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A POSTERIORI ERROR CONTROL
IN LOW-ORDER FINITE ELEMENT DISCRETISATIONS
OF INCOMPRESSIBLE STATIONARY FLOW PROBLEMS

CARSTEN CARSTENSEN AND STEFAN A. FUNKEN

ABSTRACT. Computable a posteriori error bounds and related adaptive mesh-
refining algorithms are provided for the numerical treatment of monotone
stationary flow problems with a quite general class of conforming and non-
conforming finite element methods. A refined residual-based error estimate
generalises the works of Verfiirth; Dari, Duran and Padra; Bao and Barrett.
As a consequence, reliable and efficient averaging estimates can be established
on unstructured grids. The symmetric formulation of the incompressible flow
problem models certain nonNewtonian flow problems and the Stokes problem
with mixed boundary conditions. A Helmholtz decomposition avoids any regu-
larity or saturation assumption in the mathematical error analysis. Numerical
experiments for the partly nonconforming method analysed by Kouhia and
Stenberg indicate efficiency of related adaptive mesh-refining algorithms.

1. INTRODUCTION

Adaptive finite element methods play an important practical role in compu-
tational fluid dynamics. They are often justified by a posteriori error estimates
which provide computable upper and lower error bounds which then serve as er-
ror indicators. In this paper, we unify and refine the derivation of such residual
error estimates for possibly nonlinear flow problems, such as the Stokes problem
[V2, V3, DDP] and certain monotone nonNewtonian flow problems [BB, P]. The
refinement enables a justification of averaging techniques which are quite popular
in engineering applications.

In the presentation emphasis is on a unifying proof for conforming, nonconform-
ing, and even a conforming-nonconforming scheme [KS]. Because of possible Neu-
mann boundary conditions, we study the symmetric formulation which appears to
be less frequently analysed in the mathematical literature. For notational simplicity
we only give details for 2D regular triangulations but allow mixed inhomogeneous
boundary data.

Given a Lipschitz continuous monotone mapping A : R2x2 — R2X2, Dirichlet

data up € H'(2)? and right-hand sides f € L*(Q2)? and g € L*(T'y)? in a bounded
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Lipschitz domain  C R?, find v € H*(Q)? and p € L?(2) which satisfy

(1.1) dive+ f=0 and divu=0 in Q,
(1.2) o=A(e()) —pI and e(u):=(Vu+Vu')/2 inQ,
(1.3) U =1Uup onTp and o-n=gyg onTy.

The stress-strain relation o = A(e(u)) — pI (where I denotes the 2 x 2-unit
matrix) models Newtonian fluids for a linear function A(«a) = 2p« with viscosity
u > 0; e(u) is the linear Green strain rate for the velocity field u. Then (1.1)-(1.3)
is the (stationary) Stokes problem in the symmetric form with mixed boundary
conditions. Non-Newtonian flows, such as the Carreau law, are included as long as
there are positive constants ¢; and cg such that the Lipschitz continuous function
A R2XZ — R2%2 (where R2X2 denotes the set of real symmetric 2 x 2 matrices)
satisfies, for all o, 3 € R2X2

sym>
(1.4) c1la = B2 < (Ala) — A(B)) : (a = B),
(1.5) [A(e) — AB)] < ez |a = B
(Colon denotes the scalar product in R2x2, ie, a:f = Z?,k:l ajk Bjk.) The

boundary T' := 99 of a bounded Lipschitz domain € in R? is split into a closed
Dirichlet boundary I'p C I' with positive surface measure and the remaining Neu-
mann boundary I'y :=I'\ 'p. We mention that in the case I'y = 0, the pressure
p is defined only up to a constant and we require fr up -nds=0.

The discrete problem is characterised by a (possibly nonconforming) discrete
space V x Q C L?(Q)? x L?(Q) with respect to an underlying regular triangulation
T of the domain Q. A discrete solution (up,ps) in (a subspace of) L2(2)2 x L?(9)
is supposed to satisfy

/A(ET(uh)):sq—(vh) da:—/phdivthda:
Q Q

(1.6)
=/f.vhdx+/ g-vnds (v €V),
Q I'n

(1.7) - / qp, divyrupdzr =0 (qh S Q)
Q

Since discrete functions may be discontinuous, a lower index 7 on differential op-

erators (e.g., Vyup, divy vp, etc.) denotes their 7-elementwise action which may
be different from their distributional meaning.

Remarks 1.1. (1) The continuity condition divu = 0 is usually utilised in the Stokes
problem to replace the term div2pe(u) in (1.1) by u Au. In the resulting nonsym-
metric formulation the natural Neumann boundary condition reads Ou/On+pn = g
and is correct from a variational point of view, but not from a physical perspective.
Hence, if Neumann data arise in the problem, the symmetric formulation (1.1)-
(1.3) is the reasonable mathematical model. However, the analysis presented below
applies to the omitted nonsymmetric formulation as well.

(i) Stability results and a priori error estimates for mixed and nonconforming
finite element spaces V x @ can be found in [BF, BS, GR, KS|. It turns out that,
in contrast to the nonsymmetric formulation, the nonconforming Crouzeix-Raviart
elements are not uniformly stable for the Stokes problem [FM]. Instead, a noncon-
forming finite element method is stable where one component of the displacement



ADAPTIVE FINITE ELEMENT METHODS 1355

is discretised with conforming linear elements and the other with nonconforming
linear elements [KS], i.e., the trial space for the displacement field is V = V; x V,
where
(1.8)

V1 :={V € C(Q) : V is affine on each T € T and vanishes on T'p},
(1.9)

Vo :={V : V is affine on each T' € 7, continuous at midpoints of inner

element boundaries, and vanishes at midpoints of edges £ C I'p}

(with usual modifications on I'p for inhomogeneous boundary conditions for the
trial space) and Q are the 7T -piecewise constants (with vanishing integral mean over
Qif Ty =0).

(iii) A posteriori error estimates and adaptive mesh-refining algorithms are in-
cluded in [DDP, P, V1, V2, V3] for the nonsymmetric formulation without Neu-
mann boundary data.

(iv) The unique existence of exact solutions (u,p) to (1.1)-(1.3) and discrete
solutions (un,pn) to (1.6)-(1.7) is discussed in the literature (see, e.g., [BB, BF,
Ci, GR, KS, QV, T] and the references quoted therein). In this paper we therefore
adopt the point of view that the continuous problem has a unique solution and there
are (not necessarily unique) known functions (up,ps) with certain 7T-elementwise
regularity properties given to us which satisfy the Galerkin conditions (1.6)-(1.7).
There is no stability assumption on the discrete problem and indeed, in this way,
unstable methods are analysed as well in their a posteriori error control (but this
is not to recommend generally the application of unstable schemes).

(v) The class of finite element spaces under consideration in this paper is char-
acterised by the fact that the integral mean of the jump [up] vanishes (or is at least
small) across interior edges. We stress that we do not need any a priori, saturation,
or stability assumption on the discretisation or regularity of the exact solution.

(vi) The refined error estimate of this paper was (for the Stokes problem) an-
nounced in [CV]. The presented analysis results from a long term research, inde-
pendent from [DDP], [P], and [BB], that started with mixed methods in [Cal] and
with the Stokes problem in [CJ].

In this paper, we establish a new residual-based efficient and (to some extent)
reliable error estimate that applies to a general class of finite element discretisa-
tions. To describe the results in a simplified setting, suppose for (1.8)-(1.9), in
this introduction that f € H(Q2) and the (possibly discontinuous) discrete solu-
tion (up,pp) is T-piecewise smooth, satisfies divy up, = 0, fE\l"[uh] ds = 0, and
fEnFD (up —up)ds = 0 for all E € £, where £ denotes the set of all edges in 7.
Suppose oy, = A(er(up)) — pr I is a T-piecewise polynomial of degree at most k.

For each T' € T, define the element contribution to the residual-error bound

2 ._ 2
Mr = ZTeT N1 DY
(1.10)
77122,7’ = hﬁfr||vf||%2(T) + Z hE(H[Uh”E]”%z(E) + ||[3Uh/83]||%2(E))~
E€ENECAT

Here hr and hg are diameters of an element T' € 7 and an edge E € &, respectively.
The jump of a (possibly discontinuous) function G across the inner edge E is written
[G] with modifications according to boundary data, and 9/0s is the derivative along
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edges with respect to the arc-length (see Section 2 for details). All the contributions
in (1.10) are computable residuals of (1.1)-(1.3) weighted with mesh-sizes.

Our first result shows that ng is a reliable a posteriori error estimate in the sense
that there exists an h-independent positive constant c3 such that

(1.11) ez (u = un)ll72g) + Ip = prll72ie) < s Z M = C3 7k
TeT

Secondly, the estimate (1.11) is efficient in the sense that the reverse inequality
holds with an A-independent positive constant cy4

(1.12) nr < ca (llez(u—un)l2) + I = Pall2@) + hot.,

up to higher order terms h.o.t. which are known and generically of higher order.

