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A NOTE ON THE EFFICIENCY OF RESIDUAL-BASED A-POSTERIORI ERROR
ESTIMATORS FOR SOME MIXED FINITE ELEMENT METHODS*

GABRIEL N. GATICA'

Abstract. In this paper we present a unified proof of the efficiency of residual-based a-posteriori error estimates
for the dual-mixed variational formulations of linear boundary value problems in the plane. We consider the interior
problem determined by a second order elliptic equation in divergence form with mixed boundary conditions, and the
exterior transmission problem given by the same equation in a bounded domain, coupled with Laplace equation in
the surrounding unbounded exterior region. The corresponding Galerkin scheme reduces to a mixed finite element
method with Lagrange multipliers for the first problem, and to the coupling of the mixed finite element method with
the boundary element method for the second one. Our analysis makes use of inverse inequalities in finite element
subspaces and the localization technique based on triangle-bubble and edge-bubble functions.
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1. Introduction. One of the main advantages in using dual-mixed variational formula-
tions lies on the possibility of introducing further unknowns with a physical interest, such as
stresses and fluxes, so that they can be approximated directly, thus avoiding any numerical
postprocessing yielding additional sources of error. This fact has motivated the utilization of
the mixed finite element method for the numerical solution of diverse problems in elastic-
ity, heat conduction, and other areas (see, e.g. [5]). However, in order to guarantee a good
convergence behaviour of these discrete solutions, one usually needs to apply a refinement
algorithm based on a-posteriori error estimates. These are represented by global quantities
7 that are expressed in terms of local estimators 5 defined on each element 7' of a given
triangulation. The estimator 7 is said to be efficient (resp. reliable) if there exists C; > 0
(resp. C2 > 0)suchthat Cim < |lerror] < Cam.

The first results concerning a-posteriori error analysis of mixed formulations are given in
[16], where an estimator of explicit residual type is obtained for the Stokes problem. Then, es-
timators based on residuals and on the solution of local problems, using Raviart-Thomas and
Brezzi-Douglas-Marini spaces, are provided in [1] for elliptic partial differential equations
of second order. The main novelty of the approach in [1] is the use of a Helmholtz decom-
position to prove reliability and efficiency of error estimators for mixed finite elements. In
connection with Raviart-Thomas spaces, we also refer to [4] where a non-natural norm is
employed to derive residual error estimators. The drawback of the approach in [4] is the use
of a saturation assumption. This hypothesis is avoided in [7], where a Helmholtz decompo-
sition is also applied to obtain reliable and efficient residual-based error estimators for the
Poisson problem in the usual norm of H(div;) x L?(Q). In addition, the analysis from
[7] is extended in [8] to the linear elasticity problem with mixed boundary conditions. A
comparison of four different kinds of error estimators for mixed finite element discretizations
by Raviart-Thomas elements is presented in [14].

A-posteriori error estimators for the combination of the mixed finite element method with
other techniques have also been developed in recent years. In particular, a similar approach
to the one from [7] is utilized in [10] to derive a reliable residual-based a-posteriori error

*Received December 10, 2003. Accepted for publication July 19, 2004. Recommended by V. L. Druskin.

TGI2MA, Departamento de Ingenieria Matemética, Universidad de Concepcion, Casilla 160-C, Concepcion,
Chile. E-mail: ggat i ca@ ng- mat . udec. cl . This research was partially supported by Conicyt-Chile through
the FONDAP Program in Applied Mathematics, and by the Direccion de Investigacion of the Universidad de Con-
cepcion through the Advanced Research Groups Program.

218



ETNA

Kent State University
etna@mcs.kent.edu

A-posteriori error estimators for some mixed finite element methods 219

estimator for the coupling with the boundary element method of an exterior transmission
problem in the plane (see also [15] and [13]). These results are obtained, independently,
in [13], where the proof of reliability is also given in details. However, except for some
remarks given in [10] on the tools that should be used, which refer mainly to the analysis
in [6], [7], and [9], no explicit proof for the efficiency is available neither in [10] nor in
[13]. On the other hand, the mixed finite element method with Lagrange multipliers from
[2] is considered in [12] to obtain a reliable residual-based a-posteriori error estimator for the
Poisson problem with mixed boundary conditions in a bounded inner region of the plane. It
is important to remark that the estimators from [12] and [10] (or [13]), although related to
different problems, have several terms in common and other with the same structure.

According to the above, the purpose of this note is to present a unified and detailed
proof for the efficiency of the residual-based a-posteriori error estimators provided in [12]
and [10] (or [13]). Our analysis, which makes use of the inverse inequalities in finite element
subspaces and the localization technique based on bubble functions (see [18], [8], and [7]),
even for the terms involving boundary integral operators, could also be extended to other
dual-mixed variational formulations, such as the one studied in [3].

