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Abstract

We develop a family of locking-free elements for the Reissner—
Mindlin plate using Discontinuous Galerkin techniques, one for each
odd degree, and prove optimal error estimates. A second family uses
conforming elements for the rotations and nonconforming elements
for the transverse displacement, generalizing the element of Arnold
and Falk to higher degree.

Keywords: Discontinuous Galerkin, Reissner—Mindlin plates, Locking-
free Finite Elements.

1 Introduction

Recently there has been a considerable interest in the development of Dis-
continuous Galerkin methods for elliptic problems (see, for instance, [4]
and the references therein). Although their practical interest is still under
investigation, it is clear that the DG approach often implies a different way
of dealing with the problem, that can sometimes lead to new conforming or
nonconforming finite elements that would have been more difficult to dis-
cover starting with a classical approach. Examples in this direction are, for
instance, the extension of the Crouzeix—Raviart element for Stokes problem
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or nearly incompressible elasticity problems [23], and the recent paper by
two of the present authors using DG methods to develop non-conforming
elements for the Reissner-Mindlin plate [16].

Here we present a family of finite element approximations for the Reiss-
ner Mindlin plates. These are mixed methods, in which the rotation vector,
transverse displacement, and transverse shear are all approximated. The
starting point of the family is a totally discontinuous approach, in which
both rotations @ and transversal displacements w are locally polynomials
of degree < k, where k is an odd integer, while the transverse shears are ap-
proximated by totally discontinuous polynomials of degree k — 1. However,
many variants are possible. For instance, we could (i) keep 8 discontin-
uous but use a nonconforming w (having moments up to the order k — 1
continuous at the interelement boundaries), or (ii) take both 8 and w non-
conforming (by adding a suitable set of bubble functions to 8), or (iii) use
a continuous @ and a nonconforming w, by adding a different set of bubble
functions to 8. This last option, for k = 1, will give back the Arnold—Falk
(AF) element [5], and therefore, for k£ > 1, can be seen as a higher order
version of AF. On the other hand, the other options can be seen, for k = 1,
as a discontinuous or nonconforming versions of AF. In particular here we
present the analysis of the two extreme cases, that is the fully discontin-
uous case and the case in which 8 is continuous and w is nonconforming.
The analysis of the other cases could be performed along similar lines.

It would be interesting to compare these new elements with the more
classical MITCy, families (see [12] or [15]) and the elements in [5], as well
as with the more recent methods such as [6], [7], [8], [21], [22], [25], [26],
and [27].

Even more interesting would be the extension of these DG techniques
to the treatment of shell problems. See for instance [24], 9], [17], [18],
[20], [22], [19] and the references therein for a discussion of the difficulties
in designing accurate and robust shell elements. We point out here that
our elements, at least in the totally discontinuous version, use the same
degrees of freedom for the rotations and the transverse displacement, which
is usually considered as a very favorable feature for the discretization of
shell problems in the Naghdi model.

The paper is organized as follows. After a section on notations and
preliminaries, in Section 3 we recall the Reissner—-Mindlin model and derive
our family of methods in the fully discontinuous case. The corresponding
error estimates are proved in Section 4. Finally, in Section 5, we present
the case of continuous 6 and nonconforming w, together with its analysis.



2 Notations and preliminaries

Let Q C R? denote the domain occupied by the middle surface of the
plate. We shall use the usual Sobolev spaces such as H*(T'), with the cor-
responding semi-norm and norm denoted by |-|s 7 and || - ||s 7, respectively.
When T = Q we just write |- |s and || - ||s. By convention, we use bold-
face type for the vector-valued analogues: H*(Q2) = [H*(Q)]?. Occasion-
ally we shall use calligraphic type for symmetric-tensor-valued analogues:
HH(Q) = [H*(Q)]2,,,- We use parentheses (-, -) to denote the inner prod-
uct in any of the spaces L2(Q), L*(Q), or £2(Q).

We shall assume that the domain  is a polygon and denote by 7}, a
decomposition of  into triangles T', by &, the set of all the edges in 7},
and by &) the set of interior edges. We use the notation for piecewise
polynomial spaces from [14], so

Li(Th) ={ve HQ) : v|r € Pu(T), T €T}, (1)

with Py (T") the set of polynomials of degree at most k on T'. (Note that in
this usage, calligraphic type does not refer to tensor-valued quantities.)

