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Abstract

Using the weighted residual formulation we derive a-posteriori
estimates for Discontinuous Galerkin approximations of second order
elliptic problems in mixed form. We show that our approach allows
to include in a unified way all the methods presented so far in the
literature.
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1 Introduction

In this paper we study a-posteriori error estimates for the Discontinuous
Galerkin (DG) approximations of the problem

Klo+Vu =0 inQQ,
dive =f inQ, (1)
U =0 onlI =090

Above, K is a given permeability symmetric positive-definite tensor, f is a
given source term, and © C R? is a simply connected polygon. Problem (1)
is the mixed form of the second order problem

—div (KVu) = f in Q, u=0 onI =090 (2)
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In recent times a-posteriori analysis for DG approximations of second order
elliptic problems has received an increasing attention. For L estimates
we refer to [23], and for energy norm estimations to, e.g., [7], [21], [24], [31].
For questions concerning convergence of adaptive schemes we refer to [25],
[20], [8]. All the above papers deal with second order elliptic problems of the
type (2), and they concentrate on one or two DG formulations, mostly on
interior penalty type methods, symmetric or nonsymmetric. Results based
on the mixed formulation (1) can be found, e.g., in [14] and [13] for the LDG
method, in [22] for a method similar to the Bassi-Rebay formulation, and,
more recently, in [26] for the classical RT and BDM mixed formulations
and for the method by Hughes-Masud [27].

In the present paper, starting from the mixed problem (1), we apply
the weighted residual approach of [9] and we carry out the a posteriori
analysis in an abstract framework, without specifying the choice of the
weighting operators. In such a way we identify the minimal approximation
properties required on the operators to guarantee lower and upper bounds
for the energy norm. We then show that our analysis applies to all the DG
formulations presented so far in the literature.

The paper is organized as follows. In Section 2, after having briefly pre-
sented a suitable mixed variational formulation of the continuous problem,
we introduce the DG discretizations using the approach of [9]. We remark
that, under some assumptions on the mesh, we allow for the occurrence
of hanging nodes. Section 3 deals with a unified a-posteriori error anal-
ysis. More precisely, we introduce the error estimator, and we prove, in
an abstract setting, its effciency (section 3.1) and reliability (section 3.2).
Finally, in Section 4 we detail how our analysis applies to most of the DG
methods, so far presented in the literature.

Throughout the paper, we shall follow the usual notation for Sobolev
spaces (see e.g. Ciarlet [16]). In particular, for any domain D C R? we
will denote by || - ||s,p (resp. |- |s,p) the usual norm (resp. seminorm) in
H*(D). When D = Q, we will simply write || - ||s (resp. |- |s). Moreover,
we shall use the following classical result [28]:

Theorem 1 Let f € L?(12), and let K € L>(Q)? satisfying
0 <cllél]® <E"K@)E <coll€l”  VEER® Vzeq. (3)

Then problem (1) has a unique (o, u) in H(div;Q) x H(2). Moreover,
there exists P > 2, depending only on ¢; and cg, such that

ue WhP(Q) Vp € [2,P).
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2 Mixed formulations and discretization

Let {7}, }1>0 be a family of decompositions of 2 into triangular elements T';
let hr denote the diameter of T', and h = maxyeT, hr. Let &, be the set
of edges of 7j; given e € &, we denote by h, its length. Nonconforming
meshes are allowed (i.e., 7, may contain hanging nodes), provided they
are nested refinements of an initial conforming triangulation. Therefore,
by removing the hanging nodes, it is possible to identify an underlying
conforming triangulation, as shown in Fig. 1. Instead, Fig. 2 displays an
instance violating our assumption. Indeed, removing the hanging node
does not result in a coarser triangular subdivision: a quadrilateral element
arises.

If hanging nodes occur, we notice that the corresponding set &, is
formed by line segments e which may be part of an edge triangle. For
example, in Fig. 1 the line segment e4 is only a part of an edge for triangle
T (although it is a whole edge for triangle T?). However, with a little
abuse of terminology, in the sequel we shall call “edge” any element e € &,.
On 7;, we make the following assumptions:

H1- 7;, verifies the minimum angle condition: 36y > 0 such that hp/pp >
0o YT € T}, where pr denotes the diameter of the inscribed circle to
T

H2- 7}, is locally quasi-uniform, that is, there exists a constant C, > 0,
independent of h, such that, for any pair of adjacent elements 7! and
T2, that is, such that the length |07 N OT?| > 0, it holds

O*_lth S hT2 S C*th, i.e., th ~ I’LT2.