The rest of the paper is organized as follows. In Section 2 we present the boundary value
problems from [2] and [10], and state the associated dual-mixed variational formulations. The
mixed finite element schemes are described in Section 3, and the corresponding results on the
unique solvability, stability, and a-priori error estimates are also established there. In Section
4 we recall from [12], [10], and [13] the reliable residual-based a-posteriori error estimators.
Finally, the proofs of efficiency are given in Section 5. Throughout this paper, ¢ and C, with
or without subscripts, denote positive constants, independent of the parameters and functions
involved, which may take different values at different ocurrences.

2. The boundary value problems. In this section we present the boundary value prob-
lems of interest, and provide the corresponding dual-mixed variational formulations.

2.1. An interior problem. We describe here the boundary value problem and the cor-
responding dual-mixed variational formulation studied in [2]. In fact, let Q be a simply
connected domain in R? with polygonal boundary 85, and such that all its interior angles lie
in (0,27). Also, let I'p and ' be disjoint open subsets of 992, with |T'p|, |T'x| # 0, such
that 9 = T p UT . Then, given f € L*(Q), g € Hyy/*(Twv), and a matrix valued function
K € C(£) inducing a strongly elliptic differential operator, we consider the model boundary
value problem: Find v € H(Q) such that

(21— div(kVu)=f in Q, wu=0 on I'p, and (kVu)-v=g on Ty,

where v is the unit outward normal to T" ;. We recall that the Sobolev space HO_OI/Q(FN) is
the dual of HY/*(T'w), where HY/*(Ty) := {v|ry : v € HY(Q), v=0 on Tp}.
The corresponding duality pairing with respect to the L2(T 5')—inner product is denoted by
( Bl )

For the derivation of the weak formulation, we define first the flux variable o : = kK Vu
in 2 as additional unknown. Then we integrate by parts in Q and observe that the Dirichlet and
Neumann conditions become now natural and essential boundary conditions, respectively.
Thus, the latter is imposed weakly, which yields the introduction of the Lagrange multiplier
A= —ulry € H2(Tw).

In this way, as shown in [2], the dual-mixed variational formulation of (2.1) becomes:
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Find (o, u, \) € H(div;Q) x L2(Q) x Ho*(Tn) such that
Ao, ) + B(t,(u,\)) =0 VT € H(div;Q),

B(o, (v, 1))

Il

= [ ods (g Vi) € ) x H (),
Q

(2.2)

where 4 and B are the bounded bilinear forms defined by

Ao, T) ::/ (ko) Tdx,
Q
and

B(o, (v, 1)) ::/ vdiveds + (o -v,pu).
Q
THEOREM 2.1. There exists a unique (o, u, \) € H(div;Q) x L(Q) x Ho*(Ty)
solution of (2.2), and the following continuous dependence result holds

e u VI < € {1 @) + lgllg=1r20y

Proof. See Theorem 2.1 in [2] for details. O

2.2. An exterior transmission problem. We now describe the boundary value prob-
lem and the corresponding dual-mixed variational formulation studied in [10] (see also [15]
and [13]). Indeed, let © be a bounded and simply connected domain in R? with Lipschitz-
continuous boundary ' . Then, given f € L2(f2), and a matrix valued function k € C(f2)
as in Section 2.1, we consider the exterior problem: Find v € H}! .(R?) such that

—div(kVu) = f in Q, —Au=0 in R*\Q,

(2.3) u(z) = 0(1) as ||z|| = +oo,

whose partial differential equations in Q2 and R? \ Q) are coupled by the following transmission
conditions:

lmuw) = Jim o)
(2.4) N ree
' lim k(z)Vu(z) -v(zg) = lim Vu(z)-v(z),
T—To T—To
z€Q zER2\Q

for almost all g € T', where v(zq) denotes the unit outward normal at zg.

In order to establish the weak formulation, similarly as in the previous section, we first
introduce the flux variable o : = & Vu in Q and the trace A := u|r, € H/?(T'y) as further
unknowns. Then, we perform integration by parts in €2, and incorporate the boundary integral
equations arising from Green’s representation formula for » in R? \ €2, which, because of
(2.4) and the definitions of o and \, become

(2.5) A= (%I+K)A—V(a-u)+d on Ty,
and

(2.6) o’-uz—W)\+(%I—K')(o'-u) on T'y.
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Hereafter, d is a constant, I is the identity operator, and V, K, K’ and W are the boun-
dary integral operators of the simple, double, adjoint of the double and hypersingular layer
potentials, respectively, whose explicit definitions and main mapping properties can be seen,
e.g., in [13]. Also, we let (-,-) be the duality pairing between H—'/2(Tx) and H'/?(T'y)
with respect to the L2(T')—inner product, and define the spaces H3/2(FN) = {u €
H'2(Ty) : (Lp) = 0}, Hy*(Tw) = {¢ € H/2(Tx) : ((,1) = 0}, and
Hy(div;Q) :={r € H(div;Q) : (t-v,1) =0}.

