Numerische Mathematik (2022) 150:975-992 Numerlsch_e
https://doi.org/10.1007/500211-022-01282-3 Mathematik

®

Check for
updates

Stability of mixed FEMs for non-selfadjoint indefinite
second-order linear elliptic PDEs

C. Carstensen’? . Neela Nataraj? - Amiya K. Pani?

Received: 27 October 2020 / Revised: 1 March 2022 / Accepted: 2 March 2022 /
Published online: 1 April 2022
© The Author(s) 2022

Abstract

For a well-posed non-selfadjoint indefinite second-order linear elliptic PDE with
general coefficients A, b, y in L°° and symmetric and uniformly positive definite coef-
ficient matrix A, this paper proves that mixed finite element problems are uniquely
solvable and the discrete solutions are uniformly bounded, whenever the underlying
shape-regular triangulation is sufficiently fine. This applies to the Raviart-Thomas and
Brezzi-Douglas-Marini finite element families of any order and in any space dimen-
sion and leads to the best-approximation estimate in H (div) x L? as well as in in
L? x L? up to oscillations. This generalises earlier contributions for piecewise Lips-
chitz continuous coefficients to L coefficients. The compactness argument of Schatz
and Wang for the displacement-oriented problem does not apply immediately to the
mixed formulation in H (div) x L2. But it allows the uniform approximation of some
L? contributions and can be combined with a recent L? best-approximation result
from the medius analysis. This technique circumvents any regularity assumption and
the application of a Fortin interpolation operator.
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1 Introduction

This section introduces the non-selfadjoint indefinite second-order linear elliptic PDE
and its mixed formulations. A brief review of earlier results is followed by the assertion
of the stability and the best-approximation results.

1.1 Non-selfadjoint indefinite second-order linear elliptic PDEs

The strong formulations for second-order elliptic problems with coefficients A, b,
y componentwise in L*°(Q) and f € LZ(SZ) read L;u; = f ae. in a polyhedral
bounded Lipschitz domain 2 C R"” with homogeneous Dirichlet boundary condition
uj = 0on a2 for j = 1,2 and any dimension n > 2. Forall v € HO1 (2), the two
differential operators (referred to as conservative resp. divergence form throughout
this paper) read

Liv:=—=V-(AVv+vb)4+yv and Lrv:=—-V-(AVv)+b-Vv+yo.
(1.1)

The assumption on ellipticity means that the n x n coefficient matrix A (x) is symmetric
and positive definite with eigenvalues in one universal compact interval of positive
reals for a.e. x € Q. This makes L1, £; : HO1 () — H~(Q) Fredholm operators
of index zero and their weak formulations a(v, w) = (Ljv, U))Hfl(Q)XHOl @ =

(Low, v>H*1(Q)><H(} (@ forallv,w € Hj (), are dual to each other in the duality

bracket (e, o, ) H~1(Q) x H}(Q) of H~1(Q), the dual of H} ().

Throughout this paper, zero eigenvalues are excluded and the kernel (of one of these
operators) £ is supposed to be trivial, so that £; and £, are bijections. It is known
from the theory of bilinear forms in reflexive Banach spaces [2, 3] that this implies
well-posedness and the continuous inf-sup condition (e.g., when HO1 (R2) is endowed
with the norm ||V e ||)

. a(v, w)
0<a:= inf _— (1.2)
ve HJ ()\{0} veHJ (\(0) Vol [Vwl]|
The inf-sup constant is the same for the original and the dual problem; a (v, w) could be
replaced by a(w, v) with the same «. The finite element error analysis is enormously
simplified under additional conditions on the coefficients that lead to an ellipticity
of a(e, @) and allow an application of the Lax-Milgram lemma [2—4]. The present
situation of a general non-selfadjoint indefinite second-order linear elliptic PDE avoids
any of those assumptions and examines coefficients in L°, which satisfy the following.

Assumption (A) There exist two global constants 0 < o < & < 0o such that A €
L°(2; Ry satisfies o < A1(A(x)) < -+ < Ay (A(x)) <o for the eigenvalues
AMAX)) < - < Ay(A(x)) of the SPD A(x) fora.e. x € Q. Thefunctionsb, by, b €
L*>®(2; R") and y € L°°(2) are componentwise bounded in the bounded polyhedral
Lipschitz domain 2 C R”.
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Given the various applications to porous media and ground-water flow with rough
and oscillating coefficients merely bounded in a well-posed PDE, this contribution
gives an affirmative answer to the fundamental question whether the mixed finite
element method be used (and then is stable and provides best-approximation property
at least for fine triangulations).