Our finite elements will be discontinuous and so not contained in the
space H'(Q), but rather in a piecewise Sobolev space

HY(T) == {ve L3(Q) : vlp € H(T), T € T }.

Differential operators can be applied to this space piecewise. We indicate
this by a subscript h on the operator. Thus, for example, the piecewise
gradient operator V}, maps H'(7,) into L*(£2) and the piecewise symmetric
gradient, or infinitesimal strain, operator ¢, maps Hl(Th) into £2(£2). The
space H'(7},) is equipped with the semi-norm |v|;, = || V4 v|lo and the
corresponding norm ||| , = [v[3,, + [Jv][3.

As is usual in the DG approach, we define the jump and average of a
function in H'(73) as a function on the union of the edges of the triangula-
tion. Let e be an internal edge of 7, shared by two elements T and T,
and let n™ and n~ denote the unit normals to e, pointing outward from
T+ and T, respectively. If ¢ belongs to H'(7;,) (or possibly the vector-
or tensor-valued analogue), we define the average {¢} on e as usual:
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For a scalar function ¢ € H'(7;) we define its jump on e as
[l =¢™nt +o7n7,

which is a vector normal to e. The jump of a vector ¢ € H'(7}) is the
symmetric matrix-valued function given on e by:

=9 ont+¢ On",



where p ©n = (pn? +np?)/2 is the symmetric part of the tensor product
of ¢ and n.

On a boundary edge, the average {¢} is defined simply as the trace of
¢, while for a scalar-valued function we define [p] to be pn (with n the
outward unit normal), and for a vector-valued function we define [p] =
poOn.

It is easy to check that (see, e.g., [3])
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Similarly,

Z/STSnT-nds:Z {S}:[n]ds, SeH (Q),necH(T).

TeT, ec&p v €

It is not difficult to see that both the above relations hold in more
general situations. For instance, (2) also holds for ¢ € H(div; ), where
H(div; Q) is the space of vectors ¢ € L*(Q) with div e € L?(Q).

In the sequel we shall often use the following result (see [1], [2]): let
T be a triangle, and let e be an edge of T. Then there exists a positive
constant C' only depending on the minimum angle of 7" such that

or T lellelir), »eHN(T). (3)

Clearly, (3) also holds for vector valued functions ¢ € H'(7y,).
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3 The problem and a DG discretization

In this section we recall the Reissner-Mindlin plate model and derive a
discontinuous Galerkin discretization of it.

Given the load g in L?(2) and the tensor of bending moduli C, the
Reissner-Mindlin equations with clamped boundary determine the rotation
0, transverse displacement w, and scaled shear stress v by the equations

4

—divy =g inQ, (5
Vw—0-X"1?y=0 inQ, (6
0 =0, w=0on . (7

—divCe(@) —v=0 inQ,

~— — — ~—

Here ¢ denotes the usual symmetric gradient operator, A the shear correc-
tion factor, and ¢ the plate thickness. Henceforth we will incorporate A in
the thickness (still denoting it by t).



To obtain a weak mixed formulation of the system (4)—(7) we multiply
(4) by a test function n € Hy(Q) and (5) by a test function v € HA (),
integrate by parts, and add the equations. Next, we multiply (6) by a test
function 7 € L?(Q) and integrate. We thus find that (6, w) € H(Q) x
H}(Q) and v € L*(Q) satisfy

(Ce(8),e(m) + (v, Vv —n) = (g,v), (n,v) € Hg() x Hy(Q), (8)
(Vw—0,7) —t*(y,7) =0, TEL2(Q). (9)

A natural way to discretize the Reissner—Mindlin system is to restrict
the trial and test functions in this weak formulation to finite dimensional
subspaces. That is, we choose finite dimensions subspaces @, C H (l)(Q),
Wy, € HY(Q), and T, ¢ L*(Q) and define (8, wy,) € O x W), and 5,, € T,
by the equations

(Ce(On),e(m) + (vn, Vo —m) = (g9,v), (n,v) € Op x W,
(th—Hh,T)—tQ('yh,T)zo, Tely.