As shown in [10] (see also [15] and [13]), the dual-mixed variational formulation of
(2.3)-(2.4) reduces to: Find (o, A, u) € Ho(div; Q) x Hy/*(Ty) x L2(R) such that

Al(a, ), (T,0)) + B((T,p),u) =0 V (1, 1) € Ho(div; Q) x Hy/*(Tn),
(2.7)
B((o,\),v) = —/fvda: Yve L3(9),

Q

where A and B are the bounded bilinear forms defined by

A((UJ)‘)J(THU’)) = /le‘,ilﬂ-‘l'd.’r + <‘T-I/,V(U'I/)> + <W/\,M)
(7 v, GI+KA) + (GI+K')(o - v),pu),

and
B((o,A),v) = /Udivo'da:.
Q

THEOREM 2.2. There exists a unique (o, \,u) € Ho(div;Q) x Hy/*(T'y) x LX)
solution of (2.7), and the following continuous dependence result holds

e, A u)ll < Clfllez) -

Proof. See [10] and [15]. O

3. The mixed finite element methods. In this section we recall from [2] and [10] (see
also [15] and [13]) the Galerkin schemes associated with each one of the dual-mixed formu-
lations (2.2) and (2.7). For this purpose, we introduce first some necessary notations.

Throughout the rest of the paper, and for each polygonal domain 2, we let {75 }x>0 be
a regular family (in the sense of [11]) of triangulations of Q by triangles T' of diameter hr,
where h stands for max{ hr : T € Ty }. We assume that 7 satisfies the minimum angle
condition, which means that there exists ¢ > 0 such that c ™1 h2. < |T| < ch% VT €
Tr , where |T'| is the area of T'. Also, we let E}, be the set of all edges of the triangulation 7y,
denote by h. the diameter of each e € E},, and given T' € Ty, E(T') stands for the set of its
edges. In addition, we write E,(Q2) := {e € Ep : e C Q}, and for any subset G of 9Q we
set E,(G) :={e € E,: e C G}. Inaddition, foreach T' € T, we let RT(7T") be the local
Raviart-Thomas space of order zero, that is

= {(1):(8).(2))

and given a non-negative integer k and a subset S of R2, P (S) stands for the space of
polynomials defined on S of degree < k.
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3.1. The mixed finite element method with Lagrange multipliers. The Galerkin
scheme associated with (2.2), which constitutes a mixed finite element method with Lagrange
multipliers, is established here. We assume that all the points in T'p N T 5 become vertices of
Ty, forall h > 0. Then, the finite element subspaces employed in [2] for the unknowns o and
u are given, respectively, by

HP :={r € H(div;Q): 7T|r €RTo(T) YT €Tn},
and
HY = {vel*(Q): v|lrePy(T) VT €T}.

In order to define the finite element subspace for A € Hé({z (T'nx), we introduce an in-

dependent partition {&;, s, ..., &, } of T, denote h := max{|¢;| : j € {1,...,m}}, and
suppose that there exists C' > 0 such that . < C' h. Then, we set

) = {ue HY*(Tw):  pls, €P1(&;) Vi€ {1,...,m}}.

In this way, the Galerkin scheme associated with the continuous formulation (2.2) reads
as follows: Find (o, un, A;) € HY x H} x H3 such that

A(op,T) + B(t,(un,A;)) =0 VreHT,

3.1)
Bl (@) == [ fods+ (o) Viop) € Y x .

THEOREM 3.1. Assume that the independent partition on 'y and the one induced by 7,
are uniformly regular. Then there exists Cy € (0, 1] such that for all . < Cjy h the discrete
scheme (3.1) has a unique solution (o, us, A;) € HZ x HY x H’i‘ Moreover, there exist

¢, C > 0, independent of h and A, such that
||(Uhauh7)‘ﬁ)|| < C{ ||f||L2(Q) + ||g||H0_01/2(FN) }a
and

||(UJUJ)‘) - (a'hauha/\ﬁ)” < C Héf ||(Uaua)‘) - (T,’U,M)“-
(T, v,pu)E€HY xHY xH?

Proof. See Lemmata 3.1, 3.2, 3.3, and Theorem 3.4 in [2]. O

Due to the sufficient but not necessary condition & < Cyh, and since, as proved in
[2], the constant Cy is only known to live in (0, 1], we assume from now on that each edge
e € E,(I'n) is contained in an edge €é;, for some j € {1,...,m}. Certainly, this implicitly
requires that the end points of &; be vertices of 7, which is also assumed in what follows.
Then, for each e € E,(T'n) We set h, := |€;], where &; is the segment containing edge e.

