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UNIFORM hp CONVERGENCE RESULTS
FOR THE MORTAR FINITE ELEMENT METHOD

PADMANABHAN SESHAIYER AND MANIL SURI

ABSTRACT. The mortar finite element is an example of a non-conforming
method which can be used to decompose and re-compose a domain into sub-
domains without requiring compatibility between the meshes on the separate
components. We obtain stability and convergence results for this method that
are uniform in terms of both the degree and the mesh used, without assum-
ing quasiuniformity for the meshes. Our results establish that the method is
optimal when non-quasiuniform h or hp methods are used. Such methods are
essential in practice for good rates of convergence when the interface passes
through a corner of the domain. We also give an error estimate for when the
p version is used. Numerical results for h,p and hp mortar FEMs show that
these methods behave as well as conforming FEMs. An hp extension theorem
is also proved.

1. INTRODUCTION

With rapidly growing computational capability, finite element analysis is being
carried out on increasingly complicated domains incorporating several fine details
and features. Often such analysis, particularly the labor-intensive meshing phase,
may be accomplished by dividing the task among several users. For instance, the
domain 2 may be decomposed into components 2; that are meshed separately, or
for which previously constructed meshes (or stiffness matrices) are available. It is
often too cumbersome, or even infeasible, to coordinate the meshes over separate
components so that they conform at the interfaces. The use of non-conforming
methods (at the subdomain level), which we consider in this paper, can help in this
regare.

In such methods, the meshes do not have to match at the interfaces. The inter-
domain continuity between ; and §; is enforced only in a weak sense, usually with
the help of one or more auxiliary interface spaces. For instance, in the mortar
finite element method (see e.g. [7, 8, 10] and the references therein), which we
consider in this paper, the jumps u; — u; on the interface must be orthogonal to an
interface space of piecewise polynomials. We call this a two-field method, the two
fields being the interior solution variable and a Lagrange multiplier corresponding
to the interface space. Other examples of two-field non-conforming methods (some
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defined only at the inter-element, rather than the inter-subdomain level) may be
found e.g. in [18, 14, 23].

There are also three-field methods in the literature, where an additional space,
corresponding to the trace of the true solution w, is defined on the interface. This
forms the third field. Now the jumps u; — v and u; — u are respectively made
orthogonal to two separate Lagrange multiplier spaces. Such methods have been
proposed, for example in [1, 9]. In fact, a variant of the method in [1] is currently
being implemented in the commercial hp program MSC-NASTRAN, which is one of
the motivations for the investigations (albeit on a two-field method) in this paper.
For a non-conforming method to be viable in the context of such hp implementations
(among others), the optimal rates of convergence afforded by conforming h,p and
hp discretizations should be preserved when the non-conforming method is used
instead (or at least the deterioration should be minor).

Since the subdivision into subdomains is usually done manually, there is a ten-
dency in practical situations to make the division along physically natural inter-
faces. Such interfaces may pass through corners, where the solution is singular.
In conforming methods, special care is often taken to approximate such singular-
ities, by using highly non-quasiuniform “geometrical” and “radical” meshes (see
e.g. [5]). To preserve such approximation, similar care must be taken in the non-
conforming method as well — in particular, the meshes at the interfaces must be
non-quasiuniformly refined towards the singularity.

So far, however, the available results in the literature (both computational and
theoretical) have only dealt with quasiuniform meshes at the interfaces. For in-
stance, the available analysis for the mortar finite element method [7, 8] only treats
it as an h-version method, showing that the optimal rate of convergence in & in the
presence of quasiuniform meshes is preserved.

Our goal in this paper is to extend these results for the mortar finite element
method to h,p and hp discretizations over general meshes. Specifically, we establish
optimality for the following:

1. Non-quasiuniform h discretizations that include, among others, radical and
geometric meshes needed for the treatment of singularities (see e.g. [5]).

2. The p version, where the degree p is allowed to increase, while the mesh is
kept fixed (We show this is optimal up to O(p%).)

3. The hp version over geometric meshes, which leads to exponential convergence.

The combination of our results demonstrates that the mortar finite element method
is an excellent candidate for hAp implementation.

Let us mention that such non-conforming methods can be used for other ap-
plications as well. For instance, the discretization can be selectively increased in
localized regions (such as those around corners or other features) which contribute
most to the error (see [1]). Moreover, different variational problems in different
subdomains can be combined. See [8] for other contexts.

The plan of our paper is as follows. In Section 2, we describe the mortar element
method for a model problem. We consider only the two-dimensional case. Section 3
contains our main results. A number of ingredients needed for the proof carry over
from [8]. The two new results needed are (1) the stability of an Lo-type projection
operator in terms of both h and p, over arbitrary meshes satisfying some weak

'In [8], a second method, without mesh refinement, but with degree increase, is also analyzed;
this is called the mortar spectral element method and is not discussed here.
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restrictions (Section 4) and (2) an hp “lifting” or “extension” theorem (Section
5). In Section 6, we present numerical experiments using various non-quasiuniform
meshes.

Let us mention that the result in Section 4 showing the p-dependence of La-type
projections is interesting on its own, since it extends the results of [12]. Similarly,
the hp lifting theorem in Section 5 is expected to be useful in the context of other
hp analyses.

2. THE MODEL PROBLEM AND ITS NON-CONFORMING DISCRETIZATION

2.1. The model problem. For simplicity, we consider here Poisson’s equation,
though our results will also hold for e.g. linear elasticity. Given 2 a bounded
polygonal domain in R? with boundary 092 = 0Qp U 0Qy (82p NN = B), we
wish to solve

(2.1) —Au=f, u=0 on 0Qp, Q%=g on 0.

0
Defining HL(Q) = {u € H (Q)|lu =0 on 00p},2 we put (2.1) in variational form:
Find u € H}(Q) satisfying, for all v € H}(Q),

(2.2) a(u,v) déf/Vu-Vvdx:/ fvdx—I—/ gvds &f Fv).
Q Q Iose

Problem (2.2) will have a unique solution (assuming, for simplicity, that 9Qp # 0).

2.2. Subdomains and meshes. We assume that (2 is partitioned into non-over-
lapping polygonal subdomains {€2;}X,. This partition can be geometrically con-
forming or non-conforming. In the former case, if p is a point in I';; = 0Q;N0Q; (¢ #
Jj), then either p is a vertex, or the entire edge containing p lies in I';;. Our ex-
position here is presented for the geometrically conforming case, but following the
arguments of Section 3 of [7], the results can be extended to the non-conforming
case as well.