1.2 Earlier contributions

For conforming finite element discretizations and sufficiently small mesh sizes, [17]
establishes the existence and uniqueness of conforming finite element solutions under
assumption (A). The mixed formulation for the conservation (resp. divergence) equa-
tion Liu = f (resp. Lou = f) introduces the flux variable 0 = —AVu — ub (resp.
o = —AVu) and seeks the solution x = (o, u) € H to

b(x,y) =(f, v)Lz<Q) forall y = (t,v) € H := H(div, Q) x LZ(Q) (1.3)

with by := A~'b, by := 0 (resp. by := 0, b := b- A7) and (0, 7)1 =
(Ao, 7)2(q) in

b(x,y) = (0, 7T)p-1 — (u,div T)LZ(Q) + (v, divo)Lz(Q)
+ (l/i, bl . T)LZ(Q) - (U, b2 . U)LZ(Q) + ()/ u, U)LZ(Q). (]4)

The equivalence to the boundary value problems associated with the linear differential
operators in (1.1) and their well-posedness on the continuous level can be found in
[5,Sect. 2]. This implies the continuous inf-sup conditions [2, 3]

b(x,y) o b(x,y)

0<pB:= inf sup ————— = sup .
xeH\(0) yepvjoy IXIEIYIIE  yeH\O) semvioy IXIIEIIYIIE

(1.5)

The existence and uniqueness of discrete solutions and optimal L? error estimates were
introduced in [9] for sufficiently fine triangulations in two and three space dimen-
sions under high regularity assumptions, where the pair (o}, up) is approximated
in RTy(7T) x Py(7) with the Raviart-Thomas (RT) for 2D (resp. Raviart-Thomas-
Nedelec for 3 D) finite elements. Global L> and global L? and negative norm estimates
for the conservation form were discussed in [10, 14] for smooth coefficients.

Provided the coefficients A and b are Lipschitz continuous, y is piecewise Lipschitz
continuous and H? regularity of the adjoint system, an interesting convergence phe-
nomenon for the BDM finite element family is clarified in the fairly general framework
of [8].

Let My (7)) be any RT or BDM finite element space of degree k € Ny and define the
discrete space V(7') := My(7) x Pr(7) C H based on a shape-regular triangulation
T with mesh-sizes < §, written 7 € T(§).

In case A and b are globally Lipschitz continuous and y is piecewise Lipschitz
continuous, the convergence results in [8] also establish stability in the sense
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b(xy,
0<po< inf inf sup M
TET@) xneV (DN} y, v (T)\(0) X0l |yl

(=: Bn) (1.6)
for some positive § and Bo. With extra work and refined arguments along the lines
of [8], but with reduced elliptic regularity and solution u; € H} () N H'*$(Q) to
Lju; = f for some s > 0. Those arguments are not valid under Assumption (A).

Modern trends in the mathematics of mixed finite element schemes include local
stable projections with commuting properties [11-13]; those techniques do not seem
to allow the proof of discrete stability and best-approximation under assumption (A).

Piecewise Lipschitz continuous coefficients with regularity in H'** (for some pos-
itive s) lead in [5] to stability for the lowest-order RT FEM. The equivalence to
nonconforming Crouzex-Raviart finite elements holds more generally [1] and the
combination with the arguments from [17] and [5] might lead to stability results under
the assumption (A) for more examples. In comparison, the methodology of this paper
provides stability for any degree k and any dimension n (RT and BDM merely serve
as popular model examples).

1.3 Contribution of this paper

Under the Assumption (A) and for any RT or BDM finite element space V(7) :=
Mi(T) x P(T) C H := H(div, Q) x L*(2) of degree k € Ny [2-4], the discrete
stability (1.6) is established for small mesh-sizes, where either by := A~ 'b and
by :=0orb; :=0and by :=b-A~lin(1.4).

Theorem 1.1 (discrete stability) For each (positive) By < B with B from (1.5), there
exists 8§ > 0 such that (1.6) holds.

This theorem implies [2, 3] that the mixed finite element problems for the RT and
the BDM finite element families of any degree k and in any space dimension n are
(i) uniquely solvable, (ii) uniformly bounded in H, and (iii) fullfil quasi-optimal error
estimates in the norm of H, whenever the underlying shape-regular triangulation is
sufficiently fine.

Theorem 1.1 and the tools of this paper lead to L? best-approximation up to oscil-
lations.

Theorem 1.2 (L? best approximation) Suppose 8 > 0 satisfies (1.6) with b(e, e)
defined for general by, by € L*°(Q2; R") under Assumption (A). Assume T € T(3)
and that x := (o, u) € H (resp. xp = (op,up) € Vj :=V(T) := M(T) x P(T))
satisfy b(x — xp,, yn) = 0 for all y,, € Vj,. Then the following results (a) and (b) hold.
(a) There exists a positive constant C, which exclusively depends on By > 0, the L™
norms of (all the components of) A'/?by, A/?bs, and y, as well as on the shape-
regularity of T, such that the piecewise mesh size h in T and the L* projection Tl
onto Py (T) satisfy

Ci'(lo —onlia-r + llu —upl) < min_ flo — 4] o1
o A ) < tweMy(T) A

Fllu — Mru | + lh7 (1 = M) divol.
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(b) Suppose by = 0 and that the scalar y (x) is Lipschitz continuous in x € int(T),
the interior of T € T, with a Lipschitz constant smaller than or equal to Lip(y). Then
there exists a positive constant Ca, which depends exclusively depends on By > 0,
||A1/2b2”LOO(Q), Lip(y), and the shape-regularity of T, such that

Cy'o —onlla-i < min_ flo—yllx-1 +llh7 (u — ) [+ (A7 (1 = T div o).
TheMi(T)

The additional oscillations ||h7 (u —T1xu)|| and ||h7 (1 —T1)(div 0)|| can be higher-
order contributions and then these terms explain the improved convergence of one
variant for the BDM finite element family in [8] under Assumption (A).

