tn), va)

+ (vuhm(tn) ~m(t,). Vv )
(

~ (A@(t))(Tm(t), VI (ta)) = An(a 0 Ty (k) (VIpiia(tn), VI (ta), va)

=:&11(vn) + E12(vh) + E13(vh) + E1.4(Vh).

The term & 3(vp) is exactly the same as E3(vy,) in [35, Section 3.2]. The following result has
been proved in [35, Lemma 3.7]:

1E13(va)| S B vall (3.7)

Furthermore, with the help of Lemma 2.1, the remaining three terms &;1(vy), £1,2(vy) and
E1,4(vp) can be estimated similarly as the estimates of £ (v},), 2(vy,) and 54(vh) in [35, Section
3.2]. Specifically, the following results hold:

€1 (va) + [Er2(vi)l + [ELa(va) ] S B Ivall i + 78 vl . (3.8)

Then, by collecting the results in (3.7)—(3.8), we obtain the following estimate of the consis-
tency error:

[E1(vi)l S (7 + B Vil g2 + TV e (3.9)

3.2. Mathematical induction and error equation
We consider two types of error functions corresponding to the projected numerical solution
and the auxiliary numerical solution, respectively, i.e.,
e; = Im(t,) —m; and ep:=I,m(t,)— mj. (3.10)
We shall prove the smallness of these error functions by mathematical induction: For 1 < n <1,
we assume that the numerical solution mj ~1 is uniquely determined and

Heh 1HL°° <, (3.11)
1AW Y2 < 75, (3.12)
6712, + 7| Ver Y2, < 725 4+ p20HE), (3.13)

which are all naturally true for 1 < n < k since the functions m) = mj, 0 < j < k—1,
are given and satisfying (2.17)—(2.18). Under the induction assumption we shall prove that
(3.11)—(3.13) also hold for n =1+ 1.

Recalling that the mesh size restriction A™*! < 7%, the constant 25 in (3.13) is chosen so
that the term

k(r+23) o 2k

h(T‘+%) S, Tl = 7 2B(r+D) (314)

can always be bounded by 7F=3 for any r > 1 and k£ < 5. From (3.10) and (3.11) we
immediately get the following L*°-estimates for 1 < n < I:

Hpm(ty,—1)|lze <1 and ||rY1’}f’1HLoo S L (3.15)



These L*-estimates will be frequently used.
The error equation can be obtained by substracting equation (2.15) from (3.6), i.e
k

)

(%ap+ 2> a7 va), — (v
= _<Ah(ajo_}hm( tn))(VIpm(ty), VIpm(t,)) — Ap(a o my)(Vmy, VﬁlZ%Vh) + &1(vn)
(3.16)
= &1(va) = (VInia(tn) - (InH (@ 0 &) VIyia(t)) — Vi - [ H(a o i) Viig, Lv(iy) - v,
(wh ) (InH (@0 Iyia(t,) — [ H(a o i) VI (), () - va)
VIm(ty,) - IH(a o Iym(t,)) VIpm(t,), (I (Inm(t,)) — Iy(my)) ‘Vh>
E1(va) + 52 n) + 53(Vh) + Ea(vn), (3.17)

which holds for all k < n <1 and v, € Sj. In view of the multiplier technique for the k-step
BDF in Lemma 3.3, we choose vy, =& — e, in (3.17) and estimate &;(€} — 0&) ') below
for j =1,2,3,4.
The first term on the right-hand side of (3.17) can be estimated by using (3.9), i.e
[E1(ef; — ke ) S (7F + R (18 — kel 2 + IV (&) — Orep )l 2). (3.18)
The third and fourth terms on the right-hand side of (3.17) depend on the estimation of
|IyH(aolpm(t,))—IyH(aomy)| 2 and || Iyv(Im(t,)) — Ipv(m})| 2, which can be estimated
by using the interpolation error estimates in Lemma 3.1 (with p = 4 and s = 0 therein), i.e.,

[1nH(a o Inm(t,)) — InH(a o my)|| 2
< [[H(ao Iym(ty)) — H(aomy)| 2 + [(In — 1)H(a o Iym(ty)) — (In — 1)H(a o my)|| 2
(triangle inequality is used)
S |H(ao Inm(t,)) — H(aomy)|| 2 + h|H(ao Iym(t,)) — H(aomj) |y
(Lemma 3.1 and the inclusion H! C W1* are used)
< [[H(ao Inm(ty)) — H(a o mp)|[12 + hl[V(H o a)(my) - V(Ipm(t,) — mp)| L
+hl[(V(H o a)(Iym(tn)) — V(H o a)(Iymy)) - VIpm(t)|| s

(chain rule and triangle inequality are used)

