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A COMPARISON OF A POSTERIORI ERROR ESTIMATORS
FOR MIXED FINITE ELEMENT DISCRETIZATIONS
BY RAVIART-THOMAS ELEMENTS

BARBARA I. WOHLMUTH AND RONALD H.W. HOPPE

ABSTRACT. We consider mixed finite element discretizations of linear second
order elliptic boundary value problems with respect to an adaptively generated
hierarchy of possibly highly nonuniform simplicial triangulations. In particu-
lar, we present and analyze four different kinds of error estimators: a residual
based estimator, a hierarchical one, error estimators relying on the solution of
local subproblems and on a superconvergence result, respectively. Finally, we
examine the relationship between the presented error estimators and compare
their local components.

1. INTRODUCTION

We consider the following boundary value problem for a linear second order
elliptic differential operator

u:=—div(aVu) +bu = f inQ,

(1.1) u = 0 onl:=09Q,

where 2 stands for a bounded, polygonal domain in the Euclidean space R? and
f € L?(Q). Furthermore, we assume a = (aij)f)jzl to be a symmetric, matrix-
valued function with a;; € L>(2), 1 <14, < 2, and b € L>(Q) satisfying

2
alé? < X aij(@)ig; < arlé]?,

(1.2) ij=1

€€R2, 0< ag <ay, OSb()Sb(CC)Sbl,
for almost all z € Q. The local bounds on a subset D C § are denoted by o,
BP, 0 < i < 1. For simplicity, we have chosen homogeneous Dirichlet' boundary
data, but all subsequent results can be easily applied to more general boundary
conditions.

In many applications, the flux j := —aVu is more important than the primal
variable u. Therefore, the original problem (1.1) is transformed into a first order
system by introducing the auxiliary variable j. The natural ansatz space for the
flux is

H(div; Q) := {q € (L*())? | divg € L*(Q)},
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which is a Hilbert space with respect to the inner product
(P, @aiv := (P, a)o + (divp, diva)o

and the associated norm || - ||giv := (,)é{f As usual we denote by (-, )x, k£ > 0,
the standard inner product on H*(Q) and (H*(2))?, while |- [, || - |x stand for the
associated seminorms and norms, respectively.

Then, the weak formulation associated with (1.1) gives rise to the following
saddle point problem:

Find (j,u) € H(div; Q) x L?(Q) such that

(13) a(j,q) +b(q,u) = 0, q € H(div; Q),
b(j,v) — c(u,v) = =I(v), v e L3(9),
where the bilinear forms a (-,-), b(-,-), c(+,-) and the functional I(-) are given by
a(p,a) = [a'p-aqdz, p,qeH(div;Q),
b(q,v) := gifdiqu dz, qe€ H(div;Q), v e L%(Q),
c(u,v) := fguv dr, wu,ve L),
I(v) = gfzfv dr, ve L*Q).

Q

The existence and uniqueness of the solution of system (1.3) are well known (cf.
e.g. [12, 81T, Thm. 1.2)]. Associated with the bilinear form a (-, -) is the norm [|||ajv,
where [|ql3;, := [qe 'aqdz + [, divqdivqdz. Compared with the norm ||-|qiv,
the norm ||:||aiv is weighted by a~! and plays the same role as the energy norm in
the primal formulation. Both norms are equivalent due to the positive definiteness
of a.

The mixed finite element approach is based on (1.3). Here, we use Raviart-
Thomas finite elements with respect to a simplicial triangulation 7;, of 2. The sets
of vertices and edges are denoted by Pp, := P UPL, &, := EP UE] where Py, £
refer to the interior vertices and edges and P}, £! to those located on ' = 9.
Furthermore, P (D), D C Q, k > 0, stands for the set of polynomials of degree < k
on D.

For the discretization of the flux j € H(div;{) we choose the Raviait-Thomas
ansatz space

RT(75) := {an € H(div; Q) | anlr € RTK(T), T € T},
where RTy(T), T € T, stands for the Raviart-Thomas element
RTy(T) := Pi(T)* + Po(T)x, x= (x1,22)7.

The degrees of freedom of RT}(T) are given by the following moments:

/n -qpp do, p € Px(e;), /p -qp dz, p € Pr_1(T),

€; T
where n is the outer normal on 9T and e;, 1 < i < 3, are the edges of T. The
discrete ansatz space for the primal variable u € L?({2) associated with RT(£2;7,)
is given by piecewise polynomial functions:

Wk(Q,%) = {’Uh S L2(Q) | ’Uh|T S Pk(T), Te 771} .
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Thus, the natural requirement div RTy(2;7,) = Wi(Q;7;) is guaranteed. Now,
the lowest order mixed discretization of system (1.3) can be written as follows:

Find (jn,un) € RTo(Q;Ty) x Wo(2;T) such that the following discrete saddle
point problem is satisfied

a(j}uqh) + b(qfuuh) = 07 . qn € RTO(Q: 771)7
b(n,vn) — c(un,vn) = —l(vn),  vn € Wo(Q;Tn).

Note that the Babuska-Brezzi condition is fulfilled and that system (1.4) admits
a unique solution (cf., e.g., [12, §II, Prop. 2.11)]).

Throughout the following we refer to (j,u) € H(div;Q) x L?(Q) as the unique
solution of the mixed variational problem (1.3) and to (jn,un) € RTo(;7p) X
Wo(§2; 73,) as the lowest order Raviart-Thomas approximation satisfying (1.4). Fur-
ther, we denote by (3, apn) € RITH(;7) x Wo(Q;7%) an available computed ap-
proximation obtained by means of an appropriate iterative solution process.

In particular, we advocate multilevel iterative solvers that work on a hierarchy
(Tx)},—o of simplicial triangulations of Q generated by the well known refinement
process due to Bank et al. [5]. The refinement strategy is such that a triangle
T € T, k > 0, either remains unrefined, or is subdivided into four congruent
subtriangles, or is bisected into two subtriangles. Following the refinement rules in
[5], each triangle T' € T, k > 0, is geometrically similar either to an element of 7
or to a bisected triangle of 75. The diameter of T, T' € 7Ty, is denoted by hr, and
he stands for the length of the edge e € €. Then, the regularity of the sequence
(7})%20 guarantees the existence of constants 0 < kg < k1 such that

(1.5) koh?, <|T| < kb2, 1<i<3, TEeET,

(1.4)

where |T'| is the area of T. Moreover, due to the local quasiuniformity of (Zc)izo
there exist constants kp, kg > 0 such that for T' € 7},

(1.6) card{e € &, eNIT # 0} < kg, card{T’ € Ty, OT' N AT # 0} < kp.

We assume that the iterative approximation (3, @) € RTo(Q;7) x Wo(; Ty,)
satisfies the second equation of the discrete saddle point problem exactly. This can
be achieved, for instance, by using the algorithm proposed by Ewing and Wang [17]
for a vanishing Helmholtz term b = 0, which was later generalized in [19] and [31]
to the case of nonvanishing b.

Reliable and efficient a posteriori error estimators are an indispensable tool for
efficient adaptive algorithms. We refer to the pioneering work done by Babuska
and Rheinboldt [3, 4], Eriksson, Johnson and Hansbo [16, 22, 23], and to the recent
survey articles by Bornemann et al. [8] and Verfirth [27, 30] (cf., e.g., [22, 26, 33]).
Following the classification of Verfurth [27], we generalize the standard concepts for
a posteriori error estimators and present four different types. In the mixed setting,
it takes an extra effort to develop an adequate error estimator compared with the
standard primal formulation.

We shall derive a posteriori error estimators for the total error ej := j — jj, in
the flux measured in a weighted norm of the flux space H(div;{), the total error
ey := u— 1y, in the primal variable measured in the L?-norm, and the total error in
both the flux and the primal variable. Denoting the total error to be estimated by
€, an estimator 7 is said to be efficient if there exists a constant v > 0, independent
of the refinement level such that vn < €, whereas n is called reliable if there exists
another constant I' > =y, independent of the refinement level, such that ¢ < T'n. In
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this paper, we shall consider a posteriori error estimators that are both efficient
and reliable, i.e., estimators satisfying

yn <e<Ty.

The paper is organized as follows:

In Section 2, the different types of a posteriéri error estimators are introduced and
the main results of this paper are summarized. For details we refer to Sections 3-6,
where the error estimators are discussed thoroughly and upper and lower bounds
for the total error are established.

In Section 3, we investigate a residual based error estimator. This kind of error
estimator is based on the dual norm of the residual (cf., e.g., [3, 4, 7, 28, 27, 29]).
Due to a Helmholtz decomposition of the ansatz space for the flux into subspaces of
solenoidal and weakly irrotational vector fields, the corresponding continuous defect
problem can be split into two independent subproblems. The first subproblem is
associated with the divergence free part of the flux space and can be treated as in
the conforming primal formulation, whereas the second subproblem gives rise to an
indefinite saddle point problem.

In Sections 4 and 5, we present two types of hierarchical error estimators that
are strongly related and require an adequate saturation assumption (cf., e.g., [6,
14, 15, 21, 25, 27]). In particular, for the derivation of the first hierarchical error
estimator, which is dealt with in Section 4, we start from an approximation of the
defect problem in a higher order ansatz space followed by a localization in terms
of an appropriate hierarchical two-level splitting. For the construction of the other
hierarchical error estimator, in Section 5 we proceed the other way around and
begin with a suitable localization of the defect problem involving local subproblems
that are solved by a hierarchical splitting of an elementwise higher order ansatz.
In each case, we propose an estimator for the H(div;{)-norm of the error in the
flux variable, as well as an estimator for the combined error in the flux and in the
primal variable.

