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CONVERGENCE ANALYSIS OF AN ADAPTIVE INTERIOR
PENALTY DISCONTINUOUS GALERKIN METHOD

R. H. W. HOPPE*T, G. KANSCHAT*, AND T. WARBURTON?

Abstract. We study the convergence of an adaptive Interior Penalty Discontinuous Galerkin
(IPDG) method for a 2D model second order elliptic boundary value problem. Based on a residual-
type a posteriori error estimator, we prove that after each refinement step of the adaptive scheme we
achieve a guaranteed reduction of the global discretization error in the mesh dependent energy norm
associated with the IPDG method. In contrast to recent work on adaptive IPDG methods [29], the
convergence analysis does not require multiple interior nodes for refined elements of the triangulation
and thus leads to a more efficient adaptive scheme. In fact, it will be shown that bisection of elements
is sufficient. The main ingredients of the proof of the error reduction property are the reliability and
a perturbed discrete local efficiency of the estimator, a bulk criterion that takes care of a proper
selection of edges and elements for refinement, and a perturbed Galerkin orthogonality property
with respect to the energy inner product. Results of numerical experiments are given to illustrate
the performance of the adaptive method.

1. Introduction. During the past decade, discontinuous Galerkin (DG) meth-
ods have emerged as a powerful algorithmic tool in the numerical solution of boundary
and initial-boundary value problems for partial differential equations (PDE) (cf., e.g.,
[15, 16] and the references therein). For second order elliptic problems, one may
distinguish between primal schemes and mixed methods. Primal schemes rely on
augmenting the elliptic operator by an appropriate penalization of the discontinuous
nodal shape functions. On the other hand, in mixed methods the second order PDE
is reformulated as a system of first order PDEs for which suitable numerical fluxes
are designed. The most prominent primal schemes are Interior Penalty Discontinuous
Galerkin (IPDG) methods, whereas a widely used class of mixed techniques is given
by the Local Discontinuous Galerkin (LDG) methods. Both IPDG and LDG methods
have been intensively studied with regard to an a priori error analysis in terms of error
estimates for the global discretization error (see, e.g., [4, 12, 22, 27]).

The a posteriori analysis of finite element methods (FEM) is in some state of
maturity as documented by a series of monographs that have been published in recent
years [1, 5, 6, 19, 33, 38]. As far as DG methods are concerned, a posteriori error
estimators have been developed and analyzed for elliptic problems in H'! in [7, 26, 28,
34, 35], for elliptic problems in H (curl) in [23, 24], and for the Stokes problem in [25].

In this paper, we will be concerned with a convergence analysis of an adaptive
IPDG method in the sense that for a 2D second order elliptic model problem we
will prove guaranteed error reduction with respect to the problem related mesh de-
pendent energy norm. We note that for standard conforming P1 approximations of
elliptic problems the convergence analysis of adaptive finite element methods (AFEM)
has been initiated in [18] and further studied in [30, 31, 32], whereas the issue of op-
timal order of convergence has been addressed in [8] and [37]. Non-standard finite
element techniques such as mixed and nonconforming methods and edge element dis-
cretizations of Maxwell’s equations have been recently investigated in [9, 10, 11]. In
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the recent paper [29], a convergence analysis of symmetric IPDG methods has been
provided. In contrast to [29], our analysis does not require multiple interior nodes
for refined elements of the triangulation. In fact, we show that it suffices to refine by
bisection. Hence, we end up with a computationally more efficient adaptive scheme.

The paper is organized as follows: In section 2, we briefly introduce the IPDG. Sec-
tion 3 describes the adaptive loop consisting of the basic steps SOLVE, ESTIMATE,
MARK and REFINE and states the main convergence result. Section 4 recalls the
reliability of the estimator from [28] and establishes a perturbed discrete local ef-
ficiency, whereas section 5 is devoted to the proof of the error reduction property.
Finally, Section 6 contains a documentation of the results of numerical experiments
that illustrate the performance of the AIPDG.

2. The interior penalty discontinuous Galerkin method. We assume €2 C
R? to be a bounded, polygonal domain with boundary I' = 9Q,T =T'p UT'y,Tp N
'y = 0. We adopt standard notation from Sobolev space theory and refer to (-, )k.p
and || - ||x.p, k € No, D C €, as the H¥(D)-inner product and associated norm, re-
spectively.