In order to overcome the well-known problem of locking—the loss of accu-
racy for small plate thickness—this formulation is often generalized by the
inclusion of a projection operator Py, : H'(7,) — T'j, to obtain the system

(CE(B}L))&(T')) + (7h7Ph(VU - 77)) = (g,v), (777U) € ®h X Wh7
(PL(Vwy —0y),7) —t*(v,,7) =0, T Ty

(The method without P}, can be viewed as the special case where Py, is
taken to be the L2-projection onto I';,.) A number of the most successful
finite element methods for the Reissner—-Mindlin system can be written in
this form with appropriate choices for the spaces @y, W}, and T, and
the projection operator Pj. However, simple choices of the finite element
spaces have been found to be unsuccessful even with the use of a projection
operator. For example, the choice of continuous piecewise linear functions
for ®;, and W}, and piecewise constant functions for I'j, seems natural, but
does not give a good method. In this paper we will show that very simple
discontinuous finite element spaces can be used.

To derive a finite element method for the Reissner—Mindlin system
based on discontinuous elements, we proceed as before testing (4) against
a test function 1 and (5) against a test function v, integrating by parts,
and adding, with the difference that now 1 and v may be discontinuous
across element boundaries, that is, they belong to H'(7},) and H(7y,),



respectively. Thus we obtain

(Cen(0 Z/{th n]ds + (v, Vv —n)

ecly,

-2 [ -blds=(g0),  (mv) € H'(T) x H'(Ta), (10)
e€&y
(Vhw —0,7) —t*(v,7) =0, T e L*(Q).

The two terms in the first equation involving integrals over the edges, which
did not appear in (8), arise from the integration by parts and are necessary
to maintain consistency. We now proceed as is common for DG methods.
First, we add terms to symmetrize this formulation so that it is adjoint-
consistent as well. Second, to stabilize the method, we add interior penalty
terms pe (0, 1) and pyw (w, v) in which the functions pg and py will depend
only on the jumps of their arguments. Since [#] = 0 and [w] = 0, we find
that 8, w, and ~ satisfy

(Cen(® Z/{Ceh ] ds + (6] : {Cen(m)}) ds
ecly,
+va—m—§j/hymm

ee&, v ¢
, , (11)
+pe(0.n) + pw(w,v) = (g9,v), (n,v) € H(Ty) x H*(T),

(Vibw—0,71) Z/ Arlds — (v, 7) =0, T H'(T).
ecéy,
To obtain a DG discretization, we choose finite dimensional subspaces
©, ¢ H*(T;), Wy, € H*(T;), and T, € H'(7;) and, in analogy with
the continuous Galerkin case, we incorporate a projection operator Py, :
H'(T,) — T}, so that the method takes the form: Find (0,wy) €
©;, x W), and «,, € I'j, such that

(Cen(B1), Z/{cgh (0)} : [n] ds + [64] : {Cen(m)}) ds
ecéy,
+ (Vs Pu(Viv—m) = Y /{’Yh} (12)
ecéy,

+pe(0n,m) + pw(wn,v) = (g,v), (n,v) € Op X W,

(Pu(Vsuwn = 6).7) = 3 [wn]: (rhds — 1) =0, T €T (13
ec&p V€



For any choice of the finite element spaces @y, Wy, and I'y,, and any interior
penalty functions pe and py depending only on the jumps of their argu-
ments, this gives a consistent finite element method when the projection
operator Py, is simply the L?-projection onto I';,. Most other choices of
Py, introduce a consistency error just as for continuous Galerkin methods.

The numerical method we will consider is of the form (12), (13). To
complete the specification of the method we need to specify three things:
the finite element spaces @, W}, and I'j,; the interior penalty forms pg
and py; and the projection operator Pj. For the finite element spaces we
make a simple choice, namely for an integer k£ > 1 we use fully discontinuous
piecewise polynomials of degree k to discretize 8 and w, and of degree k —1
for 4. Using the notation introduced in (1),

©n = L3(Th), Wi =LYTh), Th=LY (Th)
Note that this choice ensures that
Vi(Wh) C T, (14)

an important relation for this method as for many discretizations of the
Reissner—-Mindlin system. This, of course, implies that, for any projection
operator Py, : Hl(’]}L) — Ty, Pr,Viyv=V,v forall v e W,

We make a standard choice for the interior penalty term pg:

K@
mmmzijmmw7 (15)

le
ecéh

so that pg(n,m) can be viewed as a measure of the deviation of n from
being continuous. The parameter x© is a positive constant to be chosen;
it must be sufficiently large to ensure stability. For py we use a weaker
penalization:

HW
pww—zgijQwa

e€&y

where @Q, is the L2-projection onto polynomials of degree k — 1 on the edge
and " is again a positive constant to be chosen. Thus we penalize the
deviation of w from the usual non-conforming degree k finite element space
rather than the deviation from continuity.