In Section 6, we consider an error estimator for the primal variable in the L?-
norm. This error estimator is motivated by a superconvergence result for the finite
element approximation of u. It is obtained by a comparison of the piecewise con-
stant approximation of the primal variable with a higher order finite element solu-
tion arising from a modified nonconforming approach. Finally, we show that the
difference between the piecewise constant and the nonconforming approximation
is equivalent to a formulation that can be obtained by using some local averaging
techniques (cf., e.g., [11, 24, 32, 34]).

In Section 7, we discuss the relationship between these error estimators and
prove their equivalence up to higher order terms. We note that the error estimators
under consideration are constructed by means of their elementwise contributions
according to

(L.7) n= Z nr.
TeT,

Two estimators 7)) and n(® are said to be equivalent (locally equivalent), if there
exist constants 0 < 6 < A (0 < ér < Ap, T € T;), independent of the refinement
level, such that

51 <0 < An® (502 <0l < A, T e Th).



ERROR ESTIMATORS FOR RAVIART-THOMAS ELEMENTS 1351

In view of (1.7), local equivalence implies equivalence but the converse does not
necessarily hold true. Neglecting higher order terms, we obtain local equivalence
of the residual based error estimator and the hierarchical one. Using this result,
we investigate the estimator based on the solution of local subproblems in more
detail, and establish local equivalence with the hierarchical estimator in the case
of an appropriate modification of the discrete .Dirichlet boundary data. As far as
the estimator relying on superconvergence results is concerned, we cannot expect
equivalence with the other ones. However, adding two additional terms allows us
to prove equivalence, whereas no local equivalence can be established.

2. DEFINITION OF THE ERROR ESTIMATORS AND MAIN RESULTS

In the context of standard primal variational problems, a posteriori error estima-
tors are well established. The recent survey articles of Verfiirth [27] and Bornemann
et al. [8] give an excellent comparison of different kinds of error estimators in the
conforming setting. These concepts have been generalized to nonconforming finite
element discretizations by Crouzeix-Raviart elements of lowest order in [21, 31].
For mixed finite element methods, there only exists some work of Braess et al. [9],
Braess and Verfiirth [10] and Verfiirth [28] concerning residual based error estima-
tors and indicators. Here, we use the same techniques as in the conforming case, but
the investigation of the estimator for the mixed setting is much more complicated
and requires some additional tools. In case of the residual based error estimator,
we assume that the coefficient matrix a is a piecewise constant diagonal matrix and
b is piecewise constant.

It can be easily seen that the total error (je,ue) := (j — Jn,u — @) satisfies the
continuous variational problem

a(j_jth)_'_b(qau_ah) = T(q): qe H(dIV7Q)>
b(j_jhav)_c(u_ﬂ'h>v) = _(f_H0f7U)0> ’UEL2(Q),

where the residual r is given by 7(q) := —a (§,,q) — b(q, 4r), q € H(div; ), and
Il f denotes the L2-projection of f onto Wy (£2; T%).

The basic idea behind the construction of a residual based error estimator for
the total error ||u — Gnllo + |l — Jullaiv is to use a Helmholtz decomposition of
H(div;(2). We obtain an error estimator which can be easily calculated by means of
the available finite element approximation (J,,@p). In contrast to the hierarchical
error estimator, no additional subproblem has to be solved. This is the main
advantage of the residual based error estimator 7z which is determined by its local
contributions:

(2.1)

(2.2)
fﬁ% = Z ﬁ%;T’
TeTy
3
Mhr = I = Mofl§r +h2la™ Tull5r + 2 wice he,llla™'3s - telsllGe, -

i=1

Here, the weighting factors a.; and w; are defined by e, := i(agl +ag?+al +al?)
and w; := 1/2, if e, = 0Ty N 0T; is an interior edge, and by a., := %(age + a{e)
and w; :=1, if e; C 0T, N IN. The jump []; on e has to be defined as

[a™'5), - te]y == (a7 "5, - telr, — a7 G - telr) oT; N OT, = e,
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FIGURE 2.1. Orientation of n, and t.

if e is an interior edge, and
[a_ljh . te]J = (a_ljh . te|Ti) , OT; NI D e,

if e C 00 For the orientation of t., we refer to Figure 2.1.
This error estimator provides an upper and a lower bound for the total error
lw —@nllo + I3 — 3nllaiv, if the gridsize and the iteration error are small enough.

Theorem 2.1. There exist constants hyax > 0 and cr, Cr, Ci;: > 0, independent
of the refinement level, such that for all h < hpax

crih < llu—anl§ + 15 = Inlldv < CrA% + Cit (Ilun — @nllg + lin — Inlldy) -

In the case of standard conforming finite element discretizations, the hierarchical
basis error estimator has been investigated by Deuflhard, Leinen, Yserentant [14].
An excellent overview is given by Bornemann et al. [8]. Recently, this concept has
been generalized by Achchab et al. [1] for the mixed setting, but no easily accessible
local error estimator is proposed. Here, the introduction of the error estimator is
based on the principle of defect correction in higher order ansatz spaces. By means
of appropriate localization and decoupling techniques of the flux ansatz space, we
obtain an easily computable, efficient and reliable a posteriori error estimator for
the flux error and the total error. The hierarchical error estimator presented in this
section has been investigated in [19, 20, 31]. We summarize the main ideas and the
basic results; for details we refer to the papers cited above.

The hierarchical basis error estimator is based on a discrete defect problem
considered on appropriately chosen higher dimensional ansatz spaces. There are
two different approaches. Either we consider the same mixed ansatz spaces asso-
ciated with a finer triangulation, e.g., obtained by uniform refinement from the
actual one, or we use higher order mixed ansatz spaces providing improved a pri-
ori estimates. Here, we restrict ourselves to the second approach, and consider
the Raviart-Thomas ansatz space RT1(€;7;). In contrast to the residual based
error estimator, the continuous defect problem (2.1) will not be considered. In-
stead, to obtain an appropriate approximation of (2.1) we use the higher dimen-
sional Raviart-Thomas ansatz space RT;(f2;7y) for the flux and the ansatz space
W1(Q; Ty;) of piecewise linear functions for the primal variable. We restrict our-
selves to the discrete saddle point problem which requires the computation of a
pair (ej, ey) € RT1 (8 Ti) x W1(82; 7Tx) such that

a(e;,q) +b(q,en) = r(a), q € RT\ (% Ty),

(2.3)
b(ej,v) - c(eu,v) = _(f - HOf?”)Oa RS Wl(Q>77c)

Denoting by (jzr,,%rr,) the solution of the discrete variational problem (1.4) on
RT (2 T )x W1(£2; Ty), the introduction and the analysis of the error estimator
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are based on the following saturation assumptions:

(Sta) |li —irrllaiv < Belli — inllav, B >0,
(S1b) 5 = Jar I3 + llu = war, 1 < Br (I35 = 3nliiy + lu —wnllg), B >0,

with G < fo < 1 and Br < [300 < 1. These saturation assumptions are motivated
by the well known a priori error estimates for j —JryJ —Jrr, and u — up, U — Ugg,
(see, e.g., [12]). In particular, the saturation assumption (S1 a) implies both an
upper and a lower bound for the total error in terms of the ||-||aiv-norms of e; and
the iteration error j; — jh:

(1+ Boo) ™" (lesllaiv — Boollin — Inllaiv) < I3 — 3nllaiv,
(1= Boo) ™" (llesllaiv + Boollin = dnllaiv) = I3 = 3nllaiv-

Therefore, only the solution of (2.3) has to be examined. The approximation of
(ej,€y) is based on the hierarchical two-level splitting of the mixed ansatz spaces
RT (S 7;,) and W1(Q;7;). By means of the L%-projection II of Wy (£;7;) onto
Wo(€;7r,) and the interpolation operator p : RT1(Q;7;) — RTo(Q;7:) given
locally by

(2.4)

/ne-(pq)daz/ne-qda, e € &,

e e

we obtain a hierarchical splitting of W1(; 7)) and RT;(£; Tx) according to
(2.5) Wi Th) = Wo( Th) & Wi (% T,

(2.6) RTy (9 Tx) = RTy(Q; To) & RT1 (O Tr),

where Wi (Q;T;) = (Id — I) W1(Q; T) and RT1(Q;T) = (Id — p) RTy (% Tx).

The hierarchical surplus in the flux,RT(€2; 7x), can be further decomposed into a
i —1

divergence free part RTCI)(Q; 7;) and its complement RT' (Q; 7p):

— —0 —1
(2.7) RT\(%; Tv) = RT, (% To) ® RT, (% ),
where

RTL (0 Th) = curl $( T3,
—1 —
RT, (7)) :={a € RT1(;7;) | ne.-qle =0, e € &}

Here, 5*2 (Q; 7;.) stands for the space of quadratic bubble functions associated with
the midpoints of the edges. This space is given in terms of the hierarchical two-
level splitting S2(Q;75) = S1(Q;75) @ S2(Q;Tx,), where S1(Q;7;) and Sy (Q; Ty,)
refer to the conforming ansatz spaces associated with the standard P1 and P2
approximations. The structure of the decomposition (2.6) and (2.7) is symbolized in
Figure 2.2. The splitting (2.7) is somewhat similar to the Helmholtz decomposition
of the H(div; Q) ansatz space that will be used in case of the residual based error
estimator (see Section 3 below). But in contrast to this Helmholtz decomposition,

—0 —1
the ansatz spaces RT(€; 7) and RT' (Q; T,) are not orthogonal with respect to the

—1
bilinear form a(-,-). Furthermore, it is easy to see that RT,({;7};) can be written
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RTy(T) RT(T) . RTY(T) RT {(T)

FIGURE 2.2. Degrees of freedom of the subspaces of the higher
order Raviart-Thomas space

—1
as the direct sum of local two-dimensional subspaces RT'|(T) which correspond to
the “interior” degrees of freedom of RT;(T):