S [m(tn) — gl g2 + 2V (Im(t,) — mg)|| s + bl Lom(t,) — Iy pa
(Lipschitz continuity of Hoa and V(H o a) is used)

k 1
ey +Z lef 7 e (Lemma 3.2 is used)
i
k-1
<Ol HL2+aZ|re’” s, (319)
=0

which holds for any ¢ > 0 (w1th a constant C. depending on £71). In the second to last
inequality we have used the inverse inequality (Lemma 3.2), the local Lipschitz continuity of
V(H o a), and the boundedness of I,m(t,—;—1) and r?lZ_]_l as shown in (3.15). In the last
inequality we have used the Sobolev interpolation inequality for d < 3 and Young’s inequality.
Estimate (3.19) holds as well if Iy;H(a o ) is replaced by Ipv(-). From (3.19) and the local
Lipschitz continuity of H and v we immediately obtain the following estimate:
|E3(ef; — Ore, )| + Ea(e) — Orey )|
k—
< (CslleZ 77 +ellel, ™ I o) l1Sh — Okey 12 (3.20)
j=0
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for k <n <!l and any ¢ > 0.
The estimation of |Ex(e} — Hkéz_l)] is presented in the next subsection.

3.3. Consequences of the induction assumption

Under the induction assumption (3.11)—(3.13), the two types of the errors defined in (3.10)
are connected through the following lemmas.

Lemma 3.4. Under the induction assumption in (3.11), the following inequality holds for
sufficient small T:

lef | S ler!| at all finite element nodes,
and
lep e Slep ey and ey~ e S 1€ lze V1< p < +oc. (3.21)

Proof. The proof of these results in the case I' = S" can be found in [35, Lemma 3.9] (the case
p = oo was not explicitly stated in [35, Lemma 3.9] but the proof is the same as 1 < p < o0).
The proof of these results for a general target surface I' follows from a similar argument with
the help of smallness condition (3.11), which guarantees that m? ! is in a small neighborhood
of the surface I' so that the distance projection onto the surface I' is well defined. O

This lemma connects the two types of errors in LP-norm. Hence using this lemma and result
(3.20), we can directly deduce that

|E3(ef, — Okl )| + |Ea(ef, — ke ")

k—1

< S (CLlT e + el o) I8 — 5 e
=0
—1

a‘m

<D (CllEy ™ 2 + 2l Ve ) lIeh — Orey | o (3.22)
7=0

Next we provide a lemma which connects the two types of errors in W1 -norm.
Lemma 3.5. Under the induction assumption in (3.11), the following estimate holds for
sufficiently small T:

el Hlwir S 1€ Hiwie + A" V2 < p < +oo. (3.23)

Proof. The LP-norm estimate is contained in Lemma 3.4. Hence, we focus on the estimation
of the WP semi-norm, i.e.,

IVeh " lz» = HV(Ih(aOﬁlZ 1) = Iym(tn-1))l|Ls
= |V(In(aom)}™) —aom} || + |[V(aom} ' —ao ([m(t,_1)))| s
+1IV(ao (Inm(t,-1)) —aom(ty_1))l|r + [V (m(tn_1) — Dm(t,—1))llLe
= A+ Ay + Az + Ay4. (3.24)

Since a is smooth in a neighborhood of T', it follows that \(Vja)(ﬁlz_l)] Slforj=1,---,m.
By using this result and the Hoélder inequality, the inverse inequality, the Leibniz rule, and
the boundedness condition (3.11), we derive

||V(Ih(ao m;~ 1) —ao fﬁz_l)HLp(K)

r4d/p ~n—1
<hHP|ac m;

‘Wr+1oo(K)
S P9 ) () = (VG ey + o [(Va) (85,7 VR )
S (VR ey o I e )
hr+d/P(’|v~” 1”;;1(1( 4+t VTR 1||Loo K))

+ ([ Im (1) [ oy + -+ IV I () | oo ()
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< BT ey + B (I Tt ) iy + - IV Tuma () o 1)
< IV& oy + 7 I (tn—1) e o) (3.25)

The condition p > 2 is required to ensure that I is stable in W?2P for d < 3. Then after
taking [P norm of the above estimate over K € K, we get

A S HVEZ_IHLP + B ||lm(tp—1)||pr+1p- (3.26)
By using the Leibniz rule and the triangle inequality, we can estimate A5 as follows:
Ay = [[Va(m) ') - vm} ' — Va(l,m(t,—1)) - V(Iym(t,—1))| v
S IV (@™ = Iim(t,-1)) oo + || Va@my ™) — Va(lym(ty-1))|| e