The interface set I' is defined to be the union of the interfaces I';; = I'j;, i.e.
= Ui’ j I;;. T can be decomposed into a set of disjoint straight line pieces v;,% =
1,2,...,L. We denote Z = {v1,...,v0}.

Each €, is assumed to be further subdivided into triangles and parallelograms
by geometrically conforming, shape regular [11] families of meshes {7;'}. The tri-
angulations over different €); are assumed independent of each other, with no com-
patibility enforced across interfaces. The meshes do not have to be quasiuniform
and can be quite general, with only a mild restriction (Condition (M)) which we
will impose in Section 3.

For K C R™, let Px(K) (Qk(K)) denote the set of polynomials of total degree
(degree in each variable) < k on K. We assume we are given families of piecewise
polynomial spaces {V}f’k} on the Q;,

Vig={ue H' ()| ulx € Sk(K) for K€ T}, u=0 on 09;N0Qp}.

Here Si(K) is Px(K) for K a triangle, and Qx(K) for K a parallelogram. Note
that Vj, , are conforming on {;, i.e. they contain continuous functions that vanish

*We use standard Sobolev space notation. Both ||.|[¢, 4 and |||l x4y Will be used to denote

1
the norm of H*(A). For T an interval, HZ (Z) is the usual space obtained by interpolation between
Ly(ZT) and HY(T) .
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on 0N p. For simplicity of notation, we let k be uniform over all 2, but the general
case where k is different on different subdomains or elements poses no difficulty.
We now define the space Vj, i, by

(2.3) Vik = {u € Ly(Q) | ulo, € Vi i},

and note that functions in Vh,k do not satisfy any continuity constraints across the
interfaces I';;. We will define a discrete norm over Vj, i + H Q) by

K
%,d = Z ||U||§11(Qi),
i=1

which is equivalent to the H'(Q) norm for v € H'(Q).

(2.4) [|lu

2.3. The mortar finite element method. Let v € Z be such that v C T'y;.
Since the meshes 7, are not assumed to conform across interfaces, two separate
trace meshes can be defined on v, one from §; and the other from ;. We assume
that one of the indices ¢,j, say 4, has been designated to be the mortar index
associated with v, i = M(v). The other is then the non-mortar index, j = NM(y).
We then denote the trace meshes by 7, 1\}/11(7) and 7, K}M( ) with the corresponding

trace spaces being VM (y) and VVM™ (), where e.g.
VM (y) = Vilk(n) = {uly | w€ Vi)

Given u € Vh,k, we denote the mortar and non-mortar traces of u on 7 by uf‘f’ and

ulfM respectively.
We now restrict the space Vh,k by introducing constraints on the differences
ud’ —ul'M. This “mortaring” is accomplished via Lagrange multiplier spaces S()

defined on the non-mortar trace meshes 7, ](} M) Let the subintervals of this mesh

on v be given by I;, 0 <i < N; then we set S(vy) = Sﬁ%(’y), defined as
Sv)={x€CH) I xlr, € Pr(Ls),i=1,... ,N -1, x|1, € Pe_1(I;),j =0,N},

i.e. S(v) consists of piecewise continuous polynomials of degree < k on the mesh

T, Nh M(y) which are one degree less on the first and last subinterval.
We now define V3, C Vi i by

25)  Viu={we Vil [l —ulM)xds =0 Yxe SYH (), V€ 2.
Y

Then our discretization to (2.2) is defined as follows: Find up € V3 i satisfying,
for all v € Vi, i,

K
(2.6) ah,k(uh,k,v) def Z/ Vup - Vode = F(v).
i=1 /8%

Theorem 2.1 ([8]). Problem (2.6) has a unique solution.

In particular, the proof of uniform Vj, i ellipticity in terms of the norm ||.||1,4
carries over.

Remark 2.1. The problem (2.6) can also be put into a mixed form. Defining the
Lagrange multiplier space

She = Shi(l) = H Sﬁ%(’?)
yeZ
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and the bilinear form by, , on Vh k X Sk by

(2.7) bk (v, X) Z/ MYy ds,

YEZ
we seek (T gy Ank) € Vh,k X Sp i satisfying, for all (v,x) € Vh,k X Sh ks
(2.8) apk(Un, k> V) + bp, e (V, An k) + ba g (Tink, x) = F(v)

It can be shown (as in [7]) that (2.8) has a unique solution and up k = @ k-

Let us also remark that the condition v = 0 on 9Qp (or u = g on 2p) could
also be implemented by suitably modifying (2.7) to include appropriate boundary
terms. For convergence results for the mixed method, see Remark 3.2.

3. STABILITY AND CONVERGENCE ESTIMATES

Let V"™ (v) denote functions in V™ () vanishing at the end points of v. The
stability and convergence of the approximate problem depends on the properties
of the projection operator IL, : La(y) — V{¥™(v) defined as follows: For u €
La(), v € Z, Tyu = I u € VM () satisfies,

(3.1) /(Hg"ku) xds=/u xds VXeS,Jl\”,iVI(fy).
v

y
In Section 4, we prove Theorem 3.1 below on the stability of the projections II,.
For this, we will need to make a minor restriction on the spaces {Vj, 1 }.

Condition (M). There exist constants a, Co, k, independent of the mesh param-
eter h and degree k, such that for any trace mesh on v € Z, given by ty < 1 <
. < TNg1, with hy = x4 — x5, we have h—z < Cy ali_ﬂ, where a satisfies
J
1 < a < min{(k + 1)%,&}.
Let us observe that almost any meshes used in the h,p or hp version will satisfy
Condition (M), which essentially says that the refinement cannot be stronger than
geometric. We then have the following theorem.

Theorem 3.1. Let {V;, 1} be such that Condition (M) holds. Let {II"*,y € Z} be
defined by (3.1). Then there exists a constant C, independent of h,k (but depending
on a,Cy, k), such that

(3.2) T *ullo,y < CkZ|jullo,y  Yu € La(y),

(3.3) 1A ) lloy < Okl lloy  Yu € Hy ().

Remark 3.1. The stability of the projections IL, has been analyzed in [7, 8] but only
under the assumption that the meshes are quasiuniform. For non-quasiuniform
meshes, the technique of [7, 8] does not work, since we no longer have a global
inverse inequality. Moreover, the estimates in [7, 8] do not address the stability in
terms of k, and good estimates for this k¥ dependence cannot be obtained by the
techniques used there.