This article, thus, generalises earlier contributions [5, 810, 12—14] for smooth
or piecewise Lipschitz continuous coefficients to L* coefficients without any fur-
ther assumptions. The compactness argument of Schatz and Wang [17] for the
displacement-oriented problem does not apply immediately to the mixed formula-
tion in H (div) x L?. Remark 12 below explains that no uniform L? approximation
of the divergence component holds. This paper therefore compensates the lack of
compactness by the computation and analysis of an optimal test function (the dual
solution y in (1.7) of Sect. 1.4 below). Recent best-approximation for the flux in L?
from the medius analysis [6, 15] combines with the compactness for the (dual) PDE.
This and a careful shift of the discrete divergence circumvents the aforementioned
lack of compactness in the divergence variable. In fact, this new methodology avoids
any regularity argument and any Fortin interpolation at all.

1.4 Motivation

This subsection outlines the proof of the discrete inf-sup stability (1.6) in an abstract
framework to guide the reader through the arguments. Suppose Xj x Y, is a finite
dimensional subspace of H x H with dual X; x Y, and let x, € S(Xj), i.e., x;
belongs to X} and has norm ||x; ||y = 1. Recall (1.5) and the well-posedness of the
problem (1.3). Then, the dual problem is well-posed as well and (xj,, ) ; = b(e, y)
has a unique dual solution y in the Hilbert space (H, (e, @) ). The continuous inf-sup
condition (1.5) shows

Byl < b(e, Mlla+ = llxpllz =1, whence [|yllg <1/ (1.7

is bounded. Suppose that y, € Y}, is a close approximation to y with ||y — yullg < &
for some positive ¢ < 1/||b||, where ||b]| is the operator norm of the bilinear form
b(e, ®). Since

L= 0bxn, y) = b(xn, yu) + b(xn, y — yn) < |b(xn, ®)llyzllynlle + €llbll,
it remains to bound ||y | g, e.g., with the triangle inequality

Iyl < Iyle + 1y —yullm <1/ +e.
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The combination of the previous two displayed formulas gives a lower bound for
1b(xp,, O)”y;. Under the assumption that ¢ is independent of y and so of xj, this
estimate reads

,31 —¢||b|| <B o= i b(xp, yn)

= inf sup ——. (1.8)
1+¢B ne€Xn\0} y, ey \joy IXnll e 1YnllH
This proves Bg < B(1—¢||b||)/(1+¢B) provided the approximation error ||y — y, || g s
small independently of X; x Y} and x;, € S(X},). A detailed investigation in Sect. 3.3
below reveals that the above strong form of a uniform approximation appears neither
available in the norm of H = H (div, Q) x L?(2) (cf. Remark 3.4) nor necessary for
the stability under assumption (A). Recent results from a medius analysis [6, 15] and
a careful shift of the discrete divergence variable successfully circumvent a uniform
approximation in H.

1.5 Structure of the paper

Section 2 starts with the pre-compactness for uniform approximation and the pre-
cise assumptions on the set of admissible triangulations T. The other two preliminary
subsections concern the L2 best-approximation of the fluxes and some discrete approx-
imation result for the RT finite element family.

The stability analysis in Sect. 3 is based on the dual solution y in the conservative
formulation characterised in Sect. 3.1. One contribution of y involves the PDE Ly¢ =
g and allows for some pre-compacness and uniform approximation in Sect. 3.2. The
proof of Theorem 1.1 concludes Sect. 3. A combination of the stability result (1.6)
with the approximation arguments leads in Sect. 4 to Theorem 1.2, which generalises
[6, 15] to non-selfadjoint indefinite second-order linear elliptic problems.

2 Preliminaries

This section introduces notations used in the paper, fixes the assumptions on the
admissible triangulation T, discusses an abstract version of compactness argument in
[17], and then recalls some L? best-approximation property and concludes with an
observation for the RT finite element family.

2.1 Notation

Standard notation on Lebesgue and Sobolev spaces L2(), L®(RQ), H(} (),
H Q) = H& (Q)*, and H (div, ) apply throughout this paper. The L? scalar prod-
uct (e, @) 2oy induces the norm || e || := || e || .2(¢; and the orthogonality relation L.