<IVE = Lm(t, )| + ( Z he||Va(my ) — Va(Ihm(tn_ﬂ)”lzoo(K))l/p

KeKk
~ ~ 1/p
< ”V( n—1 Ihm( n— 1)) |L:D + ( Z hd’ n—1 Ihm(tn_l)HZZ—/oo(K)>
Kek
S |lmp~ Y pm(t, )| (the inverse inequality is used)
HeZ e, (3.27)

where we have used the local Lipschitz continuity of Va and the boundedness of rYlZ_l in the
third inequality. The term A3z can be estimated analogously, i.e.,

Az = HV(a o (Im(t,—1)) —ao m(tn_l)) || v
SIV(m(ta-1) — Lim(ty—1)) e + [[Va(m(ta-1)) — Va(lym(t,—1))| e
S m(tn—1) — Inm(tn—1)[lwie
S A m(tp—1)||prrt1,00- (3.28)

Substituting the estimates of A1, Ay and Ajg into (3.24), and using the standard estimates for
the Lagrange interpolation error, we obtain

IVer e S IV e + AT llm(ta—1)lwrers
+ 1€ Hlwre + 2T I (tp—1)[lwrsroe + A m(ta) e
S e lwrr + 4" (3.29)
This completes the proof of Lemma 3.5. O

Lemma 3.6. Under the induction assumptions in (3.11)—(3.12), the following result holds:
Vel e S 73 4+ b (3.30)

Proof. By using Lemma 3.5 and the following discrete Sobolev embedding inequality for d < 3
(see [35, Lemma 3.5]):

IVvhllrs S |1 Anville Yvi €Sh,

we have
1Ver ze S 183 llwre + A" S 85 oo + 408} e + " S 75+ 47 (3.31)
for 1 <n <, where (3.11)—(3.12) and 7 < 1 are used. O

By using this lemma and the triangle inequality, we obtain the W16-boundedness of the
numerical solutions, i.e.,

||th -1 llre < ”Vel I= 1||LG +|IVIm(t—j—1)|ps S1 for 0<j<k—1.

Now we turn to the estimation of (e} — e~ ) for 1 < n <[ by utilizing the estimates
in Lemma 3.4, Lemma 3.5, and Lemma 3.6.
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Lemma 3.7. Under the induction assumptions in (3.11)—(3.12), the following results hold for
1<n<l:

k k
Ea(ef — Orer ) < C D l1ey N7 +e > Ve I, (3.32)
7=0 j*O
k
Ea(&p) < C > l18y |7 +EZ Ve, |13 (3.33)
7=0

Proof. Recall the definiton of &. Since H is symmetric, Iy H induces a symmetric bilinear
form. Hence we have

Ex(vp) = (thffl(tn) - (IH(ao m})VI,f(t,)) — VA, - I[,H(a o @)V, Ly (m}) - vh)
= —(VInin(t,) — &) - H(a o )V (It — &)
~ VIyia(tn) - (IH (a0 @5)VIpi(t)), Iw(@5) - vi )
- (wha;; - (IH(a o m})VI,ep) — 2Vey - I,H(a o ) VI,m(t,), [v(my) vh).
Then we estimate & (€] — 0;{62‘1) as follows, by utilizing Lemma 3.4, Lemma 3.5, and Lemma
3.6:
&8 — 08 ") = — (V& - [H(a o i) 2V () — VER), T (@) - (& - 0,:8,7))
(the symmetry of H is used)
= —(Ve} - LiH(ao @}) (2VLa(t,) - 2Vi(t,), L () - (& — 0,8, "))

V& - I H(a o @) (2Vi(ty) — V), L (imy) - (& — 0y 1))

k—1
S hIVer T e mta) lwee €] — ey "2
7=0
+‘(Ve I, H(ao mp)Vey, Ly(my) - (& — 0,e)~ 1)))
+ ‘(EZV (IH(a o m})2Vin(t,)), I —9,,36;;*1))‘
+ ‘(@ﬁ I H(aomy)2Vim(t,), V(I —Orey” )))‘
(1ntegrat10n by parts)
k-1
ZHe" S P == [ (inverse inequality)
7=0
k—1 k—1
1 —j—1
+ > (el + 1) Y IVer 7 palleq — 0k
=0 =0
(Lemma 3.5 is used)
_ L N
+ 3 lleh ™ (16 — 0k& e + IV (€h — 018, 2)
(Lemma 3.6 is used)
k—1
~n—j—1 ~n ~ ~
SO _lley i + Clieh — 6rey 17 + el V(E] — k&g )17

=0
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k—1

1 ~ 1 ~n—
+CZH~" T leg — 0xy Hlzs + C Y 11&, T | alleh — Oxey s
7=0

(Lemma 3.4 and Lemma 3.6 are used)

k k
<Y N7 +e Y IVe 172,
§=0 §=0
where we have used the Sobolev interpolation inequality and Young’s inequality in the last
inequality, i.e.,
1 3
lullps S llullzellullze < Cellullrz + el Vul 2.