A second ingredient needed for the convergence proof is the existence of a
bounded hp extension or lifting operator. Such operators have been given for the
p version (e.g. [3, 4]), the h version (e.g. [25, 26]) and the hp version with quasi-
uniform meshes (e.g. [4]), but not for the hp version with general non-quasiuniform
meshes. For this, we have the following theorem.
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Theorem 3.2. For each v € Z and i such that v C 0Q; and i = NM(v), there
exists an extension operator R, = Rf’f VM (y) — Vi (Qu) satisfying, for all
z € V{"™ (5), and any € > 0,

Riyz=2z on~y, Riyz=0 on 0Q;\y,
(3.4) 1R: 1y 2ll1,0. < Cllzlly 1,y

with C a constant independent of h,k,z but depending on €. Moreover, for h or
k fixed, or for the case of quasiuniform meshes, we may take ¢ = 0 if we replace

2|14y DY ||2 3.4
lellgse by Il 3 in (34).

0
Proof. Extending z to 0€2; by 0, we get (3.4) by Theorem 5.1, below. Using Lemmas
5.1, 5.3, and the proof in [4] shows that we can take € = 0 in special cases. O

Once the two ingredients in Theorems 3.1 and 3.2 are in place, we can prove our
main theorem, using the argument used in [8], Theorem 2. In the theorem below,
{N;} denotes the set of all end points of the segments v € Z.

Theorem 3.3. Let {Vj, i} be such that Condition (M) holds. Then for any ¢ > 0,
there exists a constant C' = C(¢), independent of u, h and k, such that

(3.5)
ou
_ < A o)
llu = un k1,4 CZ )”871, w”(H?(’Y))

'yEZ

+ C  inf > llu—vlle,
VEVh & .
v(Nj)=u(Nj)

3
RS (Il oMy + = ™ Ly )

v€EZ
Moreover, for h or k fizxed, or for quasiuniform meshes, we may take ¢ = 0 if we
replace |||l e by I1I] 3

Hoo( )
Proof. Using the second Strang lemma, we get
(3.6) llu — up k1,0 < C’( inf ||u—v||1,d+ec(u)) ,
vEVh ik

where e (u) is the consistency error, which is shown in [8] to satisfy, independently
of the mesh,

(3.7) ) < CZ ¢||<

¢esh (7) HY (v))'

For the approximation error term in (3.6), suppose % is any function in thk

matching u at the vertices of each Q;. Let v € Z; then the jump &f‘f — ﬁfy\’ M

vanishes at the end points of v. We define
2y = IL (@Y — ™) e VM (y),
so that

(3.8) /(w — (@™ +2,))xds =0 Vxe€S(v).
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Now, if j = NM(7), i.e. ©; corresponds to the non-mortar domain, we use Theorem
3.2 to extend z, into {2, to obtain

(3.9) wy = Ry (Hv(ﬂ'lyw - ﬁfva)) € V}ik'

We note that w, vanishes on 02;\y and extend it by zero to . Then, v =

o+ ZwA, € Vi k. We have
¥

llw = vll1a < = llia + Y lwyllra.-

By Theorem 3.2,
~M _ ~NM
(310) “w’)’”l,d < C“H’Y(u'y — U, )”%—i—e,'y .

Interpolating between (3.2)—(3.3) and applying it to (3.10), we see that the result
follows by the triangle inequality. O

We now apply Theorem 3.3 to various situations.

3.1. The h,p and hp versions on quasiuniform meshes. For quasiuniform
meshes, Condition (M) obviously holds. Also, the approximation theory developed
in [4, 22] easily shows that the infima in (3.5) may be bounded as in (3.11) below.
The matching of u at vertices N; causes no problem; see [4] (¢ = 0 here.)

Theorem 3.4. Let the solution u of (2.1) satisfy u € H'(Q),1 > 3 (1> % if k
varies). For the hp version with quasiuniform meshes {7;'} on each €,

(3.11) [l = un illa,a < CH# D ul g,
where pp = min{l, k + 1} and C is a constant independent of h, k and u.

Taking k = constant in (3.11), we get an optimal O(h#~!) estimate for the pure
h version, proven in [8]. For h = constant, we have the p version estimate,

(3.12) e = un gl < Ck~ D+ ful1q .

Estimate (3.12) gives a rate that is suboptimal by an amount O(k4). This loss
does not seem to appear in computations (see Section 6). In a forthcoming paper,
we prove an improved estimate with only an O(k®) suboptimality.

For polygonal domains, the solution u can be decomposed into a smooth part
and singularities at the vertices of Q of the form rlog® r f(6), where (r, §) are polar
coordinates at the vertex, @ > 0 and s = 0 or 1 [13]. Suppose g is the smallest
singular exponent (assume s = 0); then (3.12) is pessimistic. Rather, by the results

3

of [3], we can show a convergence rate of O(k~(2*~1)) instead.

3.2. The h version on non-quasiuniform meshes. Suppose, as above, qq is the
smallest singular exponent. Then the pure h version with quasiuniform meshes (and
degree k > ap) will only give O(h®) convergence, rather than O(h*) convergence.
To recover the optimal rate, special mesh refinement is carried out near vertices
or at points where the boundary condition changes, leading to non-quasiuniform
meshes. For these, we redefine h to be N _%, where N is the number of degrees of
freedom.

The radical mesh, described in Section 4 of [5], is a mesh for which the refinement

increases towards the vertex, and which leads to an optimal O(N~ %) approximation
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rate for the function r*log®rf(#). A combination of radical mesh refinement in
the vicinity of vertices, together with adequate refinement for smooth components
in the interior, therefore, can lead to O(N _%) convergence for the conforming h
version.

To obtain optimal convergence in the h version mortar finite element method,
appropriate (radical) mesh refinement must be carried out in each subdomain near
vertices (see the example in Section 6). The trace of such an interior mesh on the
interface will be a one-dimensional radical mesh. The simplest example, given on
[0,1], is

.\ 8
(3.13) w¢=<i), i=0,1,....,n

n
1
2

(where in 1-d, the optimal exponent is § = T

for the function = [15]). We note

2

that the refinement in (3.13) is weaker than the geometrical refinement allowed by
Condition (M), so that this condition will be satisfied (see [20] for details). Hence
Theorem 3.3 is applicable, and can be used to establish improved (up to optimal

O(N~%)) convergence for appropriately designed meshes [20].

3.3. The hp version on geometric meshes. As shown in [16], the conforming
hp finite element method leads to exponential convergence when the mesh is refined
geometrically in the vicinity of vertices. Theorem 3.3 allows us to prove this for the
hp mortar finite element method as well. For notational convenience, we replace h
by n here, where n is the number of layers of elements around each vertex.