—1 —1
RT\(%T) = € FT\(T), RT,(1) = {a e BT\(%T) | alor =0}
TeTy,

Due to the special structure of W1(;7;), the subspace /I/I?l(Q;Tk) can be de-
composed into the direct sum of local two-dimensional subspaces:

(BT = @ WD), Wi(T):= {v e MQT) | vlar =0}
TeT,
For the definition of the error estimator we have to consider two different types of
—0
local low dimensional variational problems associated with the two parts RT (2; 7)
—1
and RT(£;Tx) of the hierarchical surplus. For each edge of the triangulation we
have to solve a single equation

(2.8) a(curlp,, curl ®,.) = r(curl d.),

where @, is the quadratic bubble function associated with the edge e and . €
span{®.}. The second variational problem is associated with the elements T. For
each element we have to consider a 4 x 4 saddle point problem: Find (&} €5, €u,) €

RTl( ) x Wi(T) such that
ng  dr(Bea)rir@a) = rh@, ac B,
blT ( lvv) - C|T (éuuv) = (fa U)O;T7 v € Wl(T)

The solutions of (2.8) and (2.9) lead to the local definition of an a posteriori flux-
oriented error estimator ng:

771%1 = Z 7)?{;%
(2.10) Ttk
n%{ﬂw = ||| |||d1v T + Z:l wi |||Clll‘l Pe; |"d1v’ Te ,Tk’

where the weighting factor w; is defined as in the case of the residual based error
estimator.

Theorem 2.2. Under the saturation assumption (Sl a) with 0 < B < foc <
1 there exist constants c,;er, Chicr > 0 and Yuier, Lnier > 0, independent of the
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refinement level, such that
(1 + Boo) ™ (Cnierttrr = Ynserllin = Fnllaiv) < Wi = Fnllaiv,
(1= Boo) ™ (Crserr + Tricrllin = Fnllasv) > i = Fnllaiv-

Next, we consider an error estimator 7y based on the solution of local subprob-
lems that is strongly related to the hierarchical error estimator. In the standard
conforming setting, this kind of error estimator is due to Bank and Weiser [6]. For
nonconforming techniques we refer to [21]. It relies on a defect correction with
respect to a higher order ansatz space and an appropriate localization based on a
hierarchical two-level splitting. It turns out that the estimator can be computed
elementwise by the solution of local Dirichlet problems similar to the original global
one (cf. [21]). In contrast to the standard conforming and nonconforming setting,
the boundary data cannot be obtained by a simple averaging of the computed
approximation.

For simplicity, we only consider the discretization error (j — jp,u — up) and not
the total error (j —J;,u— @y). Note that the results can be generalized to the total
error. This time, we state the defect problem as a local Dirichlet problem for each
element T' € Tj:

(2.11)

(2.12)
a‘T(j—jh,q)+blT(q,U—Uh) = —/un'qu+T|T(q)a qc H(dlva)a
orT
blr( —jn,v) —clr(u —un,v) = —(f —Iof,v)o, ve L*(T).

As in the case of the hierarchical error estimator, we only look for an adequate
approximation of the solution of (2.12). The original ansatz space H (div; T') x L*(T)
will be replaced by RT;(T) x P1(T), and the Dirichlet data u by some appropriate
approximation up which can be easily calculated from (jn,up). A possible choice
of up will be discussed in Section 5. In contrast to the hierarchical error estimator,
we need an additional saturation assumption concerning the approximation of the
Dirichlet data. We refer to RT; *(€; 7;) as the nonconforming ansatz space, where

RT7N % Th) i={q € (L*Q)? | dlr € RTIT), TE€T}, 0<I1<1,

and to Agp, as the Lagrange multiplier which is a piecewise linear function on the
edges uniquely determined by means of q € RT] *(Q; Tx),

Z /)\RTln-quZ — Z /a—ljRTl -qdzx + Z /divunT1 dz.

TGTkaT TeT, T TeTy T

Then, introducing the weighted norm ||-|,. ¢-1 according to

1/2
lolloe-s = (Z hzlaenvnae> L ve A&,

ec&y
we assume
(52) INer, = [uplalloz-r < Bawclli — Jnllaivs  Bask >0,
to hold with Ba;x < fa;00 < 00, where the average [v], on e, v € [[peq H'(T),
is given by [v], := 1(v|r, + v|z,), OT; N T, = e, if e is an interior edge, and

by [v]4 == 3(v|r,), 0T, NON D e, if e C IN. In general, assumption (S2) is
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motivated by an adequate a priori error estimate or by some equivalence results
(see subsection 7.2). Because of the saturation assumptions (S1 a) and (S2), the
previous simplifications are justified. We consider the discretized defect problem

(2.13)
alr (&lr,q) +blr (g, éulr) = _/[UD],;n'qd‘7+7'|T(CI), q € RT\(T),
oT

blr (é]7,v) — clr (éulr,v) = —(f —To,v)or, v e P(T).

Then é; := (&j|7)reT, does guarantee lower and upper bounds for the error in the
flux.

Theorem 2.3. Under the saturation assumptions (S1 a) with 0 < B < Boo < 1
and (S2) with 0 < Ba,k < P2.00 < 00 there exist constants .., C,,. > 0, independent
of the refinement level, such that

(2.14) Cuocllésllaie < 15 = Jnllaiv < (1 = Boo) ™ Cracllélaiv-

Finally, we use the same hierarchical splittings and decoupling techniques as
before. For each element we thus obtain three scalar equations and one saddle
point problem that have to be solved. The error estimator 7y, is defined by

77% = Z n%;Tv
(2.15) TeT s
n%;T = |||é}1 |”3iv;T + Z a|T (Curl Pes;Ts curl (Pei;T) ’ Te 779’

=1

where éjl1 and curl g, are the solutions of the local problems on the element T'.

Theorem 2.4. Let the saturation assumptions (S1 a) with B < 1 and (S2) with
B2.00 < 00 be satisfied. Then, there exist constants 0 < ¢,,. < C,,., independent of
the refinement level, such that

(216) cloan S |||j _jh"ldi\/ S Cloan'

In Section 5, we will show that éjl1 = éjll, and thus the first part of the error
estimator is exactly the same as in the case of the hierarchical basis error estimator.

Finally, in Section 6 we propose an estimator ng for the error in the primal
variable that can be motivated by a superconvergence result for the technique of
mixed hybridization. In contrast to the hierarchical basis error estimator ny and
the error estimator 7y, based on the solution of local subproblems, we do not have to
solve additional defect problems. In the standard conforming case, error estimators
obtained by some postprocessing of the approximation have been introduced by
Zienkiewicz and Zhu in [32, 34] and have been further analyzed by Rodriguez [24]. In
the mixed setting there is some work of Brandts [11]. In contrast to the conforming
situation, we will be able to prove the equivalence between 1 and the L2-norm
of the difference of 4, and some higher order finite element approximation which
turns out to be the solution of a modified nonconforming variational approach.
Therefore, we have a strong relationship between the error estimator and a discrete
defect problem which is solved in a higher order ansatz space. Details will be given
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in Section 6. The error estimator ng is given as follows:

77:25 = FZT 772‘;’1‘7
Ter.
(2.17) , 3 " L ,
Ns.r = zwi}le; ([U’h]J|e;) )

where the weighting factor w; is defined as before.

Theorem 2.5. Let @), € Wy(Q;7T;.) be an approzimation of the primal variable
u obtained by an iterative solution process for system (1.4). Then, there ewist
constants 0 < og < 01 and 0 < Cy < C, depending only on the shape reqularity of
Ti. and the ellipticity constants in (1.2), such that

(2.18) oons — Collun, — tnllo < Jlu — @nllo < o1ns + Cillun — @nllo-

We emphasize that the computation of the estimator only involves the jumps
of the piecewise constant approximation for the primal variable across the inner
element boundaries.

In [11], Brandts introduced an a posteriori error estimator for the flux in the
L?-norm based on a higher order recovering of the flux. If we add this estimator
and ||f — o f|o to ns, it turns out that we again obtain an error estimator #g for
the total error.

The error estimator in [11] is defined as

”jh - th”(h

where the linear operator K : RTy(Q;T) — (CR(Q;T:))” is locally given by its
value at the midpoint m,. of the edges of the triangulation

1
(2.19a) Kp(m,) = 3 (Plry, +Plmy) (me), ThNTy, =€ € &,
if e is an interior edge, and by
(2.19b) t- (Kp)(me):=0, n-(Kp)(m):=n-ply, eCIT,

if e is an edge on the boundary 0f1.
The error estimator 75 is then given by

52 2
Ng = Ns,rs
(2.20) TET, A

n%;T = n%’;T + ”.]h. - I&l‘]hv| é;T + ”f - HOf”%;T'

In subsection 7.3, it will be shown that s and the residual based error estimator
Nr are globally equivalent.

3. THE RESIDUAL BASED ERROR ESTIMATOR

First, we summarize some technical results which are an indispensable tool for
the investigation of the residual based error estimator. We consider the projection
operator Pc : L?(Q) — S1(2;7;) with respect to a discrete L2-norm due to Clément
[13]. In contrast to the Lagrangian interpolation operator, this operator can be
applied to discontinuous functions. Denoting by D, := |J{T € Tp| p € 9T} the
union of all triangles containing the vertex p and by A, the linear conforming nodal
basis function, i.e., A,(p’) = 6, it is defined by

Povi= Y (g,()(p)N, veL*(Q),
PEP
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where g,(v) € P(D,), p € Py, is the projection of v onto the space Py(Dp),

(qp7q)0;Dp = (U’Q)O;DP, q € Pi(Dy).
P¢ has the following properties:
Lemma 3.1. Let v EAHl(Q), T € Ty and‘e € &, k > 0. Then, there exist
constants Co,c, C1.c, Co,c > 0, independent of the refinement level, such that
(3.1a) v = Povllor < hrCoclvly,
(3.1b) 1812V Pevllor < Crclla*Volly,p,.,
a= (dij)?,j:]_; 11 := (a Va2, G22 := (@™ )11, 12 = G21 := 0,
(3.1c) v — Pevlloe < @00;C|Id_l/2vvl|o;ﬁe

where D, := J{T € Ti, | eN AT # 0}, Dy == Y{T' € T, | 9T’ N T # 0},
o = % ot +ad? +alt —|—o¢?2>, 0T NOTy, =e C Q and a. = %(%Tﬂ +a¥‘e),
e C 0T, NoA.