3.2. The coupling of mixed finite element and boundary element methods. The
Galerkin scheme associated with (2.7), which becomes a coupling of mixed finite element
and boundary element methods, is provided now. Indeed, the finite element subspaces used
in [10], [15], and [13] for the unknowns &, A, and  are given, respectively, by

HP = {1 € Hy(div;Q): 7|r € RTo(T) VT € Th},
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H) = {peHTN): pl.€Pi(e) Ve Ey(Tn)},
and
HY ={vel*Q): vlr € Po(T) VT €T},
whence the discrete scheme reads: Find (o4, An, un) € HZ x Hj x H such that

A((@nAn), (T,p) + B((T,p),un) =0  V(r,n) € H x Hy,

(3.2)
B((oh,A\n),v) = —/fvda: Yve Hy.
Q

THEOREM 3.2. The discrete scheme (3.2) has a unique solution (o, Ap,un) € HZ x
H} x H}. Moreover, there exist ¢, C' > 0, independent of 4, such that

[[(@h, An,un)ll < c|fllzz@)
and

||(cr,)\,u) - (Uha)‘hauh)” < C inf ||(cr,)\,u) - (T,/L,’U)”-
(T,uw)eHT xH) x HY

Proof. See [10] and [15]. O

4. The residual-based a-posteriori error estimates. In this section we recall from [12]
and [10] (see also [13]) the reliable a-posteriori error estimates for the discrete schemes (3.1)
and (3.2), respectively. To this end, we need to specify some notations. Given a vector-
valued function 7 := (71, 72) defined in Q, an edge e € E(T) N Ex(Q), and the unit
tangential vector tr along e, we let J[T - t] be the corresponding jump across e, that is
JlT-tr] :== (t|r — T|17)|e - tr, where T" is the other triangle of 75 having e as edge. Here,
the tangential vector t is given by (—vs,v1)? where v = (vy,v5)? is the unit outward

normal to OT'. Also, for each e € E}, we denote by =, the orthogonal projection from L2(e)

onto Py(e), that is . (§) = hi /gds V¢ € LP(e), for which there exists ¢ > 0,

independent of e, such that the foflovij/ing approximation property holds:

1€ = e(@llrz(ey < chelléllare — VEE€H (e).

In addition, given vector and scalar functions = and v, respectively, we let curl (7) be the

t
s _ 07 — v v
scalar 322 — 7L, and we denote by curl(v) the vector ( Doy 3w1) :

THEOREM 4.1. Let (o,u,\) € H(div;Q) x L?(Q2) x Hé({z(FN) and (op,un, A;) €
HP x H} x H2 be the unique solutions of the continuous and discrete formulations (2.2)

and (3.1), respectively, and assume that the Neumann data g € L%(Ty). Then there exists
C1 > 0, independent of A and h, such that

1/2
(41) ||(0',’U/,)\) - (ahauha)‘l—l)” S 0177 = Cl { Z 77%} )
TETh

where for any triangle T' € 7}, we define

=11 v ol Fary + 1 ekt~ o) (o + W87 on] [y
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+ Z he || J[(K’_lah) : tT] ||iz<e) + Z he ||(’{'_10'h) : tT| |i,2(e)
e€E(T)NEL(Q) e€CE(T)NEL(Tp)

+ log[1 + C; (Tn)] > hellg—on-v|[72
e€E(T)NEL(TN)

2

4.2) + > he {H(;@—lah) tp 4+ P

+ ||)‘~ _776()‘")“22 e } >
e€B(T)NEn(Iy) dtr h h/11L2(e)

L2(e)
with

€3]

l&;]

(4.3) C;(Tn) := max{ li—j|l=1, i,j€ {1,...,m}} .

Proof. See Theorem 3.1in[12]. 0

We remark here that the first four terms in (4.2) are the standard and well known ones
for the mixed finite element method without Lagrange multipliers (see, e.g. [7]). Since we
are using Raviart-Thomas subspaces of order zero for oy, we also observe that when « is a
piecewise constant diagonal matrix, the second term in the definition of 1 vanishes.