As a model problem, for given f € L*(Q),u” € HY*(I'p),uN € L*(Ty) we
consider Poisson’s equation with inhomogeneous Dirichlet and Neumann boundary
data

—Au=f in €, (2.1a)
u=u” onTp, (2.1b)
Onpyu= u™  on Ty, (2.1c)

whose variational formulation amounts to the computation of a solution u € V :=
{ve HYQ) | v|r, = uP} such that

a(u,v) = (f,v)a+ @ v)ry , veEH;,(Q), (2.2)

where a(u,v) := [, Vu - Vodz.

For the discontinuous Galerkin approximation of (2.2) we further assume that 7z (€2)
is a simplicial triangulation of © which aligns with I'p, 'y on the boundary I'. For
D C Q, we denote by |D| the volume of D and by II,(D), p € Ny, the linear space of
polynomials of degree p on D, and we refer to Ny (D),Ex (D) and Ty (D) as the sets
of vertices, edges and elements in D. For T' € Ty (), hr stands for the diameter of
T, whereas for E € £x(Q2) we denote by hg the length of E. Moreover, for an interior
edge E € E4(Q) such that E =Ty NT_, Ty € Ty (), we refer to wg :==T4 UT_ as
the patch formed by the union of the elements sharing F as a common edge. Finally,
for a function g € L?(D), D C €, the quantity §p stands for the integral mean of g
with respect to D, i.e., gp := [D|7* [}, gdx.

We define the product space Vi := [[ ey, (o) Lp(T), p € N, and introduce the bilinear
form ag(-,-) : Vg x Vg — R according to

ag(ug,vy) = Z (Vug,Vog)r
TeTu ()

_ Z {(8nE {ur},[va)e + ([urlE, Ony {UH}>E}

E€$H(QUFD)

T Z r-(lunlp, [vale)E,  (2.3)
BeEn (QUIp)



where the normal vector on E points from 7'y to 7_ and with vf} ‘=vg|r, on E

ve|g = v;}fvl_i E e &y(Q),
[vilg = vnls, E € &x(D),
{'UH}E = %(’U;} —‘r’l);{), F e gH(Q),
{'UH}E = UH|E; F e (‘:H(F)

The penalty parameter o > 0 has to be chosen properly. Its lower limit can be
computed for each cell by an inverse estimate on each cell. The correct formulation
would therefore involve the diameter of the cell perpendicular to F instead of hg; for
shape regular meshes, we replace it by hg to simplify the presentation below. Ideally,
« on each edge F should be chosen separately as the sum of the values obtained from
both adjacent cells. We remark here, that the arguments below hold for such local
stabilization parameters as well.

Then, the (symmetric) interior penalty method amounts to the computation of
uyg € Vg such that

aH(’lLH,UH) = K(UH) , Vg € Vi . (24)

where

Uon) = (f,om)a + (@, vy — Z (uP, 0oy — TeVH)E- (2.5)
ECTp

On Vg, we introduce the mesh-dependent H'-norm defined by

lonlBra= > IVould+ > (hsllon foad I+ &lallE).  (26)
TeTH(Q) EcEn(Q)

As has been shown in [28], the bilinear form ag(-,-) is bounded

lam (um,ve)l < (1+a) [luglymellvallime,  um,ve € Vi (2.7)

and for sufficiently large o coercive with respect to the |- ||1,,o-norm, i.e., there exist
positive constants a,,;, and v such that for a > ampin

ag(wa,vg)l > v lvellige » ve €Va . (2.8)

It follows from (2.7) and (2.8) that for o > uns, the IPDG (2.4) admits a unique
solution uy € V. Moreover, for such a the mesh-dependent energy norm

llomlllme = an(vm,vp)? v € Vy (2.9)

is equivalent to the || - ||1, #,o-norm
vlvalli po < el < Q+a) lvaline » ve€Va. (2.10)
For a subset Dy C Ty (Q) of the triangulation, |- ||1,z,p, and ||| |||mx,p, are defined

analogously.



3. The adaptive loop and the main convergence result. An adaptive fi-
nite element method for the IPDG (2.4) consists of successive loops of the following
sequence

SOLVE — ESTIMATE — MARK — REFINE . (3.1)

Here, SOLVE stands for the numerical solution of (2.4) with respect to the given tri-
angulation 7 (). We remark that for this purpose efficient preconditioned iterative
solvers have been developed, analyzed and implemented (cf., e.g., [2, 20, 21, 26]).