In the error estimator (1.11), the edge contributions dominate. This gives rise
to a ZZ-type averaging estimator for the stress field as in [CB]. We prove for the
conforming-nonconforming scheme (1.8)-(1.9) that

(1.13)
ller (u— Uh)||2L2(Q) +lp - ph||2L2(Q) < csllon —op, lr2(0) + hoot.

even in a more local form. Here, h.o.t. are known terms being generically of higher
order and o} is a continuous (not necessarily symmetric) 7-piecewise affine approx-
imation to the known 7 -piecewise constant function o}, which satisfies approximate
Neumann boundary conditions. Taking the minimal choice defines an estimator (in
practice an approximation will be computed)

(1.14) nz = win || o =7 220,

where 73, is as o}, above. Then, with higher order terms that depend on the smooth-
ness of the exact solution, we have efficiency

(1.15) nz < \|lo—onllr2@) + hot.

with a constant 1 in front of the error on the right-hand side and unknown higher
order terms. (The proof of (1.15) uses the triangle inequality and an approximation
estimate of min,, || o — 7 |[z2(q) = h.o.t.)

The remaining sections of the paper are organised as follows. The detailed
notation as the precise statement of the reliability, namely inequality (1.11), is in-
troduced in Section 2. The main argument in its proof in Section 3 is a Helmholtz
decomposition which allows the application of Clément approximations [Cl]. In
order to obtain a refined estimate we have to modify the approximation operators
as in [Ca2, CV, CB|. The efficiency estimate (1.12) holds in a local form as shown
in Section 4. The reliability of averaging techniques is established for unstructured
grids in Section 5 where we indicate their efficiency. Numerical examples in Sec-
tion 6 for the Stokes problem and the scheme (1.8)-(1.9) support our theoretical
predictions and illustrate the superiority of the averaging technique in practise.

2. A RELIABLE AND EFFICIENT
RESIDUAL-BASED A POSTERIORI ERROR ESTIMATE

In order to state the precise form of (1.11), we specify the hypotheses on the
class of conforming and nonconforming finite elements under question.
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Let 7 be a regular triangulation of Q C R? in the sense of Ciarlet [Ci], i.e., 7 is
a finite partition of 2 into closed triangles or parallelograms; two distinct elements
T1 and 15 in 7 are either disjoint or 77 N7 is a complete edge or a common node
of both T} and T5. With 7 let £ denote the set of all edges, and we assume that
E € & either belongs to I'p or £ NI'p has vanishing surface measure, so there is
no change of boundary conditions within one edge £ C T'.

Furthermore, let Py(T) and Qx(T") denote the set of the algebraic polynomials
of total and partial degree < k, respectively, and define Py(T') := Pp(T) if T is a
triangle and Py (T) := Qr(T") if T is a parallelogram.

The discrete solution (up, pp) satisfies (1.6)-(1.7) and is supposed to belong to
H?*(T)? x HY(T), where H*(T) := H*((Upes int T'). The test function space V x Q
n (1.6)-(1.7) is supposed to satisfy

(2.1)

S=8(T)2NHLQ) CVC HXT) and Lo(T)<C QC L)

Here, the Lebesgue and Sobolev spaces L2(Q2) and H'(Q) are defined as usual
[Ho, LM] and

81(T> = [:1(7) nc ﬁ)

Li(T):={V e L®Q): VI'e T,V|r € Px(T)},
(
HEH(Q) = {v e H'(Q):

U|FD - }

Since the test and trial functions are possibly discontinuous, we define their jumps
across the edges as follows. If F € £ is an inner edge, i.e., E ¢ T, then £ =T1 NT5
for two different 77,7% € 7, and [Oup/0s] denotes the difference of the traces of
the tangential derivatives of uy, in 77 and T5. Similarly [ong] denotes the jump of
the stress vectors, i.e., for z € F and a normal ng on E,

[opng)(z) == (Sl_igl+ (on(z + d6ng) — on(z — éng))ne.

If E C T'p belongs to the Dirichlet part of the boundary, then [Quy/ds] := d(up —
up)/0s and [opng) := 0. If E C Ty belongs to the Neumann part of the boundary,
then [Qup/0s] := 0 and [opng] := g — opn.

Let N denote the set of all nodes in 7, and denote the set of free nodes by
K := N\T'p. Let M denote the set of all midpoints of edges in 7. Let ¢, € S*(T)
denote a hat function for z € N defined by ¢.(z) = 0if 2 € N and = # z and
0.(2) =1. Let w, := {z € Q: p,(x) > 0} denote the patch of z € N.

For a fixed node y € N\ K we choose a neighbouring free node ((y) € K and
set ((y) =y if y € K such that I(y) = {2’ € N : y = ((#/)} yields a partition
(I(z) : z € K) of N and the connected and open enlarged patch €2,
with diameter h, := diam(f2,) for z € K.

Theorem 2.1 implies the estimate (1.11) as a particular case.

= UzEI(z) w

Theorem 2.1. Let (u,p) € H*()? x L*(Q) solve (1.1)-(1.3) and let (up,pn) €
H?(T)? x L*(Q) solve (1.6)-(1.7). Suppose that T'p is connected. Then there exist
h-independent constants cg, .. ., co that depend on the shape of the elements and the
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patches (Q, : z € K) only such that
(2.2)

llez (uw —wn)72(q) + IIp = PallZ2 0

<cg Z | div wn|72 oy +c7 Zhﬁ J};ﬂéﬂ% | divon+f—fal72.)

TeT zeEK
+eos Y he(llonnelliaim + 10un/0s]l|72(x)
Eeg

+cg irvlf V7 (upn — U)||2L2(Q)'

The infimum in (2.2) is taken over all v € HY(T)? such that [ [v]ds =0 if E €&
and E ¢ Tp and [,vds = [Lupds if E€ £ and E CTp.

Remarks 2.1. (i) We refer to [QV] for discussion and references on mixed boundary
values in the Stokes problem. It seems not to be clear how a change of boundary
conditions affects the regularity of the solution in the general case. As a con-
sequence, any type of a priori estimate is avoided in Theorem 2.1 (a saturation
assumption, for instance, is disputable to indicate efficiency, but not reliability).

(ii) In the case of pure Dirichlet boundary conditions, ie., I' = I'p and
Jrup - nds =0, we normalise p,py € L*(Q)/R by [,pde =0= [, psdz.

(iil) Our analysis is partly based on the observation of a Galerkin orthogonality
for continuous test functions, i.e.,

(2.3) /Q(a —op)ie(on)de =0  (un €S).

To prove (2.3), we use integration by parts to infer from (1.1)-(1.3) that for v, € S
(with S as in

(2.1))
/QA(E(u)):s(vh)d:c—/ﬂpdivvhd:c

z/A(sT)(uh):s(vh)dx—/phdivvhd:c. a
) Q

(iv) For triangles, the condition S1(7)? N HA(2) C V in (2.1) is satisfied for all
standard conforming or nonconforming finite element spaces. On parallelograms,
the nonconforming nodal basis functions do not include the conforming );-finite
elements; our a posteriori error estimates require nonconforming ansatz and trial
spaces on parallelograms of higher order.

(v) The main argument in the proof of Theorem 2.1 is a Helmholtz decomposition
which was first utilised in [A, Cal, CD, DDP] in the context of a posteriori error
estimates.

(vi) The refinement in Theorem 2.1 over [BB, CJ, DDP, P| concerns the second
term on the right-hand side with the factor ¢7. Since the open cover (2, : z € K)
of Q has finite overlap, we have the estimate

(2.5)

(2.4)

Z h? fmeiﬂ% I divon + f = folli2(q.) < ol hr(divr on + ) 720y
z€K *

where hz is the 7-piecewise constant defined on Q by hr|r = hp for T € 7.
If oy, := A(er(un)) — pn I is T-piecewise constant, divy o, = 0, and by using a
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Poincaré inequality we obtain

(2.6) > min, If = follie, < ew | WV ey
zelkl i
which leads to the volume contributions in (1.10).
(vii) The term inf, | V7 (up — U)H%Q(Q) in the a posteriori estimate can be es-
timated once the treatment of the Dirichlet boundary conditions in the discrete
problem is specified. Suppose that [,[us]ds = 0if E € £ and E ¢ T and that

up — up, vanishes at one point of each edge. Then, with an h-independent constant
c11 >0,

(2.7) if V7 (un —v)l| 20y < eul hy?0(up — un) /05 || L2(rp)s

from where the term inf, |Vz(up — v)||2(q) is bounded by the jump terms
|[Oun/0s]||L2(py in (2.2) and so may be neglected in the a posteriori estimate.