By setting 8, = 0 we also obtain the following result:

k
()| < C- Z 1612 + e > IIVey 2. (3.34)
§=0
This completes the proof of Lemma 3.7. (]

3.4. A sub-optimal error estimate

As a preliminary result, we prove a sub-optimal error estimate by choosing the test function
vy, = €} in equation (3.17). This sub-optimal error estimate will be used in the next subsection
to prove an L*°-norm error bound of O(7), which is needed in proving the optimal-order
convergence.

For k < n <1, we choose v, = €} in (3.17) and rewrite its left-hand side as follows:

5o . o i .
( Ogn 4+ = 256 ) — (Anep,ey) = HehHLz + - (256 7 eh) + [ Verlza-

The second term on the right-hand side can be estimated by using (3.21), (2.2), induction
assumption (3.13), and A"t! < 7% which imply that

k

~ €1 1~xn 2 ¢ =712 ~ c 2k—2 2(r+22

E (Ejée;ﬂ &), < 2z + 2 13||e§zﬂ||L,g\ 67125 + = (2% + n20+ )
]:

E1 |~ _z
< &I, +or s,

The right-hand side of (3.17) can be estimated by using the estimates of |£;(e} — GkﬂéZ*l)L
j=1,2,3,4,1in (3.18), (3.22) and (3.34). Then we obtain

k
00 i ~n 2 ~n|2 €1 \1~n 2 2k—1 2(r+1) ~n—j 2 ~n—j 12
—lenllzz +1Verlz. < —llepllzy +C777s + Ch e+ +C§% (i +62§% Ve, Iz
J Jj=
for £k < n < I. By choosing sufficiently small constants €; and e9, and multiplying the
inequality by 7, we have

k k
~ ~ _2 ~n—1 ~— 1]
Sollep72 + TIVERIIT: S 775 + 7R 4 23 e .+ 7Y IVE, 7

§=0
for K < n <. Then, by using (2.18) and (3.13), we obtain
k k
~ - _2 n—j —j
87172 + TIIVERNLe S 775 4+ rh2D 7 Y I+ > IV
j=1 j=1
< 72k=3 + R2r+33) < 726=% for k <n <l (3.35)

where the last inequality uses (3.14). Since k > 2, the inequality above also implies that
60l <75 and [|VE}|p2 <710 for k<n <L (3.36)
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3.5. Proof of (3.11)—(3.12) for n =1+1

When n = [ the error equation (3.16) becomes
90 ~, -
( 0 l + Z(S eh Vh> (Aheﬁwvh) (3.37)

- (Ah(Ithl(tl))(V[hrﬁ(tl), VIm(h)) — Ap (k) (v, vinl), vh) Y&V, (3.38)

which holds for all v;, € S}. By using (3.9), the inverse inequality in Lemma 3.2, and A" ™! <

7% we have

rk
Exvi)l < (7" + hD)Ivallzz S 7 vallzz S 7llval e, (3-39)
where the last inequality uses 2 < k <5 and r > 1. From (3.36) we also conclude that

(S()N 1 ~ 1 1—7j 4
(38 + - Zae vh)h\s;|rez||Lz||vhan+;Z||ehJupumnpsfsnvhnm. (3.40)
j=1

As a result, we have

[(An(a o I (1)) (VI (1), VIB(tr)) — A (a o ) (ViR Vil,), vy )|
< |(Vinia() - (hH(@o Liia(h)) — H(@ o &) VIyi(h), L) - v )|
+ ‘ (thr?l(tl) - IH(ao Iym(t))VIm(t), (Iw(Im(t)) — Iy (my,) - Vh) ‘

¥ ‘ (whﬁl(tl) - LH(aomb)VI,m(t) — Vil - [,H(ao @)V, Ty (@) - vh) )
k—

,_n

1—j—1 ~—j—1 ~—j—1
S lleh iz lvallze + Z 1V&, 7 ez + V&, Z) I valle
=0

<.