The following residual-type a posteriori error estimator 7y has been introduced
and analyzed in [28]:

M= >, M+ Y. nh- (3.2)

TETH(Q) Ecen(Q)
Here, np stands for the element residual
nr = hr ||f+A’U,H||T , T e TH(Q> (33)

On the other hand, ng summarizes the edge residuals

M = Np1+NEe + Nk N + 0B D, (3.4)
given by
NE1 = hlE/2||8nE [un] ||, E e &x(Q), (3.5a)
nez2 = /s llunlle, E e &u(9), (3.5b)
neN = hi N = 0, pun | g, Ecé&y(Ty), (3.5¢)
NE.D = %HUD —ugl e, E ecé&y(Tp). (3.5d)
The convergence analysis further invokes the data oscillations
oscy = oscy(f) + osch (uP) + osc (u’), (3.6)
where
osch(f)i= 3 osch(f), (3.7a)

TeTy ()
oser(f) = hr |If = frlr,

osc (uP) := Z oscZ (uP), (3.7b)
EGSH(FD)

oscp(u?) == /32 |u” —ap |k,

osc (u?) == Z osch(ulV), (3.7¢)
EESH(FN)

oscp(u?) == h}3/2||uN — i ||e.
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In the Step '"MARK” of the adaptive loop, given a universal constant ©, we choose
subsets Mgy C Ty () and Mg C Ex(Q) such that the following bulk criterion is
satisfied

© > nr< > (3.8a)

TeTH () TeMr
0 > np< Y. m (3.8b)
EecEn(Q) EeMg

The bulk criterion can be realized by a greedy algorithm.

As far as the data oscillations are concerned, for simplicity we assume that the sets
Mrp and Mg selected by (3.8a) and (3.8b) are already rich enough such that there
exists a constant 0 < py < 1 such that

osci < pg 0SCYy . (3.9)

We note that the data oscillations may be included in the bulk criterion as well to
guarantee (3.9). We refer to [31, 32] for details.

The refinement strategy in the final step REFINE of the adaptive loop is as follows:
If an element T' € 75 (£2) has been marked for refinement, it will be refined by longest
edge bisection. If an edge £ € Eg(Q), E =TT NT~, (resp. E € Tg(T'),E =0T NT)
has been marked, the triangles TF (resp. the triangle T') will be refined by bisection.
We note that this refinement leads to a much more efficient adaptive scheme compared
to [29] where the refinement of a triangle requires multiple interior nodes based on
subsequent regular refinements.

The main result of this paper is a guaranteed error reduction of the global discretiza-
tion error measured in the mesh dependent energy norm associated with the IPDG
method.

THEOREM 3.1. Let u € V be the solution of (2.2) and suppose that ug € Vg
and up, € Vy, are the solutions of IPDG (2.4) with respect to the triangulation Tg ()
and the adaptively refined triangulation Tp,(2) generated according to the refinement
rules described before. Assume that (3.9) holds true. Then, for sufficiently large
penalization parameter a there exist positive constants 1 < 1 and C which only depend
on a, © and the shape regularity of the triangulations such that for ey := u—uy and
ep ;= u — ugy there holds

(™) = (5 n) (™) e

The proof of Theorem 3.1 will be given in section 5 based on the reliability and a
perturbed discrete local efficiency of the estimator (3.2) which will be studied in the
following section.

4. Reliability and perturbed discrete local efficiency. The reliability of
the residual type a posteriori error estimator (3.2) has been established in [28] using
standard techniques from AFEM [38]. Here, we prove that it is also locally efficient in a
relaxed way. We will derive the main lemmas for the case of newest edge bisection [13,
14, 36].

THEOREM 4.1. Let u € V and ug € Vi be the solution of (2.2) and its IPDG
approzimation (2.4) and let ng and oscy be the residual error estimator and the data

5



oscillations as given by (3.2) and (3.6), respectively. Then, for ey := uw — ugy there
holds

ag(emy,eq) gnfq + osc%, . (4.1)

Discrete local efficiency means that up to data oscillations the local contributions
of the estimator can be bounded from above by the energy norm of the difference
between the fine mesh and coarse mesh approximations on a refined triangle and the
patch wg associated with a refined edge, respectively [18, 31]. In the framework of the
IPDG approximations under consideration, we can only prove a perturbed discrete
local efficiency in the sense that the upper bounds involve additional quantities in
terms of the fine mesh approximation. In particular, the following result holds true.