Finally, we need to specify the projection operator Pj. In the lowest
order case, k = 1, we simply choose the L?-projection onto the piecewise
constant space £)(7;). For k > 1 the definition of P}, is more complicated
and requires some notation and a lemma. For any odd integer £ > 1 and
any triangle T, define

I'(T) = {7+ curl(bpv) |7 € Pr_1(T), divr € Pr_3(T), v € Pr—o(T) }.



Here by is the cubic bubble given by A; A2 A3 where the \; are the barycentric
coordinate functions on 7', and curlv := (—0v/0dy, 0v/0x) (with formal
adjoint rot & := 961 /0y — 0d2/0x). For k = 1 we interpret I'*(T') = Po(T).
Note that dimIT'*(T) = dim Py_1(T).

Lemma 3.1 Let k be a positive odd integer and T a triangle. If § €
Pr—1(T) satisfies [, 8- pdx =0 for all p € I*(T), then § = 0.

Proof. This is obvious for £ = 1 so we assume k > 3. By integration by
parts, we have [,.(rot 8)bpvda = 0 for all v € Pr_2(T). In particular, we
can take v = rotd and conclude that rotd = 0. Therefore § = V¢ for
some 1) € Py (T) which we can normalize to have mean value 0 on 9T. Now,
given an arbitrary ¢ € Pr_2(T") and an arbitrary piecewise polynomial p
of degree k — 1 on 9T (that is, u restricts to a polynomial of degree k — 1
on each edge of T'), we have that the equation

divr=qinT, 7 -n=pondl (16)

has a solution 7 € Py (T) if and only if [ gdz = [, uds. (This can be
checked by counting dimensions and noting that 7 satisfies (16) for ¢ = 0,
@ = 0 if and only if 7 = curl(brp) for some p € Py_3(T)). Taking ¢ =0
and p an arbitrary piecewise polynomial of mean value 0 on 0T, we can
solve (16) to find 7 € I'"(T"). Then integration by parts gives

O:/Vw-rdmz Yuds.
T

orT

This, together with our normalization faTz/st = 0 shows that |or is
orthogonal to all piecewise polynomials of degree k — 1. Therefore on each
edge v must be a multiple of the Legendre polynomial of degree k and hence
it mush change sign exactly k times on each edge (unless it is identically
0). The global continuity of ¢, however, rules out an odd number (3k) of
sign changes, so we conclude that ¥ = 0 on 9T, i.e., ¥ = br¢ for some
¢ € Pr—3(T). Now take ¢ = ¢, u = constant on 97 in (16). The resulting 7
belongs to I'*(T") and so is orthogonal to § = V (br¢), and now integration
by parts immediately implies that ¢ = 0. O
Let
T, ={rcL*Q)|7|r eT*(T), T€T,}. (17)

In view of the lemma, we may define P, : L*(Q2) — I';, by

(6 —Ppé,7)=0, Telj. (18)



4 FError analysis
Having completed the specification of our family of DG methods (one for

each positive odd integer k), in this section we state and prove the basic
error estimates for the methods. For this purpose we first define norms

Il == llnll? . + Z< M3 e + lef 1{Cen(n )}Il?),e), (19)

ecéy,
ol = vl ) + Z el | (20)
e€&y
12 = 1715 + D lell{m}Hi3.. (21)
ecép

for n € H*(T;,), v € HY(T), and 7 € H*(T,).