To see (2.7), choose v|p := up|r on each element which has no edge £ C I'p.
On each of the remaining elements T;, we have m € T,, N T'p N M, where M
denotes the set of all midpoints of edges in €. Choose v = up — A Y, Where ¥,
describes the nonconforming hat function for the midpoint m on T,,,. The coefficient
am = [p(up —up) ds/hg € R? guarantees that v is admissible in (2.7). Then

(2.8)

IVr(un =)o@y = Y. lamlIVmliem,) <cn Y, laml’
zeMNI'p zeMNI'p

where ¢11 = max, || Viim, Hgmi depends on the shape of the elements only. Since

up — up has a zero on E, ||up — up |2, < hg||0(up — up)/0s |2, and with
Cauchy’s inequality,

(2.9)

jam? < ( [E [up — unl ds)/h% < b || O(up — un) (05 |Ba gy O

(viii) In the example of the conforming-nonconforming finite element space (1.8)-
(1.9), the discrete solution wy, satisfies the Dirichlet boundary condition at the
boundary nodes in the first component, i.e., e1-up(2) = e1-up(z) forall z € NNI'p,
and in the second component the discrete midpoint value equals the integral mean of
the exact boundary value at a boundary edge, i.e., ez -up(m) = e3- [ up ds/hg for
the midpoint m of E € £, E C I'p. Then, for the same h-independent constant cyy
asin (2.8) the arguments in (vii) plus a finer estimate of the affine interpolation error
show that the term inf, |V (un — v)[|72(q, is of higher order. Let Zup € C(I'p)?
denote the E-piecewise affine nodal interpolant to up on I'p. If up|p € H%(E) for
all E € £ with E C I'p, then

(2.10) infv HVT(uh — U)“LQ(Q) < Cll” hé/za(uD — IuD)/é)s HLz(FD)’
(2.11) inf, | V7 (un — v)| 2 () < cia | b *02up /052 || L2(0p)-

(ix) The constants in Theorem 2.1 depend on the shape of the patches by the
overlap of (2, : z € K). The further assumption that each element contains at least
one free node reduces this dependence to usual dependence on the elements.
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3. PROOF OF RELIABILITY

To put emphasis on possible Neumann data, let us suppose in this section that
T’ has positive surface measure. (I' = I'p requires the exact and discrete pressure

to have a vanishing integral mean on €2, but, apart from this modification, appears
less technical.)

Let (u,p) solve (1.1)-(1.3), let (up,pr) solve (1.6)-(1.7), and consider the errors
(3.1) er=u—up € H(7)? and e:=p—py € L*(Q).

For abbreviation, we frequently write || [[2,0 := || [[z2(0) and || [12,0 == || - |51
and neglect the domain € if there is no risk of confusion. Furthermore, we define
the following residuals, which contribute to (1.10) or to the infimum in (2.2),

(3.2)
7=y ldivun|Zaey,

TeT
(3.3)
- . . . 2
=Y h? Jmin, I divon + f = fallT2(0.)
zeKC
(3.4)
N = Z helllonnelllZs s,
Be€
(3.5)

Ny = inf{HVT(uh — )72 : v € H'(T) and for all E € € there holds

/[U]ds:OifE§ZI‘and /vds:/uDdsifECFD},
E E E

=Y hil[0un/0s]| 7 (m)-

Ec&

In the first step of the proof, we define an auxiliary function v which allows us
to control the error by an energy integral.

Lemma 3.1. There exist a constant c12 = c12(Q) and a function w € H}(Q) with
(3.7) divw =€ and Hw“Hl(Q) < 012”€”L2(Q)~

Furthermore, the function v := ¢ ' c3cly e —w satisfies (with cy,ca from (1.4)-(1.5))

(3.8)

c2c? 1 _
2 2ler(e)|Fa0) + 7o) < [ (0= 0on) rex(v) du + ¢ cycty i
) 1 o

Proof. Since Q has a polygonal boundary, we can enlarge 2 to Q) such that the
open surface piece (or finite collection of pieces) I'y C 9 belongs to the interior
of the bounded Lipschitz domain 2. The function € is extended to ¢ by a constant
€0 = — [, edz/ meas(Q\ Q) so that [, édz = 0. The Stokes problem

N

(3.9) A —Vg=0 and divb=¢ in Q
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has a unique solution % € HE(Q)? and ¢ € L?(Q), which satisfies the a priori
estimate [GR, T, BF]

(3.10) 0]l 2q) < caslléll paqy < crallelizaey

with constants c;3 and ci4 that depend only on the geometry of Q) and Q, but not
on e. The restriction w := 1|q satisfies (3.7).
According to the definition of v, o, and o, we calculate

(3.11) /Q(cr —op) er(v)de = et cacd, /Q (A(e(u)) — A(er(up))) rer(e) dz

- cl_lcgc%Q/ e :divyedr — / (A(e(w) — Aler (un))) s ex (w) dz + |[€]|3 -
Q Q

The symmetry of A(e(u)) — A(er (uz)) and the estimates (1.5) and (3.7) yield

(3.12)

/Q (A(e(w) — Aler(un))) : e(w) da

c3c? 1
2212 ||5T(e)”%,9 -+ 5”6”%,0
Because divu = 0, || divr ell2.o = n1, and (1.4), (3.11)-(3.12), we calculate

(3.13)

< esller(e)l2.oll Vwllz,a <

csc 1 _
DL er (@) + lelBa < [ (0= on)zer@ et eidelam felan. O

Now we consider a Helmholtz decomposition of e7(v) from [CD] (see also [A,

Cal, CJ]). Recall Curl § = (88/0x2, —08/0x1) € L2 (Q;R*?) if B € H' () for
d=1,2.

Lemma 3.2 ([CD, FM]). There ezist o€ Hy, and 3 € H%(Q) with (Curl Curl )n=
0 on 'y satisfying

(3.14) er(v) = e(a) + CurlCurl . a.e. in Q.

Proof. We sketch a proof for convenient reading. Let a solve the elliptic problem
dive(a) = divy e7(v) with boundary conditions & = 0 on I'p and e(a)n = e7(v)n

on Iy, ie., [(e(e) —e7(v)):e(n)dz =0 for all n € Hp (). Since £(a) —e7(v) is
symmetric, the solution « satisfies

(3.15) /Q(s(a) —e7(v):Vndz =0 (n€ HLH(Q)?).

Hence, each row of £(a) — e7(v) is divergence-free and (e(a) — 7 (v))n vanishes on
T'x. Hence there exists some 8 € H*(Q)? with e(a)—e7(v) = Curl § (see [GR, Sect.
3] for proofs). Moreover, since £(a) —e7(v) is symmetric, Curl B:¢(n) = Curl 3: Vo,
and by integration by parts

(3.16)

0:/Curlﬁ:€(n)dx:— CurlBn-nds (ne Hp(Q)).
Q I'n

We conclude Curl An = 0 whence OB /0s =0 on I'y and so B is constant on each
component of I'y. If T'; is a connectivity component of I' that does not include I'p,
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then ﬂ = ﬁj is constant there and we deduce

(3.17) /F‘Bnds=[§j /FlndSZO

from the divergence theorem. Since I'p is connected, there is exactly one component
T’y that includes I'p.

The symmetry of Curlﬁ reads 32,2 = -ﬂAl,l, ie., divB = (0. The divergence
theorem on Q and (3.17) then show that for all j # 0

(3.18) O:/didem: Bnds.
Q

Hence, #n has a vanishing integral over all connectivity components of I' and is

divergence free. Thus, there exists some 3 € H?(2)/R that satisfies B = Curlg
[T, GRJ. O

The Helmholtz decomposition (3.14) of e7(v) from Lemma 3.1 leads to
cjcty 2 L2
(3.19) —2—||€T(€)||L2(Q) + Z”ean(Q) < Q(U —on):e(a)dz

+ / (o — op,) : Curl Curl B dx + ¢y 2chcty n?.
Q

The two integrals on the right-hand side in (3.19) will be estimated in Lemma 3.4
and 3.5 below. Therein, we require a Clément-type approximation operator [Cl, Ci,
BS] in a refined form (see also [CB, CV]).

For a regular triangulation 7 with set of edges £ we associate mesh-size weights
ht and hg, which are 7-piecewise and £-piecewise constant defined on 2 and the

skeleton | J & of all points on edges by hr|lr = hy for T € 7 and hg|gp = hg for
E € &, respectively.

Lemma 3.3 ([Ca2]). There ezists a linear mapping J : Hx(Q)? — S, bounded if
domain and range space are endowed with H'-semi norms, which satisfies

(3.20)
Ih7 (o = To)ll L2y + 1hg 2 — Te)lzye) < cis Vol o)
for all o € H5(Q). In addition, there holds for all R € L*()?

(3.21)
1/2
IR — Rz|2dx> .