For the proof we refer to [13] and remark that the matrix 4 is strictly positive
definite.

We shall also take advantage of the following approximation property of the
L2-projection I onto the space of piecewise constant functions:

(32) ”’U — HOU”O;T < Cproth]vll;T7 RS Hl(T), T € Ty,

where Cp,,; stands for a positive constant independent of the refinement level.

We further need two different types of bubble functions &, T' € 7, and P,
e € &, associated with the element T" and the edge e, respectively. Denoting by /\gw
p; € P, NOT, 1 <14 <3, the barycentric coordinates of T' € 7, and by pf € Pr Ne,
1 < i <2, the vertices of the edge e C 9T, they are defined as follows:

o \T \T T o ANT AT

(3.3) Dy = 2TAp A Apys  Pe = AN A
Lemma 3.2. (i) Let p € (Py(T))*, T € T, k > 0. Then, there exist constants
Co.p, C1,p > 0 independent of T € T, such that

(3.42) Il < C2, / p - ®rpd,
T
(3.4b) | div(@rp)llocr < hr~*Cueplipllor-

(ii) Let p € Pi(e), e € &, k > 0. Then, there exist constants Co.x, C1,x > 0,
independent of e € &, such that

(3.52) Iplf < Cic [ 7. do,

e

(3-5b) ||&_1/2v(pDe¢'e)”0;De < (O‘ehe)_l/QCI;KHPHO;ev
D, :=U{Te’[,c | e C T},

where pP- defines a prolongation of p on Q, er C OT fized:

De N 07 z ¢D67
(3.6) pre(a) = { p(ze), z€T CD.andzx.€e, (x—z)|erFe.
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The proof is an easy consequence of the affine equivalence of the elements and
the inverse inequality for polynomials. Note that the constants depend only on the
initial triangulation and on the ratio of the local upper and lower bounds of a. The
same type of result is used in [27].

The investigation of the a posteriori error estimator will be provided in several
steps. In a first step, we decompose the flux ansatz space H (div; ) into a solenoidal
and a weakly irrotational part:

(3.7) H(div; Q) = H°(div; Q) @ H'(div; Q),

where H(div; Q) := {q € H(div;)| divq =0} and the orthogonal complement
is defined by H(div; Q) := {q € H(div; )| a(q,q") =0, q° € H'(div;Q)}. Ac-
cording to this splitting, the flux error can be written as jo = j + ji, where
j¥ € HY%div;Q) and j! € H(div;Q). Note that this representation is unique.
Now, we study the subspaces H’(div; Q) and H*(div;) in more detail.

Lemma 3.3. The following properties of H°(div; Q) and H*(div;Q) hold true:

(i) For each element q € H°(div;Q) there exists a scalar function ¢ € H'()
such that

(3.8) q=curlg¢:= ( _qb;x ) .

(ii) On H(div;Q) the following norm equivalence holds true:

(3.9) Caiv

divallo < [lallaiv < Cai|l divallo
with constants 0 < ¢y, < Cly, independent of q € H'(div; Q).

Proof. The proof of the first assertion can be found in [18, Thm. 3.4], whereas the
second assertion is an easy consequence of [12, Prop. 1.2]. O

The construction of the a posteriori error estimator is mainly based on the
preceding splitting of the flux ansatz space. The variational problem (2.1) con-
sists of two independent subproblems. The first subproblem is associated with the
solenoidal subspace and gives rise to a positive definite problem:

a(i% q) =r(q), g€ H(div; Q).
Introducing the weighted norm |-||o., according to
lollfe, == Y achellvlfe, e L&),
e€&y

we will show that ||[a=1j,te]sllo.e, yields sharp upper and lower bounds for the
solenoidal part of the flux error, provided the iteration error is small enough. The
existence of a nonvanishing Helmholtz term and the indefiniteness of the saddle
point problem (2.1) do not influence the construction of the bounds.

Lemma 3.4. There exist constants cjo, Cjo, CY, > 0, independent of the refinement
level, such that

collla™3y - telslloe, < Niellaiv < Ciellla™3p - telsllose, + Cillin — Inllaiv,

where cjo := (\/§Cg;KC1;K)_1, Cyo := w/nkéo;c and C%, := \/kpCi.c.



1360 BARBARA I. WOHLMUTH AND RONALD H.W. HOPPE

Proof. Following the same lines as in the conforming setting [27], we evaluate the
residual as a continuous linear functional restricted to H°(div; ). Let q = curl¢ €
HO(div;Q); then

rla) = —a(,q) = —/a_ljh-qu = —/a_ljh~curl¢dz
= Z/ a11 @n) 1y a22(«]h)2m)¢dx
TGT;»T
- Z / “11 (r)y %_,% Gn)e 1z) ¢ do
TGTkaT
= Z/(a‘ljh t) ¢da—2/ a™ '3y - te]s) ¢ do.
TETkaT 6681\

By means of Clément’s projection P and the fact that a(jn,q) = 0 for q €
RT,(;7) N HO (div; ), we obtain an upper bound for the solenoidal part of the
flux error. Let j° = curley. Then, observing (1.6), (3.1b) and (3.1c), an upper
bound for [|jo]|aiv results from

(3.10)
820 =) = 3 [ () wao
eESke
—Z/ a”'jy, - tels) (¥ — Poy) da+2/ n—dn) te] ; Popdo
eeé'ke e€ly
/2 1/2
< ache [ a7, - te]? do (¥ — Pop)? do
£ (o 1 eisn) (Gl [0 o)

e

+a (jn —Jh,curchw)
< 132l asv (\/HKCO cllla™3, - telsllose, + Criev/Enllin — jh”ldiv) .

On the other hand, taking into account (3.5a) and (3.5b), a lower bound for [|j2]aiv
can be established by means of the quadratic bubble functions ®. associated with
the midpoints of the edges (cf. (3.3)):

Co2 e - bl 2 < / (a3, - 3B, do

e

/ (6™ bl - (@ p - telsBe) do

= —/curl . ([a_ljh . te]?eq)e) : (a_l(jh _j)) dz
D,
la=/2320l0p, - a=/2V (la= '3 - €]+ ) oo,

< (ache) V2C0uxa™ 23 lloip. - lla™"5n - telsllose,

IA

whence
(3.11) I35 - telsllose, < VBCE kCrirc M2l -

We recall that the extension [a~j,-t.]* is defined according to (3.6). The assertion
is an immediate consequence of (3.10) and (3.11). O
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In order to obtain a sharp estimate for the total flux error, in a second step
we have to consider ji. It is easy to see that in the special case of a vanishing
Helmholtz term

/div(j —j)vdr = /(f —Tof)vdz, wve L*(Q)
Q Q

whence || div(j—3p)llo = || f — o f|lo- Because div j. = div j’, (3.9) readily provides
a lower and an upper bound for [|j.||aiv-

However, in the general case b # 0 the situation is more complicated, and the
errors ||uello in the primal variable u and in the divergence part of the flux error
I llaiv are coupled.

Lemma 3.5. The following inequalities hold true:
Idiviellogr < If = Moflloyr + bf lueloyr,
If =ofllor < bf uelloyr + [[div e flosr-
Proof. The second equation of the variational problem (2.1) states that
/divjevda:+ /buevda: = /(f — Iy f)vdz, ve L),
Q Q Q

and we conclude by a straightforward application of the triangle inequality. O

Finally, we will focus our attention on the error in the primal variable with
respect to the L2-norm ||u — 1y, ||o. For that purpose, we consider the L2-projection
of u onto the space of piecewise constant functions and use the following result:

(312) ”HOU - uh||(2) < CSQUP Z h%"”a’_l(j _jh)”giv;Tv
TeTy,

where the constant Cs,;, only depends on the geometry of the initial triangulation
and on the ratio of the local bounds of the coefficients in (1.1). In case of the
Poisson equation, this result is well established (cf., e.g., [2, 12]). In the general
case, it can be proved assuming a discrete HZ2-regularity and using some duality
techniques (cf., e.g., [12, Remark 2.16]).