THEOREM 4.2. Let uw € V and ug € Vi, up € Vi, be the solution of (2.2) and its
IPDG approxzimations (2.4) with respect to T () and T, (), respectively. Moreover,
let ng and oscy be the residual error estimator (3.2) and the data oscillations (3.6).
Then, there holds

Z ng + Z Ny S an(un —um,un —ug) +

TeMr EcMpg
Y m iR Y 2l —wllE + oosel . (42)
EeMEeNEL(Q) EeMgné&L(Tp)

Proof. The proof of (4.2) follows by collecting the estimates from the subsequent
series of lemmas. [0

LEMMA 4.3. Let T € Ty () be a refined triangle such that T = Ty U Ty, T; €
T1(Q). Then, there holds

hollf + AugllF < anlr(un — wp,un — wp) + oscg(f)

+ Z 77]23,2 + Z 77?5,1:) + Z oscE(u’). (4.3)

EecEu(0TNN) E€&Ey(0TNI'p) EcEy(0TNI'N)
Proof. We denote by CR,(2; 7,(92)), p € N, the nonconforming Crouzeix-Raviart

finite element space where vy|p € IL,(T"),T" € T;,(£2), is uniquely determined by the
degrees of freedom

/UhQE ds, qe € II,_1(E), E € &,(T"),
B

/thT' dx,  qp €Il,_s(T").

T

For i = 1,2, we choose ¢, € V, with ¢, |7, € IL,(T;) and ¢p|T" = 0,77 € T,(2) \ {T},
such that

W2 || fr + Aug |3, = (fr + Aug, on) 7, (4.4a)
lenlld, < by | fr + Aum)Z, (4.4b)
(q;“ SOh)E = 0, qn € prl(E), F e 5h(8T) (4.4C)

6



In particular, in case p < 2 we choose ¢}, as a linear combination of the basis functions
associated with the interior edge E € &, (int(7")), whereas for p > 3 we choose ¢j, as
a linear combination of the basis functions associated with int(7;). Using (4.4a),
Green’s formula, we obtain

2

Wl o+ Al =Y (fr + Aum, on)r,
i=1

=3 (= (Vu, Vou)r, + (Fron)r, + (fr = fron)r,) , (45)

i=1

where we have used that

(Ongum, on)E =0, E € &,(07), p>1, (4.6a)
(Ongum, [pr])E =0, E € &,(int(T)), p>1. (4.6b)

On the other hand, ¢y, is an admissible test function in the fine grid equation (2.4)
whence

>~ (V. Ver), = (F.n)r) (4.7)
=1

+ Y (WP 0nen— Een)E

Eegh(aTﬂFD)

- Y @Nens

E€&L(OTNT )

= > ((Ons funblen))m + (fun] O {00 }))

Eec&L(T)

+ Y & ([unl [en))e = 0.

EEgh(T)

Adding (4.5) and (4.7) and observing again (4.6a)-(4.6b) as well as [ug] = 0 on
7



E € &,(int(T)), it follows that

2

K3 || fr + Aug)3 = Z ((V(Uh —un), Ven)r, + (fr - f, @h)Ti)

i=1

- ¥ ((anE {un —un}.[on))E

Ec&n(T)
+ ([un = wnl. Ouy {01}) )
= > ([un),0ns {onDE

Ee&n(0TNQ)

(4.8)
+ Y (WP —un,0npon — R
EeSh(aTﬁFD)
- Z (U’N - ag: @h)E
Eeé’h((’)TﬂI‘N)
+ Z re(lun —unl, [on]) e
Ec&n(T)
+ Z ne(lunl, [on]) e
Ee&R(0T\I'p)
In view of (4.4b), the inverse inequality and the trace inequalities imply that
IVenl7, S b2, Ifr + Auwl7,, (4.9a)
llenlllz S PE I fr + Aunlz,, E € &,(0Ty), (4.9b)
100, {on} 1% S b |l fr + AunlF,, E € &,(9T;). (4.9¢)

Then, using (4.4b) and (4.9a)-(4.9¢) straightforward estimation of the terms on the
right-hand side in (4.8) gives the assertion.