Whereas || o || denotes the norm in L2(2) with the exception of the abbreviation
[|b| for the bound of the bilinear form b(e, ), the vector space L%(2; R") is endowed
with the weighted scalar product (e, @),—1 := (A Lo, o) L2(Q) and induced norm
| @]a-1 :=|[A~1/? o | and so, for any T € L?(R2; R"), is its distance dist(t, M},) :=
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ming,epm, |IT — thllao-1 to any subspace M), of L?(2; R™). The norm ||(, v)| & in the
Hilbert space H (div, ) is weighted with A~! in L?(€2; R") for the flux variable so
the Hilbert space H = H (div, 2) x L%() has the weighted scalar product (e, e, y H
with the induced norm ||(z, v) | #,

I(x, vlIF = lITli- + Ildivel* + [v]* forall (r,v) € H. @2.1)

Duality brackets have the dual pairing as an index as in (e, e, )H “LQ) x HO1 ()
above. To abbreviate the definition of inf-sup constants throughout this paper, let
S(V) :={v e V :|v|ly = 1} for any normed linear space (V, || e ||v).

All emerging generic positive constants C1, . . . , Cg in this paper exclusively depend
ona,d, |bllre, [Ib1llze, [b2]lLe, and ||y || Lo as well as on « in (1.2) and B in (1.5)
and on the class of admissible triangulations T specified in Subsection 2.2.

2.2 Assumptions on the discretization

The finite element spaces are based on admissible triangulations, the set T of all
of those has certainly infinite cardinality; the point is that the constants in standard
interpolation error estimates become universal through uniform shape regularity.

Definition 2.1 (admissible triangulations) The set of admissible triangulations T is
a set of shape-regular triangulations of the polyhedral bounded Lipschitz domain
€ C R" into simplices with uniform shape regularity and arbitrary small mesh sizes.
Let hmax (7)) := max h7 for the piecewise constant mesh-size 47 for 7 € T, defined
by hy|r :=diam(T) in T € 7, and abbreviate 7 (8) := {7 € T : hpmax(7) < §}.

Given 7 € T, let Py(T) denote the polynomials of total degree at most k € Ny
seen as functionson T € 7 € T and set Pi(7) := {vx € L®°(Q) : VT € T, v|r €
Po(T)}. Let Ty, : L2(2) — L%(Q) be the L2 projection onto Py (7") with respect to
T eT.

Definition 2.2 (discrete spaces) Any 7 € T is associated to the finite-dimensional
subspace V(T) = My(T) x Pi(T) of V := L*>(; R") x L*(Q) with My(7) =
RT.(T) or My (T) := BDM;(7T) of order k € Ny from [2].

The best-approximation error reads dist(v, V(7)) := inf{|jv — vy| : v, € V(7)}
with the weighted L norm, [|v[|* = ||z||3_, + lw||* for v = (z, w) € V. The density

of smooth functions and standard approximation results for smooth functions proves
the well-known pointwise convergence in the sense that each v € V satisfies [2]

lim sup dist(v, V(7)) =0. 2.2)
8—0" 7eT(5)

2.3 Pre-compactness

This subsection adopts the key argument of [17].
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982 C. Carstensen et al.

Lemma 2.3 (uniform approximation on compact sets) Suppose that K is a non-empty
pre-compact subset of V := L>(Q; R") x L*(Q2) with (2.2) for each v € K. Then

lim sup sup dist(v, V(7)) =0. 2.3)
8—>0% yek TeT(s)

Proof Givenanye > Oandv € K,let B(v, £/2) be the open ball in V with center v and
radius £/2. The open cover { B(v, £/2) : v € K} of the compact set K contains a finite

sub-cover and so there existky, ..., ky € K with K C U i—1.. j B(kj, e/2).Foreach
kj € K,(22)leadsto é; > 0 such that 7 € 7(5;) 1mphes dlSt(k], V(T)) < ¢g/2.
Then é := min{éy, .. 81} implies T(§) C ﬂ ;7 T(8;). Given any T € T(3)

.....

andany v € K C U =1 ] B(kj, e/2), there CXIStS] e {1,..., J}with lv—k;| <
€/2. Since 7 € T((S ), dlSt(k/, V(T)) < /2. This and a trlangle inequality show
dist(v, V(7)) < lv — k|| +dist(k;, V(T)) <e/2+¢/2 =e. O

The application of the previous lemma to the finite element approximation of the
solution of the PDE reads as follows.

Lemma 2.4 (uniform approximation of solutions) For any ¢ > 0 there exists some
§ > 0 such that, given any g € L*(Q2) and the weak solution ¢ & HO1 (2) to
Lo¢p = g (with Ly from (1.1)), the vector v .= (AV¢,b - V¢ + yp) € V satis-
fies suprcy(s) dist(v, V(7)) < € gl

Proof The linear and bounded bijective differential operator £; : HO1 Q) - H1(Q)
has a bounded inverse. The embedding (: LA(Q) — HHQ) is compact and so
is the composition £, o ¢ : L2(Q) — H (). Define the operator T : L*(Q) —
L2(Q; R") x L%() for any g € L*(RQ) by

T(g) = (AVe,b-Vo +ye) with ¢:=L;"g.

Since Ez_l o ¢ is compact, K := T(S(L3(RQ)) is pre-compact in V = L?(Q; R") x
L2(2). Given any ¢ > 0 the approximation result (2.2) and Lemma 2.3 lead to a
positive § with (2.3). Consequently, the assertion supzcy s dist(v, V(7)) < € |g||
holds for all g € S(L?(2)) and corresponding v := (AV¢,b- Vo + yp) € V. A
rescaling proves the result for all g € L*(R2).