Let {7,'} denote the family of meshes on ;. These will be assumed to be
geometric in the following sense. For each vertex IV} of ; such that V; is also
a vertex of 2, or a point where the boundary condition changes, we assume that
_in a neighborhood N of Nj, the elements of the mesh 7! are numbered by a

double index 77 with i = 1,...,p(j), p(j) < po and j = 1,2,...,n+ 1. Let

Ppyij = diam(r.(")), and let d,, ; ; denote the distance between Ti(g) and IV;. Then,

2]

N, 7™ fori=1,2,...,0(), j=2,...,n+1,

4,7
C1g"?*77 <dpi; < Cog" ™, Kidngi < by < Kodni g
If Ny € 7", then j = 1 and

H?:qn < hn,i,j < /“74qna i= 17 o ,P(l),

where the constants C, and x, are uniform for all the meshes.

Outside the neighborhoods N, we assume 7, consists of a conforming (quasi-
uniform) mesh. We consider continuous piecewise polynomials of degree k on the
elements in 7,'. Note that the interface meshes will be traces of the geometrical
meshes in 7,!. These are easily seen to satisfy Condition (M). Hence, Theorem 3.3
is applicable, giving the following.

Theorem 3.5. Let u be the solution of (2.1) and upk € Vi, the approzimate
solution (2.6), where T are geometric meshes and un < k <wn for 0 < p,v < .
Then, with N the number of degrees of freedom,

(3.14) [lu — unk
for some v > 0.

1
1,d £ Ce™"N?
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Proof. We apply Theorem 3.3. In [16], the terms ||u — v||1,o, are bounded as in

1
(3.14). The terms in the H2"¢(y) norm may be bounded by Ce="N? [6], and the
kite loss is easily absorbed into this by adjusting the constant ~;. Finally, the

1
terms in the (H % (7))’ norm can be bounded by Ce="N* as well [6]. O

Remark 3.2. The above error estimates also hold when the mixed form in Remark
2.1 is used. Moreover, using the argument in [7], similar estimates can be derived
for the error in the Lagrange multiplier (e.g. exponential convergence in the hp
version). In particular, the argument in [7] shows that the inf-sup constant for
the mixed method is independent of h for the h version on any mesh satisfying
Condition (M), and behaves no worse than O(k~2) for the p version.

4. AN hp STABILITY RESULT

In this section, we prove Theorem 3.1. Our proof uses and extends the ideas of
[12]. For convenience, we take v =7 = (0,1) with mesh 0 =z <21 < ... ,ZN41
and denote ViV (v) by Vi x(7), ie.,

Vae() ={x € C(0,1); xlr, € P, §=0,...,N (N >1); x(0) = x(1) =0}.
Then S} () = Sh,x is defined by, -
Sh,k = {X € C(O’ 1)7 Xllj € ka .7= ]-7 7N_ ]-’ X|Io € Pk—l; X|IN € Pk—l}

and II = Hf;vk : La(y) — Vi k() is given by (3.1). Let us introduce the following
subspaces of V}, i, and S, , (we omit the reference to y and also to h, k as necessary):

VhQ,k ={x €V x(z;)=0,4=1,...,N},

Shk={x€C0,1); xl; € PR(I;), §=1,... N~ 1
leo € ,Plf—l(lo);XhN € P}£_1(IN)}
where, for any interval Z,

PE(T) = {x| x € Px; x vanishes at the right end point of Z},
PL(T) = {x| x € Px; x vanishes at the left end point of Z},

PR(I) =PI) N PR (D).

In the sequel, we will use |.|s and |.|o to denote the usual I or [, norm of any
vector or square matrix. Also, the norm of a function in H*(Z) will be denoted by

111 -

Lemma 4.1. There exist subspaces V,', C Vi x and Sy, , C Shx such that

(41) Vh,k: = Vh:,l’k + VhQ,k y Vhlyk n th,k = 0,
(4.2) Shk = Sllz,k + szz,k , SheN SIZz,k =0,
1
(4.3) /deaszo, VveViy, X €S,
0

1
(4.4) /vxda:=0, Vvthz’k,xES}hk.
0
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1 1
0.8
0.5
0.6
ot— fF —= — — /.0 -
0.4 1 ] 1
Vh_z Sh,2
-0.5
0.2
0 -1
0 0.2 0.4 0.6 0.8 1 0 0.2 0.4 0.6 0.8 1
1 - 1
0.8} 0.8
0.6 0.6
0.4 0.4
2
0.2 Vhe 0.2
0 —— 0
0 0.2 0.4 0.6 0.8 1 0 0.2 0.4 0.6 0.8 1

FIGURE 1. The spaces S}, , and Vi, for i = 1,2

Proof. We note by (4.1) and (4.2) that functions in Vhl,k and S}%k must be com-
pletely specified by their values at the interior nodes, so each space has dimension
N. Let us first define Vhl’k as the span of N nodal basis functions ¥;,1 < j < N,
such that (4.3) is satisfied. These basis functions will be defined in terms of the
following canonical polynomials of degree k on the standard interval 7 = [—1,1] :

_ (_1)k—1 1 dk—l

(45) ’l,bA(w) = 2k(k|) 1— 7z doF-1 [(1 - x)k(l + w)k]a
_ (_1)k—1 1 dk—l L
It may be verified that
(4.7) PYa(=1)=0, pa(l) = 1, /_1¢A gdz = 0 YqePE (D),

1
(48)  p(-1)=0, (1) = 1, /_1¢Bqd:c — 0 VgePlD).
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We then set, for 2 < j < N —1,

2x —xj_1 — T,

(] B on Ij_,
-
(4.9) Q,Z)](.’L‘) = wB T + 3);:.1 — 2z on Ij,
J
otherwise,
pa (BT T zo —) on Iy,
0
(4.10) Pi(x) = o5 z1+ 2 — 22 on Iy,
h1
otherwise,
20— xN_1— TN
YB T on In_1,
(4.11) Yy (z) = v IN +TNy1 — 22 on I,
hn
otherwise.

Clearly, with Vhl,k = Span {¢1,...,¥n}, (4.1) is satisfied. Moreover, by (4.5),
(4.6) and the definition of 5,211 > one can easily verify (4.3). Turning to the space
Sj k» we define ¢; = t; for i =2,... ,N — 1, and

h
——0—1/)1(95) on Iy,

(4.12) $1(z) =< (z—z0)
Y1(z) otherwise,
hn
(4.13) on(z) = { m?/w(a:) on Iy,
Y () otherwise,

and set S,llyk = Span {¢1,¢2,... ,¢n-1,¢n}. Then (4.2) and (4.4) can be easily
verified. (An illustration of these spaces for k = 2 is in Figure 1.) d

Using (4.1), we may write
(4.14) II =1I; + 1o,
where for any u € Hj(Z) we have Il;u € Vi i = 1,2. Tt is easily seen by Lemma
4.1 that IT; : Hj(0,1) — Vi is defined by
(4.15) /Hiu xd:v=/u xdr Vx€Sh,i=12.
1 I :

(Note that for £k = 1,11 =1I;.)
We will prove Theorem 3.1 by deriving estimates for II; and Il; separately. We
begin by obtaining an explicit matrix characterization of II;.
N

Suppose w = [T u = Z w;;. We can then write

i=1

N
(4.16) Zwi(¢ia¢j) =(u,¢;) =uj, j=1,...,N.
i=1
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In matrix form, this becomes
(4.17) GW =T,

where Gi; = (Y5, ¢;), W; = w; and U; = u;. We will need to compute the non-zero
elements of G, which we note is tridiagonal. We begin with a preliminary lemma.