S lvallze + (A7 + 770 + Tg)thHLQ
< 7llvallz2, (the condition A1 < 7% implies A < 7 for k > 2 and r > 1). (3.41)

In the second to last inequality we have used (3.13) to estimate Helh_j Y|z~ and (3.36) to

estimate HVe 1|12, as well as Lemma 3.6 to estimate HVel 7= 1” 4

By substituting (3.39)—(3.41) into (3.37) and using the duality argument, we obtain the
following result:
~ Apél v N ~
a8z = sup 100V ot gt <ot b rl A, Ba2)
viesy  lvnllze

where the last step is due to the discrete Sobolev embedding inequality ( [35, Lemma 3.5]).
For sufficiently small stepsize 7, we obtain

| A&l S 75 <75
Then, by using the discrete Sobolev interpolation inequality ( [35, Lemma 3.5]), together with
(3.36), we have
. ~ ~ d i 1—2 4 9.d 9_d
[€hllze S (1An&hllzz + 165 11L2) 3 I8h11 2t S (75 +75)irs 78 S r
for d = 1,2,3. This proves (3.11) and (3.12) for n =1+ 1.

<7 (3.43)

3.6. Error estimates and proof of (3.13) for n =1+1

Before proceeding further, we turn to prove the almost orthogonality relation between the
two types of error functions. This lemma plays a crucial role later in proving the optimal-order
convergence.
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Lemma 3.8 (Almost orthogonality). If (3.11) holds for k < n < I+ 1, then the following
inequality holds:

(e & = el S T(lleh Iz + 185, W7 + lleg 1) (3.44)

forallk<n<land0<1i,j <k.

Proof. In the proof, we consider a more general setting where the target surface I' C RN+ jg
of arbitrary co-dimension. We denote the dimension of I" as dim(I") = N’ with 1 <N’ < N.

In the first step we show that I' can be locally identified as a vector-valued graph which
takes values in RV T1=N"_ For any point p € I, we denote the chart in which p lives as (Up, p)s
with gp;l RV 5 op(Up) = T C RN*! being a parametrization of Up. Since ¢, is a C>°-
diffeomorphism, it follows that de,, L. RN 5 RV* is injective. In other words, if we denote
ikt

the coordinate systems on ,(U,) and U, as {z;}¥'| and {y; respectively, the injectivity

implies that the Jacobian matrix

Oy (90;1); 8@(90;1); o Oy (%1);
0, (o O (0 TR W (P ,
sy = | SCEEEE TR PR
33[;1 (¢;1)N+1 8@ (¢;1)N+1 o 8%\[/ (¢;1)N+1

is of full rank N’. Equivalently, there exists an (N x N’)-minor which is invertible. We denote
the row labels of this minor as k1, ..., kx7, and denote the minor as

Iy (p) = (3j(¢;1)ki)i,j:1,...,/\ff'
Then we define the coordinate projection associated to this set of labels as
I, RN o RN (y1, oo unis1) = s oo Yty )-
Therefore, J(p) is the Jacobian of 1T}, o ¢ L. RN 5 RV at point p. By the invertibility
and inverse function theorem we know that 1, o ¢, l'is a diffeomorphism on some neighbour-
hood W), C ¢p(Up) of p. This means that II;" : 1L, o o 1 (W) — ¢, 1(W,) C RN+ s a

diffeomorphism and thus II>! is the local vector-valued graph around point p taking values

P
in RVH1=N"_ Therefore, we have shown that for any p € T', there exists a neighborhood V, of
p in I' such that V,, is the graph of a smooth function which has one of the following (/\j/\#)
forms: (Y, Yars)" = f(Ykys s Uny,) where {k1, . kpnr} € {1, N + 1} are N different
labels determined by the process above.

In the second step, we are going to show that there exists r > 0 such that for any p € T,
I' N B, (p) can be identified as a vector-valued graph on TT),.

Up to linear transformation, we can assume 7T, = RN x {0}N*1V" without loss of
generality. From the previous step, the only choice now is (ynry1, ..oy ynv+1) = F(y1, -, Yn7)
otherwise the gradient of the graph will blow up at p contradicting with the smoothness. Then
we denote B, (p) as the ball such that I' N B, (p) C V, according to the previous step. If
infper 7, = 0, we can pick out a sequence such that p; — py with 7,, — 0 which contradicts
with the fact that r,, > 0. So we may set r = inf,er 7, > 0. Hence this step is complete.

In the last step we are ready to conclude this lemma. Let r be that in step 2. For any p € T
we define the corresponding bijective projection in step 1 as II, : I' N B,.(p) — TT),. Using
this projection, we can define the smooth graph function associated to point p as g, := I, L,

II,(I' N By(p)) — I' N B,.(p) and moreover define the following two domains
Dy, :=1I,(I' N Br/Q(p)) and D; =1I,(I'N BQT/3(p)).
If 7 is sufficiently small, then by the induction assumption in (3.11) and the estiamte in (3.43)

we know that, at each finite element node x € Nodes(S}) C 2, m; /(z) and Im(z,t,_;)
are both on the surface I' and contained in I'N B, /4(m}(z)) and therefore, by the triangle

inequality, contained in I'N B,/ (mzﬂ(x)) for any 0 < 4,5 < k. We now work locally on the
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graph of I' N B,(m}'"“(z)). It holds that

eZ_J (e’Z A eZ, z)

where 7 is the angle between eh Jand T szﬂv(m). Then by applying Taylor’s theorem around

le, ]| len~ ‘ ez_i\sin’y, (3.46)