2.4 L? best-approximation of the fluxes

The medius analysis of mixed finite element methods employs arguments from a priori
and a posteriori error analysis [6, 15] to prove new L? best-approximation results.
Recall that ITy is the L2 projection onto Py (7) and A7 is the mesh-size associated to
7.

Lemma 2.5 (flux L? best-approximation) There exists a constant C3, which depends
on the shape-regularity in T, on Q and on o, @, such for any p € H(div, Q) and any
T €T, there exists p, € My(7T) such that div p,, = I divp and

C3'llp — palla-1 < dist(p, Mi(T)) + |7 (1 — Ti) div p]].
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This is the L? best-approximation result from [15,Lemma 5.1] for mixed finite
element approximations for the unit matrix A. Although with a different focus, the
paper [6] introduces a general framework with a mesh-dependent norm || e ||, in Px(7);
while [11,Eq (3.6)] presents a localized refinement of this lemma.

Proof Given p € H(div, 2), the right-hand sides F(w) := (w,div P2 and
G(q) := (p, q) lead in the elliptic mixed formulation (for the Laplacian)

(0,q) — (u,divq)2q) + (w, divp) 2 = G(q) + F(w) forall (q,w) € H

to the unique solution (o, u) = (p, 0) € H. Its straight-forward mixed finite element
discretisation substitutes H by Vj, := My (7) x Px(7) and leads to a unique discrete
solution (pp, vy) € Vp with divp, = Il divp. This and [6,Thm 2.2] lead to the
asserted best-approximation result (in terms of (non-weighted) L? norms)

cilip - < inf — hr (1 — ) divp|.
4 lp—pall qhelﬁr}(,[)llp qrll + llh7( ) div p|

k

The constant C4 from [6, 15] does not depend on the coefficients A, b, y but depends
on the shape-regularity in 7" and on 2. The equivalence of norms concludes the proof
and leads to the asserted constant C3, which depends on C4 and o, @. O

2.5 A discrete approximation result for Raviart-Thomas functions

In any space-dimension n and degree k, the RT functions satisfy a rather particular
approximation estimate with the componentwise L2 projection IT; onto Py (7).

Lemma 2.6 Any try € RTi(7) satisfies ||t — ity < m A7 div T |

The proof will be postponed to the appendix because of its focus on the RT finite
element shape functions. The statement of the above lemma fails for the BDM finite
element family.

3 Stability analysis
This section deals with approximation of fluxes and stability result. The design of a

test function in the proof of a discrete inf-sup condition is based on the characterisation
and approximation of a dual solution.

3.1 Dual solution and conservative formulation
The inner structure of the dual solution y exploits the elliptic PDE and generates

some compactness argument in the subsequent subsection. Recall that the operator
L> 2 H}(Q) — H~'(Q) from (1.1) is bijective.
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984 C. Carstensen et al.

Theorem 3.1 (dual solution in conservative formulation) Suppose by := A~'b and
by = 0 ae in Qin (1.4). Then x = (o,u) € Hand y = (£,z) € H satisfy
(x, o)y = b(e,y) in H if and only if
{=0—AV¢ and z=divo —¢ ae inQ
forthe weak solution ¢ € H(} (QtoLyrp =g = b~A’1<7+(J/—1) divo—u € LZ(Q).
The function ¢ originates from a known L? orthogonal decomposition

L*(Q; R") = VH}(Q) ® H(div=0, Q) (3.1
with H(div=0, Q) := {r € H(div, Q) : divt = 0 a.e. in 2}. The decomposition
(3.1) is also useful in the proof of equivalence of the displacement formulation with

the differential operators in (1.1) to the mixed formulations with (1.3).

Proof of Theorem 3.1 For the general version of the bilinear form b (e, o), the equation
(x, o)y = b(e, y)isequivalenttou =b; - ¢ + y z —div¢ a.e. in 2 and

(7, A_1(§ —0) — zbz)Lz(Q) + (z — div o, div r)Lz(Q) =0 forall r € H(div, Q).
(3.2)

The test with T € H (div=0, 2) proves that Ao — ¢) + zby L H(div=0, 2) and
50 (3.1) leads to ¢ € H} () with

AV¢p =0 — ¢ +zAby ae.in Q.
This identity allows the substitution of Al (¢ — o) — zby in the above formula (3.2)
with general T € H (div, €2). Then, an integration by parts shows the resulting identity
(¢ + z — divo, divt) = 0. The surjectivity of div : H(div, ) — L3() proves
divo =¢ 4z ae.in Q.

The combination of the three preceding identities leads to the PDE

—div(AV¢) + by - AVe + y¢ = —div(zAbz) + (by - Abp) 2
+by-o+(y—1)dive —u

in the sense of distributions. Since b, = 0, the right-hand side g belongs to L?. This
proves one direction of the assertion; the direct proof of the converse is omitted. 0O

Remark 3.2 (no divergence formulation) The proof shows the extra term — div(zAby) €

H~Y() in case (1.4) is considered for non-zero by € L%°(2:; R"). This term does
not belong to L%(Q) under Assumption (A) and is, therefore, excluded.
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3.2 Approximation of the fluxes

The subsequent lemma describes the uniform approximation of the flux variable by a
combination of the compactness argument and the L? best-approximation of Subsec-
tions 2.3 and 2.4.