The positive constants c15,c1 do not depend on the mesh-sizes hr and hg, but on
the shape of the elements only. O

/QR. (p—Tp)dr < ci6||VeollL2 (o) (

Z h% min
R,€R?

zek 2

The first integral on the right-hand side in (3.19) is studied in the next lemma.

Lemma 3.4. We have
(3.22)

/(o —op) : €(a) de < max{cis, c16} (ng + n§)1/2||Voz||Lz(Q).
Q
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Proof. Utilising (2.3), A :== Ja € S C V, a — A € H}H(Q), and elementwise
integration by parts, we infer

(3.23)
/Q(U—oh):e(a)dxz/ﬂ(a—ah):a(a—A)d:c
:/Q(divah+f)-(oz—A)dx—i-Z/E[ohnE](a—A)ds.

Ec&

Recall that [opng] is the jump of opnE across an interior element boundary F € &,

and is defined by g — opn on I'y and [opng] = 0 on I'p. From Cauchy’s inequality
and (3.20)-(3.21) we conclude

(3.24)
/ (0 —op)er(a)de
)

. . 1/2
< (0 2 12 i fdivon /=Ll v 37 hollownsllfe) IVl
z€ E¢c

< max{cs, c16} (M3 +13) /2| Va|zn. O

The second integral on the right-hand side in (3.19) is studied in the next lemma,
where c;7 will be characterised below in (3.28) as an analogue to ci5.

Lemma 3.5. We have
(3.25)

/Q(U —oy) : Curl Curl Bdz < ¢ ' Geaerr (nf +n3)Y? [lo = ol L2(e)-

Proof. Let a € H5(2) and b € H%(Q) define a Helmholtz decomposition of o — oy,
as in Lemma 3.2, i.e.,

(3.26) o —op =¢€(a) + Curl Curlb a.e. in Q.

Since (Curl Curlb)n = 0 on I'y we have L?-orthogonality of Curl Curl 8 and &(a)
and deduce from v := ¢ 'c3c, e — w and an integration by parts that

(3.27) cicylery / (0 —op): Curl Curl fdo = / Curl Curlb: e7(e) dx
Q Q
:/ up - Curl Curlbn ds —/ Curl Curl b : e (uy) dx.
T'p Q

Let B € Si1(7)? denote an approximation to Curlb as in Lemma 3.3 where the
role of the Dirichlet and Neumann boundaries is interchanged; here I'y acts as
the Dirichlet boundary, i.e., B € C(Q)?, Curlb = B on I'y. Recall that 0 =
Curl Curlbn = 8 Curlb/8s such that Curlb is constant on each component of I'
and so the interpolation indeed yields Curlb = B on I'y. As in Lemma 3.3 we have

(3.28) | Curl Bz + [lhg “/*(Curlb — B)|la.ue < c17 || D?b]ls-



1364 CARSTEN CARSTENSEN AND STEFAN A. FUNKEN

Note that Curl Bng = 0 on I'y and, furthermore, Curl Bng is constant on each
E € &. Thus, for v € HY(7)? as in Theorem 2.1,

(3.29) / uD‘CurandSZ/ v-Curl Bnds
T'p

T'p
+Z/ [’u]~CuranEds:/Vq—v:Curlea:,
Fee /BT o

where we utilised an elementwise integration by parts. From the symmetry of
Curl Curl b, (3.27), and (3.29), we infer

(3.30) cicy?ery / (0 —op): Curl Curl Bdz = / up - Curl(Curlb — B)nds
Q I'p

+ / Curl(B — Curlb) : Vyuyp dz — / Curl B: V7 (up —v)dx.
Q o

From Curlb = B on I' y and the integration by parts formula on the closed Lipschitz
curve (or curves of) I we deduce

(3.31) / up - Curl(Curlb — B)nds = / up - 9(Curlb — B)/ds ds
FD 1—‘D

=— Oup/0s - (Curlb — B)ds.

Elementwise integration by parts, Cauchy’s inequality, (3.28), (3.30), and (3.31)
result in

(3.32) cicycly / (0 —op) :CurlCurl Bdz < || Curl B2 || Vr(un — v) |2
Q

+ / [Oup/0s] - (Curlb — B)ds < c17 ||Dzb||2 max{ns, |Vr(up —v)|2}. O
UE

Proof of Theorem 2.1. Combining Lemmas 3.4 and 3.5 we obtain from (3.19) and
o= onllz < caller(e) ll2+ [l €ll2 and |[e(a) ||z < |[e7(e) [|2 that

c2c? 1
(3.33) %IIW(@H% + ZHéH% < max{cis, c16} (m3 +13)"/* ez (e)|2
+ e 3etacar(ni 4+ nd)? (callex(e) 2 + [l €ll2) + 1 2chets nf.

With Young’s inequality, the terms ||ez(e)||z and || €]z on the left-hand side can
be absorbed. This concludes the proof of Theorem 2.1. O

4. EFFICIENCY

This section is devoted to efficiency investigations whose aim is to prove the
converse estimate up to higher order terms. Some of the technical results of the

section are preliminary to the proof of reliability of the averaging techniques in the
subsequent section.
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Z 1
7T
3

I

FI1cURE 1. Coarse triangulation where the inner edge E violates
geometric restrictions

To indicate the efficiency of the a posteriori error bound (1.10) we follow Verfiirth
[V1] and refine a corresponding estimate in [DDP].

To cover the conforming-nonconforming scheme (1.8)-(1.9) as well as conform-
ing finite element schemes, we suppose that u; belongs to W = W, x W, where

the jumps on interior element edges or Dirichlet edges satisfy different continuity
conditions in each component:

41) W
(42) Wy

Il

{V e Ly(T):VE € &, [V] vanishes at the endpoints of E},
(V € Li(T) :VE € &, / V] ds = 0}.
B

I

Here, 1 < k and the jump on boundary edges is understood as [V] := 0 on T'y and
[V]:=up -V onTp.

According to the different role of the two components, we need different mild
restrictions on the coarseness of the mesh: Assume first that each connectivity
component of I'p (I'p is no longer necessarily connected) contains more than one
edge in €. Second assume that each edge E ¢ I' has at least one endpoint which is
an interior node (see Figure 1 where the second condition is violated).

Suppose that up € C(I'p)? satisfies up|p € H*(E)? for all E € £ with E C I'p,
and write 0F'up/0s™ for the £-piecewise derivative of up on I'p with respect to
the arc-length. Recall that Zup € C(I'p)? denotes the E-piecewise affine nodal
interpolant to up on I'p (i.e., Zup(z) = up(z) for all z € N NT'p, and Zup|g is
affine on E € £ with E C T'p). Let fr € So(7)? be the L?-projection of f on
So(7)? and let g¢ denote an E-piecewise polynomial approximation to g on I'y.

Theorem 4.1 implies the estimate (1.12) as a particular case.

Theorem 4.1. Let (u,p) € H*(Q)? x L%(Q) solve (1.1)-(1.3), (un,pn) € H*(T)? x
L2(2) solve (1.6)-(1.7), up, € W, and set oy, := A(er(up)) — pn L. Then there
ezists an h-independent constant cig > 0 such that, for oll T € T and the patch
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wr:=U{T"eT: TNT €&UT} of neighbouring elements

(4.3)
> he(llownslliz gy + 10un/0s]l12 )
E€EAECHT
< c1g (v=u;n£nrp lez (un = V) 172 )
+  inf (lon =730, + BB dive(on — )3 0p)

TE€H (div;wr)?
+ 10?9 = 9012 (0w rmowm) T BRI = 7132 00m)
+ 11 *0(up — Tup) /05 320 proun) )-

In particular, we have the efficiency estimate
(4.4)

Y he(llownsllism + 10un/0s)7a )

EcENECOT
+ h%w | f+divon “%2(T) + || divup “2L2(T)

< 1o (Jlex (u = n)aumy + 1P = PlEaguny + 10800 = 98020 ynouon)
BB = Fr3agm + 11 20un — Tun) /05 3a(r proun)-

Remarks 4.1. (i) The constant c;g in Theorem 4.1 depends on the shape and on
the degree of the finite elements (not on their diameters).

(ii) The condition uy € W is satisfied for all conforming finite element methods
as well as for the conforming-nonconforming scheme (1.6)-(1.7).

(iii) The compatibility condition in (4.1) could be further relaxed. The proof
shows that any compatibility condition which guarantees an affine function ey - [v]
vanishes is indeed sufficient.

(iv) The mild restrictions on the mesh are violated in the example indicated in
Figure 1. Note that successive red-refinements cannot change that the top trian-
gle can rigidly move around the midpoint of E. A green-refinement of F in the
top triangle cures the failure (see, e.g., [V1] for the definition of red-green-blue
refinement).