We remark that our assumptions on 7;, implies that (referring for instance
to Fig. 1):
hei’f-lv‘th "r-?JhTQ?UhTS 1=1,...,7. (4)

Finally, we define
for T € 7Ty, wr = UT’ with 7" € 7, adjacent to T; (5)
for e € &y, We = UT with T € 75, and e C 9T. (6)

For an internal edge, w, will always be the union of two elements, while it
will be reduced to one element for a boundary edge. For the sake of simplic-
ity, we will only consider here the case of piecewise constant K. However,
we point out that in the case of a more general permeability coefficient we
can always approximate it by means of a piecewise constant, substituting K
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FIGURE 1
A hanging node (left) originated from a conforming triangular mesh (right).

FIGURE 2
A hanging node (left) which is not originated from a conforming triangular mesh
(right).
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by its average in each element. Analogously, we shall suppose f piecewise
polynomial.

In order to write a discontinuous finite element approximation of prob-
lem (1) we first introduce the usual tools such as jumps and averages of
scalar and vector valued functions across the edges of 7. Following the
notation of [11], [12], [3], let e be an interior edge shared by elements T'!
and T2. Define the unit normal vectors n! and n? on e pointing exterior
to T and T2, respectively. For a function ¢, piecewise smooth on 7}, with
gpi = @|pi we set

1 o
{pt=350"+¢), [el=¢'n'+¢"n® onecé, (7)

where &£ is the set of interior edges e. For a vector valued function T,
piecewise smooth on 73, we define 7! and 72 analogously, and set

{T}Z%(Tl—l—ﬂj), [tf]=7"n'4+7% n® onecé&. (8)

For e € £, the set of boundary edges, we set
[tl=7n, {r}=7 [el=¢n {p}=¢ oneecé&l. (9)

Throughout the paper we shall make extensive use of the following identity
(see [3]):

Z/BT”‘@‘Z (rhIel+ S [Irlel, (0

TETh ec&y ¢ ecep Ve
and of the trace inequality (see, e.g., equation (2.4) of [2])
[0l < O olp + helvfg) Vo€ HY(T), YecoT. (1)
With the previous definitions, problem (1) is equivalent to

Klo+Vu =0 ineachT €7,

dive =f ineach T €7y,

(12)
[w] =0 oneachee€é&,
[o] =0 oneachee&;.

Following the weighted residual approach of [9], we shall introduce a vari-
ational formulation of (12) in which each of the equations above has the
same relevance, and is therefore treated in the same fashion. To do so, we
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introduce the spaces
V(Ty) == {v € L*(Q) such that vp € HX(T) VT € T} = H*(Tp),

(Tp) := {r € L*(Q) such that 7p € H(T) VT € T,,} = HY(T),
(13)
and, for p € [2, P] (see Theorem 1):

V(Tp) := {v € LP(Q2) such that v € WHP(T) VT € Ty},

3(75) := {r € LP(Q) such that (divr)r € L*(T) VT € T,}. (14

We then introduce three linear operators Bgg, Bg1, Bo2 from ENJ('EL) to
L2(T73), L?(En), L?(E7) respectively, and three linear operators Big, Bi1,
Biy from V(Tp) to L2(Tp), L2(E), L?(&7) respectively, and we consider
the variational problem:

Find (o, u) € 3(7p,) x V(73) such that :
(K 'o + Viu, BooT)1,+ < [u], BoiT >¢,

+<[o],Boet >e2=0 Ve X(T;) (15)
(dive — f, Biov)1,+ < [u], B11v >¢,

+ < [[0']],312’1} >g;§= 0 Yve ‘7(771)

In (15) V), denotes the gradient operator element by element. Moreover,
we set:

(v, W), = Z /vwdx, <v,w >g, = Z vwds,
T

TeT, ec&, V€

for both scalar and vector valued functions; analogously, < v, w >go de-
notes the L2—scalar product on internal edges. The operators B must be
properly chosen. Here we assume that the operators verify the conditions
stated in Theorem 3 of [9]. Those assumptions, together with the regular-
ity result of Theorem 1, are sufficient to ensure that problem (15) has a
unique solution which coincides with the solution of (12). As shown in [9]
(see also [17]), all the methods appeared so far in the literature correspond
to take Byg = sId, with s > 0, and Bygp = Id. Accordingly, in the sequel
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we shall make this choice. Therefore, problem (15) becomes
Find (o, u) € 3(7},) x V(73) such that :
s(K'o + Viu, 7)1+ < [u], BT >¢,
+ < [0], BoaT >go=0 VT € 3(7T) (16)
— (0, Vo)1, + < [u], Bi1v >¢, + < [ ], Biav + {v} >¢0
+<{oh[v] >e,=(f,0) YoeV(T),

where an integration by parts and (10) have been used in the second equa-
tion.
Next, for k > 1, we define the finite element spaces:

Vi ={veL*(Q): vr e P(T) VT €T},
Sp={reL*Q): Tir € [P(T)* VT €T},
and the norm
I, 0)lI? = ol + 1K™ 7[5 v € V(Th), T € 3(Th), (18)
with [|v|| defined by

1/2
loll -= (Z IVol[§r+ Y hel/zll[[v]lllﬁ,e> : (19)

TeTy, ecéy,

In (18) we used |K~17|2 in order to match the physical dimensions of |Jv]|?.
However, due to assumption (3), we have

[K~'713 ~ K273 = |75 ~ IKY? 7[5 ~ [Kr[5. (20)
We also notice that (cf. (13) and (14))
VECV(T) CV(T);  BFC3(Th) C B(Th). (21)

The discrete problem is
Find (o, un) € B x Vi¥ such that V(T,v) € I x V¥
s(K e 4+ Vaun, 7)1, + < [un ], BoiT >¢,
+ <[on], BoaT >g2=0 V1 e ZF (22)
— (o, Vav)1,+ < [un ], Buiv >¢, + < [on], Bizv + {v} >¢p

+ < {on}, [v] >¢,= (f,v) YveVE,

which, in view of (21), turns out to be a conforming approximation of the
variational problem (16).
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3 A-posteriori error bounds

Given T € 7;, and € € &, we introduce the following error indicators:
we = h P Lunlloe Ve En ng = RPN [onlloe Ve £,
N7 = ||K_10'h +Vunlor, n71:=hr|diven,— flor VT € T.

Then, for every T' € T}, we set

nr=ndotnia+ Yo i+ Y. nl. (24)
eCoT eC(0T\0R)

3.1 Lower bounds

As far as the efficiency of the error indicator nr is concerned, we have the
following main result.

Theorem 2 Let (o, u) ((oh,un) resp.) be the solution of (15) ((22) resp.).
For every T' € 7}, the following estimate holds:

e < C(IK o = )3 + 1V (un — )3

1/2
+ > bl =l

eCOT

(25)

where 17 and wr are defined in (24) and (5), respectively, and C' is a
positive constant independent of hp.

We postpone the proof of Theorem 2 after some useful intermediate Lem-
mata.

Lemma 1 Let T € 7, and let p € P,(T). The following inverse inequality
holds:

hr|plor < Cilpl-1,7, (26)

with C7 > 0 independent of hp. Moreover, for e € £, with e C 9T, defining
the space

S = H)*(e) = {v e H/*(T) such that v =0 on dT\e}  (27)

it holds:
he?Iplo.e < Calpls, (28)

with C3 > 0 independent of A7, and S’ being the dual space of S.
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Proof. Using a scaling argument and the definition of the norm in H~1(T")
we have:

. 12 . J7 ppdx
hrlplor = h7lplo s < ehzlpl_y 4 = éhy  sup  =——
peHL(T) |<P|1,T
) (29)
h- dx
= éh?p sup EANEUAES S fT by

= ¢pl-1,2-
wEH(T) el T

To prove (28) we first observe that, denoting by ¢ the harmonic extension
of p € S to T we have

lels = leliyz,0r = &)1 (30)
Using again a scaling argument, and the definition of the norm in S’ we
obtain f .
. AL (A . s PPas
he"?[ploe = helBlo,e < éhelplg, = ehe sup ==
ses 1€ls
y (31)
R he™ J ppds
= ¢he sup ——<—"— = ¢|p|gs.
ves  lels
O

Corollary 1 As a consequence of (26) we immediately deduce that
hr|divv|or < Ci||v|lor Vv € H(div;T) with divv polynomial. (32)

Indeed, the definition of norm in H~! and integration by parts give

. div vy dx v - Vydx
|divv|—17 = sup fTi = sup ‘]}7 < |v||o,7-
veri(m |Vl peri |Vl
(33)
O
The following result can also be found in [26] (Lemma 3.1).
Lemma 2 Let v € H(div;T), and let e € &, with e C 9T. Then
Iv-nls < C(Ivllo.r + hr|divvior), (34)

with C' > 0 independent of hp.