Lemma 3.3 (flux approximation) Given any ¢ > 0, there exists § > 0 such that the
following holds for all T € T(8) and g € L*(2). There exists some pj, € My(T) that
approximates p := AV¢ € H(div, Q) for the weak solution ¢ € H(; Q)10 Lrp =g
with

divpy = Iy divp and |[p—palla-1 <e€ligll.

Proof Given any ¢ > 0 and the constant C3 from Lemma 2.5, Lemma 2.4 leads to a
positive § < min{1, 27 e/C3} with

sup dist (AVe,b- Ve +ye), V(T)) <27%€/Cs g
TeT(S)

(the distance is with respect to the weighted norm || e [|,-1 in L%(Q;R") and || e | in
L*(2)). Lemma 2.5 applies top := AV¢ withdivp =b-Ve+y¢ —g € L?(Q) and,
for any 7 € T(8), leads to some approximation p, € My (7) with divp, = I1; divp
and

C3Ip — prlla—r < dist(p, My (7)) +8)(1 — Tx)(b - Vo + yd — o)l
< dist(p, My (7)) +dist(b - Vo + y¢, P(T)) + 8 lIgll
< 2'2dist((p,b- Vo +y$), V(T)) + 5 lIgl < C3 e lgll.
This concludes the proof. O

Remark 3.4 (nouniform approximationin H (div)) Lemma 3.3 does not state auniform
approximation estimate for the divergence and, in fact, an estimate of the form || div(p—
Pn)ll < €]lg|l cannot hold in general. To see this, adopt the notation of the proof of
Lemma 3.3 and a reverse triangle inequality for

lg — kgl — l[div(p — pu) I < [I(1 = Ti)(b - Vo + yP) || < €/(2C3) ligll-
The flux p = AV[:z_lg depends on g € S(L%(R2)) and so does the crucial term
Il div(p — pw)|| = [I(1 — TIz) divp|. Hence, sup{llg — Migll : g € S(L*(Q))} = 1
implies

1 —€/(2C3) < sup{l|(1 — M) div(AVL; 'g)ll : g € S(L*(2))}.

Therefore, the approximation error || div(p — py)|| will not tend to zero uniformly for
all g € S(L%(2)) as € and § tend to zero. O
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Example 3.5 (RT approximation in H (div) for particular g) The stability analysis in
Subsection 1.4 concerns a discrete x;, := (o3, up) with norm ||(oy, up)||lg = 1 and
leads in Theorem 3.1 to the particular right-hand side g :== b-A~lo},4+(y —1) divoy, —
uy, with ||g|| < Cs5 < oo for the essential supremum C52 of [AT12b)2 4+ |y — 1> +1
in Q. This g allows for a uniform approximation of p by py, in H (div, 2) for the RT
finite element family.

For instance, in the extreme case of piecewise constant coefficients, g — [1xg =
b- A~ (1 —TIx)oy. With Cg := |A~'b|| .= (q), Lemma 2.6 shows ||g — Ty g|| < §Cé.
The combination with Lemma 3.3 lead to p, with ||p — p |l (div,0) < € Cs5 + 8 Ce.
This and the arguments of Subsection 1.4 lead to the discrete stability (1.6).

3.3 Proof of theorem 1.1

Given any 0 < ¢ < B/||b||, choose § > 0 as in Lemma 3.3. Suppose 7 € T(3)
and let x;, = (op, up) € Vi := My(7) x Pr(7) have norm ||x;||z = 1 and define
g:=b- Aoy + (y — 1) divoy, — uy. Replace x by x;, in Theorem 3.1 and let
¢ € HL(Q) solve Lo¢ = g to define { = 0, — AV¢ and z = divo, — ¢. Then
y = ({,z) € H is the dual solution and solves (x;, e)y = b(e,y) in H for the
bilinear form (1.4) (with by := A~!'b and by = 0 a.e. in Q). Lemma 3.3 applies to
P := AV¢ and leads to p;, with divp, = I1y divp and ||p — prlla-1 < € Cs. Hence,
¢p i= op — pp and zj, = Tz define yj, := (&, z4) € Vi, with