Remark 4.1 If we replace [v] in (20) with its projection into some poly-
nomial space on the edge, we obtain an equivalent norm. That is,

|||U|||WN|U|1h+Z IIQ DIIG

eEEh
(22)

~ [vfi ), + Z ||Q DEe: veH (Tn),

eEEh

where @, is, as above, the L?-projection onto polynomials of degree k—1 on
the edge e, and Qg the L2-projection onto constants on e, and the constants
of equivalence depend only on the minimum angle of the triangulation.
Obviously

offn+ > B |||Q IIEe < Toffn+ D B |H DIS.e < ol

e€&p ecép

so, to establish (22), we need only show that

Z|||H]||06_C|v|1h+z =10 IS -

ecép ecép

Now if v € HY(T) for some triangle 7' with edge e and Q% denotes the
average of v on e (i.e., the L%-projection into constants of its trace on e),
we have

1
illv = Qevllg . < C(

1
] ?HU_QSUH?),T"" IVolis ) < CIVollg o,

le



where we have used (3) and a simple approximation result. It follows that,
for v € H(Tp),

> o] - QUWDIF e < Cloli 1,
Je]

ecly,

and so

5 bl = 3 (1] - QDI + 1QADIR.)

e€lp e€lp

<C|U|1h+z IIQ [DIIB e

ecéy,
as desired.

The following theorem is the principal result of the paper.

Theorem 4.2 Let 0, w, v solve the Reissner—-Mindlin system (8), (9). Let
k be a positive odd integer and suppose that the penalty parameter £ is
sufficiently large and the penalty parameter sV is positive. Then there
exists a unique solution 6y, wp, v, to the discontinuous Galerkin method
(12)-(13). Moreover, there exists a constant C, independent of i and ¢,
such that

16 = Onlle + llw = wallw + tly = valle
< Ch* (18llk+1 + 1wl + 1 ¥lli) .

Remark 4.3 This estimate is clearly optimal with respect to the power
of h and with respect to the regularity of 8 and w. With respect to the
regularity of v one might hope to replace ||7v||x with ¢||v|lx + [|¥Ilk=1 +
|| div~y|/x—1 on the right-hand side. However, such an estimate does not
follow from the current analysis. We will however be able to prove it, in
the last section, for the continuous-nonconforming case.

We now turn to the proof Theorem 4.2, beginning by introducing some
notation. Let

an(8,m) = (C2r(6), ()
= 3 [ACen®)} : + i8] (Cantm)) ds +o(6.m),

ecéy,

oy =3 / {7} [v]ds. (23)

ecép

10



Clearly we have

an(0,m) < Cll0]elnlle 0. € H*(Ty), (24)
j(r,v) < Cllrllellvllw, ve HY(Ty), 7€ H'(Ty). (25

In this notation we may rewrite (11) as

a’h(e’n) + (7’ Vv — TI) —j(")/,’l)) +pW(w,v) = (gvv)v
(n.v) € H*(Ty) x H*(T), (26)

(Viw=0,7) = j(t,0) = (v, 7) =0, 7¢€H (Th), (27)
and (12)—(13) as

ah(ehﬂ?) + (7ha Viv— Ph??) _j('Y}UU) +pW(wh7U) = (g,v),
(7’],1)) € O x Wy, (28)

(Vi wy — PpOn, ) = j(T,wp) = t2(v,,,7) =0, 7€Th (29
Defining a lifting operator J : H'(7,) — T, by the equation
(J(@),7) = j(r,v), TET, (30)
we can eliminate 7, in (29):
Ny =t 2(Vywy, — J(wy) — Pr6y). (31)

Substituting in (28), we obtain an alternate formulation of the method:

ah(ehﬂ’l) +t72(vh Wh — J(TUh) — PhOh, Vv — J(U) — Phn)
+pW(whav):(gav)a 776®h, UEWh.

The following estimate for J will play an important role in the analysis.
(Here and throughout the sequel we continue to denote by C' a generic
constant which may depend on the mesh through its shape regularity but
not otherwise and which is independent of ¢.)

Proposition 4.4

7 ()l < C Z IIQ o.er v € Wh.

e€&p

11



Proof. First we note that, by a local inverse inequality,

Imlle < CliTllo, 7 € Th. (32)
Now
IT@IE = 0. Tw) =T 0).0) = 3 [{Tw)- s
e€&y
= {J()}-Q.lv]ds
oyl
Therefore
1/2 1/2
)llg < <Z lel[{J (v }”Oe> <Z B |H []Ilg,e>
ecép ecép
1/2
< @)l <Z B |IIQ elv ]”(Q),e) ,
e€&y

and so the proposition follows using (32). O
The next two propositions are analogues of Poincaré’s inequality and
Korn’s inequality for piecewise smooth functions.