THEOREM 4.2. Let (o, A\, u) € Ho(div;Q) x Hy/>(T'n) x L2() and (a4, An, un) €
HPZ x H} x H} be the unique solutions of the continuous and discrete formulations (2.7)
and (3.2), respectively. Then there exists C> > 0, independent of &, such that

1/2
(44) ||(O’,)\,U) - (ahaAhauh)” < 020 = 02 { Z 0%”} )

TETh

where for any triangle T' € T}, we define

0 = I1f + divoullzacry + W |[earl(s™ o) [y + (|87 0nl [ s

+ Y he|[JUkTrow) - tr] ||iz(e)

e€E(T)NERL(Q)
dé ||”

_ 2
b5 ned oo o= Gl + 1l me@lag |
dtr |l 2
e€E(T)NEL(TN)

(4.5)
with

Eh = (%I =+ K) /\h—V(O'h-U) and Ch = (%I-l—KI) (O’h'l/) + W)\h

Proof. See Theorem 3 in [10] or Theorem 4.1 in [13]. O

It is important to remark, as stated in Section 1, that not much details are provided neither
in [10] nor in [13] for the efficiency of @, and the readers are just referred in [10] to the related
analysis in [6], [7], and [9]. In particular, it is mentioned that the arguments for quasi-uniform
meshes on the boundary given in [6] can also be adopted in this case.
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5. Efficiency of the a-posteriori error estimates. In this section we give a unified
proof for the efficiency of the a-posteriori error estimates n and 6. In other words, we show
the existence of Cs, C; > 0, independent of A, such that

(5.1) Csn < ||(Uaua’\) - (Uhauha)‘ﬁ)” + ho.t.,
and
(5.2) C10 < |(o,Au) — (Oh, An,up)|| + ho.t.,

where h.o.t. denotes one or several terms of higher order. Similarly as in [7] and [8], our
analysis is based on the localization technique introduced in [ 18] (see also [1]) and the inverse
inequalities in finite element subspaces (see [11]). This procedure is even applied to the terms
in @ involving boundary integral operators.

5.1. Preliminaries. We first recall from [17] that given £ € NU {0}, T' € T, and
e € E(T), there exists an extension operator L : C'(e) — C(T') that satisfies L(p) € Py(T)
and L(p)|, =p Vp € Pg(e). In addition, we define w, := U{T" € To: e€ E(T")}
and let 47 and v, be the usual triangle-bubble and edge-bubble functions, respectively (see
(1.5) and (1.6) in [18]), which satisfy supp(yr) C T, ¥r € P3(T), yyr = 0 on 9T,
0<yr <1inT,supp(te) C we, Ye|lr € P2(T) VT C we, pe = 00n 9T \ e, and
0 < ¢ < 1in w,. Additional properties of ¢, ¥., and L, are collected in the following
lemma.

LEMMA 5.1. There exist positive constants ¢;, ¢z, and cg, depending only on & and the
shape of the triangles, such that for all ¢ € P (T') and p € P (e), there hold

(53) [z alfe) < laliam < e lvr” e
(5.4) e LO)I720ry < WPlT2cey < 2 le’?pllZae) »
(5.5) it hellplliaey < 10 L2y < cshe llpll7a(e) -

Proof. See Lemma 1.3 in [17]. O

The following inverse estimate will also be used.

LEMMA 5.2. Letl, m € NU {0} such that ! < m. Then there exists a positive constant
¢, depending only on &, [, m, and the shape of the triangles, such that

(5.6) lglem(T)y < € th*m || e (1) Vq € Pp(T).

Proof. See Theorem 3.2.6 in [11]. O

5.2. Upper bounds for the terms defining n and 8. In this section we bound each one
of the terms defining the reliable a-posteriori error estimates 7 and 6. To this respect, we
observe that the first four terms defining » coincide with those of 8, and hence the proofs of
the corresponding upper bounds serve for both estimates.

Throughout this section, we assume for simplicity that (x~1op)|7, (k~toh) - trle,
gle, &nles and ¢, | are polynomials for each T € Tp, e € Ep, and e € Ex(I'y) (last 3
functions), respectively. Otherwise, additional higher order terms, given by the errors arising
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from suitable polynomial approximations, which is guaranteed by the corresponding local
regularity of the discrete solutions, will appear in the bounds below.

Since dive = — fin ), we note that [|f + divep|lz2¢ry = [[div(e — op)llz2(),
and hence
TET:,

In order to bound other components of ) and @, we consider a Helmholtz decomposition
of the error & — o In fact, let z € H'(£2) be the weak solution of the boundary value
problem: — div (kVz) = —divey inQ, z = w on 99. Since div (o, — kVz) = 01in (,

and Q is simply connected, it follows that there exists ¢ € H(Q), with / pdx = 0, such
Q

that o, — kVz = curl(yp). Thus, using that & = & Vu and that curl(yp) is [L%(Q)]?-
orthogonal to V(H{ (£2)), we find that

(5.8) o—op, = kV(u—2) — curl(p)
and
GINK™ (o — an)lfrap = 16772V (u = 2)|[F2)e + 16717 curl(p)|1F: g2 -

The following three lemmata provide the corresponding upper bounds for the remaining
three terms that are common to n and 6.