Lemma 4.2. Let Li(t) be the Legendre polynomial of degree k, k =0,1,.... Then
! 2k(k +1)
2T (N2 g — 2Rk T L)
(4.18) | a-exaier e =25,
1
(4.19) / (L)% dt = k(k+1).
-1

Proof. Let P,ga’ﬁ ) be the Jacobi polynomial with index (e, 3) and degree k. Then
the following relation holds:

L(6) = 3k + DAY ().

Therefore, using a property of Jacobi polynomials,

| a-eora= e [ 0-fe ok

-1

1 , 8 T(k+1)I(k+1)
= ¢ Y T TR R+ 2)
_ 2k(k+1)
o 2k+1 7
which proves (4.18). The proof of (4.19) is given in [17], Proposition 4.4. |
Lemma 4.3.
1
(4.20) (s, 85) = (5, 95) = m(hj—l + hj), §i=2,...,N-1,
@21 b)) = (i) = = =1 N1
. Jr¥i+1) — 7y Wji+1 "‘k(k_l_l)(k_l_z) R J=1L..., )
ho hi hy-1 hn
@42 e = Y iery Y T kg TR
(4.23)
2 _ ho h1 s hnoa hn
Wl = Gt Dkr1)  kE+2) lonllo = vy (k+3)(k+1)
, 2k hy 2 hyoa | 2hy
“2) o= arn Yy Vo= ey T

Proof. Equations (4.20) and (4.21) are proved in Lemma 2 of [12]." Let us prove
(4.22). Using the properties of Legendre polynomials, we have

t k—1
(4.25) /—1Lk( )d:c—2(k 2}10 a;k 1 {1_t2 }
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Using (4.5) and (4.25), we get
(4.26) Valt) = g—“_l—i /_ Li(a) de

Next, integrating the governing differential equation for Legendre polynomials, we
may show that

(4.27) /t Ly(z)dz = _a-#) Li(t).
—1 k(k+1)
Substituting (4.27) in (4.26), we obtain
(4.28) Valt) = gy L+ T4,
Hence, using Lemma 4.2, and the fact that ¢[L} (¢)]* is an odd function, we have
G 1

1 ' L2 s
LT+t T B /_1(1”) L @OFdt = sy

Then (4.22) follows by a transformation of variables.
Next, let us prove (4.23). By (4. 28) we have

/1/),4 t)dt = (k+1) / (1 +t2) [Ly, (1)) dt,

where we have again used the fact that ¢ [L}(¢)]? is an odd function. Hence,

/wA(t )dt = k2(k+1 { /[Lk ()]? dt — /(1—t2) [L’()]th}.

Using Lemma 4.2, we therefore obtain

k(k+ 1)) 4
/“’A( k2(k+1) {2k(k+1)‘ 2%+ 1 }_(k+1)(2k+1)’

from which (4.23) follows by a transformation of variables. Equation (4.24) is
proved similarly. 0

Let us now introduce the diagonal matrix D with the same diagonal elements as

G,

(4.29) di = (Yi,¢:), i=1,...,N.
We can then write G in the form
G =D(I + K),
where K is a tridiagonal matrix with diagonal elements zero and bidiagonal entries
(_1)k—1h1
4.30 K= ,
(430) Y27 (k4 2)ho + (k + 1)hy
(=1)**hn—a
4.31 Knn_1= ,
(4.31) NNk + 2)hy + (k+ 1)hn_1
(=D hj ,
4. Kij1= =2,...,N-1
( 32) JJ—1 k + 1 hj—l + hjv J ) ’ )
(D Ry

(4.33) Kjj =

. j=2...,N-1.
k+1 hya+hy 7
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Then equation (4.17) becomes
(4.34) (I+K)W=D"'U.

Lemma 4.4. Let {V}, (1)} be a sequence of finite element trace spaces such that
Condition (M) holds. Let the matrices D and K be defined by (4.29) — (4.33). Then
the matrices (I + D2KD~2)~ and (I + D-3KDz2)~1 ezist and are bounded in
the lo norm independently of k and the mesh.

Proof. We note that all terms of K are of the same sign, so that the same holds for
K for any integer [ > 1. Also, K will be min(2] + 1,2N — 1) diagonal. Hence,

1 1 , %

|ID?K'D7z|, < max (ﬁ) |Ks.

li—j|<min{l,N-1}= 7 \ d;

Here, by (4.20), (4.22) and Condition (M),
d; 3 (hi—1+ hy) 3 o m+1 .
T} < 2l TR o 2 ! —jl<mn.
(dj> ~ 2(hjorthy) T2 Coe for fi=sl<n

Since K' is (27, + 1)-diagonal, we also have

1
1 1 Cr?
|K'ls < Cr?|KY e < CrP|KIL, < Uc_-i-ll_)l’

where we have used (4.30)—(4.33) to obtain

1
1Ko =m?XZj:|kij| “E1l
Finally,
(4 DEKD) My <14 30 DEK!DE) ),
l=1Oo o z
< 1+C’l=217f (m> < .
Similarly |( + D=2 KDz)~1|; can be shown to have a bounded inverse. d

Lemma 4.5. There exists a constant C, independent of k and the mesh, such that,

for any u € L2(0,1),
IMullo < Cllullo -

Proof. We first note that since 1; has support over only 2 intervals,

N N N
(4.35) |[Mully = (1D willy < 3D lwil’llwsill§ =3 lwil’ds = 3|DZ W5 .
i=1 i

=1 i=1

Next, we note that, using (4.34),
D3(I+ K)D 3D3W = D™ 32U,
so that, by Lemma 4.4,
(4.36) ID}W|, = |(I+D*KD~%)"'D"3U|, < C|D"%Ul;, .
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Finally, using Lemma 4.3,

(D40 = |(u,¢i)l1 < C(llullo,h-lll@ lo,7,_, n ||u||o,1i||¢i||0,li)‘
2 ||¢i||0,li—1U1i ||¢'L

(¥, 83)2 lo,7,_,ur;
Therefore,
(4.37) (D720)il < C (Ilullogis + lullo.r),
so that
(4.38) ™30z < Cllully -
The lemma now follows from (4.35), (4.36), and (4.38). O

Lemma 4.6. Let u € H}(0,1) be such that u|;, € H{(I;), fori=0,...,N. Then,

N 2
[|(Tw)']lo < Ck* (Z hi?[lu |3,1i) ;
=0

where C is a constant independent of u, k and the mesh.