Proof. We first note that, if ¢ is the harmonic extension to T" of ¢ € S we
have:

/e(v ‘n)pds = /BT(V ‘n)pds = / (v-V@+divv @) dx. (35)

T
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By Poincaré inequality |$|o.r < Chp|@|1,r we then obtain

/(V -n)pds < C([[v]lor + hrldiv vio.r) @]z (36)
Using this in the definition of the norm in S’, and recalling (30), we obtain:

v - n)ods
[v-nls = sup Jo(v-m)pds
ves  lells

< C([[vllor + hrldivv]or). (37)

We are now ready to prove Theorem 2. .
Proof of Theorem 2. Fix T € 7, and recall that we assumed f(=
div o) polynomial in T'. Using (32) with v = o, — o we have:
hrldiven — floor = hrldiv(en — o)or < Cillon —ollor.  (38)
Since K~'o + Vu = 0 in T, we have
K"y, + Vunlo.r = K~ (o — &) + V(un — w)lor )
<K on = o)llo,r + [V (un = w)llo,r-
Let e C OT. Since [u]j. = 0, it holds
he P Tunlloe = he 2 [un = wlllo.e. (40)

Let now e C (9T \ 09). Use first (28) with p = [, ], then [ ]| = 0,
then (34) with v = (¢ — )7 (T' C we, see (6)), to get:

he*llon]loe < Collon]ls = Callon —ols
(41)

<Cllle—onllow + Y hrldiv(e —on)lor
TCwe

Noting that div (o0 — o,) = f — div o, is a polynomial, from (41) and (32)
we obtain, recalling (20):

he*llon]loe < Cllo = anllow. < CIIK o~ on)llow.  (42)

Joining estimates (38), (39), (40), and (42) we easily get (25). O
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3.2 Upper bounds

We make use of the Helmholtz-type decomposition of o,:

o, = —KVg + curlp. (43)
Above, ¢ € H}(Q) is the solution of the elliptic problem:

div (KVep) = —divoy, in €,

{ (44)
wlaa = 0,

which has to be understood in the sense of distributions, since divoj €

H=1(Q), and p € H*(Q) is determined, up to a constant, by solving

9p @)f
oy’ ox/
We notice that such an equation is solvable since €2 is simply connected
and div (o, + KVy) = 0 (see (44)). Recalling that & = —KVu we have

curlp = o, + KV, with curlp := ( (45)

o —op =KVw — curlp where w 1= ¢ — u. (46)
From (46) we get
K~%(o — o) = K/?Vw — K~ 2curl p, (47)
and therefore
IK™2( — on)l = [[K'* Ve — K™/ 2curl p[3
= [|K"2Vw|[§ + [[K~2curl p|[3,

(48)

since (K being symmetric) (K'/2Vw, K='/2curlp) = (Vw, curl p) = 0.

We shall estimate the terms |[K'/2Vuw||o and [|[K~'/2curlp||y sepa-
rately. In the sequel, given the mesh 75 which possibly contains hanging
nodes, we denote by 7, the finest conforming mesh such that 7,* C Tj,.
For any T € 7,¢, we set

TeTe — n(T)={T"eT, : T'CT}. (49)

We shall need to introduce suitable interpolants for w and p. Hence, let
wy (resp. pr) be the usual piecewise linear Clément interpolant of w (resp.
p), defined on the conforming mesh T,°. It is well-known that it holds:

1/2
> W e —wiliy | <Clul r=01
TeTyr

1/2

Yo —pilir | <Clh r=01.
TeTye
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We will use the following Lemma, which somehow establishes a connec-
tion between the mesh 7;, (through &) and the corresponding conforming
mesh 7,°.

Lemma 3 Given the mesh 7, with edge set &, let 7,¢ the finest conform-
ing mesh such that 7,;¢ C 7;,. Let ¢ € H'(Q2). Then, it holds

1/2

O hTMellB )2 < | Y (p?lleligr + el ) : (51)
ecép TeTe

Proof. Fix e € &,. Using (11), and h;? < Ch;? VT C w, (see (4)
and (6)), we get

hlellse < CCY - hzlllellr + leli r). (52)
TCwe

Therefore, we have

1/2
(> hMells)? < C ( > (hPllellr + |<ﬂ|§¢)> - (53)

eclp TeT),

Rearranging the terms in the right-hand side of (53), and recalling that
hyt < Cuhy?, ¥T' € 7(T), we obtain

1/2
< > (Pl + lef,T)>

TG,Z’}L
1/2
= > X Gllellir +lelir) (54)
TETE T'en(T)
1/2
<O > hFllellir + lelir)
TETS