(v) In corresponding results in [BB, CJ] the error term || V(u — up) ||2,0, arises
which is replaced here by the Green strain error || e(u — up) ||2,0,. For conforming
schemes, u — up, € H} () and this improvement is not important since Korn’s in-
equality provides global equivalence. For nonconforming schemes, Korn'’s inequality
is not available [FM]. For the conforming-nonconforming finite element scheme with
(1.8)-(1.9), Korn’s inequality is globally available for up and u but not necessarily
for u — up. (The different statement in [BB] is still unproven.)

The remaining part of the section is devoted to the proof of Theorem 4.1 preceded
by several technical lemmas.

The first lemma provides a version of Korn’s inequality (certainly known to the
experts but not easily found in textbooks).

Lemma 4.1. Let RM(Q) denote the rigid body motions in R (d

= 2,3). Then,
| - oy and || e(-) |2y are two equivalent norms on H*(Q2)*/RM(Q)
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Proof. The standard version of Korn’s inequality is the estimate
(4.5) I lle+ 19 Y2 < eao (1 - lla + 1) ll2) in HM (@)
and can be found in textbooks. The main point in the lemma is the related estimate

4.6 i - <
(4.6) min o =rlhe <enl)s
for v € H*(Q)?. We sketch an indirect proof for convenient reading. If this inequal-
ity was false, we could find a sequence (w;) in H'(€)?/RM(Q) with

Jim fle(wy) o =0 and  min flw; v e =L

Banach-Alaoglu’s theorem yields a weakly convergent subsequence in H*(2)¢ and
by Rellich’s theorem there exists a strongly convergent subsequence (v;) in L%(2)4.
Hence we may and will assume without loss of generality that there exists a weak
limit v in H*(w)? with lim;_, || v —v; ||2 = 0. Since || (") ||z is sequentially weakly
lower semi-continuous, we deduce £(v) = 0, ie., v € RM(Q). Korn’s inequality
(4.5) shows

(4.7)

1= re712n/i\}11(ﬂ) lvj =72 <[ V(v; —v) |12 < e (\\6(%' —v) 2+ lv; —v ||2),

but the right-hand side in (4.7) tends toward zero. This contradiction proves (4.6).
We omit the proof of the remaining assertions. |

Lemma 4.2. LetTy,..., Ty € T be a sequence of neighbouring elements such that
E=T;NTjs1 € € is an edge which is not parallel to the x1-axis. Then, all T € W
with rr, € RM(T}), j=1,...,J are rigid, i.e., 7 € RM(U;}:l T;).

Proof. Tt suffices to prove the assertion for J = 2; the general case follows by
induction. Consider a common edge E of two distinct neighbouring elements T}
and Ty where there exist real numbers ar, br, cr with

(4.8) r(z) = (ar — cr o, by +cray) forzeT.

The condition (4.1) shows that the first component [r1] of the jump [r] of r vanishes
at two distinct points. In case F is not aligned with the z;-axis, this shows that the
affine function [ry] vanishes, i.e., ar, = ar, and ¢y, = cp,. Condition (4.2) implies
that [ro] vanishes at the midpoint of E. Knowing cr, = cr, already, by, = bp,
follows from this and (4.8). Thus, if E is not aligned with the z;-axis, [r] =0, i.e.,
T GRM(Tl UTQ). O

Lemma 4.3. Let w, be the patch of 2 € N'. Suppose that either z is an interior
point of 0 or that z does not belong to exactly one edge E € & parallel to the x| -awis

(cf. Figure 1). Let r € W such that r|p € RM(T) for all T € T with T C ;.
Then r|,. € RM(w;).

Proof. In two dimensions, there are either zero, one or two edges F C w, with
E C R x {2}, where “E T w,” stands for all edges I € £ with 2 € E. If there is
no such edge, the assertion follows from Lemma 4.2.
In case there is one such edge F C Rx {23} and z is an interior point, Lemma 4.2
reveals 7 € RM(w, \ {E}) and, since the set w, \ {E} is connected, 7 € RM(w;).
In case there are two such edges E; and Fy C R x {23} we find that r is a rigid
body motion on either of the two components of w, \R x {22}. The jump [ro] across
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E; C R x {22} is affine on R x {22} and vanishes at the midpoints of E;. Hence,
[ro] = 0. From this and [r;] = 0 we then deduce r € RM(w,). O

Lemma 4.4. Let w, be a patch of z € NNT'p such that T'p Now, = E, U Ey for
two distinct edges Fq, Fo € £ which are parallel. Suppose up =0 and r € W with
er(r)=0onw,. Thent =0 on w,.

Proof. Lemma 4.2 shows that r is a rigid body motion on each connectivity com-
ponent of w, \ R x {z3}. If there is no edge F with z € F parallel to the z;-axis,
then r is a global rigid body motion which is zero at the midpoint m; of F; and so
r = 0. The same conclusion can be drawn if F; and Fy are parallel to the x;-axis.
In the remaining case, E; is not parallel to the z;-axis but possibly one other edge.
As in the proof of Lemma 4.2 we deduce from the boundary conditions in W that
7|g; = 0. Hence, r = 0 on that component of w, \ R x {2}, to which E; belongs.
E; and FEs belong to different components and so r = 0 on w,. O

Lemma 4.5. Letw, be a patch of z € N which is either an interior node or belongs
to a straight part of T'p in the sense that {z} = F1 N Fy, Ey, Es € £ for parallel
Ey,E; C T'p. Then, there exists an h-independent constant cos > 0 such that for
all v, € W,

@9) (Y helloon/os)2am))

ECw,
< Co9 <|| hé/z(?(uD — IUD)/as ”L2(Fpﬁawz) + v:ui,?ofn r || E(’Uh — ’U) HL2(wz))~

In the infimum, “v = up on T'p” stands for all v € H'(w,)? if z is an interior
node and otherwise for allv € H'(w,)? with v|g,ur, = uD|E,UE,-

Proof. In the first step, we prove the lemma for the homogeneous case up = 0. The
left- and right-hand sides of (4.9) are semi-norms on the spaces

(4.10) C. =W, NHp(w,) CW, :={V],. : VeW},

where H}(w,) := H'(w,)? if 2 is an interior node and H},(w,) = {v € H (w,)*:
v=0on FyUFEy} if z € F1UF, CT'p. We claim that the right-hand side of (4.9)
is a norm on W, /C,.

Suppose that v, € W, satisfies inf,c 1 (. | €7 (vh —v) [[£2(w.) = 0. Then, there
exists a sequence (v;) in H}(w.) with lim;_,o || €7 (vh — v;) |2(w.) = 0. Hence,
e(v;) is bounded in L?(w,) and so is (v;) in Hp(w,)/RM(w,) owing to Korn’s
inequality in the form of Lemma 4.1. Banach-Alaoglu’s theorem yields a weakly
convergent subsequence (vy) with weak limit v in H'(Q)2. Then || e (v, —) |20, =
0, and so r := vy — v belongs to RM(T) for all T € T with T C @w,. Note that
v = vy — r is a piecewise polynomial in H%) (w;) and sov € C, and r € W,.

For z ¢ T'p, Lemma 4.3 shows that 7 is a rigid body motion on w, and this
implies v, = r+v € C,. If z lies on the Dirichlet boundary, Lemma 4.4 shows r = 0
and so vy, € C,. Thus in any case v, = 0 in the quotient space W, /C,.

The left- and right-hand sides of (4.9) are norms on the finite-dimensional space
W, /C. and hence equivalent. This proves (4.9) with a constant coy that depends
on w, provided up = 0. A scaling argument shows that the weights hp are chosen
properly so that cos is independent from A, but merely dependent on the shape of
the elements and so the shape of the patch.
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In the second part of the proof, we have z € I'p N E; N Ey and allow up # 0. We
extend the nodal interpolant Zup to 2 by taking the remaining nodal values equal
to zero. Then, Zup € S'(7T)?. Let ¢; be the nonconforming nodal basis function
related to the midpoint m; of the edge £;. Then the discrete function

wp, r=vp — Tup — a1y ez — az Pz e,
4.11 ‘
( ) aj:=—6—2~~/ (up —Zup)ds, j=1,2,
he; Jg,

satisfies the compatibility conditions for homogeneous Dirichlet data as considered
in the first step of this proof. Hence, we obtain in particular

(4.12) hil? Nlown /0s|a,m, < czxinf ez (wh — w) 2.
weHE (w2)

D\Wz
As in the proof of (2.11) and similar to (2.9) we have
(4.13) laj| < || b O(up — Tup)/s|o.m,, §=1,2.

Note also that with |J € denoting the skeleton of all points on an edge, we have

(4.14) hil |06 /05 o,y + || VTt 2. < cas.-
Combining (4.12)-(4.14) we conclude
(4.15)

| 0(up —vn)/0s |l2,k,

< || 8wn/0s |2, + || Oup — Tup) /85 |lz,5, + cas(larl /A + lasl/h i)

< caohp'? inf ez (vn —w — a1 ea — az e €2) |2,
7 w=Zup on I'p

+ ¢4 || O(up — Zup) /05 ||2,1 pnow.