Proof. We first note that (with g = ¥n41 =0)

N N
a1 = 1wl < Y- [ it + wisavi ) de
i=0 i=0 Vi
N
(4.39) < 22/} (we)® + (wig1¥i41)?) da
1=0 i

N N
=2 willuils < CK* Y wf (hiy + 1),
=1 i=1
where we have used Lemma 4.3 and the local inverse inequality,

illo,r; < CR*Ri Iillo,r,
(this can be verified to be sharp for the functions ;). Next,
(A7t + B ) (i + hici) = 24 hiZihi+ ki thicr < 2(1+ Coa).

Hence,

(4.40) (Rt +hY) < Clhi+him1) ™t < Ck™2d;!
by the definition of d; as in (4.29). Hence, (4.39) gives

(4.41) [(Mu)'lly < CID73W]3 .

Next, we see by (4.34) that
D (I + K)DiD 3w = D3,

so that by Lemma 4.4,
(4.42) ID"iW|, < C|D™2U, .
Finally, we note that

dit ~ K (hi + hio1) ™t < KPR KPR
Hence, using (4.37),
(4.43) (D730l < ¥ (A

|0Ji—1 + h'i_1||u||0,1i) )
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so that by (4.41)—(4.43) we have

N
|(TMyw)'[lo < CK? (Z h'i_2||u||(2),1i>

=0

(S

O

Lemma 4.7. There exists a constant C, independent of k, such that, for any u €
L2 (07 1)7

(4.44) |[Mawlfo, r,
(4.45) |[2ullo,z,

< i=1,...,N -1,
< Ck#llullos,  i=0,N.

Proof. Equation (4.44) follows immediately from (4.15) by taking x € Hau|;, and
using the Schwarz inequality.
To prove (4.45), we note that for the interval Iy, (4.15) gives

(4.46) / Tou x ds = / uxds Yx€PE ().
Ip Ip

Suppose first that Iy = [~1,1]. Then we can write

(4.47) u= Zchp(x), Mou = Zap Ly(x).
p=0

p_

Substituting (4.47) in (4.46) and taking x = L,, — Lo for m = 1,... ,k — 1, we
obtain the following (k — 1) equations:

(4.48) am — (2m+1Dag=cm — 2m +1)cy, m=1,...,k—1.

Also, the conditions Iou(+1) = 0 give,

k
(4.49) S an=0, Y am=0,
m=0

where 3’ (32") denotes summation over odd (even) m’s.
Assume k is even (say). Then equations (4.48),(4.49) have the explicit solution

k—1
2m+1 /
(4.50) Um = Cm — —— Zcm, m=0,1,...,k—1,
k+k?
k—1 2% k—ll
4.51 = —mtle,, — —— -
(4.51) ak n;)( )" e k”’“;c

Let us note that by the Schwarz inequality

k—ll k—1 2
A= Z Cm < (Z 2m11>

m=1 m=1

Nl
Nl=

k—1
(Z(zm + 1)) < Ck|lullo,

m=1
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k-1
and that Z (—1)™*1¢,, is similarly bounded. Hence,
m=0
k a2 k— a2
II 2 — m — k
Maull§ = > 55 Z Sl 2k 1
m=0 m=0
k—1 C2 k—1 m
2 2
<C (Z zmn_:_ 1 + Z (TCZ) A ) + Cikl[ullg
m=0 m=0
< Ck|lull§ .

A similar estimate holds when k is odd, so that
|[Maully < Ck?|[[ullo -

By scaling, the same result holds for Iy = [0, ko], proving (4.45) for i = 0. The case
i = N is similarly established. O

Lemma 4.8. Let u € H(0,1) be such that u|r, € Hi(I;) fori=0,... ,N. Then
(4.52) 1(T2w)'|lo.r, < Ck#lllo,ri,  i=0,..., N.

Proof. Let us first consider Iy, and assume it is [—1,1]. Since u, IIou both vanish
at the end points of Iy, we may write

k—2
(4.53) Hou = Z ap(Lpt2 — Lp), u= Zcp p+2
p=0

Substituting (4.53) in (4.46) and taking x = L, — Lo,m =1,... ,k— 1, we get the
following system of equations:

(4.54) Aé = BZ,
where @ =lag a1 ... ap_o)’, €=[co c1 ... ck—1]T, the (k—1)x (k—1) matrix
A is given by

A=C+D,

D;;1=1, Dj;41=-1, D;j =0 otherwise,
and the (k — 1) x k matrix B is given by
(4.56) B=1[4 ¢,e=00 ...0 —-1%.
Then (4.54) can be explicitly solved to give
(4.57) @=¢+ Zcp_1,
where, for 1 <i < k-1,

iGi+1)

(4.58) z; = (A7"€); KET1) C;i =Ci_1.

Now, using the fact that
pre — Ly =(2p+3)Lp1,
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we obtain from (4.53), (4.57) that

k—2 k—2 k—2
(M) ||5 =2 ap(2p+3) <4 (Z a@p+3)+ci, Y a2+ 3)) :

p=0 p=0 p=0

The first term may be bounded by C||v’||3, using (4.53). For the second term, we
note, using (4.58), that

k—2 k—2
o1 za(2p+3) < Gy Y (2p +3) < Ck|IW/|I3,
p=0 p=0

so that (4.52) follows for Iy = [0, ho] by a scaling argument. The proof for Iy can
be done in exactly the same way.