HmZ—i o Iym(t,—;) and Hmzﬂ- om} " successively, at each element node z € Nodes(S}), we
have
15809] = o) (g © T (2)) = G0y 3y © om0 b)) /e
) »
S |V mn—i () (Mign—igy © Tpm(2, tn—j))| + E_InaXZ( )VV enp=i(a) (2 - e |
Mh

S _max |V (1l tey) — mla, b+ e )

A\
=]
@
>
<
no
)
3
—
N
=
\]

< (3.47)

ZE'Dmnfi
The second to last inequality of (3.47) follows from the fact that we are considering the graph
with domain Tszfi(x), so the gradient of this graph at mj™ “(x) vanishes by the tangency.

The last inequality follows from e} || < 7, as shown in (3.43).

The last thing we need to show is that maxyer max, 5, |V?gw(2)| < +00. Note that this
is a pure geometric quantity, so it doesn’t depend on 7. Suppose that it is not true. Then,
by the compactness of T, there exist sequences w; € I' and z; € D,,, such that w; — wg € T
for some wo and [V2gy, (z)] — +oo. We take sufficiently large i such that |w; — wo| < gr.
Then T'N B, jo(w;) C I'N By, s3(wp) is also a graph locally on TT',,. This means the quantity
|V2gu, (2)| can not blow up because of the smoothness of the local graph of I' N By, /5(wo),
leading to contradiction.

Substituting the boundedness of max,,cr max 5, |VZgw(2)| into (3.46)—(3.47), we obtain

e (@ e ) S rlef |- |er Tt — e | at the nodes.
Then the result of Lemma 3.8 follows from the application of Young’s inequality. O

Remark 3.1. Since this technical lemma holds for the surface I' with arbitrary co-dimension,
it will allow us to extend the results in this paper to the surface of arbitrary co-dimension
without any difficulty. Many equations of interests fall into this category. For example, the

constraint of Yang-Mills equation on 2 C RY, i.e., so(d) < R%*? has co-dimension @.

In the following, we choose v, = €} — f€} in the error equation (3.17), i.e.,

5 1<
O~n n—j ~n ~n—1 ~n =n ~n—1
—ep + — d;e, “,epr —0ie ) — (Apel, el —0,e
<7'h sz;]h h h h ( h>*h h ) (348)
= E1(&) — 08y ") + Ea(ef, — Ohey ) + E3(€f, — Ok ) + Eu(@ — 018 )
for k < n <. If we denote ‘ ' '
W= e
for 0 < j <, then replacing €} with n'+ e} for i € {n—1,n} in the first term of the left-hand
side of equatlon (3.48) provides
k k
(d08% + D" dyep 7,85 — 08 ") = (dom™ + D djep 7 " — ™) + (ef; — e ™)
=1 i=0
j J i
= (6on™, 0" = k") h+(z5 T = 0" 1)h
7=0
k
+ (5077”, eh le h + (Z 7, Z — leZ_1>h
§=0

=1 +2o+ 15+ 14
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Since 0 < §p and 0 < 0, < 1 for 2 < k < 5, it follows that

000
T > 50||?7"H%g = — (" ||L2 + |ln"™~ IIii)
509k _
= do(1 — Ok)[In" ||L2 + ——(lIn" IILz [n" lllii) (3.49)
for k <n <!l. And from Lemma 3.3 we know that
Z glj n k+i eZ k+] h_ Z g” n k+i—1 erk+j71)h (350)
7.7 1 ,] 1

kak

for all k < n < I, where (g,])f j=1 € is a given positive definite matrix.

On the other hand, by using ' = €, — eﬁl for i € {n — 1,n}, we have

k
IZo] <Y 15511 |+Z\59k|| Ol
] =0
—2\5\! ehhHZ\“’kH — e )l
7=0
for all Kk < n < L Recall that [|€}|z~ < 7 holds for all 0 < ¢ < I, which is proved by

the mathematical induction method, namely it is firstly assumed by the induction hypothesis
(3.11) for 0 < i < I — 1 and then proved by Subsection 3.5 for ¢ = [. Hence it follows from
Lemma 3.8 that

k
[ Zal <3 r(lle 117z + €3I + lekli7a) + > 7(ller II7: + 16 17 + lef~II72)
— =0

STy lenl7e + rllerlis + rlier 17 (3.51)
h

for k£ < n < 1. Similarly,
IZ3] < Sol(efy,n™) | + G060k (e~ 1™) | = dol (ef, &F, — €f) | + Gkl (e, €F — €f) |