From (53) and (54) we have (51). O

Theorem 3 Let (o, u) ((oh,un) resp.) be the solution of (15) ((22) resp.).
Let w € H}(Q) and p € HY(Q) as in (43)—(46), with piecewise linear
Clément interpolants w; and py, respectively, defined on 7,¢. Then it holds:

1/2
K= (o —an)llo < C ( > 77%) +To(un, on;p) + T1(un, on;w), (55)
TeT)
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where nr is defined in (24), and To(up, op;p) and T1 (up, op; w) are given
by
< [un], s tBoi(curlpr) + {curlp;} >¢,
- Pl
< [on],s " Boa(curlpr) >0
- Il

To(un,on;p) =

(56)

< [upl, Biiwr >¢ <[onl, Biowr + {wr} >0
Ty (up, op;w) = — [[ ]],|w|111 - 7 |wli -

Moreover, it holds:

1/2
lu = unll < V2 (IIK‘l(U —anllf+ Y 50+ Y (77?)2) , (57)

TeTy eely
where [ - ||, n¢ and 7%, are defined in (19) and (23).

Proof. We proceed in three steps.

First Step — Estimate for ||[K~'/2curlp||o.

Testing the first equation of (22) with 7 = curlp; € EF, we have
s(K™toy, + Vyup, curlpr)g, = — < [u ], Boi(curl pr) >¢,

(58)
— < [on], Boz(curlpy) >go .

Integrating by parts the term (Vjup,curlpr)r,, using (10), and noting
that divcurlp; =0 and [curlp; ]| = 0 Ve € £, we get

(Kilo'h,curlpj)Th =— < [un], s 'Bo; (curlpr) + {curlp;} >¢,

1 59)
— < [on],s " Boz(curlpy) >eo
On the other hand, we also have from (43)
(K 'oy, curlp)r, = (=Ve + K 'curlp, curlp)z, (60)
60

= (K~ 'curlp, curl p)7, = ||[K~2curl p||2.

Hence, from (60), adding and subtracting first (K~ ', curl ps)7, , then
(Viup, curl (p — pr))7,, and using (59), we get

(K™ Zeurlp|ff = (K~ on, curl (p = pp)z, + (K~ on, curlpr)z,
= (K_lo'h + Vyup, curl (p - pl))Th - (Vh’uh, curl (p - pI))Th (61)

—< [[uh]],s_le(curlpl) + {curlp;} >¢,

— <[onl,s ' Boa(curlps) >¢o .
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Using the second estimate in (50) with » = 1, we easily get

(Ko + Viup, curl (p — pr))7;,

1/2
<C( Y K on+Vaulfir)  Iplh.
TG,Z’}L

14

(62)

After integrating by parts the term (Vjup, curl (p — pr))z, , recalling that
Vipup - tr = curluy, - np, using (10), [p — prJie = 0 Ve € &, and (9) we

obtain:

(Vwuneurl (0= pr))r, == 3 [ (Fun-tr)(p— pr)ds

=— Z /aT(curluh -nr)(p —pr)ds

TeTy

= — < [curlup],{p —p1} >e>

- Z /(curluh -nr)(p—pr)ds

BGSS
= — < [curluy],{p —p1} >¢,

<O hellleurlun]|5.)2(D k' l{p = pr}llE o).

ec&y e€lp

An inverse inequality gives:

(D hellleurlun I3 )2 < O b ITun D3 ).

ec&y e€lp

Furthermore, from Lemma 3 with ¢ = p — pr, and (50) we get:

> MHp=pidB. <C Y (hpPllp—pill§ r+Ip—pili ) < Clpl
ey TeTe

Inserting (64) and (65) in estimate (63) we deduce:

(Vhun, curl (p = pr)), < C(Y - b M Tunlllf ) *Iph-
ec&yp

. (65)

(66)
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Hence, combining (62) with (66) we infer in (61)
K~ 2curlpl[3
-1 2 -1 2 |2
<O( Y IK Yo+ Vil r+ 3 b TunlIE) ol
TeTn e€ly (67)
— < [un],s ' Boi(curl pr) + {curl pr} >¢,
- < [[O'h]],s_lBog(curlpI) >go
Recalling (56), and noting that |p|; = ||[K~/2curlp|| (see (20)), we get:
1/2
K 2eurtpllo < O 3 Ko+ Vol + 3 bt ITunll,)
TeTh ecén

+ To(un, on; p)-
(68)
Second Step — Estimate for ||[KY/2Vw]|2.
From the second equations of (16) and (22) we obtain the error equation,
that we test with v, = wy:

(o—op, Vwr)r, =< [u—up], Biiwr >¢, (69)
+ < [[0' —O'h]],Blgwj + {w;} >ge + < {0‘ —O'h}, [[’wj]] >e -
Since [u]je = [wr ]je = 0 Ve € &, and [o ]| = 0 Ve € &, we obtain

(0’ — O'h,V’LU])Th, = —< [[uh]],Bu’LU] >e, — < [[O'h]],Blzwj + {’LU]} >gz .
(70)
On the other hand, we have (cf. (46)):

(0 — o, Vw)z, = (KVw — curlp, Vu)7, = |[KY2Vwl[2. (71)
Hence, from (71), adding and subtracting Vw;, and using (70), it holds
K2V wl|§ = (0 = on, V(w = wi)z, + (0 = o, Vwr)z,
= (o —on, V(w—wr))r— < [un], Buwr >¢, (72)
— <[own], Biawr +{wr} >¢p .

An integration by parts, (10) and the equations [o ]| = 0 Ve € &, and
[w—wr]je =0 Ve € & give

||K1/2Vw||(2J = —(divp(o —op),w —wr)7, — < [un ], Buwr >¢,
— < [on], Biowr +{wr} >gp — < [on],{w—wr} >gp
= (divpop — f,w — ’LU[)’]’h— < [[Uh]],BllwI >e,

= <[on], Biowr +{w;} >ep — < [on],{w—wr} >eo .



A-POSTERIORI ESTIMATES FOR DG APPROXIMATIONS 16

Above and in the sequel, div,, denotes the divergence operator element by
element. We have

(divpon—f, w—wr)z, Z h#[div oy — f||0T 1/2 Z hy 2"“’ wI"o T)1/2
TeT), TeT),
(74)
A rearrangement gives (see (49))

Yo hptlw—wiliy =Y Y hT’ lw = wrlg - (75)

TET, TeTE T'en(T
Since hy} < Chp? (cf. (4)), using (50), from (75) we obtain:
(D hp?lw —wilg r)'* < Cluwh. (76)
TeTy
Therefore, from (74) and (76) we get
(divpop — fiw—wr)7, < O( Z hZ|div ey, — f||0 )Y w|y. (77)
TG,Z’}L

Next, we have

<lon]{w—wr} > < (Y hellon]lf )23 he'l{w —wi}g )2

ey ey
(78)
Lemma 3 with ¢ = w — wy, and estimates (50) yield:
(> he'Hw —widl§)? < Clwh. (79)
eety
Hence,
<[on] {w —wr} >< O hellon]lf ) *lwls. (80)

eety

Therefore, from (73), (77), and (80) we get

K2Vl < (Y hgldiven = fI57+ Y hellon ]l lwh
TeT), ecé&y

— <[un], Buiwr >¢, — <[on], Biawr + {wr} >¢p,
by which we obtain (see also (56), and use |w|; = ||K'/2Vw||o, cf. (20)):
1/2

IK2Vwllo < C | D hildiven = flgr+ D hellonlli.

TeT), ecé&y (81)

+ Ty (up, op;w).



A-POSTERIORI ESTIMATES FOR DG APPROXIMATIONS 17

Recalling (48), a combination of (68) and (81) gives

1K™ (o —an)llo < CIIK™2(a — an)llo

1/2 (82)
<C > nr|  +Tolunon;p) + Ti(unon; w),
TeTh
i.e. estimate (55).
Third Step
Since K™'o = —Vu in T VT € Tp,, it holds
Y IV —wlgr= > IVun+K ol
TeT, TeT,
<2 Y (IVun + K 'onll§ - + K (0 — an)ll§r)
TeT),
=2 Z ((77%,0)2 + K (o - O'h)||(2J,T) .
TG,Z’}L
(83)

Furthermore, we have

> hHlun —ulllse =Y htunlllfe =D (). (84)

e€ly el e€fy

Summing (83) with (84), and taking the square root, we infer (cf. (19))

1/2
lu — unll < V2 (IIKl(U —onll+ D 0>+ > (ne")2> , (85)

TeT), el

i.e. estimate (57). The proof is complete. O
Immediate consequences of Theorem 3 are the following.