Next, let 1 < j < N —1 and assume I; = [—1,1]. Then, taking x = L2 —
Ly, m=0,...,k—2,in (4.15), we get a system analogous to (4.54), with @, as
before, and the matrices A, B given by

Ai,i =4i+2, Ai,i+2 = —(2i — 1), Ai+2,i = —(2i + 3), Aij = 0 otherwise,

(4.59) B=[A & eé],

with

(460) & =00 ... 0 —(2k—5) 07, & =00 ... 00 —(2k—3)]".
Then (4.54) can be explicitly solved to give

(4.61) @ =+ Ticp_1 + Tach,

where ¢; = ¢;_1 as before and, for 1 <i <k —1,

ry; = (A71e)); = —% for 1 odd, z1; =0 for i even
ey =DG=2) |
P = = y i = f .
zo; = (A7 €) 2 1 10nT 6 for ¢ even, z1; =0 for ¢ odd
Then, since |z1;| < 1 and |z2;] < 1, we obtain (4.52) analogously to the case
j=0. O
For any u € H*(I), we now define the interpolant I"**v € V}, ;. by
(4.62) (I"Fu)(z) = u(z;), i=0,...,N,
(4.63) /(Ih’ku)/v/ dz =/ uv' dz ¥ PUL).
Ii Ii
Then from [4] we have, for 0 < s <1,
(4.64) llu = I"*ulls,r, < Chi=* k=07 fully,z, -

Using Lemmas (4.5)-(4.8) and the interpolant I"*u, we are now ready to prove
our main theorem.

Proof of Theorem 8.1. Estimate (3.2) follows immediately from (4.14) and Lemmas
4.5 and 4.7. To prove (3.3), we write

Mu = My (u — I™*u) + o (u — M) + T,
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Since u — I"™*u € H}(I;), we may apply Lemmas 4.6 and 4.8 to it, to obtain

N 2 N 2
_ 1
|(Mu)|lo < C | K (Z hi ?llu— Ih"“ﬂll%,g) + k2 (Z lI(uw— Ih"“ﬂ)'ll%,.g)
=0

=0
+ [1("*u)llo.

The first two terms on the right hand side are estimated using (4.64), and the last
term can be estimated using (4.62), (4.63). These then give (3.3) by the Poincaré
inequality. O

Remark 4.1. The powers k2 and k in (3.2)~(3.3) seem to be sharp, as has been
verified computationally via an eigenvalue analysis in [20, 21].
5. AN hp EXTENSION THEOREM

In this section, we prove the following slightly more general form of Theorem
3.2.

Theorem 5.1. Let Qy be a polygonal domain and let {T} be a shape regular family
of meshes on gy, consisting of parallelograms and triangles, with Ty (I') denoting the
trace mesh onT' = 0. Let V3, 1(Qo) be the set of continuous piecewise polynomials
of degree < k on Ty, (for parallelograms, degree < k in each variable) and let Sy, x(I")
be the corresponding trace space on Tn(T'). Then, given z € Sy (L), there exists
v € Vi x(Qo) satisfying, for any e > 0,

(5.1) v=z onT, [Pl < Cllellssers
with C a constant independent of z, h, k but depending on €.

We start with a technical lemma whose proof is adapted from Section 3.2.2 of
[26].

Lemma 5.1. Let z € S, x(I'). Then there exists v € Vi, (Qo) satisfying,
(5.2) v=z on T, [olluas < Cllzllyr,
where C is a constant independent of h but depending on k.

Proof. Let V be the extension of z satisfying

(5.3) —-AV+V =0 in Q, V==z on I.
Then by a standard regularity estimate, for 0 < e < ¢y ( €9 > 0 depending on ),
(5.4) IWVlli+eno < Cllzllzger -

Define v € V}, 1 (20) to be a discrete extension of z satisfying

(55)  (Vv,Vw)g, + (v,w)g, =0 Yw € Vi), = Var NHj(Q), v=2z onT.
Now let II¥V € V}, () be an (averaging) interpolant of V' that satisfies

(5.6) MV =zon T, [I;Vl]e < CE)IVIia-

Such interpolants have been established in [19] for shape regular (not necessarily
quasiuniform) meshes. Then by (5.5), since v — I}V € V)0, we have

(Vo, V(v —TIEV))q, + (v, = TIEV)q, =0,
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from which we get
(57) Ivll,00 < CITEV 1,0,
The lemma follows if we use (5.6) and (5.4) (with ¢ = 0) to bound (5.7). O

The proof of the following lemma follows easily using the construction of V' in
the proof above.

Lemma 5.2. Let z € Sp(I"), and let Z € Sp1(I") be its piecewise linear inter-
polant. Then, for any € > 0, there exists a constant C(€) such that,

zll1 r < CO)l2ll3 e

Proof. Let V be as in (5.3) and define V to be its piecewise linear interpolant at
mesh points of 7. Then (using shape regularity) the following interpolation result
holds for any € > 0:

1
2
||V _V”l,ﬂo < C(G) ( Z h%{elvl?-l—e,K) )

KeTy,
so that
(5.8) V0o < CONVIl1+en, -
Now V Ir = Z, so that, by a standard embedding theorem,
(5.9) Izl r = 1VIIzr < ClIVIIL0, -
The result follows by combining (5.9) with (5.8) and using (5.4). O

Lemma, 5.1 is useful for the case of the pure h version over arbitrary meshes but
not for the hp version, since the constant C' depends on the degree. For the pure p
version over a fixed mesh, the following lemma gives the same result.

Lemma 5.3. [4, 2] Let Qo be a triangle (parallelogram). Let z € C(T') be such that
for any side v of I', z|, € Pr(7). Then there exists v € Pr(Q0)(Qx(Q0)) satisfying
(6.2) (with C' a constant depending on Q).

In order to prove our main result, we need one more lemma.
Lemma 5.4. For any 0 < ¢ < %, there exists a constant C(€) such that for all
z€ Hit<(T),T=10,1],

i W2 =Pl ez < Ol

Proof. The proof is similar to that of Theorem 3.1.1 in [11], where the lemma is
established for € = -21- For € < %, we use the following definitions [24],

|u(z) — u(y)|®

Jul3 = / T madedy,
ztel )7 |z —y20+9
0l per = llullz+lul,. .

Because |uly .7 = 0 implies u € Py(Z), the proof then follows exactly as the proof
for € = 3 in Theorem 3.1.1 of [11]. O
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Proof of Theorem 5.1. Let {NN;} be the nodes of 7}, on T, and let I; = [N;_1, IV;]
have length h;. Denote by Z the linear interpolant of z on I'. We use Lemma 5.1
to find a v € Vj, 1(Qp) satisfying

v=z on I', |||l <Cl2llir < Cll2llyter,

where we have used Lemma 5.2 for the last inequality.
Next, let 7; be the element whose side coincides with I;. Define £ € C(d7;) by

E=z—z on I;, £€=0 on On\I;.
Assume 7; is a triangle (the parallelogram case follows similarly). Let
T={(z,y) |0<z<1,0<y<1—1z}
be the reference triangle and denote Z = {(z,0) | 0 < z < 1}. We map 7 onto 7;
affinely so that Z is mapped onto I;.
For any function v defined on 7; (or I;), we denote by © the corresponding image

on 7 (or Z). For any € > 0, an imbedding result gives

(5.10) lly or < Cl2 =l 13 < C@IIE = Fly ez

Defining I1; to be the linear interpolation operator on the interval Z, we obtain, for
any p € Po(Z),

R O s e Gk, I
5.11 s oA i
< ||Z _p”%-f—e,.'[”I _H1”£<H%+E(I)’H%+S(I)) .