Senhp” it ler(on ~w)llaw, + e Oup — Tup)/0s |2 rono.

To change “w = Zup on I'p” to “w = up on I'p” in the infimum, we will prove
that

(4.16)

inf le(w) ll2w, < 26l he/> B(up — Tup) /05 2, prow.

’LU‘—‘UD—IUD on FD

Since up — Zup vanishes at the endpoints of each edge Fj, it suffices to prove for
an edge £ = E; of T' € T that

(4.17)
inf le(w) |l < a6 hil? || O(up — Tup)/ds |2k

’LUZUD—IUD on E

Several explicit constructions of sufficient w are possible. For instance, let w &

H'(T)? be the harmonic extension of the boundary values w = up — Zup on E
and w =0 on 0T \ E. Then,

(4.18) | Vw 2,7 < oz [|wllg1/207)-

From a characterisation of the trace space H'/2(9T) by interpolation of H'(9T)
and L?(0T) we deduce

(4.19)

1/2 /2
1wl zrzgor) < casllw Iy 5 orllwllar = eas | w s gllwllyz
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With Young’s inequality we infer from (4.18)-(4.19) that
(4.20) |V llor < cao (h) | Bw/ds |lo,m + b2 w |2, 5).-

A transformation argument shows that the constant cag is hg-independent and only
depends on the shape of T'. From (4.20) and a standard estimate of w = up —Zup,
we deduce (4.17) and then (4.16).

The remaining terms such as thE/Q l[0vn /0s]||2,r for an inner edge in w, can be
treated similarly utilising an estimate for hle/Q 0w /0s]||2,r as in (4.12). We omit
the details. 0

Lemma 4.6. Let wg :=J{T' € T : E C T} denote the neighbourhood E € & with
E ¢ TU'p. Then, there exist hg-independent constants csg, 31, C32,C33 such that

(4.21)

hil*llon nslllee < eso inf (Hom ~Tll2ws + he|ldivr(on — T)Hz,wE)
TEH (div;wg)?

if E is an inner edge. If E C Ty and wg = Ty for some Ty € T, there holds, for
each gg € Py(E),

(4.22)
hif*lonnz — gelos < ca_inf (llon = rllars + il divr(on =)l ),
(4.23)
h*llonne — gllae < hi’llge — glla.

+ e it (Jlon = lae + esshi| divron — Do, )

where in the infima in (4.22) and (4.23), “Tn = gg” and “Tn = g” stand for all
functions 7 € H(div;wg)? with 7n = gg and ™n = g on E, respectively.

Proof. The proof follows [V1] and considers the T-piecewise quadratic bubble func-
tion bg, for the edge E C 0T'; bg vanishes on 0T\ FE and is normalized by maxbg = 1.

The norms || - |2,z and ||bjlg/2 - |l2,z are equivalent, with equivalent constant caq,
on the finite dimensional space which [0 ng] belongs to. Let E € £ be an in-

ner edge, £ = Ty NT; for some T1,T, € 7. Then using the extension operator
P: C(FE) — C(T1 UTy) of [V1] and

(4.24) {V(pP(onng)): 7+ beP(lonng]) - divr}dz =0,

wE
(owing to integration by parts) we infer
(4.25)

llonnzllfs < cas [ buP(onns) - ownslds

= C3q {V(bEP([O'h nE]))(O'h—~T)+bEP([O'h TLE]) diVT(O'h—T)} dx.

WE

Cauchy’s inequality, the inverse estimate
IV @eP(onne))lzws < cashz IbeP((on nE])ll2,ws,
and

1b£P ([0 nE))||l2ws < csshy lllon ez
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lead to
(4.26)

W2 \lonnglllee < caacso{ casllon — 7

2w+ helldivr(on — 7)ll2w, -
The proof of (4.21) is finished. The same arguments prove (4.22) for an edge on the

boundary I'y as well by straightforward modifications. We omit the details which

lead to (4.22) and mention in the proof of (4.23) only that instead of (4.25) we now
study

(4.27) opne — 9EH§,E < 634/ bpP(onne — gg) - (onnp — gg) ds
E

< 034/ bEP<0h nE—gE) . (Uh—T) ng ds +634/ bEP<Gh ng —gE) . (g—gE)ds
E E
and integrate by parts only in the second to last term. O

Proof of Theorem 4.1. We prove (4.3) by combining the estimates of Lemma 4.5
and 4.6. One needs to notice carefully that the conditions on the mesh allow, for
any edge E even on the boundary, the choice of some endpoint z € N such that F
is involved in the patch-oriented estimates.

Notice that v = u and 7 = ¢ can be included and that A is Lipschitz continuous.
To prove (4.4) it remains to observe (u is divergence free)

(4.28) | divunllar < ler(u—un)ll2,r
and estimate the term div o, + f7 following [V1]. To do so, consider the nonnegative
cubic bubble function by on T' € T with max by = 1. Then, the norms | - |2, and

Hbflp/ 2. o7 are equivalent on the finite dimensional space to which divoy + fr
belongs, and so

(4.29)
¢z || divon + frlf3 T

< /T br(divon + fr) - (divion — o) — f + fr) do

< /TV(bT(div on+ fr)) : (op — o) dz + ||divoy, + friarllf — frier

<NV (bp(divon + fr)ll2zllo — onller + | divon + frllezllf — frller.

Utilising the inverse estimate ||V (br(divoy, + fr)ller < csshy'||divon + frllar.
we obtain

(4.30)
hrl|divoy + friler < csressllo — onlle,r + csrhr || f — frler. O

5. AVERAGING TECHNIQUES FOR A POSTERIORI ERROR CONTROL

The ZZ-estimator [ZZ] and estimators often based on gradient recovery tech-
niques can be justified on arbitrary shape-regular meshes by the refined estimate
of the previous sections. The first result shows the reliability of low order con-
forming schemes; below we discuss estimators for the lowest order conforming-
nonconforming finite element scheme (1.8)-(1.9).

Let (u,p) € HY(Q)? x L?(Q) solve (1.1)-(1.3) and let (up,pp) € W with k =1
satisfy (1.6)-(1.7). As in Stokes’ problem suppose that A maps deviatoric strains
onto deviatoric ones, i.e., tr A(E) = 0 for all E € R2%?2 with tr E = 0.

sym
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Let N* denote the set of all z € N which are either free nodes or belong to
two aligned edges on I'p. If z € N* NTp such that Tp N Ow, = E1 U Ey =: v,
for two aligned distinct edges Fq, B2 € € and such that there exists a third edge
E5 € E\{F1, E2} through z and parallel to the x;-axis, then for some interior node
¢ € N with E3 = conv{z,(} C R x {22} (e.g., ¢ = ((2) as in Theorem 2.1) we
define Q, := w, Uwe. In all remaining cases of z € N'* we define 2, := w, and
Yz = @

Theorem 5.1 implies the estimate (1.13) and the reliability of (1.14).

Theorem 5.1. Let (u,p) € H(Q)?x L?(Q) solve (1.1)-(1.3) and (un,pn) € H*(T)?
x L2(Q) solve (1.6)-(1.7). Suppose that I'p is connected and up € C(I'p)NH(I'p)
is piecewise H*(I'p) in the sense that upl,, € H*(v.)* for z € N* NT'p.

Then, there exists an h-independent constant csg > 0 that depends on the shape
of the elements and the patches (w, : z € K) only such that

(5.1) ez (u —un)llz2() + P — pallL2 (o)

. 1/2
: ( 2 (Lcomin | lon =7 B + 1 (g = 72 m) [ace o)
zEN* #

1/2 1/2
2 .
+ hi/ O%up/0s* \\%2(%06%))) +c7 (Z fIIlel]%{]Q | hr(f — f2) ||2L2(Qz)>
zeK 77

Moreover, suppose g € C(T'n)? is E-piecewise in H'(Un)?, i.e., glg € H'(E)? for
E € & with E C Tn. Assume that o € SY(T)?*? satisfies g(z) = o} (2)ng(z) for
each endpoint z of an edge E on T n. Then,

(5.2)
llez (v —un)ll2) + P — Prllz2co)

< 39 <|| on —0h |2 + |l hiﬂaéup/@ﬁ ll2(rp) + |l hi/Qasg/aS HL2(PD))

) 1/2
ter (3 min [1hr(f = £) ) -
zek’”?

Remarks 5.1. (i) If g is E-piecewise in H?(I'y)?, the perturbation term th/Qﬁg/ang
in (5.2) can be improved to || hg/28§g/852 Il2.