Lemma 3.6. There exist constants c,,, cj,, Cu,, Cj., C& > 0, independent of the
refinement level, such that

Culltello < ”a_ljh"O?Tk + ¢, "a_lje”div;Tk
+ Gl (lun — anllo + la™  Gn = 3u) laivizs.) »
”a’_ljh”O?Tk < (Cue l|uello + Cj, ”a_lje"O;Tk) )

where the2 wez‘thted norms are given by |18, = Yper, B2l - 187 and |-1%,.7, =
ZTGT;‘, hT” ' ”div;T'
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Proof. Since j = —aVu, in view of (3.3) and (3.12) we obtain

lu—anllo < [lu—Toulo + [[Mou — tnllo

1/2
< Cproj ( Z h2T||VU||(2);T> + Csuplla™ (G = n)laiviz, + llun — arllo
TeT, ‘
< Cproj (”a’_ljh"OSTk + ”a_l(j _jh)"OSTk)

+Csup (”a_l(j _jh)||diV§Tk + ||a_1(jh _jh)”di\';Tk) + [Jur — dnllo-

The constants cj,, c,, and C}, > 0 are defined as ¢;, := 1+ CsupC’p_m], e Op_m]
and C}, :=C,,. max(l Coup)-
It remains to establish an upper bound for [a=!J,|lo;7,. This can be achieved

using the cubic bubble function ¢ (cf. (3.3)) and observing (3.4a), (3.4b):

C&% /|a_ljh|2d:c < /(a_ljh + Vu) - (¢Ta_1jh)d:c - /Vu- (¢Ta_1jh)d:c
T T T

= /diV(¢Ta_ljh)(U — 1) dz + /a_l(jh —J) - (¢ra”'y,) dz

T T

l@n — wllogr - div(¢ra=5u)llor +lla™' Gn = Iy - 67~ Fullosr

IN

IA

(hz'Cy,plltn — ullor + la™2Gn — Dllogr) la™ 3nllosr-

This local inequality holds true for all elements T € 7;. Therefore, we obtain the
global estimate

la™ 3uloiz < Cullin = ullo + Csla™ G = 3n)los,

where C,, 1= v2C3 ,C1,p and Cj, := v2C¢ . O

If we take into account the definition of the residual based error estimator given
by (2.2) and the results of Lemmas 3.4, 3.5, and 3.6, the proof of Theorem 2.1 can
be readily given:

Proof of Theorem 2.1. By means of Lemmas 3.4, 3.5, and 3.6, we get

I = o fII5 + lla™"Tntelslloe, + la™ Tnllom,
<2(2+C2) fueld+ (e + 2030 C2 ) 12113,
+2max (1, hag € ) 3L 1A, -
Hence, the first inequality of Theorem 2.1 holds true with
cp! = max (2 (c o+ 2hgog 1CE ) ;2 (b + Cze)) .

To establish the upper bound for the error, we need an additional assumption on
h. Assuming

—1/2

ap \ Cy

e

2
ho < himax i= <3 (‘i) max(1,a5') (1+4CF;, b3 max(l,aal))>
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by means of Lemmas 3.4, 3.5, and 3.6 we obtain
luellg + Welldy = luell§ + N32Z + 3l
< ACHNa Y - tels e, +4C3, max(L, a5 ") f — Hofl13
+3c,2 (1 +463C5;, max(1,a5) la™Jnlgz, +4(C0)*in = 3ulli
+3 (e 2Ch) (14 4b3C3,, max(1,057)) (Jun = dnllo + [3n = Jnlaviz)*
Then, the upper bound holds true with
Cr := max (30;3 (14 4b3C3;, max(1, aph)) ,4C'J-23, 4C2, max(1, agl))

and

1\ 2
Cit := 2max (3 <&> (1 + 4b%031v ma’X(]"aal)) ’

: 2(CH) + (C—himax(l’al))f) .

¢j, max(1, agl

Remark. Note that we even get an upper bound if

(3.13) hy < Coo := <, / E—blCdivi max(l,aal)>
@o Cuy,

In case b = 0, we define C, := o0, and thus we have no limitation on hg. If hg
tends to Cy,, the upper bounds in the theorem tend to oo as well.

—1

4. THE HIERARCHICAL BASIS ERROR ESTIMATOR

As indicated in Section 2, the idea behind the hierarchical type a posteriori
error estimator consists in an approximation of the error equation with respect to
the higher order mixed ansatz spaces RT}(€;7x) and W1(Q;7), followed by an
appropriate localization in terms of a hierarchical two-level splitting. In particular,
introducing the local spaces

—0 —0
RT\(T) = {p € RTi(T)| p=dlr, € RT,(%Th)}, TeET, k20,

— —20 —1 —1
and RT1(T) := RT,(T) ® RT,(T), where RT,(T) is given as in Section 2, the
following strengthened Cauchy-Schwarz inequalities (4.1) will play an important
role for the derivation of the error estimator:

(4.1)
alr (@, a")? < n2alr (a%, %) alr (a',q'), q° € RTH(T), ' € RT(T),
alr (60,61)2 <nialr (6%, &) alr (&', 4"), & €RT,(T),0<v <1,

with n2 < 1, 0 < v < 1, being independent of the refinement level. The inequali-
ties (4.1) are an easy consequence of the affine equivalence of the Raviart-Thomas
elements and the shape regularity of the triangulations.

The system (2.3) cannot be solved locally, and therefore the approximation
(e5,€,) is not suited for an easily computable error estimator. Consequently, the
main idea of our proposed error estimator consists in the replacement of the original
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bilinear form a (-, -) by a modified bilinear form a (-,-). According to the splitting
of RT,(2;7x) the vector fields q, p € RT1(Q;7%) are decomposed as follows:

a=d"+4’+q', p=p°+p°+p",
—0 —1
where q°, p® € RTH(Q;7%), 4%, p° € RT, (% 7%) and &', p' € RT,(Q;7:). Then,
the modified bilinear form a (q, p) is defined &s follows:
a(q,p):=a(a’p°’)+a(@p°)+a(q'p).

It is easy to see that a(-,-) is orthogonal with respect to the decomposition of
the ansatz space of the flux. A simple consequence of the strengthened Cauchy-
Schwarz inequalities (4.1) and Young’s inequality is the equivalence of the bilinear
forms a(-,-) and a(-,-):

(4.2) ralr (a,q) < alr (a,q9) < Chiilr (a,q), a€ RTy(T),

with constants 0 < cpy < Cgrr independent of T € T, kK > 1. A detailed proof
of (4.2) can be found in [32, Lemma 4.6]. Now, we consider a modified discrete

variational problem which is obtained from (2.3) if we replace the bilinear form
a(--) by a(-,-): Find (&,é,) € RT1(Q;T) x W1(Q;Tx) such that

a (éj, q) + b(q7 éu) = T(Q), qc RTl(Q,'Tk),

(4.3) - °
b(ej7v) - C(euav) = _(f - HOfvv)Oa Ve WI(Q,IEC)

The following theorem states the equivalence of the solutions of the saddle point
problems (2.3) and (4.3). By means of (2.4) and Theorem 2.2 , ||&]|aiv provides
sharp upper and lower bounds for the error in the flux.

Theorem 4.1. The solutions (e;,e,) and (&;,&,) € RT (% Tx) x W1(;7x) of the
discrete variational problems (2.3) and (4.3) are equivalent in the sense that there

exist constants 0 < ¢;,pr < Cipr and Co.nry Cuinrs Cunry Cuirr > 0, independent of
Ti, k > 1, such that

(4.4a) c?

> o (85, 65) < alej,e5) < C2 0 (8, 6),
(4.4b) | div &llo < || divello + canra (s €)',

I divesllo < || divélo + Cunra (&,8)"?,
(4.4c) I8ullo < llewllo + cunra (ej, )™

lewllo < llullo + Curra (€5, &)

)
/2
Proof. In view of (2.3) and (4.3) we compare the solutions e; and &; and obtain
a(ey — &, — &) +clew — Eu,eu — &4) = a (&, €5 — &) — a (&, ¢5 — &)
as well as
a(ej—€j,e5— &) +cley — Ey,eq — €y) =a(ej,e5 — &) —a(ej, e —€;).

Observing (4.2) and the fact that c (-, ) is positive semidefinite, by straightforward
calculations we get

- ~\1/2 ~ s 2172
aley—&e— )" < (Car+ 22 )ale &),
. . ~\1/2 1/2
a(ej—ej,ej—ej)/ < C’RT-i-CR%T a(ej,ej)/.
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The triangle inequality applied to a (ej,ej)l/ > and @ (éj,éj)l/ ? proves (4.4a) with
-1
Cyinr = 2Cpr + et and ¢;.pr = (Crr + 2¢57)
Recalling that div RT(Q; 7)) = W1(Q;7;) and

b(€j—ej,v) =c(Ey —ey,v), veE Wi (%T),
we see that (4.4b) follows from

|| div (éj — ej) ||0 = sup \vllofz < \/ C( — €y, Cy — éu)l/2
vEW1(257%)
v#0
N . - 1/2
= VBi(a(e; — &,&) —alej —&,¢e5)"
< VPB14/2 ORT-I-CRT) (eJ,eJ)1/4a(ej,ej)l/4.

By means of the triangle inequality and (4.4a) we conclude with that C2,  :=

d;RT
261C;pr(Crr +cgs) and ¢y := 26, 101 (Crr + ¢t
For the proof of (4.4c) we note that for all q € RT}(;7;) we have

(45) b(qaeu _éu) =a’(é,]’q) _a(ejaq)'

Taking into account the inequality

b(q,v
lvllo < Baiv  sup (9v)
q€RT: (;T%) ||q||d1v

a#0

and (4.2), (4.4a) and (4.5), we obtain
lew—eullo < ag *Ba (L+ caierir) alee)'’”,

ew —Eullo < 1 2/Bdlv ( jirT T cRT) (éJ’eJ)1/2

ve Wy (4 Th),

A simple consequence of Theorem 4.1 is the existence of constants 0 < c,-1 <
C,-1 such that

(4.6) X (a(&,8) + | divellga) < llejlldy < C2-i (@ (&5, 8) + [ divelige)

where ¢ % := max (2,2¢2 ., + ¢;;2,) and C2_, = max (2,202, + C2,.,).