LEMMA 5.3. There exists ¢ > 0, independent of h, such that for each T € 7T there
holds

(5.10) Wy |leurl(w ™ on)llzery < clle™ curl(@)llza(r) -

Proof. See Lemma 6.1 in [7]. O
LEMMA 5.4. There exists ¢ > 0, independent of h, such that for each e € E(Q2) there
holds

(5.11) he | J(k ™ o) - tr] 72y < clle™? curl(p)lfia,) -

Proof. See Lemma 6.2 in [7]. O

As a consequence of the estimates (5.9) - (5.11), and using the fact that the number
of triangles in w, is bounded, independently of A, which follows from the minimum angle
condition satisfied by 7, we deduce that

Y Bplleul(w ™ on)lizamy + Y hell (7 on) b7l 72y < C lo—anllfraiaye -
TETh e€ER(R)
(5.12)

LEMMA 5.5. There exists ¢ > 0, independent of h, such that for each T € 7T, there
holds

(5:13) iy |6 onllframye < ¢ { llu —unllzzry + b7 llo = onllfrery: } :
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Proof. We adapt the proof of Lemma 6.3 in [7]. In fact, applying the estimate (5.3), using
that k=1 = Vu and that Vuy, = 0 on T, and integrating by parts, we find that

&~ onllfrary < @ (% (o)t = a /TlﬁT (k7'on) - (k™ op) da
=q / Yr (k™ loy) - [V(u—up) — k™o —op)]de
T

=—¢ {/Tdiv Wr(k™ o)) (u—up) dx+/T¢T (k™'on) -k (o —Uh)d:c} .

Then, Cauchy-Schwarz’s inequality, the inverse inequality (5.6), and the estimate (5.3)
yield

I onllferye < C {hy' lu—unllz2ry + 167 (@ — o)l } |67 onllip2 e,

whence
I~ onllmaere < C {hz' lu=unllzecry + llo = onllizacmye }

which implies (5.13) and completes the proof. O
It follows easily from the previous lemma that

(65.14) 3 B3 lls tonlfiare < ¢ {lle—unlba + 2 llo = onlliays | -
TETh

The following lemma provides the upper bound for the fifth term defining 7.
LEMMA 5.6. There exists ¢ > 0, independent of A, such that for each e € Ej,(T'p) there
holds

(5.15) he | (K7 an) - tr 320 < clle™/? curl(9)]7s,.) -

Proof. Since v = 0 on I', we observe that (ko) - t7 = Vu - t = 0, and hence
(ktop) -tr = k7 Y(op — o) -ty on Tp. Then, denoting v. = (k~'o) - t7 on e,
applying the estimate (5.4), considering that L(v.) = v, on e and that ¢). = 0on 8T \ e, and
using Gauss’s formula, we find that

lvelfaqe) < e2lle/?vellzaee) = e , e L(ve) (7 (on — 0) - tr) ds

= ¢y { / kYo — o) - curl(y, L(v,))dz + / Ve L(v,) curl(k™ (o, — o’))dm}

We

= ¢ { / k! curl(y) - curl(y), L(v,))dz + Ve L(v,) curl(k™ (o — o)) dw} ,

We

where the last equality makes use from (5.8) that k (o, — o) = k= curl(p) — V(u —
z), and that curl(+ L(v.)) is [L?(£2)]?-orthogonal to V(HE(Q)). We also observe, since
ko = Vu, that curl(k (o) — o)) = curl(s loy).
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Next, applying Cauchy-Schwarz’s inequality, Lemma 5.3, the inverse estimate (5.6), and
then (5.5), we obtain that

oo 220y < € { ™2 curl(@)llipauoye e L) m ()
+ e L) lzagn) lleurl(eon) lza,) }

<C he_l [|4e L(Ue)”L?(we) ”""3_1/2 ‘3111‘1(90)”[L?(we)]2

(5.16) < Ch7Y? vellzeey I672 curl(9)ll 2 (w. )2 »
whence
W2 (|vellz2ey < C 6™ curl(9)]| 22w, »

which yields (5.15) and finishes the proof. 0
Applying (5.15), the fact that the number of triangles in w, is bounded, independently of
h, and using (5.9), we get

(5.17) > hell(87ron) trlliae < Cllo —anllfrye -
ecEL(I'p)

The following two lemmata give the upper bounds for two similar terms appearing in the
definitions of i and 8, respectively. ~
LEMMA 5.7. There exists C' > 0, independent of » and h, such that

2
>, he
eEEh(FN)
(5.18)