< 7l s + BRI, + e 2) (3.5
holds for all £k < n < [. By (3.51) and (3.52) we have
k
[Tl + 1Z5] ST lleg 72 +TlEql7e + Tl "7, (3.53)
=0

where the norm equivalence relation (2.2) has been used.
Combining the error equation (3.48) and the estimates of |€;(e}l — 6ye) )|, j = 1,2,3,4,
n (3.18), (3.22) and (3.32), and noting that

— (A€}, ep — 0y !) = (Vep, V(ep — 9@2’1))
> (1—0,)[Verl7- + % (HVNhHIP — Ve HI72),
we obtain the following result for k < n < l:

I, I ~ 5 o
4+i+@wmwwm+ 5 (IVeRlZ: — IVe,~)1Z2)

| Zo| + 175

<C : +COr 2k | op2(r+1) +CZH6Z JHL2+5ZHV JHL2
j=0 j=0
Hence, by applying (3.49)—(3.50) and (3.53) we get
do(1 — Ok) 509k

™12z + < (™17 = " IZs)
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k n—k+j k+i—1 n—k+j—1
+ = Z gZJ n +i e ] h _ = Z gzj n i— e )h
i,j=1 i,j=1

+ (1= 0)[IVerz. o2 (HVNhHLQ = Iver 72

k
<Ot Oon?rtY 4 CZ lleh 1172 + CZ [C PR
j=0 j=0 j=0
for K < n < I. Then multiplying both sides by 7 and summing up this inequality over
n==k,--- qwithk<q<l1eadt0

509k
o(1—0k) Z ™ 172 + =5 lnliz2 — [l 172) (3.54)
k n=~k
+ Z gij ez k+z7 q- k+J Z gij(e le P )h
’] 1 ,j 1

9k7'<

+ (=07 ) [IVeRlIZ: + =~ (IV&]I[F: — Ve, "]72)

q q k
< 072k+0h2(’”*”+0722 leh 172 + 18,7 1172) +e7 > > Ve lI7.. (3.55)
n=k j=0 n=Fk j=0

Since the matrix (g;;)¥ j—1 1s positive definite, it follows that

k k
—k —k+j j—
§ gij(e ! e% +j)h > )‘1||e%||ii and E gij(ez 1’eJ n S § H HL27
1,j=1 i,j=1 J=1

where A\; is the smallest eigenvalue of (g,]) Using these results and rearranging (3.55)

yield

q
(50 k HkT ~
So(1—6) > In"[17 + 7llnqllL2 + Al + (1= 0u)r E IVerll7z + - [IVerll
n=~k

i,5=1"

q
<O 4 CR20D L O > ([lehl3e + 87 1132) + e Z ||Véh||L2

k
509k _ i—1 HkT ~
+ S5 I G O3 el iy + Ve (3.56)

for k < g < 1. Moreover, we can duduce from
L2 < 201l + I35 — ef3) = 20lehliZ; + In¥I3,).
that

09k
o(1—0k) Z ln™ HL2 HTIqHLz + >\1HehHL2

> 51— B/, + Alueinii
A+ el 1 =02 > ¥,
So(1/2 = Ok /H)I€} I 2 + 3 llefll 2, if do(1 —6x/2) <
Due to A1,00 > 0 and 0 < 0 < 1 for all £k = 2,3,4,5, we substitute this into (3.56) and get

q
1€51172 + llefllz2 + 7> [Verlz:
n=~k q

q
< Or 4 Cn2) £ Cr S (llefll3e + 187 132) + Cer > V&2
n=0 n=0
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k
+Clln* 7+ C Y lley I + OTlI Ve
j=1
for k < g < I, where we have also used the norm equivalence (2.2). Therefore a sufficiently
small € and the discrete Gronwall inequality give

q
1651172 + lefllz2 +7 > [Ver|7a
n=k k
<O+ CRD 4 Oll e + €D _(led M Ize + 118, 12 + 71Ve) 72
j=1
< CTQk + Ch?(’/‘—i—l)
for all k£ < g < I, where the last inequality has employed the condition (C2). This not only
proves (3.13) for n =1+ 1 (when 7 and h are sufficiently small) but also completes the proof
of Theorem 2.2 in view of the interpolation error estimates in Lemma 3.1.

4. Numerical Results

In this section we present numerical results to support the theoretical analysis for the
optimal-order convergence of the k-step projection method. All the computations are per-
formed by Firedrake [47] with double precision.