Corollary 2 With the notation of Theorem 3, one has (cf. also (18)—(19)):

1/2
l(o—onu—u,)| <C < > 77%) +To(un, on;p)+T1(un, op;w). (86)
TeTh
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Corollary 3 Suppose that:

(2 hells™ Bor(eurlpy) + {eurl pr}|3.
ec&y

1/2
+ 3 h s Bas(eurlp)E, ) < Clpls &7)

ec&yp

2 —1 2 1/2
(> hellBuwilid e+ 32 ht1Buows + {wr}lE,) < Cluly.

ecép eeky

Then it holds

1/2
(e —on,u—u)l SC(Z n%) : (88)

TeTy

4 Various methods

We first notice that the lower bounds of Theorem 2 in Section 3.1 do not
depend on the B operators. As a consequence, they hold true for any
scheme one selects. Therefore, in the following we focus on the upper
bounds for the various methods.

Let us introduce, for each piecewise smooth function v, the lifting of its
jumps, L([v]) € =¥, as the unique solution in I¥ of

(L([v]),T)7, =< [v], BuT >¢, VT € Z}. (89)

We will also use the lift of the jumps on each edge, £.([v]) € £F, defined
as

(Ce([v]), 77, =<[v],Bat > VT € B = L([v]) = Y_ L([v]).

ecfy, (90)
Using the above definitions, we set
Sp(u,v) = (L([u]), KL([v]))7,,
u,v) = o1 U v
Sy (u,v) gg:hhe < [u] AK[v]} >e,, o1)
Se(u,v) =Y (Le([u]), Kbe([v]))7-
ecéy,

As we shall see, these terms are associated with different choices of the
operators B, and give rise to different stabilizing terms.
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4.1 First set of methods

The first set of methods we present is characterized by the following choice
BooT =T, B01T = —{T}, BOQT = O, B12’U = —{v}. (92)

In particular, we notice that s = 1. We also recall that Bigv = v, as we
have assumed from the beginning. With the choice (92) for By, the lifting
operator (89) is given by

(E([[v]])v‘r)'fh, =-< [[U]], {T} =& VT € EZa (93)

and the following estimate holds (see, e.g.,[10]):

CULwDIE < Y hMIv]Ge < CoULAv DI + 0l a)- (94)

ecly

In particular, (94) shows that all the terms (91) are equivalent. According
with (92), different schemes are obtained by varying Bi; only. We show
the correspondence between the choice of B1; and the resulting method in
Table 1. In the table, s; : £, — R is a function defined by

S1le = % Ve € &y, (95)
where the 7.’s are suitable positive constants, uniformly bounded and
bounded away from zero (see [3]).

TABLE 1
The operator B11 for some DG methods, with the corresponding stability term and
references

Biiv Stab. Method
Biiv=0 — Original BR [5]
Buv = (KE([v])} — {Ke([v])} Se(w,v) BRI [f
Biiv=—{Kel([v])} Si(u,v)  Brezzi et al [12]
Biiv=s1{K[v]} +{KL([v])} Ss(u,v) IP [4, 33, 2]

Biiv = 2{KV,v} + {KL([v])} - BO [29]
Bi1v = 2{KVv} + {KL([v])} + s1{K[v]} Ss(u,v) NIPG [30]
Biiv = {KVypv} + {KL([v])} + s1{K[v]}  Ss(u,v) IIP [19, 32]

We remark that the original format of the various methods can be
recovered by performing the following two steps.

1. Use (89) (or (90)) in the first equation of (22). Recalling that one has
BoaT = 0, K is piecewise constant, and V(V}¥) C £k one obtains
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o, =-K (thh + E([[uh]])) . (96)

2. Substitute the above expression in the second equation of (22) to get
a variational formulation involving only the unknown wy,.

Proposition 1 Suppose to choose Boo, Bo1, Bo2, B1o, and B2 as in (92).
For all the choices detailed Table 1 it holds

1/2
(o —on,u—un)l SO<Z 77%) : (97)

TeTy,
Proof. We simply apply Corollary 3. We first notice that (92) implies

s 'Boi(curlpr) + {curlp;} =0 ; s 'Bpa(curlp;) =0 (98)
Biowy + {ws} =0.