(k7o) -ty + -1

)2~ 12 _ 2
Tor |y < C LA Nilggrieyy + o = ol

' dAj, .
Proof. Let us define v, := (k™ 'op) - tr + -2 7, one € En(Tn). Then, using that
T

k~lo = VuinQandthatu = — X on Ty, we deduce that v, = d%(/\ﬁ AN +r o -
T

o) - t on e. Hence, applying the estimate (5.4) and the fact that L(v.) = v, 0n e, we obtain
that

he ||ve||%2(e) < ¢y { /weve — A)ds + he /¢e (o) k(o — o) -trds }

(5.19)
For the second integral on the right hand side of (5.19) we proceed exactly as in the proof
of Lemma 5.6 and find (see (5.16)) that

h /¢e 'Ue O'h— )'tTdS S Ch£/2 ||Ue||L2(e) ||I‘.',_1/2 curl(go)H[Lz(we)]z,

which, using Cauchy-Schwarz’s inequality, the fact that the number of triangles in w, is
bounded, independently of A, and equation (5.9), implies that

1/2
Z he /¢e ’Ue O'h 0') tTdS<C{ Z he“”e”%ﬂ(e)} ||0'_‘7h||[L2(Q)]2-

e€EL(I'N) ¢ e€EL(I'N)

(5.20)
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On the other hand, let us define ¢ := h, v, v, On each e € E,(I'y), and introduce the
¥ on TI'y s _J A=A on TI'y
0 on I'p and \ := 0 on I'p
to see that ¢) and A belong to H'/2(T'), and that ||'¢;||H1/2(F) and ||5\||H1/2(r) are equivalentto
||¢”H§({2(FN_) and ||A;, — )\”HééZ(I:N)’ resr_JectlveI_y. _ _ _ _

According to the above notations, using an inverse inequality for the piecewise polyno-
mial +, applying the boundedness of the tangential derivative (as an operator from H/?(T")
into H~1/2(T")), and noting that 0 < 1), < 1 and that h, < h, we get

trivial extensions ¢ := { . Then, it is easy

@
dtr

d - dX .
Z he /ezbeve E(AE —A) ds = /F/(ﬁmds S ||¢”H1/2(F)

e€EL(TN) H-1/2(T)

< Ch Y2 llpay IMlzrzey < ChY2 (1@llpary [1A; = Mgy

1/2
(5.21) <C { Z he ”U8”2L2(e) } ”)‘E - )\”Hééz(l“zv) .
e€EL(TN)
Finally, it is not difficult to see that (5.18) follows from (5.19), (5.20), and (5.21). O
LEMMA 5.8. Let &, := (3I1+K)A, — V(op, - v). Then there exists C > 0, independent
of h, such that

(5.22) c€Bn(T) L3(e)

< C{IN=Mllpsszeyy + llo = anllbraivie |

dén

Proof. We define now v, := (ko) -t — pramilll € E,(Tn). Since k1o = Vu
T
inQandu = A = (AI+K)A—V(o-v)+donTy (cf. (2.5)), we deduce that v, =
dti(f — &)+ K Hon—o)-tyone whereé := (AI+K)A— V(o -v). Thus, using the
T

same arguments of the proof of Lemma 5.7, one can show that

> n

ecEL(I'n)

2

71 - _—
(I‘é O'h) tr dtr

20 <C {”f—fh”%l/z(rl\,) + ||°'_‘7h||[2L2(Q)]2} .
L2(e

Next, replacing &, by (31 + K)A, — V(o1 - ¥), and applying the continuity properties
of the boundary integral operators K and V, we find that

(5.23)[|€ - £h||2H1/2(1“N) <c {||)‘ - )\h”?{m(r,\,) +llo-v—on- V||§1—1/2(1“N) } )
which completes the proof. 00

The upper bounds for the remaining two terms defining 7 are given in the following two
lemmata.
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LEMMA 5.9. There exists ¢ > 0, independent of i and &, such that for each e € Ej, (T y)
there holds

(524 |lg — on-Vlize < ¢ { llo = anllfre(uyz + h*lldiv (o _O.h)||%2(we)} :
Proof. We adapt the proof of Lemma 6.5 in [8]. Applying the estimate (5.4) and Gauss’s

formula, notingthat o - v = gon 'y and that L(g — o, - v) = (9 — o1 - v) On e, we deduce
that

lg=on vl < Il (g—on V)lBa = o / Ve (g —on-v)2ds
e

= ¢ {/Tdiv(a'—ah)zpeL(g—a'h-u)da:+/

(0 —on)- V(e Lig - o -u))da:} ,
T

where T is any triangle contained in w.. Next, Cauchy-Schwarz’s inequality, estimate (5.5),
and inverse inequality (5.6), give

lg = on- Vit < € {lldivie = on)lizm WYLl = on - ¥)lrm)
+ |lo = onlliz2(r)2 [YeL(g — o - V)|H1(T)}