Proposition 4.5
[vo < Cllvllw, veH (Th). (33)

Proof. The result is well-known. See for instance [2] or the more general
results of [10].

Proposition 4.6

i, <C(CY " llen ||OT+Z M., nmeH (Tw). (34)
TeT) ecly,

Proof. The result follows immediately using formula (1.12) of [11] to bound
the H'(7;,) seminorm of 1, and then using (1.3) of [10] to bound the L2
norm. Note that, unlike in [10] and [11], our jump term includes integrals
over edges in I', which allow us to avoid the integrals on I' appearing
there. O

Using Proposition 4.6, (3), and an inverse inequality, it is straightfor-
ward to verify the following proposition.

12



Proposition 4.7 There exist positive constants kg and a depending only
on the polynomial degree k and the shape regularity of the partition 7p,
such that: if the constant k® > ko (where xk© is the penalty parameter
appearing in (15)), then

an(n,n) > ollnl, n € Oy (35)

To proceed with the analysis we define, for @ € H'(Q), w € H'(Q),
and v € L*(Q), approximations 8; € @y, w; € Wy, and v; € T';,. For 0;
we simply take the L2-projection of @ onto . Since I'; C @y, an obvious
(but important) consequence is that

P,O=P,0;, 6c H(Q). (36)

Of course we have
16 —61lle < CR*[|6][k+1. (37)

For w; we use a standard non-conforming Py, interpolant. Namely on
each triangle T' we define wy|p € P (T) by

/(w —wr)pds =0, p € Pg1(e) for each edge e of T, (38)

/(w —wr)vder =0, v € Pr_s(T). (39)
T
Note that

/V(w—w;) cTdr = —/(w—wl)divrdx—l—/ (w—wr)T - nds,

T T aT

which vanishes if 7 € Pp_1(T) with divr € Pr_3(T) and certainly if
7 = curl(byv) for some v. Thus

Ph(Vw):Ph(Vth):Vth, wEHl(Q), (40)
with the last equality coming from (14). Standard approximation theory

gives
lw = wrllw < CA*|w]isr. (41)

We also note that (38) implies that Q,[w—wr] = 0 on every edge e. Hence,
pW(w—wI,vh):O, vy, € Wh. (42)

Finally we define v; = Pp~. Standard approximation arguments es-
tablish that
Iy = ~7lle < Ch*|vll. (43)

13



Most importantly, (36) and (40) together imply that if v = t=2(Vw — 0),
then
’YIZt_Q(Vth—PhHI). (44)

Following ideas from Duran and Liebermann [21], our analysis will rely on
this last relation. Also important, but specific to the case of discontinuous
elements, is the relation

j(r,wr) =0, wEHI(Q)7 Tely,

or, equivalently,
J(wr) =0, (45)

which follows directly from (38).
We will bound the error between the exact solution 0 , w, v, determined
by (26) and (27), and the Galerkin solution 8y, wp, 7},, determined by (28)
and (29), in terms of the errors in 07, wy, and «; which can in turn be
bounded as in (37), (41), and (43). Let
05 =0, -0, ws=wy,—wr, Y5=,—Vr- (46)
From (31), (44), and (45) we have
PLO; = 12~ + Vi ws — J (ws). (47)
Using (35), then adding and subtracting 6 we obtain

al|0501% < an(8s,0s) = an(0n — 6,805) + an( — 6;,65)

48
=: ah(0h—0,05)+T1. ( )

Then we take n = 65, v = 0 in (26) and (28), and we add and subtract
P05, to obtain

an(0n —0,05) = (v, Prs) — (v, 05)
= (7h - PY;Phets) + ('77Ph05 - 06) = (")/h — ’7,Ph05) + T5. (49)
By (47),
(Yh =7, Pubs) = —t*(v, = v,75) + (v — 7, Vi ws — J (ws))

—Cllvsll§ = 2 (vr =7, 75) + (v =¥, Views = J (ws))
=t yslle + Ts + (v =¥, Views = J (ws)).

The first term in the right-hand side is negative, and will go to the left
in the final estimate. To deal with the last term, we note that (28) with
n =0, v = ws, and (30) give

(Y, Vws — J(ws)) = (9, ws) — pw (wh, ws) = (9, ws) + pw (w — wp, ws),
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and (26) gives
(7; Vi ’(1)5) = (ga wﬁ) + j(7a w5)7

SO

(Y =¥ Vhws — J(ws)) = pw (w — wp, ws) + (v, I (ws)) — j(v, ws)
=: pw(w — wp,ws) + Ty.