Therefore, we only need to estimate the term Y- o hel|Biiwrl[g . in (87).
Since [wy ] = 0 Ve € &, for the first four choices in Table 1 we have
Biiywy = 0, and estimate (97) follows, while for the last three choices in
Table 1 we have B1yw; = o{KV,wr} (e =1,2). Then:

> hellBuwills, = a® Y hel {KVhwi .. (99)

el el

Using the trace inequality (11), the equivalence of norms (20), |Vw;|1,p =
0 VT € T, the summation properties of norms, and finally estimates (50)
we deduce:

Y hellBuwillfe = a® Y hel {KViwr}l[§e < C Y ([Vurlfgr
ec&y e€&y TETy

=0 Y IVuwillsr < Cluli,
TETy

(100)

which leads to (87). Then, estimate (97) follows by invoking Corollary 3.
O

4.2 LDG methods
Another example arises from the following choices:

Bywr=7, Bnt= —{T}-i—ﬁ[[ﬂ']], BgaT =0

Bllvzsl{K[[’U]]}, 3121):—{1)}_6.[[1)]], (101)
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with B a suitable vector, and s; as in (95). Still, we have s = 1 and
Bjov = v. The definition of the lifting operator (89) is now

(L(v]),T)7 = = <[v] {7} >, + <B-[v],[T] >e; VT € Zj, (102)

and estimate (94) still holds. These choices lead to the so-called LDG
method of Cockburn and Shu (see [18]), for which we prove the following
Proposition.

Proposition 2 With the choice (101) it holds

1/2
I —onu—u)l <C ( > n%) : (103)

TeTy

Proof. Again, we apply Corollary 3. To do so, we simply note that we

have
s 'Boi(curl py) + {curlp;} = B[ curlp;] =0

s ' Boa(curlpy) =0

Brawy +{wr} = =B [wr] =0

Bllw] = Sl{K[[w]]]} =0.
Therefore, Corollary 3 straightforwardly applies. O

We now detail a variant of the methods above, which accounts for choos-
ing all the operators as in (101), but

BOQT = SQ[[K_lT]]. (105)

(104)

Above, s5 : &, — R is a function defined by
59e = Tehe Ve e &, (106)

where the 7.’s are suitable positive constants, uniformly bounded and
bounded away from zero (see [15]). We remark that in this case the elimi-
nation of o, cannot be done as in (96). However, (105)-(106) imply

> htls™ Boo(curlpp)|[5 . = > b ts3||[[K - eurlpr ][5,
el eclp

<C( Y hell[K ' eurlp]|[5.)-

ecfy

(107)

With the same arguments used for proving (100), the trace inequality (11),
the equivalence of norms (20), |curlp;|1,r7 = 0 VI € Tp, the summation
properties of norms, and finally estimates (50) lead to:

> hell[K eurlpr |15, < C( > lleurlpr|[§ 1) < Clpff. (108)
ecly TeT?

Therefore, Corollary 3 applies (cf. also (104)).
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4.3 Hughes-Masud methods

With this terminology we indicate a collection of methods introduced and
analyzed in [10], based on the original method proposed by Hughes and
Masud in [27]. (See also [1] for numerical results on all the formulations).
These methods are obtained with the following choice:

BOQ’T = ST, BOlT = —{T}, BQQT =0

Blov =, 3121) = —{’U} (109)
with s a positive parameter to be chosen to get stability. Varying Bi;
produces various schemes, as detailed in Table 2. In the table, the first
choice is stable and robust for s € [sg, s1], with [sg, s1] C]0, 1]; the second
and the third ones are so for s € [sg, s1], with so > 0. Finally, the fourth
choice is stable and robust for s € [sg, s1], with [so, s1] C]0,4][.

TABLE 2
The operator Bi1 for the Hughes-Masud methods and related references.

Biiv Method Refs.

Biiv = ; S{thv} IP + %SL(’UJ7 ’U) [337 2, 10]

Buw— 2 - S {(KV 0} %BR _1-5p0 [10]
1+s 1

Biiv = . {KV,v} BO + gSL(uw) [10, 29]

Biiv = L{KV,0} TP + %SL(U, v 19, 1]

We remark that the original format of the various methods can be
recovered by performing the two steps detailed in section 4.1. The only
difference is that equation (96) now becomes

on=-K(Vhup+ s L([urn])) (see first equation of (22)). (110)
We now prove the following result.
Proposition 3 It holds

1/2
l(o —onu—unl <C ( > 77%) : (111)

TeT),
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Proof. We notice that we have
s~ Boi(curlpy) + {curlpr} = (1 — s~ '){curlp;}
-1
B Ipr) =
S 02(Cur p]) O (112)
131210[‘+'{1U]} :30
Biiw; = ¢(s){KVywr},
where ¢(s) is a constant, which is defined accordingly with the above choices

of 2. Notice that the two nonzero terms are of the same type as (108) and
(99), and can be estimated exactly in the same way. Thus:

1/2
(Z hells™ Boi (curl pr) + {Cur1p1}||(2>,e> < Clph

ecéy
s (113)
(Z h€||B11wI||%,e> < Clwls.
eely
Estimate (111) now follows from Corollary 3. O
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