(ii) The discrete Neumann boundary conditions on the nonsymmetric o} can
be satisfied exactly even at corner points (with two different normals); see (6.2.1)-
(6.2.i1) below for details.

(iif) The choice of the remaining degrees of freedom in o} is arbitrary: any
averaging scheme is reliable. The efficiency of the averaging process is a different
topic and has to be checked separately.

(iv) It is interesting to notice that the higher order terms in the reliability es-
timate depend on the smoothness of the data while the the higher order terms in
the efficiency estimate depend on the smoothness of the exact solution.
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Lemma 5.1. For any z € N* there exists an h-independent constant cqg > 0 such
that, for allv, € W (for k=1),

63 (X helow/oslli)

ECQ,

< ey (1 h*0%(up = Tup) /05 3o,y + min &(on = Vi) = 7 2 ).
hsTh

In the minimum of (5.3), Vi, is arbitrary in Sp(T|q.) == {V € C(.)*NS* (T |q,)?
V =0 onv.} and 7, is arbitrary in S*(T|q.)**% = {(rjr) € C(Q,)>*% : VT €
T, 7jilr € Pi(T) provided T C Q,}.

Proof. In the first step of the proof we consider up = 0 and show that the
right-hand side of (5.3) is a norm on the space W,/C, from (4.10). To check
definiteness, suppose that v, € W,, Vi, € S5 (Tq.), and 75, € S (T |q. )?*? satisfies
Trn = e7(vy — V3) and so the T-piecewise constant function e (v, — V4) is continu-
ous, where it is constant on €,. Thus we can find an affine mapping Az + b such
that 7(x) := vy (z) — Vi(x) — Az — b satisfies er(r) = 0 on Q, ie., r|p € RM(T)
for all T € T with T C .. The compatibility conditions on the edges for v, imply
the same for r and so Lemma 4.4 shows r € RM(w;) if z is an interior node or
if no edge F C w, is parallel to the zj-axis. In the case that z € I'p we have
I'p NOw, = E1 U By for two aligned distinct edges 1, Es € £. If they are parallel
to the z;-axis we have r € RM(w,) from Lemma 4.4. If there exists another edge
E3 = conv{z,(} C R x {23} we have r € RM(w¢). Since r is the same rigid body
motion on both elements joining F3 we find r € RM(),) using Lemma 4.2. The
interior jumps in the left-hand side of (5.3) vanish in any case. The boundary con-
tributions vanish as well since the affine function v;, — V3, vanishes at the midpoint
m; of E; for j = 1,2 and so on the straight line through ..

We have seen that the left-hand side of (5.3) vanishes if the right-hand side does.
A compactness and a scaling argument concludes the proof of the lemma if up = 0.

In the second part of the proof, we have z € I'p N Ey N Ey for two aligned distinct
edges E; = conv{z,(;} C I'p, j = 1,2, and allow up # 0. Extend Zup (prescribing
remaining nodal values) to Zup € S*(7)? and define the affine functions

C2—C1

(5.5) as(z) := %—Tf&ﬁ”) sz es-upds+ %1—) fE1 es - up ds.

(54)  axe) = G ey (G) + L2pEr ) e up (),

The discrete function
(5.6) wy, = vp — (e1 - Zup) ey — ag eg

satisfies the compatibility conditions for homogeneous Dirichlet data considered in
the first step of this proof. Hence, we obtain in particular, for j = 1,2,

(5.7) W 0w/ Bslla.5, < cza min || e(wn — Vi) = 7 2.
hsTh

Notice that 7, = £(a; e1+as e3) is constant and so allowed in the minimum in (5.7).
Hence we may replace wy, in (5.7) by @y, := wp, +aq €1+ ag ea — V), where V), is such
that (a1 — ey - Zup)e; — Vj vanishes at all nodes different from z (a1 —e1 - Zup
has zeros (1,(, by construction). This shows wp, = v + (a1(2) — €1 - up(2)) g, e1
with ¢, being the nodal basis function at 2. From ||V, ||2 < ¢41 and a triangle
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inequality we deduce

min || e(wp — Vi) — 7 |l2,0.
Vi, mh
(5.8)

< l1/11'13 | e(vn — Vi) — 7 ll2.0. + carlar(z) —e1 - up(2)].
h:sTh

As in (4.15), we infer
(5.9) hi| 0(up —vn)/0s |25, < hif’|| Own/0s |2k,
+hil?|| Gey - (up — Tup)/0s ||a,m, + byl || 0(az — €2 - up)/0s ||2,5, -
Standard arguments in one dimension show
(5.10) aa(2) — e1 - up(2)| + byl || Ger - (up — Tup)/0s 2,5,
-+ h}ffII O(az —ez-up)/0s|la e, < caall h§/232(up — Tup)/05* ||2.6,0m, -
Combining (5.7)-(5.10) we conclude that (5.3) holds. O

Proof of Theorem 5.1. Some terms in Theorem 2.1 simplify because uj, is 7-piece-
wise affine. For instance, divy o, = 0 and divy u, = 0. The term inf, |V7(up —
v)|l2 can be bounded as in (2.7) of Remark 2.1. The remaining edge contributions
are estimated with Lemmas 4.6 and 5.1 (with V;, = 0) in a manner similar to the
proof of Theorem 4.1. In this way, we obtain

(5.11) ller(u—un)ll3 + Ip = pall3 < 7 Z meln | Az (f = f2) H2 Q.
2eK

e 30 (e o= e lin, 20 divr(on =) o,
zeN™

- 1/2 3/2

Fllerun) = 7 B, + 15520~ 721) Bryoow., + | 1202un /05 131 pea.)-
An inverse estimate shows for one summand in (5.11) that

(5.12) hell dive(on = 72) 2.0, < lon = 72 [l2.0.-

The equivalence of norms and a scaling argument for the h.-independent constant
c45 > 0 shows for 7-piecewise constants Lo(7 |q,) and the continuous 7 -piecewise
affine functions S*(T|q.) that, for all a € Lo(7 |, )**2,

(5.13)
cas min_ [ja =720, < min la—=Bllao. < min_ [a—"vlzq,-
YERZS A BESU(Ta,)iim YERZSA
A Cauchy inequality and (1.4) reveal that for all o, 5 € R?;ﬁz,
(5.14) exlo— Bl < V(@) — AB)] < o - .

Owing to monotonicity arguments, the mapping A is a bijection on ]Rg;j% and so
we deduce from (5.13)-(5.14) for the piecewise constant ez (uy) that

(5.15) min e (un) — 72 ll2,0. < e1 min_[ler(un) —7l20.
TZESI(TIO )gym vy sym
< min_ || A(er(un)) — A() la,0. = min || A(er(un)) — v ll20.
YERZ YERZXZ
<o min | Aler (un)) — 7 ll2.0.

TE€SU(Tla,)2rm
=cp min | dev(on —71) l2.0. < cis min _|[on —7h 2.0, -
Thesl(TlQ )sym Thesl(Tlﬂz)s;m
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Here we used dev A=A—tr(A)/2 I and, in the second to last step, that A(er(uy))=

oy, — pp I is pointwise almost everywhere deviatoric (since 0 = divy u = treg(up))
and so is the optimal 7.

A combination of (5.11), (5.12), and (5.15) concludes the proof of Theorem 5.1.

O

6. NUMERICAL EXPERIMENTS

In this section we report on the numerical performance of the two a posteriori
estimates established in this paper (Theorems 2.1 and 5.1) and give two strategies
to refine a given mesh automatically.

The proposed estimator in Theorem 5.1 is based on a function o} € S*(7)?*?

which satisfies g(z) = o} (2)ng(z) for each endpoint z of an edge £ on I'y. We
define

(6.1) oj = Z Z.0np;,
2eN
where T : L2(Q)%*? — SY(T)?*? for z € N'\T'y is, with f o4 dz denoting the
integral mean of o over §2,,
I.on ;:][ opdr.
w

z

For z € 'y we distinguish between the following cases (i) and (ii) to fulfill the
discrete Neumann condition g(z) = o7 (2)ng at z.

(6.2.1) In case z € Ey N Ey for two distinct edges Ey1, By C I'y with linearly in-
dependent outer unit normals ng, and ng, on F; and Es, respectively, we choose
T.0p to be the unique solution ( £t Z12) of the linear system

T21 T22
nig, MN2E 0 0 T11 glIE1(’z)
0 0 nmip nem iz | _ | 92|E(2)
N1E, N2.E, 0 0 Ta21 g1 e, (2)
0 0 niE, MN2E, Ta2 92| E, (2)

(6.2.i1) In the remaining cases z € Ey NI'p or z € Ey N By with two parallel
outer unit normals ng,, ng,, we choose tg, to be the unit tangent to 2 at z that is

perpendicular to ng, , and let Z, oy, be the solution ( §11 $12) of the uniquely solvable
System

ne, nN2E 0 0 11 gﬂlEl Ez;
0 0 nNi,E. M2,E T12 . 2|Ey

tl,Ez t2,E2 0 0 o1 - J(‘wz (Uh,ll, Uh,12) dx tEl
0 0 tlyEQ t2,E2 Too

f (On21,0n,02) dz ) tE,
In the error indicator nz r this amounts to, for each T € 7,
(6.3) nzr = llon — opllz(r) -

Since the symmetric formulation with P? x Py-finite elements is unstable for the
conforming and the nonconforming case, we considered the conforming-nonconform-
ing scheme from (1.8)-(1.9).