Finally, adding and subtracting w;, and using (42) we deduce
pw (w — wp, ws) = pw (w — wr, ws) — pw (ws, ws) = —pw (ws, ws).

The last term in the right-hand side is negative, and goes to the left-hand
side. Collecting the above equations we have

o053 + 2 1vslIE + pw (ws,ws) < Tr+ To + T + T, (50)
where

Ty = an(0 —01,05) < C|6 — 01]e [10s]e, (51)
Ty = (v, PnOs — 05), (52)

Ts = t*(y =71 7s) < Iy = vllo Ivsllo, (53)
Ty = (7, J(ws)) — j(v, ws). (54)

To estimate T, we add and subtract +; using (30), and then we use
(25) and Proposition 4.4, obtaining

Ty = (v, J(ws)) — 3 (v, ws) = (v —vp, J(ws)) — 5 (v — v1, ws)
< Cllv =1l llwsllw -

This estimate is not, however, satisfactory, since we do not have a term like
llws|lw in the left-hand side of (50). Hence, we have to bound || V}, wsl|o
as well. For this, we apply (47), Proposition 4.4, and the L2-boundedness
of P}, to obtain

19 wsllo = (|75 + I (ws) + Prbs]o
< O lvslie + 95l + (pw (ws, ws))'/?),

and therefore, thanks to (22),
lwsllw < C(Elvsle + 18slle + (pw (ws, ws))*/?). (55)
It remains to bound T5. From the definition of Pj,, we have

To=(y—0,Pn0s5 —05) < ||v— 6o Prbs — Oslo < Chly —6llo]l0s]le-
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where 4 is an arbitrary element of I';. We may choose, for example, § to
be the L2-projection of v onto £9_,(75) and get ||y —dlo < Ch*~1||~|/s_1.
Thus

Ty < Ch*|[y|lk-1110s]le-

Combining the preceding estimates and invoking the arithmetic-geomet-
ric mean inequality we obtain

195118 + *[lvsllr + pw (ws, ws)
< C (16 = 0113 + 1+ )y = vlIE + llw = willfy + 2> 7]7-) -

In view of (55), this becomes

105118 + t*llvslr + llws I
k
< C (16 015 + (1 + )1y — volf + llw — wrllfy + 2> [1l7-1) -

Finally, combining with the triangle inequality and the interpolation error
bounds (37), (41), (43), and assuming as natural that ¢ is bounded from
above, we complete the proof of the Theorem 4.2.

5 Continuous 8 and nonconforming w

In this final section we consider a method in which 6 is discretized by
means of continuous elements, and w by means of nonconforming ones.
Our method is still of the form (12)—(13), and again we must specify the
finite element spaces @y, Wy, and T'y, the penalty functions pe and pyw,
and the projection operator Pp. The penalty functions are not needed
for this method, and can be taken to vanish. We keep T, = L} (T3,) as
before, and we keep the definition (18) of P} where I'; is still given by
(17). For the choice of W}, we take the space of nonconforming piecewise
polynomials of degree at most k, that is

Wi, = {vn € L | Q.[on] =0, e€ &} (56)

where @, is as before the L2-projection on the space of polynomials of
degree k — 1 on e. Obviously we still have V;,(W},) C T',.

The above definitions allow us to again take v; := Pp~vy € I'j, and to
again define wy € W, by (38)—(39). Then (40) still holds. In order to
have the fundamental property (44), on which the error analysis is based,
we need to define the space ©®; so it admits an interpolation operator
0 — 6; € O satisfying (36) (which, together with (40), implies (44)).
The continuity we are requiring for 8; precludes the choice 8; = P60
made formerly, and leads to a more complicated construction of @;. In
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particular, the somewhat natural choice ® = L,l€ does not work (even for
k = 1) as we would not have enough degrees of freedom to force (36) in
cach element. Instead, we start from £} and add a sufficient number of
bubble functions to ensure (36).