We consider the harmonic map heat flow from a rectangular domain (2 = [0, 1] x [0, 1] to the
two-dimensional unit sphere I' = S? ¢ R? and the three-dimensional unit sphere I' = S? ¢ R?,

respectively. The corresponding initial functions are chosen as m° = %[m?,mg,mgf and
750 — 1[0 00 00 01T
m’ = 5;[mj,my, m3,my] where

(1—e)
2e

(2,y) = e 2¥(y? + 3y +6),

mi(z,y) =e "+ z? + w,

N O

m

1—e
5 x2+x)(y2+3y+6),

(x,y) = e~ 2V (e_x +

wo

m

2
mi(,y) = 72" (@” + 32+ 6)(~ Iy +1) — T +y+4).

and

S(a,y) = \/m‘f(x, y)? +m3(z,y)? +mi(z, y)?,

M(z,y) = \/m‘f(w, y)? +my(@,y)? + mi(z, y)? +mi(z,y)?.

Clearly, m” € S? and m® € S? both satisfy the boundary condition (1.2). With the
two initial functions, we solve problem (1.1)—(1.3) by the proposed k-step projection method
(2.15)—(2.16) up to time 7' = 0.5.

And the starting values are calculated by I-step (1 <1 < k — 1) projection methods (2.15)—
(2.16) with sufficiently small time stepsizes so that the temporal k-th convergence order can
be maintained.

We compare the numerical solution with the reference solution to calculate both temporal
and spatial discretization errors. The corresponding L? errors of the numerical solutions at
time T' = 0.5 are respectively depicted in Figures 1-4.

To verify the temporal convergence rates, we set the reference time step Tier = ﬁ,
calculate the errors for 7 = ﬁ, ﬁ, ﬁ, ﬁ, with sufficiently small mesh sizes used to ensure
that spatial discretization errors are negligible. To access the spatial convergence orders, we
set the reference mesh size h.of = and calculate the errors for h = %, LoL L with high-

and

1
750, : 200 257 30,
order BDF temporal schemes and adequately small time steps empolyed so that the temporal
discretization errors do not impact the observation of optimal spatial convergence.
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From Figures 1-4 we see that the temporal and spatial discretization errors are O(7*) and
O(R"™*1), respectively. These results are consistent with the theoretical analysis in Theorem
2.2. Moreover, the numerical results in Figure 4 also indicate that the stepsize restriction
78 > b1 may not be necessary, though it is required in the error analysis.

5. Conclusions

We have proposed a k-step projection method for solving the harmonic map heat flow from
a rectangular domain into a general smooth surface I' C RN*! and proved the optimal-order
convergence of the proposed method under the mesh size condition A1 < 7%, where r > 1
denotes the degree of finite elements in a tensor-product mass-lumping FEM. The proof utilizes
a new geometric relation between the error functions associated to the auxiliary and projected
numerical solutions. The geometric relation allows us to apply the Nevanlinna—Odeh multiplier
technique [4,45] in the presence of a projection stage. We have only considered an explicit
treatment of the nonlinearity for the simplicity of implementation (with time-independent
matrix assembling at every time level, thus the matrix only needs to be assembled once and
for all time levels), while the convergence analysis actually could be extended to schemes with
semi-implicit treatment of the nonlinearity.

We have proved the optimal-order convergence based on mass-lumping techniques on rect-
angular meshes. The proof can be extended to triangular meshes by using the mass-lumping
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techniques in [21,24] based on the ﬁr finite element space for 1 < r < 5. In this case, the
quadrature error bound and the superconvergence result should be replaced by

[Er2(vi)l S P [[vallm, (5.1)
(E18(v)| S P IVallm (5.2)
respectively, where (5.1) holds due to [24, Lemma 5.2], and (5.2) is the standard approximation
property of the Lagrange interpolation. These changes will lead to the following sub-optimal
error estimate under the mesh size condition h" < 7*:
max ([my —m(ty)| g2 + ], — m(ty)l|2) S 75+ A (5.3)
kE<n<N
The extension to curved domain using triangular mesh and iso-parametric finite element
method is also possible.

The analysis in this article also applies to unbounded surfaces without boundary, provided
that the exact solution of the problem is sufficiently smooth. For example, if I" is a hyperbolic
surface, i.e., HV ¢ (RV*1 (...)1) with L being the Lorentz product [41], then the theorems
in [26] imply the existence of a unique smooth global solution given smooth initial data. In
this case, error estimates can also be obtained for the proposed multistep projection method.

Since the projection method in this article is quite general, it may also be applicable to
other geometric partial differential equations with constrained target manifolds. For example,
the similar projection method may be applied to the heat flow of Yang—Mills equation on
2 C R? whose image is constrained on the Lie algebra so(d) [48,52], as well as the wave map
into general smooth surfaces [49].
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