To prove the upper and lower bounds for the error estimator defined by (2.10),
we have to show the equivalence between a (&, é;) + || div éj|3., and 7. A first
step in this direction is to consider the saddle point problem (4.3) in more detail.
According to the hierarchical splitting of the spaces RT:(2;7%) and W1(;7y),
(4.3) can be rewritten in terms of three independent subproblems. We decompose
é; and €, as follows:

—0 —1
1, &, € RTo(Th), & € RT,(;Th), &, € RT, (T,
€u = €up + €uyy Euy € Wo(Q5Ty), €y, € Wi T),

—e_,0+e +él

and obtain three variational problems:

a(éjo’q)+b(qvéuo) = T(Q), qeRTo(Q;'Z;),

(4.7) k ’
b(e.io?v) - C(euoav) = 0, v € Wo(;Ty),

o —0
(4.8) a(é),q) =r(q), a€RT(QTh),
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~ - —1
a(ejluq +b(a,éu,) = r(a) q € RT,(: T3,

(4.9) o ) o
b(ejl’v _C(euuv) = _(f,v)o, UGWl(Q;'Z;c).

Again r(q) denotes the residual. The solution (€;,, €,,) of (4.7) is zero only in case
of a vanishing iteration error (jj, — jx, @, —un). An upper bound for a (é;,, &) and
|| div &;, ||(2);Q can be easily established by meats of the iteration error.

The variational problems (4.7) and (4.9) are indefinite saddle point problems. On
the other hand, (4.8) represents a symmetric and positive definite system which can
be decoupled by well known standard techniques (cf. [14]). The bilinear form a (-, )

—0 —0
applied to the discrete space RT;(;7x) x RT{(;7x) can be seen as a bilinear

form @(-,-) on Sa(Th) x So(%Th). Let q,p € BT (% T:) and 6,9 € (% Tr)
with q = curl¢ and p = curl; then

(410) a(q,p)= Y, /a_lcurl¢curl¢dx => /aww dz =: a(¢,1).
TeT, T . TeT, T
The matrix a is defined by aj = (a_l)gg, Qg = (a_l)ll and G129 = G91 =
—(a_l)lg, and has the same eigenvalues as a~!. Each element ¢ € 5'2 (Q; 7) can be
written as the direct sum of quadratic bubble functions associated with the edges
of the triangulations according to ¢ =) . g, Pe, Where ¢, € € &, is a multiple of
the nodal basis function ®.. The inequality
3

3
411)  cen Y al7(Be, be,) < alr($,8) < Cown Y al7(¢err be,), T € T,

i=1 i=1

with constants 0 < ¢,y < Ceyp states that the global problem (4.8) can be replaced
by local ones. The coupling between different bubble functions is neglected and a
single equation has to be solved for each edge (cf. (2.8) of Section 2):

i(pe, Pe) = r(curl ®,).
Then, equivalence of Y, . @(ge,p.) and a (é?l,ég’l> is guaranteed by (4.11).

—1

It remains to examine (4.9). Due to the special structure of RT(f;7;) and
W1 (€; T1,), the global problem consists of independent local subproblems associated
with the elements of the triangulation. For each element we have to solve the 4 x 4
saddle point problem (2.9), which can be further reduced to two 2 x 2 problems
using an L2-orthogonal basis of W1 (T).

For the proof of Theorem 2.2 it remains to be shown that the flux of the so-
lution of subproblem (4.7) is bounded by the iteration error independently of the
refinement level. For this purpose we reconsider the residual:

r(é.io) = a (éjo’ éjo) +c (éUm éuo) = —a (jh’ éjo) —b (éjov ﬁh)
= a (.]h —Jns éjo) +b (éjo’uh - ﬂ'h) =a (Jh = éjo) + C(éuoa Uh — 'LN"h) .
In view of the equalities
¢ (up — @pyun — ) = b (in = Jpyun —n) and || div (&) [F.0 = b (&, div (&,)),
we obtain
a (€0, €jo) + € (Bugs €ug) < lin _jhm?iivv
Idiv (&5,) e < Billin — 3nllE -
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Proof of Theorem 2.2. Because of (2.4), (4.6) and (4.11), the assertion (2.11) is a
direct consequence of the definition of the error estimator with constants C,.., :=
C,-1 max (1,0;,1,{2) and T, = Boomax(l,/B1) + C.,-11/T+ B; for the upper
bounds of the error. The constants for the lower bounds are given by c¢,,., :=

c,—1 min (1,0;,%2) and Yuier := Boo max(1,/B1). O

Remark. If we are interested in an error estimator for the error in the flux and in the
primal variable, we have to take into account an additional term in the definition
of the error estimator 7y:

ﬁ%—! = Z ﬁ%!;T’
(4.12) TeT,
ﬁ%—[;T = n%{;T + ||€u1 ||(2);T7 T e 776

It is easy to see that the saturation assumption (S1 b) and (4.4c) as well as (2.11)
guarantee that the error estimator 7y provides sharp lower and upper bounds for
the total error (||u — @3 + [Ij — Jnll2;,)'/2, if the iteration error is small enough.

5. AN ERROR ESTIMATOR BASED ON LOCAL SUBPROBLEMS

This section is devoted to the proof of Theorems 2.3 and 2.4.

Proof of Theorem 2.3. As a first step we consider é; — e;. We recall that (ej,e,)
denotes the discrete solution of (2.3). In general, the solution é; € RT, *(Q;7;) is
not contained in H(div;2). In the following, the bilinear forms a(-,-) and b(,-) are
extended to the nonconforming ansatz spaces in a natural way, i.e., the integrals over

Q are replaced by the sum of the integrals over the elements T of the triangulation
Tr:

alEs —ené) = —b(Epéu—e)— 3 /([uD]A ) [ - &), do
e€y e

= —c(Eu,u —eu) + (f — o f, &y — €eu)o
- / ([unls = Anr,) e - (& — €5)]; do
€€k
= —C(€y —€y,6y —ey) —b(ej,éy —ey)
= > [ (wpla = Aer,) Ine - (& — €], do

ecy e

~

< ldivesllollén = eullo + lfwn]a = Aar, lo,ap lllne - (& = el s lloe, -

Note that the weighted norm ||-||,.s, has the inverse weighting factor compared to

||| : |”0;£k—1 :

1/2
lollo.e, = (Z ae_lhellvllg;e> , v € L&)

e€&y
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For ||é, — eu]lo we have to establish an adequate upper bound. We obtain
(5.1)

R b(q,e, —¢€ a(q,é —e;
— i S B L A . ; A ) R
”eu e'LLHO < ,8(11\/ sup (q|7| L|l| . U) _,B(llv sup ((ﬁ, ” R J)
A€ RT1(O5T3) q|ldiv Q€RTL(Q:T) qfldiv
q#0 ¢ v q#0
< Bdl\ (6_] - eJ’ €y — 6.]) /

Due to an inverse estimate for the Rav1alt Thomas elements [12, 31], an upper
bound for the weighted jump [|[n. - (& — ;)] .z, 1s given by

e - (& — emeo;gk < Coova (&5~ e5,65 — ) '/7,

where the constant 0 < C,,,, is independent of the refinement level. Altogether, we

2.

nor

. s oaal
arrive at an upper bound for a (é;, &;) /

ales,é)'"? < 2a(eje)” + ag " Bal| div ejllo + Co Baioo i — il
It remains to establish an upper bound for || divéj|lo. According to the equality
be; —é;,v) =cley — €u,v), v € Wi (2 Tp,), we get

[diveilo < [[divesllo +ﬁ1||eu eullo
S H le ej”() + ao ﬁlﬂdl\ ( — €j, €J €J)1/2
< ﬁlﬁd“ (eJ’ )1/2 + (]‘ + O[0 1ﬁ1ﬁdlv) ” div eJ”O

+ C]‘() 61/8111\’07107‘/82;00 ”IJ - Jh”l(hv-

To summarize the results, ||&j|laiv yields a lower bound for ||j — jp [|aiv:

0
) i —dnllaiv > lé;llaiv

ce, (1 + B + Ce

where

. 2. )
Cf*1 = \/5 (1 + max (]_ + '8]’8(1“’, ’Blﬂ(hv + ﬁ(hv >>
v ao o o

—1/2

and C(?—l = CnomBQ;oo (1+ (&%) Y ﬁlﬁ(liv)-

To prove an upper bound for ||j — j |laiv, We again examine a (ej — éj, ej — é;):

a(ej —&j,e5) = bley,éu—eu) = clew, by —eu) — (f —Hof,éu —eu)o
= —c (éu — €y €y — eu) +0b (éJ7 €y — eu) 5

alej—é,e—¢) < —ale;—¢;,8) + | diveéjfollén — eullo-

Using the upper bound (5.1) for ||eu — éyllo, we obtain
5 5 2, —1/2 N
ale; = &= 8)'"" < (e, )"+ ag " Ban diveylo.

By means of the triangle inequality we get the upper bound in (2.14) with the
constant

Cr. =1+ V2 (1+ay ' BIB%, ) max(L, ag ' Baiv).-
0

The computation of (é;,é,) in (2.13) requires the solution of an 11 x 11 saddle
point problem for each element. Therefore, the determination of é; is too expensive
for a cheap error estimator. The rest of this section is devoted to the reduction of
the computational amount.
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As in the previous section, we replace the original bilinear form a|r (-, -) by the
modified form a|r (-,-) and consider three local subproblems. First, it is easy to
see that the solution of the subproblem associated with RTy(£2;7x) x Wo(Q; T) is

—0
equal to zero. Second, let é;-)l |7 € RT{(T) be the unique solution of the symmetric,
positive definite 3 x 3 system

—0
(5.2) alp (é?l,q) =— / [up] 4n-qdo +r|r(q), q € RT((T).
aT

We can further reduce the amount of computation, if we replace the stiffness matrix
in (5.2) by its spectrally equivalent diagonal matrix. Then, we have to solve one
scalar equation for each edge e; € 0T, 1 < i < 3:

(5.3) /awe“TVQei dx = — / [up] 4n- (curl®,) do + r|p(curl @,).
T oT
We observe that, due to (4.11),

3

Ceuntl|T (65,,€5,) <> alr (curlg,,, curlie,) < Cepnalr (€, €7) .
=1

—1 —
Finally, we have to take into account the solution (&} |7, &;|r) € RT(T) x W1(T),
T € Ty, of the following saddle point problem:

Gay (e a) +blr (@) = rir() qefﬁm,
bIT ( €1 ’U) - clT (euuv) = _(fa 'U)O;T, v e Wi (T).