LEMMA 4.4. Let E € Eg(Q),E =T NT_, Ty € Ty (), be a refined edge and
wg =14y UT_. Then, there holds

hellons [ual % S D nh + D, i

T+ €T (wE) E'clfy(wpn)
+ Z 77,29/’13 + Z oscZ (uN).  (4.10)
E’GSH(awEﬂFD) E/eeH(BwEﬁFN)
For a refined edge E € Eg(Tn) with E =0T NTxn,T € Ty (Q) we have
hplu = Oppunll S 0k + Y o (4.11)
E'€€x (TNQ)

Proof. For the proof of (4.10) let us assume that E =T, NT_, Ty € Tx(Q). We
choose o € CR,(2; T (£2)) as a linear combination of the basis functions associated
with the edge F such that

hel|Ong [ua] |5 = (Ony [ur], or) e, (4.12a)
sz, < PY 100, [u) lle, (4.12D)
(qeom)e =0, qm €1, 1(E"), (4.12¢)

8



for any edge E’. Using the definition of 9, [ug], it follows that
(Ong [unl, on)e = (4.13)
= (vg - Vg, om)e + (Vg - Vug,¢m)e -

By Green’s formula, we find

(Vum,Vou)r, = (4.14)

= —(Aun,on)ry + Z (Ong um, oH)E -
E'€En(0Ty)

By (4.12¢) we have
(Onpum, o) = 0 , E €&p(dwg), (4.15)
whence
he 0ny [uml I = (4.16)
= (Onp lun],vr)e = (Vun,Von)oy + (Aug, ou)uy -

On the other hand, since ¢y is an admissible test function in (2.4), we have

(quvaDH)wE = (vapH)wE + Z (UN7()0H)E'_
E’GEH(E)wEﬁFN)

- > (u”, 0y o — WL PH) B+
E’€£H(8wEﬂI‘D)

+ > (wml Oy fenhe — Y g (lunl lenl)e, (417)

E'efu(wg) E'e€€y(0wr)

where we have used (4.15) and (4.12¢) on E. Combining (4.16) and (4.17) results in

hi 100 [ur] % = (f + Ausr, @1 )ws
+ > ([l Ony {en e

E/GEH(WE\FD)

- Y. (uallen))s

E/GEH(BWE\FD) (418)

+ Z (UN _ag/790H)E’
E/EEH(awEﬁFN)

D
- g (u™ = um, Ony o — ) -
E/Egy(awEﬂFD)

Observing (4.12b), the trace inequalities yield

lleulller S helOng [unl e, E' € En(0wp), (4.19a)
100 {o} |57 S 100 [un] ||, E' € En(dwp). (4.19D)

Taking advantage of (4.12b),(4.19a) and (4.19b), the assertion can be deduced by
straightforward estimation of the terms on the right-hand side in (4.18). The proof
of (4.11) follows by similar arguments. O

9



LEMMA 4.5. Let E € Eg(Q),E =T NT_,Ty € Ty(Q), be a refined edge and
wg =14y UT_. Then, there holds

lllunllell < anlos (un — v un —ug) + Y e llfun] || (4.20)
E'€&n(E)

Likewise, if E € Eg(T'p) is a refined edge such that E = 0T NTp, T € Ty(QY), there
holds

2w —unl% < anlr(un — wm,un — )

+ Z %HUD —up||% 4 osch(uP).  (4.21)
E’eSh(E)

Proof. For the proof of (4.20) choose ¢ € CR,(Q; T () with supp(vi) = Ty
as a linear combination of basis functions associated with E such that

([ur), ¥ = L3 [uml?, (4.22a)
[vE e < hilum)) e (4.22b)

We define oy € Vi by oulr, = w}il and ¢g|lr = 0,T € Ty(Q) \ {wg}. Then, it
follows from (4.22a) that

i lurllelz = % (lunl, lpr)s - (4.23)

Since ¢ is an admissible test function in (2.4), we have

re([unl, lpu))e = (f, om)ws — (Vur, Vor)ws
+ Z (anE’ {UH} ) [SDH])E’

E’GgH(awEU{E})

+ > ([un], On,, {ou})Er

E/EEH(BWE)U{E}

- > i (uallenDe (4.24)

E/EEH(GUJE)

+ > WNenw

E/ESH(awEﬂFN)

D
- Z (U On s P — g PH ) -
E'EgH(awEﬂFD)