Define ©(T') = Py(T) + brI'*(T), and remark that all the bubbles of
Pi(T) can be written as brPyr_3(T). Since Pr_3(T) C T'"(T), all the
bubbles of P (T') belong to brI'™(T). Hence a set of degrees of freedom
for 8 € ©(T) consists of the values of each component of 8 at the vertices
of T', the moments of degree at most k& — 2 of each component of 8 on each
edge of T, and the integrals [, @ - ndx for each i in a basis for I'*(T).
Hence, we can set

@) = {0 € H}(Q) |0y € O(T), T € T, ),

and use the above degrees of freedom to construct a projection operator
C(T) — ©(T), and so an operator 8 — 0; from C(Q) N H}(Q) — @y Tt
is then clear that for this operator (36) holds.

Because of the continuity of the elements of @} and the near continuity
of the elements of W}, all the terms involving edge integrals in (12)—(13)
vanish, and the method may be simply written

(Ce(0n),e(m) + (V4. Vav — Prm)) = (g,v), (m,v) € Op x Wy, (57)
(V;L wWh — Pheh,T) - tQ(’Yh,T) =0, Tely. (58)

Remark 5.1 In the lowest order case, k = 1, T'j, = T'} is just the space
of piecewise constants and P}, the L?-projection into this space, ©, is the
usual space of conforming piecewise linears augmented by bubbles, and
Wi, the usual space on nonconforming piecewise linears, so this method is
exactly that of Arnold and Falk [5].

Remark 5.2 The choice of ©; was made in order to obtain (36) easily,
rather than to simplify the implementation of the method. From the latter
point of view, the alternative choice based on O(T) := P(T) + brPr-1
(which coincides with our choice only for £ = 1) seems natural, but we
shall not consider this possibility here.

Equation (58) may be written in strong form as
t*y), = Viwy, — Py, (59)

which makes it easy to see that the method admits a unique solution.
Moreover, (59) and (44) together give

t?y5 = V5, ws — Pp0s (60)
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(with the notation given by (46)). We now turn to the error analysis,
assuming that k > 3 (since the case k = 1 is handled in [5]).

The analysis proceeds along the same lines as in the previous section.
Following (48) and (49) we obtain

all@sl|y < Ty + Tz + (v, — . Pu8s),

with T and Ty still given by (51) and (52). We can now use (60), add and
subtract vy, use (57) and (10) (both with nn = 0), and the definition of j
given by (23) to obtain:

(Vh = 7> Pu6s) = (v, = 7, vs) + (Y, — v, Views)
= —?|vslI5 = P (vr — 7 v5) + (v — v, Vi ws)
=: —t*|lsll§ + T + (v, — 7, Vi ws)
= |55 + Ts — 5i(v, ws),

where the first term in the right-hand side is negative, and will go to the
left in the final estimate, and T3 is given by (53). It remains to bound the
last term.

Let «,; denote the BDM interpolant of « of degree k — 1 (see, e.g.,
[13] or [14]). Thus v,, € L5 _,(75) satisfies: i) its normal component
is continuous across interelement boundaries, 1) divy,, = Py_odivy =
Py._2g where Pj,_o denotes the L?*-projection onto £9 ,(7), and i) v —
~ s is orthogonal to £8.

Using the definition (23) of j(-, - ), then (56), then (2) and Green for-
mula in each T', then (60) and 4), then 44) and %), then Cauchy-Schwarz,
the arithmetic-geometric mean inequality and finally standard interpola-
tion estimates, we get

j(’)’,wé) :,7(17_'7M;w5)
= (v =7 Viws) + (divy — divy,,, ws)
= (’Y - 7M7t276 + Phaé) + (g - Pk—anw(S)
=ty =Y, ¥s) + (v — var. (I — Po)P65s)
+ (9 — Pr—29,(I — Po)ws)
1 €
2—€t2||7 = rll§ + 5E0vslIE + 17 = varllo 1 = Po)Pwbslo
+1lg = Pr—2gllo [I(I = Po)wsllo
1 € _
—*h%* ||} + §t2||’75||(2> + ChF =1 R||Os]]

2¢e
+ C R gllk—1 Rllwsllw -

IN

IN
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The remainder of the error analysis follows the lines of the previous section,
arriving finally to the error bound

16 = Onlle + llw — wallw + tly = vallc

< ChY (18llk+1.0 + lwlisra + tllvlle + [ ¥lls-1 + lgllk-1) -
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