Proof of Theorem 2 4. We only have to show the equivalence of the norms ||&;|3;,
and [|é9 %, + €}, I3;,- Again, we replace the bilinear form alz(-,-) by a|r(-,-).
Using the modlﬁed residual 7(q) := r(q) — 3¢, [, [upls [0e - d]; do, we are in
the situation of Theorem 4.1 with 7 instead of r. Then, the same techniques give
the assertion. O

Remark. An error estimator for the error |ju — up||2 + [|j — jrl|3;, is given by

n7 = ZULT7

(5.5) TET,
n%;T = n%;T + ||eu1 ”%;T’ Te ,Tk

Since (], ¢;,) = (&, ,€u,), the assertion is evident.

For the evaluation of the error estimators 77, and 77, we have to specify the local
Dirichlet data up. A possible choice is to take a piecewise quadratic function vj,
vjlr € Po(T), T € Ti. Let v; be locally defined as the unique quadratic function
such that

Voilr = —a” g lr, Movjly = anlr, T €Ty,

and take up = vj. In subsection 7.2, we will see that this definition guarantees the
local equivalence between the hierarchical error estimator and the estimator based
on the solution on local subproblems.
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6. ERROR ESTIMATOR BASED ON A SUPERCONVERGENCE RESULT

The starting point for the construction of the error estimator is the following
discrete nonconforming variational problem:

(61) aN(lIINCWT/) = (HOfan)07 77 € N(Q,ﬂ),
where the bilinear form ay : N(; 7;) x N(¥;7) — R is given by

an(¥,n) == Y / (Pa—l(avw) -V + bl - Hon) dr, ,n€ NTx),

TeTe p

and the nonconforming ansatz space N (§; 7) is the lowest order Crouzeix-Raviart
space augmented by cubic bubble functions:

N(;Ty) := CR(; Ty) & B(Q; Tye).
Here, CR(%; ;) := {v € L?>(Q) | v|r € PA(T), T € Ty, vlr,(me) = v|r, (me), OTIN
0Ty = e C Q, v|p(me) =0, e C T NN} and B Tx) = {v € L2(Q) | v|r €
Py(T), vlsgr = 0, T € Ti}. The local operator IIj is the L2-projection onto
Wo(9Q; Tp.), whereas P,—1 denotes the orthogonal projection onto RT; *(Q;7;,) with
respect to the bilinear form a (-,-). Then, the following equalities are true [2, 12]:
(6'2) up =oWye, Ap =1V, jh = _Pa—l(av‘l’zvo)a

where (jn, un, \n) € RTyH(Q;T5) x Wo(Q;Tr) x My(Q; Ex) denotes the unique so-
lution of the mixed hybrid formulation of the variational problem (1.4):

a(jh,q)‘l‘b(q,U/h)‘l‘d()\h,q) = 05 qc RTOnl(Q;,];c)a
(63) b(jhnv) - C(Uh,v) = _(fa U)O, v E WO(Q777C)5
d(p,jn) = 0, B € Mo(8; E).

Here, My(©2; &) is the ansatz space for the Lagrange multipliers
Mo () == {p € L*(&k) | ple € Po(e), € € &, ple =0, e C 9Q}

and Il stands for the L2-projection onto My(f2;&). Finally, the bilinear form
dpr @ Mo(Q; &) x RTy 1 (Q;T;) — R is given by

d(pa):=Y [pn-qdo, peMy(Qé&), a€ RTy (D Th).
TETkaT

Now, we assume the existence of a constant 0 < 8 < 1 such that
(6.4) lu = drzyllo < Bllu — unllo,

with tgs, € CR(Q;7y) being the nonconforming extension of A,. This saturation
assumption is motivated by a superconvergence result that holds true in the case
of mixed hybridization, stating that the nonconforming extension @z, of the mul-
tiplier A, does provide a better approximation of the primal variable u than the
piecewise constant approximation uy (see [2, 12]). It is easy to see that (6.4) gives
rise to an upper and a lower bound for the discretization error of the primal variable
u in the L2-norm:

(1+ B) Mgz, — unllo < lu—ualo < (1= B)"'|ldrz, — usllo-

Up to now, the error estimator depends on up and dgs,. If the original system
(1.4) is solved, the nonconforming approximation gz, is not available without
additional computation. We have to solve additional local problems to obtain @y, .



ERROR ESTIMATORS FOR RAVIART-THOMAS ELEMENTS 1371

In the rest of this section, the equivalence between |[up — @nr, ||2 and a weighted
sum of the squared jumps of uy across the edges e € & will be established.

Theorem 6.1. Let (jn,un, M) € RT; (% Tk) x Wo(QsTi) x Mo(%E) be the
unique solution of (6.3), and assume that Upy, € CR(Y;Ty) is the nonconform-
ing extension of A\n. Then, there exist constants 0 < o¢ < o1, depending only on
the shape regularity of Ty, and the ellipticity constants in (1.2), such that

(6.5)

1/2 1/2

o0 ( > hl ([uh]Jle)Q) < llun = Girgyllo < 01 < > R ([uh]Jle)Q)
e’ €&y, e €&y

Proof. A detailed proof of the theorem can be found in [19, Thm. 4.1], [32, Thm.

5.8]. Here, we will only sketch the main ideas. By straightforward computation,
we obtain

(6.6)

. 1 N

s = I3 < 37 12 (2 Cunlale =l + 5 (funl 1" ) < Clfun = e I,
e€ly

where the constants 0 < ¢ < C are independent of the refinement level. As a direct

consequence of (6.6), we obtain the lower bound in (6.5).

However, the proof of the upper bound is more involved. It is sufficient to show
that

(6.7) > R2((Junla = An) le)* < e Y B2 ([unlsle)®
e€éy e€&y

with an appropriate positive constant c¢. As a first step, one can establish the
following relationship between A, and the averages and jumps of up:

e
(6.8) Mle = lunlale = > H[unlsle e - Pami(re)]alers
e
e'€&y,
where P,-1 denotes the global orthogonal projection onto RTy(2; 7) with respect
to the weighted L2-inner product a(-,-), and 7. stands for a local function of
RT;(Q;T:.) associated with the edge e,

1
(6.9) Te= 5 (Tem 7).

Here, T¢", 7Zo are the nodal basis vector fields in RTO“l(Q; Ty.) with support in
T;n and Ty, respectively, given by

n- T:|e’ = 56,6'7 e cC 6Ta Te {Tzna Tout}-

Note that 7. is not contained in H(div; Q) for an interior edge. For the next step,
one has to consider the projection P,-1 in more detail and to prove that the spectral
radius of Pa_lPE_1 is bounded independently of the refinement level. This can be
achieved by considering the local matrix representations of the positive definite
operator A associated with the bilinear form a(:,-) and the natural embedding of
RTy(Q;Tp,) into RTy (% Tx). O

Proof of Theorem 2.5. It is easy to see that

2
[elll[wls 15, < %llwllﬁ;mn, TiNTy = e, we Wo(;Tx).
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Due to the triangle inequality and Theorem 2.5 we obtain

1/2
01 ~ 2 g1 -1 ~
=7 (Z Rel [uh]Jllo;e> + (T——ﬁ 6ry + 1) lun — @nllo,

lu—tnllo <
e’ €&
1/2
- g0 - 2 a0 —1 -
= nllo >~ (Z heu[uhbuo.e) = (125 Voss™ + 1) s = o
1+ ﬁ e'e&y 1+ ﬁ
and hence the assertion is proved. O

7. COMPARISON OF THE DIFFERENT ERROR ESTIMATORS

The error estimators 7gr, ng, Mg, N, ML, Ns and 7js have been investigated
independently in Sections 3-6, respectively. In this section, we examine the rela-
tionships between their local contributions. For simplicity we restrict ourselves to
the Poisson equation with homogeneous Dirichlet boundary data

(7.1) —Au=f inQ and u=0 on 01,

and we assume that the exact discrete solution is available.

7.1. Equivalence between the residual based and the hierarchical error
estimator.

Theorem 7.1. Let fig;r and fig.r, T € Ty, be given by (2.2) and (4.12), respec-
tively. Then, there exist constants cp. g, Cpr.g and U'r.g > 0, independent of the
refinement level and T € Ty, such that

CR;H ﬁ%{;T < ﬁ]2%;T S CR§H ﬁH;T + ”f - Hlf”g;T

3
AT R hi (h%llﬂofll&T + > kel Mofl, ||3;6i> :

=1

Proof. We recall that the local components of /g and 7y are given by

3
77]2%;T = ”f - HOf”(%;T + h%’”a_ljh“%;T + Z Wilke, hei ” [a’_ljh : tei]J”%;ei’
3 =1
Mg = 18Il + Y willeurloe I3, + e i, T € T

i=1

In order to establish their equivalence we proceed in several steps. First, we deter-
mine an upper bound for #jz,7. To this end we consider the three parts of 7jm.r
separately. It is easy to see that there exists a constant ¢; > 0, independent of the
refinement level, such that

/\1
(7.2) lallo;r < cihr|divdllo;r, a€ RT(T), T € T.