On the other hand, (¢m|r/)re7, (o) is an admissible test function in the fine grid
10



equation (2.4). Hence, observing [pg] =0 and [ug] =0 on E’ € &,(int(Ty)), we get

0= (Vun, Vou)wy — (f, ¢t )wp
o Z (6”12/ {uh} y [(PH])E/

E’Egh(awEU{E})

- > ([un], Oy, {pm})Er

E’eSh(awEU{E})

- > ([un — ur), On,, {00} e
E’'e&p (int(wr)\{E}) (4.25)

+

(]

wr ([un], lpn]) e
E/Egh,(awEU{E})

(UN, SOH)E'

(]

E/Egh(awEmFN)

+

(]

D
(u”, On o — %@H)E“
E' €&, (wpNI'p)

In view of (4.22b), the inverse inequality and the trace inequalities imply

IVeElre S g2 unllle, (4.26)
e S llunlle, E' € &y(wp), (4.26D)
100, il 2 S Bt [l s E' € En(wp). (4.26¢)

Combining (4.24),(4.25) and using (4.22b),(4.26a)-(4.26c¢), straightforward estimation
gives the assertion.
The proof of (4.21) can be established similarly. O

5. Proof of the error reduction property. In the convergence analysis of
standard finite element methods [18, 31], the proof of the error reduction property
makes essential use of Galerkin orthogonality which in the framework of IPDG reads
as follows

ap(up, —upg,up, —ug) = aplem,eq) — an(en,en). (5.1)

However, we measure the error e with respect to the mesh dependent energy norm
ap(-,-) associated with the coarse mesh 75 (Q2) and hence, (5.1) can not be used di-
rectly. It is known from the convergence analysis of adaptive nonconforming finite
elements [10] or of mixed finite elements [11] that in the absence of Galerkin or-
thogonality convergence can be established provided some sort of perturbed Galerkin
orthogonality holds true. For the IPDG under consideration, we can rewrite (5.1)
according to

ah(uh — UH,Up — UH) = (1 + 5h,H(6H)) CLH(GH,SH) — ah(eh,eh), (52)
where in case ag(em,em) # 0 the perturbation term 0y, m(epr) is given by
an(ewm,en) —an(en,en)

am(em,en)
11

6h,H<eH) =



We would be able to conclude, if we can show that & g (em) can be made sufficiently
small.

LEMMA 5.1 (Perturbed Galerkin orthogonality). There exists a positive con-
stant C7 depending only on the local geometry of the triangulations such that for the
perturbation term Op g (en) there holds

on,m(em) < %~ (5.4)

Proof. From (2.3), it is obvious (see also (3.8) in [21]) that

an(emen) < amlemen)+ » Elluallz+ > Zllu? —unll}.
E€En(Q) Eecfu(Tp)

On the other hand, the local efficiency of the residual estimator (cf. [28]) tells us

that there exists a positive constant C; depending only on the local geometry of the
triangulations such that

« o Cl
S Ellallz+ D Al —unlly < — anlen,en)- (5.5)
EcEn(Q2) E€én(Tp)

Combining the two preceding estimates allows to conclude. O

Proof of Theorem 3.1. The reliability, the bulk criterion, and the discrete local
efficiency infer the existence of a positive constant C5 depending only on v, © and the
local geometry of the triangulations such that

agleg,eg) < Cy (ah(uh —Ug,up — Ug) -I-OSC%I

+ e lfunlll + s llup — unll).
E E

Ee&L(Q) Ee&n(Tp)

Using (5.2),(5.4) and (5.5) with & instead of H, we obtain the existence of a positive
constant C3 such that

C C
ag(em,er) < Cy (1 + Oj) ag(em,em) — (Cz - ;) an(en, en) + Cs 08¢y,

from which we deduce

—1
ah(e;“eh) < (CQ — CYS) |:(<1 + CVl) Cy — 1) aH(eH,eH) + Oy OSC%I
[0 «

For a > C1C5 + (3, the error reduction property (3.10) results with

-1
p1 = (CQ_G?’> ((1+q>02—1><1.
o [0

12



TABLE 6.1
Decline of energy norm and data oscillation in terms of refinement step, polynomial degrees 1
and 4

P, P,

Naot  |led]la osc; | Naot  |ler]la 08¢;
36 2.8le-1  9.32e-2 | 180 6.07e-2 9.32e-2
114 1.98e-1 6.83e-2 | 570 3.83e-2 6.83e-2
252 1.39e-1  3.35e-2 | 960 2.60e-2  5.38e-2
630  9.53e-2  1.66e-2 | 1440 1.75e-2 3.35e-2