Iyalle < Iyl + 18 = Culla-t < IIyllg +-€Cs (3.3)

as || divpll = Mg dive| < [1divell, llzall = ITkzll < [zl and divoy, € Pi(T).
Moreover,

g = ullior + llz — znll* < €2 C3 + [l — Tk

Piecewise Poincaré inequalities (with the Payne-Weinberger constant 1/ for con-
vex domains [16]) show ||¢p — ITxop|| < §/7|| V] . Recall that H(} (2) is endowed
with the seminorm ||V e || and let Cr denote the constant in the Friedrichs inequality
o] < Cp||lVe]in HOI(Q). Note that (1.2) leads to « ||Vo| < sup{a(y, ¢) :
¥o€ H()I(Q), IV = 1}. Hence a(y,¢) = (L2, I/f>H*1(Q)><H0|(Q) =
&V 1 @xuie < Crlgl implies « ||V¢|| < Cpg Cs. The combination with
Poincaré inequalities shows ||¢ — [1;¢|| < §CF Cs5/(a 7w) and so

g = gally—1 + llz — zall> < &% C3 + 8°CE C3/(0? m%) =: ().
Since u;, L div(¢ — ¢;,) and z — zj, L div oy, (L denotes orthogonality in L%(£2)),

b(xp,y —yn) = (on +bup, & — Tp)a-1 + (Y un, 2 — zp)

/ 2 2 12
<&/ (lon +bunlli 1 + 11 = Mo un)?)
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B 1/2
<& (2Nonl -1 + 2087 DI e g lun I + 1y By )

/
<e Cy

with the constant C% := max{2, 2||A_1/2b”%°0(sz) + II)/II%OC(Q)}. The arguments of
Sect. 1.4 lead to

1=l 15 =D e, ) =bCen y) + b, y = yu) < 1bGes ®)llys lynllm + € C7.
(34)

Since Bllylln < llb(e, llux = lxnllg = 1 implies [[yl[lz < 1/B, (3.3) reads
lvallg < 1/B + & Cs. This and (3.4) verify

1— &' C7 < 11bGen, Oy lynlle < 1b(xn, ®)llys=(1/8 + & Cs).

Since xj, was arbitrary in S(V},) (with V;, endowed with the norm in H),

1-— 8/ C7 ﬁ inf b( )
—— < B = In su Xhs Yh)-
14+eBCs xp €S(Vi) yhesg)vh) g

Relabelling € and § proves the assertion: For any 0 < By < B, there exists § > 0 with
(1.6). This establishes the theorem for the conservative version of the mixed finite
element discretisation with b; := A~'b and b, = 0 a.e. in .

To deduce the same inf-sup constant for the other variant, define by (e, o) (resp.
b (e, 8)) by (1.6) for b; := A~'band b, =0 (resp. by :=0and by :=b - A Dae.
in Q. The above proof shows 0 < By < B and it is elementary to see that

Bn=  inf sup  bi((th, —vp), (Oh, —up)).
@ V) €SWVh) (o,un) €S (V)

A direct calculation shows b1 ((t, —v), (o, —u)) = by((o, u), (r, v)) for all (o, u),
(r,v) € H. This and a duality argument (singular values of a square matrix coincide
with those of its transposed) in the last equality show

Bn=  inf sup  ba((on, up), (tp, vp)) = inf — sup  ba(xp, yn)-
@ v ESWVR) (1) €S (Vi) Xh€SWVi) y,eS(Vy)
Hence, the divergence formulation has the same discrete inf-sup constant f3y,. O

Remark 3.6 (§ dependence) The size of § in (1.6) is hidden behind a compactness argu-
ment of Lemma 3.3. Besides the norms and parameters mentioned in Assumption (A),
the mapping properties of L5 ! are of relevance as well. A review of the proofs of this
paper shows that there is a finite sub-cover of S (L%($2)) with small balls in H~1()
that leads to a finite number of (without loss of generality) smooth functions ki, ..., ks
as in the proof of Lemma 2.3. The size of § is related to the approximation properties
of the weak solutions ®; to £L,®; = k; a.e. The regularity properties of & ; € HOl ()
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are not characterised for Assumption (A): In fact, it is unknown whether @ ; belongs
to any H ' (Q) for any s > 0. Under Assumption (B) and reduced elliptic regularity,
however, the afore mentioned approximation properties could be quantified more and
reveal further information on §.

4 L2 best-approximation

The notation of Theorem 1.2 applies throughout this section with continuous and
discrete solutions x = (o, u) and x, = (op, up).

4.1 Proof of theorem 1.2.a

Given p := o € H(div,Q) and 7 € T(6), choose o, := p;, € Mi(7T) as in
Lemma 2.5, and define ¢;, := (0}, — U;:’ up — [yu) € V. Given By > 01n (1.6) there
exists some y; = (tj, vp) € Vj, with ||y,llg = 1 and

Bo llernllm < blen, yn) = b((on — oy, up — Myu), yu) = b((0 — o, u — Tgu), yp).
Since u — IMyu L div 1, and v, L div(o — o7)), the last term is equal to

(0 —op, 1 — v Ab)a-1 + (u — Tgu, by -ty + ¥ V) 12(9)
< Cgll(o —op,u—iu)lL

in terms of the weighted L2 norm || e ||, < |||z in H with [|(z4, vi) |1} := Iz l5 - +
lonll> < 1 and with C = 1+ [[A"?b1[7 g + IAb2l (g + 1Y 7 (q)-