Since ||1211|[£(H%+5(I)1H%+€(I)> is bounded, we may use (5.10), (5.11) and Lemma

5.4 to obtain
(5.12) 1€111.6, < C()I2]11ez-

Applying Lemma 5.3 to £, we find 6; € Pi(r) (Qi(r) for 7;, 7 parallelograms)
satisfying

(5.13) 3 =& ondr, ||illr < Cllélly6r < OOl 4er-
Then we may use a standard scaling argument to obtain
vp=¢ on 0, ||villy,r, < Chilzly ez, -

Defining ¥ € Vj 1 to be v; on elements adjacent to I" and 0 otherwise, we see that
611 0o < D Iilli - < CO DIl 1.y, S C@IIAIT o
i i

The theorem follows by taking v = v + 9. O



542 P. SESHAIYER AND M. SURI

Fig(a) Fig(b)

FIGURE 2. (a) L-shaped domain; (b) Tensor product mesh for
m=n=2

6. NUMERICAL EXPERIMENTS

In this section, we perform calculations for problem (2.1) on the L-shaped domain
shown in Figure 2, which is divided into two rectangular subdomains ; and o,
by the interface AO. This domain will result in a strong singularity of the form ri
at the reentrant corner O, and to obtain good convergence, the subdomain meshing
must be suitably refined around O. In order to be able to numerically calculate the
error, we take 9Qy = 0 and choose f so that the exact solution is

wep) = =)=yt sn (5

where (7, ) are polar coordinates with origin at O. We now show that the mortar
FEM is stable and performs as well as the conforming FEM, even for high p and for
strongly non-quasiuniform meshes. (Additional experiments, including the case of
Neumann boundary conditions, which works just as well, may be found in [20, 21].)

For programming convenience, we use the mized form described in Remark 2.1.
Also, we consider tensor product meshes, where €y is divided into n? rectangles
and ; is divided into 2m? rectangles (see Figure 2). Since the mesh on {2 is
symmetric about y = 0, in the sequel we only describe the mesh on the top half.
We remark that although the radical and geometrical families of meshes described
below are not shape regular as m,n — oo, our numerical results still turn out to be
in excellent agreement with the theorems developed in this paper. Note that the
optimal versions of these meshes (see e.g. [16]) are, in fact, shape regular — we use
tensor product meshes here strictly for ease of implementation.

First, we consider the h version on radical meshes, by taking the n grid points
given by (3.13) along both the z and y axes for Q2, and similarly for 1, but with
m points instead of n. We consider the combinations (m,n) € {(2,3),(4,6),...,
(14,21)} to get incompatible meshes. (We could also take m = n and different
B, which gives similar results). Since our mesh is a tensor product one, it does
not fit exactly into the optimized 2-d radical mesh framework described in [5]. We
therefore determine 3 experimentally — it is found that for k = 1, § = 2 is optimal,
and for k = 2,3 the optimal value § = 3. For # = 1, we get a uniform mesh on
each Qz

In Figure 3 we show the results for the case k = 2, where the percentage relative
error in the discrete H!(Q2) norm (2.4) is plotted vs N, the degrees of freedom. For
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the choices of (m,n) above and 3 = 1, our mortar FEM results agree well with the
theoretical rate of O(N _%)) while for 3 = 3, we observe a rate of about O(N~1),
as predicted in Section 3. Moreover, for this case, we have also plotted the choice
m = n, for which the mortar FEM (2.6) simply reduces to the usual conforming
FEM in this particular case. We see clearly that the mortar FEM performs as
well as the conforming FEM (the slightly better result observed for the conforming
FEM is to be expected, since in the above experiment, the mortar FEM cannot have
better approximation properties overall than the min{m,n} mesh over {; and ).
(Let us remark that for k = 3, we were only able to get O(N~!) convergence, both
for the conforming and non-conforming radical mesh cases. This non-optimality is
possibly due to the use of non-optimized tensor product meshes).

Next, we turn to the p and hp mortar FEM on geometric meshes. We now take
m = n, and along the x and y axes, take the grid points,

_ _nmd s
zo=0, =zj=o0, j=1...,n

where o; is the geometric ratio used on §2;. The optimal value is 0.15 ([15]), but
we take o1 = 0.17 and o9 = 0.13 to make the method non-conforming.

In Figure 4, we plot the results of increasing the degree k for various n. We see
typical p convergence — initial exponential convergence, followed by the flattened
algebraic rate of O(k~2%) (o = £ here). Let us note that Theorem 3.4 suggested
a possible loss of O(k%) in the asymptotic rate due to the projection II, not being
completely stable. For our problem, at least, this loss is not visible, as seen from
Figure 5. Here, we have plotted the case o7 = 0.17,09 = 0.13 for n = 4 together
with the conforming cases oy = 0o = 0.13 and 0.17. The results indicate that the
p version mortar FEM behaves almost identically to the conforming FEM.

10 T T
e beta=1(mortar)
——  beta=3(mortar)
-—- beta=3(conforming)
(e}
_ ~
g
w0
10} ) ]
o O
[ ACTI
g O""o
Q slope=-0.3276
£
[}
o
D
g
€ gt = E
§1o E slope=-0.9863
&
10*2 1 1
10’ 10* 10° 10*

Degrees of freedom

FIGURE 3. The relative error in the energy norm in dependence
on h for radical meshes (k = 2)
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FIGURE 4. The relative error in the energy norm in dependence
on N for geometric meshes (o1 = 0.17, o9 = 0.13)
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FIGURE 5. Comparison of the p version mortar and conforming
FEMs for n =4



UNIFORM hp CONVERGENCE RESULTS FOR THE MORTAR FEM 545

10' . T . T T T

1

107 | NG |

Percentage Relative Discrete H1 Error

N4

FIGURE 6. Exponential convergence for the hp mortar FEM

Finally, in Figure 6, we plot the envelope of the curves in Figure 4. By chang-
ing both n and k simultaneously, we can always remain in the exponential phase,

resulting in exponential convergence of Ce™ "V 21{. The reason we get N i rather
than N here is that we have a tensor product mesh which contains extra degrees
of freedom compared to the optimal geometric mesh described in Section 3. In
Figure 6, we plot log(relative error) vs N %, which gives a straight line, showing the
exponential rate (the curve vs N 3 is also plotted).
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