The implementation is performed on triangles in Matlab in the spirit of [ACF]
using analytic formulae in the calculation of the stiffness matrix. Since A(a) = 2u«



1376 CARSTEN CARSTENSEN AND STEFAN A. FUNKEN

in (1.2) is a linear operator in our examples, the linear system of equations can be
solved directly. In order to approximate the right-hand side for a given function
g € L*(I'y)?, we compute fFN gup ds via a three-point Gaussian quadrature rule
on any edge E. The Dirichlet boundary conditions are implemented as in Remark
2.1(viii).

In the comparison of uniform mesh-refinement with adaptive refinement tech-

niques we use the following adaptive Algorithms (Ag) and (Az). Both algorithms
are different in the error indicators only.

Algorithm 6.1. (Ag) resp. (Az) (a) Start with a coarse mesh 7p, k = 0.

(b) Solve the discrete problem with respect to the actual mesh 7.
(¢) Compute nr for all T' € 7, where, for (Ag),

n% =g 1 = hp|V a0 + Z he(IEnelleg) + 200U /08]| 22 x))

E€ENECAT
and, for (Az), with an averaged function o of the discrete stress field o}, as
in (6.1),

nr =nzr = |lon — ohlle ().

(d) Compute a given stopping criterion and decide to terminate or to go to (e).
(e) Refine the element T (red refinement) provided,

1
— < .
9 q{l}ea% nr > nNr
(f) Refine further elements (red-green-blue refinement) to avoid hanging nodes.
Define the resulting mesh as the actual mesh 731, update k and go to (b).

Remarks 6.1. (i) Details on the so-called red-green-blue refinement strategies can
be found in [V2].

(ii) Stopping criteria for termination in step (d) can be based on ny :=
(X rern3)t/2. For instance, we can terminate in (d) if nz is less then a cer-
tain percentage of ng,. If f is sufficiently smooth and the mesh is sufficiently fine,
1z might be regarded as a very good guess for the exact error.

(i) Utilising the initial mesh displayed in Figure 2, Algorithm (Ag) (resp. (Az))
generates a sequence of meshes which satisfy the assumptions of Section 4.

Example 6.1. The first numerical example for the Stokes problem is on the L-
shaped domain  := (—1,1)%\ [0,1] x [~1,0] with f = 0 and A(a) = 2« [V2]. The
geometries of 2, I'p and I'y are depicted in Figure 2, where 7y is shown as well.
The boundary values up, g are taken from the exact solution (u,p) which reads, in
polar coordinates for o = 856399/1572864 ~ .54448, w = 37/2,

u(r, ) =r* ((1+ &) (sin(ep), — cos(p) )w(e) + (cos(i),sin(p))wy (1)) ,
p(r, ) = =7 ((1+ a)?wy () + wepy (¢)) /(1 = @),
w(p) =(sin((1 + a)p) cos(aw)) /(1 + @) — cos((1 + a)y)
— (sin((1 — @)e) cos(aw)) /(1 — a) + cos((1 — a)).

A plot of the mesh 79 generated by Algorithm (Ag) as some magnified detail
near the re-entrant corner (zoom of (—0.1,0.1)2) is given in Figure 3 and shows a
high refinement of the mesh near the singularity at the origin.

The resulting improvement of the convergence is outlined in Figure 4, where the
error ey := ||2e(u —un) — (p—pn) Il 12(q) is plotted versus the number of degrees of
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IN
; K
T -
N K
FIGURE 2. Initial mesh 7j of the FIGURE 3. Mesh 79 and magni-
domain  and boundary I'p, resp. fied detail at the re-entrant cor-
I'y in Example 6.1. ner in Example 6.1.

freedom N on a log/log-scale. (A slope —1/2 in Figures 4 and 5 corresponds to an
experimental convergence rate 1 owing to N oc h~2 in two dimensions.) Figure 4
shows the convergence rates for the uniform refinement in comparison with the
mentioned adaptive Algorithm (Ag) or (Az); eta_R (eta.Z adapted) corresponds
to ng for a sequence of meshes generated by Algorithm (Az). According to the re-
entrant corner, the uniform refinement yields a convergence rate of approximately
0.544 which coincides with the theoretically expected rate. The adaptive mesh-
refining Algorithms (Az) and (Agr) improve this experimental convergence order
to 1 which is expected to be optimal for V; x Vs-elements.

In Table 1 we displayed the errors and the bounds for different meshes computed
with uniform refinements. Here, N is the number of unknowns, ey is the error-norm
(evaluated by using a 7-point Gauss quadrature formula of order 6 on each element),
and ng (resp. 7z) is the computed upper bound of the a posteriori estimate.
From Table 1 and Figure 4 we observe that the quotients ng/eny (resp. nz/en)
remain bounded from above in agreement with our theoretical results. Moreover,
the quotient of overestimation nr /ey is approximately 2.5 for uniform refinements
(Table 1) and becomes slightly larger (a 3.3) for the adaptive strategies (Ag) and
(Az). The error estimator 7z estimates the error asymptotically exactly for uniform
refinements and both adaptive strategies which could result from local symmetries

TABLE 1. Errors ey and error estimates ng, 1z for uniform meshes
of Example 6.1.

N eN 1R nr/en nz nz/en
45 5.1346 || 9.4007 | 1.8308 || 4.8630 | 0.9471
161 4.0600 || 8.7255 | 2.1491 || 4.0150 | 0.9889
609 2.9155 || 6.8511 | 2.3499 || 2.8915 | 0.9918
2369 2.0357 || 4.9026 | 2.4082 || 2.0232 | 0.9939
9345 1.4075 || 3.4146 | 2.4260 || 1.4003 | 0.9949
37121 | 0.9690 || 2.3575 | 2.4327 || 0.9646 | 0.9954
147969 | 0.6658 || 1.6219 | 2.4356 || 0.6629 | 0.9956
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e eta_R (uniform)
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H Error (uniform) -8-- X
= eta_R (eta_R--adapted) x
g eta_R (eta_Z--adapted) -& - 05
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FIGURE 4. Errors ey vs N for uniform and adaptive meshes of Example 6.1.

eta_R (uniform)
eta_Z (uniform) -+--
eta_R (eta_R--adapted) -B--
eta_R (eta_Z--adapted)
eta_Z (eta_
eta_Z (eta_Z--adapted) -* -

A Posteriori Error Estimate

1000 10000 100000
Number of Unknowns

FIGURE 5. A posteriori error indicator ng and nz vs N for uniform
and adaptive meshes of Example 6.2.

in the mesh and superconvergence. Preasymptotically we obtain by Algorithm (A
meshes with slightly smaller errors ey and quantities ng and 7z. This numerica
example supports the assertion that the estimates are reliable and efficient.
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FicURE 6. Mesh 75 and magnified detail at re-entrant corner of
Mesh 7y of Example 6.2.
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F1GURE 7. Approximation to streamlines based on 775 of Example 6.2.

Example 6.2. Finally, we report on a benchmark example. Here, we consider the
backward facing step with initial mesh and a magnified detail at re-entrant corner
after nine iterations using Algorithm (Az) as plotted in Figure 6 (cf. [BW]). Here,
we choose A(a) = a/50. Neumann boundary conditions are g := (68, (2y—3)/1100)
forx = —2,1 <y <2andg:=(17,(1 — y)/4400) for z = 8, 0 < y < 2. On the
remaining boundary we define homogeneous Dirichlet conditions.

In Figure 5 we plot the a posteriori error estimates nr and 7z for uniform
and adaptive meshes. The convergence rate of ng and nz is approximately 1 for
the adaptive meshes and 0.66 for uniform meshes. As expected, the a posteriori
estimates nr and 7z decrease faster for adaptively refined meshes with an optimal
convergence rate. If we supposed that 7, is almost exact, then the error estimator
nr would overestimate by a factor =~ 3.1. The quantities nr and nz are smaller on
meshes obtained by Algorithm (Az) than Algorithm (Ag).

The approximate streamlines based on 7;5 and Algorithm (Az) are plotted in
Figure 7 in agreement with corresponding pictures in the literature.

In all examples, the meshes are highly nonuniform and the experimental con-
vergence rates of the true and estimated error have been improved to the optimal

order which supports the assertion that our adaptive schemes are very useful in
practise.
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