<C {hi/z) Idiv (o — on)llz2ry + hy' B2 llo — anlliz2(rye } lg—on -V,
which, using that b, < hr, yields
lg—on- Ve < C {hi/z ldiv (o — on)llz2ery + hr'/? llo = anllizacry: } :

The above inequality and the fact that h, < h. < h < C h, imply (5.24) and complete the
proof of the lemma. O

As a consequence of the estimate (5.24), and using that the independent partition of I' ;
is uniformly regular, we deduce the existence of C' > 0, independent of 4 and h, such that

log[1 + C5,(T'w)] > hellg—on - vl72(
GEE(T)ﬁEh(FN)
(5.25) < ¢ {llo = oulfnayp + 12 Idiv (@ — o) Bae) )

LEMMA 5.10. Assume that X is locally smooth, say A|. € H'(e) Ve € Ep(Tn).
Then there exists ¢ > 0, independent of h and h, such that for each e € Ej (T ) there holds

(5.26) 1A = el 220y < 20X = XillZ2eey + b2 1A e -

Proof. Applying the approximation property satisfied by =, we easily obtain

IM; = eIz < 1A =T 172¢) < 20A = AillZogey + 211X = me (W72
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2 2 2
S 2||)‘_/\ﬁ||L2(e) + Ch’e ||)‘||H1(e)a

which finishes the proof. O 3
The estimate (5.26) yields the existence of C' > 0, independent of h and h, such that

Do helN = meOi)llzee
e€EL(T'N)

(5.27)
<C h||/\—)‘iz||i{ééz(rN)+h3 > Mg ¢ -

ecEy (FN)

In this way, the efficiency of i (cf. (5.1)) is obtained from the estimates (5.7), (5.12),
(5.14), (5.17), (5.18), (5.25), and (5.27). In particular, we conclude from (5.27) that the
corresponding h.o.t. is of O(h3/2).

The following two lemmata provide the upper bounds for the remaining terms defining
6.

LEMMA 5.11. Let ¢, = (3I+ K')(o4 - v) + WA, Then there exists C > 0,
independent of A, such that

(528) Y hellGula) < C {llo-v—onviBngy, + 1A= Ml } -
e€EL(TN)

Proof. We first recall from (2.6) that (31 + K')(o - ) + WX = 0on I'y. Hence,
including this null expression into the definition of ¢,,, and then applying the estimate (5.4),
we find that

he IChll72(y < cahellvd” Culliae

= ey, /zpech {(%I+K’)(ah-l/—a-u) + W(Ah—)\)} ds.

Then, we let o) := he b, ), on each e € E,(T'x), and observe that ¢ € H'/2(T'x). Hence,
using an inverse inequality for the piecewise polynomial «, and applying the continuity prop-
erties of the boundary integral operators K’ and W, we deduce that

S hellalBa < e <¢, @HK') (oh-v—c-v) + W(Ah—)\)>

ecEy (FN)

IN

C 1Yl a2 ry)

‘ (%I + K’) (oh-v—0o-v) + WA, — /\)HH_1/2(FN)

< Ch P2 Wllnany {llo v —an-vilg-1a@yy + I =Mllmrawy )

which, noting that ., < h and 0 < ¢, < 1, yields (5.28) and finishes the proof. O
LEMMA 5.12. Assume that X is locally smooth, say \|. € H'(e) Ve € Ey(Tn),
and let &, := (314 K)\, — V(o - v). Then there exists C' > 0, independent of A, such
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that

> hellén —me()ll7z (e

ecEp (FN)

<C h”/\_)\h”?{l/z(rN) + hllo-v—o 'V”fq—lm(rN) + b Z ||)‘||§Jl(e)
e€ER(T'N)

(5.29)

Proof. Asin Lemma5.8, we let¢ := (3I+K)A— V(o -v) onT'y, and note from (2.5)
that A — m.(A\) = £ — m.(£). Then, using the approximation property of 7., we get

he [16n = e(€n)lI72(e) < he ll€n = (€172 )

< 2he {lI6n = €32y + N =m0y} < € {hellén = €2y + B2 1A }

and hence

Do hellén—me@n)lliae) < C S hllén —Elngyy +7° D Mg ¢

e€EL(I'N) e€EEL(IN)

which together with (5.23) complete the proof. O

Consequently, the efficiency of @ (cf. (5.2)) is obtained from the estimates (5.7), (5.12),
(5.14), (5.22), (5.28), and (5.29). In particular, we conclude from (5.29) that the corres-
ponding h.o.t. is of O(h%/?).
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