1428  6.48e-2  1.07e-2 | 2280 1.23e-2 2.28e-2

3180 4.42e-2  5.85e-3 | 3000 7.72¢-3 1.7le-2

6714  3.00e-2 4.10e-3 | 4020 4.86e-3 1.15e-2

14076  2.08e-2 2.46e-3 | 5355 3.06e-3 8.41e-3

28368 1.43e-2 1.51e-3 | 6330 1.93e-3 6.20e-3
58461 9.91e-3 9.18e-4 | 7620 1.22e-3 4.31e-3

© 0 O Ui WN K~ O~

6. Computational results. In the following numerical experiments we used the
bisection algorithm, for all test cases, derived from the A FEM@Matlabimplementation
[14].

We verify the suitability of our theoretical results using standard test cases
(see [10]). They are studies of the behavior of the algorithm in case of the stan-
dard singularities induced by a reentrant corner of the domain. The right hand side
is chosen to zero and therefore, data oscillations are only present on the the boundary
edges not adjacent to the singularity, where values of the analytical solutions are pre-
scribed. First, we study the L-shaped domain with Dirichlet data u” = 0 on the two
edges adjacent to the reentrant corner and Neumann data on the remaining bound-
ary. The refinement parameter is chosen as ® = 0.6. Table 6.1 shows a decline of the
energy norm for this case by a factor of about 2/3 in each refinement step. This factor
is only slightly better for quartic shape functions, confirming that the reduction rate
depends mostly on ©. Nevertheless, the meshes for P, are growing much slower and
in both cases we obtain the optimal approximation rates in terms of Ngof, namely
N (;lf/ Zand N, d_OQf Data oscillation occurs only at the outer boundary and is negligible
in this case.

Next, we study the higher singularity of the slit domain. Here, Dirichlet boundary
conditions are used on the whole boundary. Table 6.2 shows that for © = 0.4, we
obtain again constant error reduction rates.

The solution in this example is highly singular and we expect that at least for
higher order polynomials, the refinement should be very local. Indeed, Figure 6.1
shows that the parameter ® must be chosen carefully in order to obtain optimal
approximation with respect to the degrees of freedom, confirming results from [37] for
standard AFEM. Only the very small value of ©® = 0.1 is able to reproduce the optimal
convergence order of N~2. Figure 6.2 shows, that this corresponds asymptotically to
only adding 1/16th of the current number of cells in each step.

Even with the small size of ® = 0.1, the optimal N-term approximation rate
is only obtained after several thousand degrees of freedom. Comparing Figures 6.1
and 6.2, we note that this corresponds to the fact that the bulk criterion refines much
faster than the asymptotic rate in its initialization phase. On the other hand, this
fast refinement allows the method to reach the asymptotic regime in only about 10

13



TABLE 6.2
Decline of energy and data oscillation in terms of refinement step, polynomial degrees 1 and 4

2 2

Naot lled] 4 0s¢; Naot  lei]la 0S¢y
18 8.83e-1  2.32e-1 90 5.16e-1 2.37e-1
48 6.90e-1  2.09e-1 165 4.39¢-1  2.20e-1
138 5.76e-1  1.80e-1 285 3.61le-1  1.95e-1
219 4.86e-1 1.61le-1 690 3.03e-1  1.83e-1

W N = O~

18 | 54804  4.42e-2  3.59e-2 | 32400 2.27e-2 4.69e-2
19 | 76809  3.73e-2 3.21e-2 | 39630 1.91e-2 4.22e-2
20 | 106821 3.16e-2 2.88e-2 | 52605 1.59e-2  3.79e-2
21 | 149829 2.67e-2 2.57e-2 | 63480 1.34e-2 3.4le-2

1 ;
S o1y
(&}
- ,3
% §
,,,,, o 9
e §=0.
e ungorm ‘
Ool 10 /\N 1 ‘v
10 100 1000 10000 10000C

degrees of freedom

F1G. 6.1. Error versus number of degrees of freedom for the slit domain, quartic polynomials

steps. Figure 6.3 shows that the refinement for © = 0.1 is much more concentrated
at the central singularity, while © = 0.4 puts more weight in reducing the boundary
projection errors.
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