Consequently, |le|lp < (Cg/ﬂo) (0 — oy, u — Ixu)| L. Lemma 2.5 shows

C;l llo — oy lla-1 < dist(o, Mi(T)) + |hr (1 — ) divo|. 4.1
This and the distance dist;, (measured in the norm || e ||z) lead to
lenlln < Cgmax{l, C3}/Bo (distr((o, u), Vp) + [[h7 (1 — ) divol) .
This, (4.1), and a triangle inequality conclude the proof. O

4.2 Proof of theorem 1.2.b

Throughout this subsection, let by = 0 and by := A~ b ae. in Q in (1.4) and
let f € L?() be a fixed right-hand side for the continuous and discrete problem
Lou = f.
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Return to the proof of the previous subsection with ej; and follow the first lines
until

Bo llenlln < blen, yn) = (0 — 0y, T — vy Ab2) g1 + (u — Tlgut, y vn) 12(q)-

Abbreviate Y := Ilpy and utilize the Lipschitz continuity of the coefficients y on
each simplex

Mg (y (u — )| = 1T ((y = V) = ) || < Lip(y) |hr w — M) |l

This controls the above term (u — ITxu, y )2 < IMk(y (u — guw)|l |lvn |l and
leads to

oy —onlla-12 < llenllL < llenlln < Cs/Bollo — oy lla-
+ Lip(y)/Po lhr w — Txuw)||.

A triangle inequality in L?(€2; R") is followed by (4.1) in the proof of

lo —onlla12 < C3(1+ Cs /o) (dist(o. My) + [l (1 = T divor])
+ Lip(y)/ o b7 (u = T

This completes the rest of the proof. O

4.3 Conservative formulation

Theorem 2.a includes an error estimate for the conservative formulation with by :=
A~'band b, := 0in (1.4) and 0 = —AVu — ub with dive = f — yu. The
refined analog of Theorem 2.b is not expected because of an extra term exemplified
in the extreme case of piecewise constant coefficients by and y. The arguments of
Subsection 4.1 lead to

Bo llenlln < b((o — oy, u — Tgu), yp)
= (0 =0y, a1 + ((u — )by, 7 — Tx) 12(q) -

The last term is not of higher order for the BDM finite element family as pointed out in
[8] through numerical evidence. For the RT finite element family, however, Lemma 2.6
shows ||t — Ity || S| div 71| and then leads to a higher-order contribution in the
asserted inequality of Theorem 1.2.b as the final result. O

The arguments could be generalised, but those result are of limited relevance as
the convergence order is not generally improved in comparison with Theorem 2.a.
An exception is the example of [7,Sect 3.5] (with b = 0 = y on the unit ball) when
Theorem 1.2.b guarantees 0 (8?) for the L? flux error for k = 0.
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Appendix: proof of Lemma 2.6

For any simplex 7 C R”, let Px(T; R") be the linear space of vector-valued poly-
nomials g of degree at most k in any component and let || o || abbreviate the L>
norm || e [|;2(7) on 7. The particular structure of the RT function tg7 leads to some
polynomial g € P, (T) and

trr = g(x)x + py forallx € T and some py € P (T; R").

The argument x (will always belong to T') is often neglected as in Tgr7 := g7 (X) oOr
Pr = pr(x), while (with a small inconsistency, but the right emphasis) written out
in the leading term g(x) x. The latter polynomial is either identically zero or of exact
degree k+ 1 in the sense that g is a sum of monomials of exact degree k. Adopt a multi-
index notation with @ = (a1, ..., ;) € Nj and the monomial x* := x{" x3? - - - xp,"
of degree k = |a| = o) + -+ + @, for any x = (x1,...,x,) € T. With real
coefficients ¢, for any a € Njj of degree |a| = k,

g(x) = Z cex® forallx eT.

la|=k
(The symbol |o| = k under the sum sign abbreviates the set of all multi-indices
a = (ay,...,a,) € Njj of degree k). The divergence

div(g(x)x) =ng(x) +x - Vg(x)

of the vector-valued polynomial g(x) x of degree k + 1 with respect to x is computed
with the observation that, for any o € Ng with x| = &,

x -V = ija(x“)/axj = Zajxa = kx“.

Jj=l1 J=1
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Consequently, x - Vg(x) = k g(x) and

diviglx)x) = (n+k)g(x) forallx € T.

This proves divter = div(g(x)x) + gxk—1 = (@ + k) g(x) + gr—1 for some
qik—1 € Pr—1(T). The comparison with g = g(x) x + pi leads to some polynomial
remainder ry € Py(T; R") in

trr = (n+ k)" (divegr) x +r forallx € T.

In other words, since div tg7 € Pi(T),

(n+ k)1 = Mytrr = (1 — i) ((div Trr) x) = (1 — i) ((div 7r7) (X —©))

for any constant vector c. For instance, the center of inertia ¢ = mid(7) of T with
diameter it satisfies [x — mid(T)| < (n/(n + 1)) hy for all x € T. This leads to

(n+k)lltrr — Hrzrr || = [1(1 — i) ((div 7g7) (x — mid(T))) |
< [[(div tpr) (x = mid(T)[| < (n/(n + D) hr || div zrr |-

. h .
This proves [Ty — Tk trr |27y < Griperm I div v 21y O
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