Inequality (7.2) guarantees an upper bound for |||éj1l Iz 13, :

185, 15, + lldiv &, 113,

7 3 ||| ¢ J1 |’1 ”ldw
( ) ] 2;2 1. ~1 2 ] 2192 P H £12

IN
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On the other hand, an upper bound for the second term [|curl ¢, ||aiv is obtained
by

curly,, -qdz

T
”lcurl(peil”div = sup ||q|| Sop ”gﬁ)
qex’/ﬁ\"?(ﬂ;ﬂ) . 0 qefﬁ‘?(ﬂ;ﬂ) 0
q-nle=0, e#e; qn|.=0, ee;
(7.4) ) ) 12 . ) 1/2
< ([ ln-talide) " velst( [ 22 do)
e; €4

IA

cohe!? || lin - te.l s lloers

where the constant co depends only on the geometry of 7. For an estimation of
the third term, we note that €,, |7 is an element of W1 (T). Hence

(7.5)

/ div qé,, dz / (&, +in) -qdzx
[€w llor = sup _TI_H— = swp oo
Q€RT(T) I divallo;r q€RT:(T) I divallo:r
q#0 q#0

IA

cihr (Ilé}lllo;T + ||jh||0;T> .

The right-hand sides in (7.3), (7.4) and (7.5) give rise to f%.,. Thus, we have
derived an upper bound for 7.7, which in turn implies a lower bound for 9g,7.
It remains to establish the upper bound for ﬁ%;T. Again, we consider the different

parts of 7%, separately. As a first step, we examine h%||jn g7 Let jo € RTo(T)
be given by

2
where x. denotes the center of gravity of T. Then, it is easy to see that

jd (X - XC),
div(jalr — Jja) = 0.
Note that there exists a unique v € P;(T') such that IIpv = 0 and Vv = ji|r — ja.

—1
Further, let p € RT(T) be uniquely given by means of —divp = v. There
exists a constant cs, independent of the refinement level and T' € 7, such that
||’UJ||0;T > 03hT|w|1;T forall we P (T) Then, we obtain

cshr|inlr — jallogr | div pllogr < |vlig.r = — /divpvdﬂf = /(jth —ja) - pdz,

T T
whence
ljn —Jallosr < (eshr)™  sup /(jh—jd)-qd:c||divq||&}
Q€RT(T) 2,
< e (ldlor + 18 o) + (eshe) ™ éu oz

On the other hand, we get

. 1
liallo;r < §hT”HOfHO;T-
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Altogether, this results in an upper bound for k7 ||jall3.:

. 1 2 ~ C1 2 ~ 3 C1 2
Bl <3( 1) teulBe+3(2) Bl + 5 (1+2) Ao
3 c3 4 c3

Finally, we consider | [jx - te] ; [lo;c and remark that [jp, - te] ; € Pi(e) can be written
as
lin - te] ; (x5) = e +be(s — he/2), s€[0;he], Xs:=Pe+s-te,

where a. := [jp - te]; (me) and be := (d[jp - te]; /ds)(m.). Here, m, denotes the
midpoint of the edge e and p. is that vertex of e such that the other vertex is given
by pe + hete. Since b, = V [ji, - te]; - te, we get

1
be = 5 [HOf]J7
whence
. 1
he” [Jh ! te]J ”%;e = aghz + ﬁhg)” [Hof].] ”g;e'
On the other hand,
ta. = +3(2h.)! / s - te], ®. do = £3(2h.) " 'r(curl &,)

[
< 3(2he) M@chflcurl pellaiv < 3(2he) ' eallcurl ge flaiv-
Note that in view of
(76) 0<és < l@ell <c4, €€ gk, k>0,
the positive constant ¢4 > 0 depends only on the geometry of 7y. We thus get
. 9 1
hell lin - te] s 15 < Zeilleurleella, + A2l Mo fl, IIge-

Summarizing the preceding results, we establish an upper bound for ﬁ%;T:

3
W < max (L, 3cte; *h3) e, Il + 3ed D willeurloe 3, + 3¢5 *llew, 15,
=1
3
—1\2
+ & (1) WMo fI3r + 5 ) wikd || Tof]; e, + 1F = L f Iz

=1

O

The fourth, fifth and sixth terms in the upper bound of 7jg,r are, in general,
higher order perturbations of 7jr,7. Provided the grid size is small enough, they
can be neglected.

7.2. Remarks on the error estimator based on the solution of local sub-
problems. We will show that the estimators 1 and 71, based on the solution of
local subproblems and the hierarchical basis error estimators ng and 7y are locally
equivalent.

Theorem 7.2. Let ny.p, np.w and g1, o, T € Ty, be given by (2.10), (2.15),
(4.12) and (5.5), respectively. Then

1 . . 1 .
(77) 771%{;T < n%;T + 5 E 77%;7*6, U%I;T < 77%;:/" + 5 E n%;Te‘
e=0TNAT, e=0TNoT,
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where e = 0T NOT, denotes an interior edge and T, stands for the adjacent element
sharing the edge e with T .

Moreover, if we choose up = v; with Vvj = j, and [vjla = 0, [te - jals = 0 for
e C 0Q in (5.3), then there exist constants Cr.m, C’L;H > 0, independent of the
refinement level and T € Ty, such that

(7.8) no < Crmnmr,  r < Crmfmr

Proof. The local contributions of 1y, g and 71, 7, are given by

3
n%{;T = mé.]ll m?iiv;T + Zwimcurl Pes l”?iiv? ﬁH;T = n%—];T + ”éulno;’[‘a
=1
3

n%;T = |||é}1 ”I?liv;T + Z a'|T (Curl Pei;TH curl 9064;;71) ) ﬁ%;T = n%;T + ”éul ”0;T7
=1
where w; =1 if e; C 0 and w; = 3 if e; is an interior edge.

We note that (& ,éu,) = (€], 4,) and e = 902?1 if e C 9Q. On the other hand,

for an interior edge e = 9T N 0T, we get
a(curlye, curlp,) = 7 (curly,)
= alr (curl g, curly.) + a|z, (curl pe,r, curlp,) .

Thanks to Young’s inequality, this proves (7.7).
For the proof of (7.8), we choose up = vj in (5.3) and obtain

/Vgoe;T Vo .dx = / [v5] 4 V®¢ - tdo — a|7 (jr, curl @.)
T aT

=/jh-t¢’ed0—/[ij-t]A<I>edo = ﬂ:%/[jh'te]J@edo
oT aT e

for an interior edge. Consequently

2
alr (curl ®., curl ®.) a|r (curl p,.p, curl p..r) = %(/[t-jh]JQ&dU)

= %a (curl g, curl ®,)° = ia (curl e, curlp,) a (curl @, curl @.)

< i(l + C)a (curl g, curlp.) a|r (curl @, curl @.),

where the constant C' > 0 only depends on the local geometry of Ty.
The preceding inequality implies (7.8) with Cr;z = Cr,5 := max(1, 3(1 + C)).
O

7.3. Remarks on the error estimator based on superconvergence. The
estimator 7 guarantees sharp upper and lower bounds for the combination of the
flux error and the error in the primal variable. Since ng is an error estimator
designed only for the L2-error in the primal variable, we cannot expect ng to be
equivalent to 7jg.
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Theorem 7.3. Let fig and ng be given by (2.2) and (2.17), respectively. Then,
there exist constants 0 < cg.r < Cg.r, tndependent of the refinement level, such that

(7.9) Cs, 1?773 Z hT”Jh“O 7 < Cs, RnS
TeT,

Proof. We first establish an upper bound for f.|| [Uh],2] llo.e if e = 011 NOT, is an
interior edge. For that purpose we denote by q. € RTy(f; 7)) the nodal basis field
associated with e, i.e., n, - qeles = ¢ ,er. It follows that

hell sl e = he [ un], o) e medo = [ fund, - de
e Q
< O (hg inl3.r, + 02, linll5r,)
where C' > 0 is independent of e € £. Consequently
ner <C Y Wplinldr, T €T
T e€eDr

where Dy := {T" € Ty;| 8T’ NOT € &} is the union of all triangles sharing an edge
with 7. Summing over all T' € T;, and observing (1.6) gives the first inequality in
(7.9).

On the other hand, to prove the second part of (7.9) we assume q € RTp(T)
with @ = ju|7, T € Tx. Then, we get

linlle.r = /divquhda:—/)\hq~nda = /(uh|T—'dh)q‘nda
T 3 ar
< Chy'llun — anllogrlinllo;r
where C > 0 is independent of T' € 7. Summing over T' € T; and following the
reasoning in the proof of Theorem 2.5 gives the assertion. O

We will now show that ||j, — Kjrllo;r, T € Tk, is equivalent to some other part
of Jr,7. This, combined with the previous result, gives global equivalence of the
error estimators g and 7g.

Theorem 7.4. Let the operator K be given by (2.19a) and (2.19b). Then, there
exist constants 0 < cx,r < Ci,r, depending only on the local geometry of Ty, such
that

3

(7.10) crnllin = Kinlgr < Y willeurle, Iy < Crllin = Kinllgr, T € T
i=1

Proof. We consider a triangle T' € T, with interior edges. Then (1.5), (7.6), and
straightforward computations yield

||jh - th“o T
= I Z ((t- Gn = Kin)lr(me,)* + (n- Gn = Kin)lz(me,))’)
3

= %|T|Z([jhb(mei)' ) < —fi104szlllcurlsoelllldm

3
lin = K3nllfr = §roci 32 willeurlee, I3,

=1
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Corollary 7.5. Let g and 7js be given by (2.2) and (2.20), respectively. Then,
there ezist constants 0 < és,n < Cg,r, independent of the refinement level, such that

(7.11) Coinls < M < Coynils.
Proof. The proof is an immediate consequence of Theorem 7.3 and Theorem 7.4. O

We note that (7.11) only provides global equivalence of 7js and 7jz. However, lo-
cal equivalence can be obtained, if we use |lus, — @ ||j instead of 30, ¢ Rell[un] s[5
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