Helsinki University of Technology, Institute of Mathematics, Research Reports

Teknillisen korkeakoulun matematiikan laitoksen tutkimusraporttisarja
Espoo 2007 A531

AN UNCONDITIONALLY STABLE MIXED DISCONTINUOUS
GALERKIN METHOD

Mika Juntunen Rolf Stenberg

@ TEKNILLINEN KORKEAKOULU

TEKNISKA HOGSKOLAN

HELSINKI UNIVERSITY OF TECHNOLOGY
TECHNISCHE UNIVERSITAT HELSINKI
UNIVERSITE DE TECHNOLOGIE D'HELSINKI






Helsinki University of Technology, Institute of Mathematics, Research Reports
Teknillisen korkeakoulun matematiikan laitoksen tutkimusraporttisarja

Espoo 2007 A531

AN UNCONDITIONALLY STABLE MIXED DISCONTINUOUS
GALERKIN METHOD

Mika Juntunen Rolf Stenberg

Helsinki University of Technology
Department of Engineering Physics and Mathematics
Institute of Mathematics



Mika Juntunen, Rolf Stenberg: An unconditionally stable mized discontinuous
Galerkin method; Helsinki University of Technology, Institute of Mathematics,
Research Reports A531 (2007).

Abstract: For the model Poisson problem we propose a method combin-
ing the discontinuous Galerkin method with a mized formulation. In the
method independent and fully discontinuous basis functions are used both for
the scalar unknown and its flux. The continuity requirement is imposed by
Nitsche’s technique [7]. In the implementation the flux is eliminated by local
condensing. We show that the method is stable and optimally convergent for
all positive values of the stability parameter. We also perform an a posteriori
error analysis. The theoretical results are verified by numerical computa-
tions.

AMS subject classifications: 65N30, 656N55

Keywords: Mixed method, discontinuous Galerkin method, stability, Nitsche’s
method

Correspondence

mika.juntunen@tkk.fi, rolf.stenberg@tkk.fi

ISBN 978-951-22-8942-4
ISSN 0784-3143
Teknillinen Korkeakoulu 2007, Espoo, Finland

Helsinki University of Technology

Department of Engineering Physics and Mathematics
Institute of Mathematics

P.O. Box 1100, FI-02015 TKK, Finland

email:math@tkk.fi  http://math.tkk.fi/



1 Introduction

The purpose of this paper is to to introduce and a analyze a simple discon-
tinuous Galerkin (DG) finite element method. The method differs from the
(by now) standard DG method in that it is based on a mixed formulation in
which the flux variable is taken as an independent unknown, fully discontin-
uous between elements. This flux is an auxiliary unknown that is condensed
at each element at a negligible cost. The advantage of this approach is that
it yields a stable method for all positive values of the stability parameter.
We recall that for the standard DG the lower bound is given by a constant
in a discrete trace inequality, cf. e.g. [7, 8]. We have been led to this for-
mulation from our perious work on Galerkin-Least-Squares methods for the
Stokes problem [5], where a similar phenomena occur.

Our method is similar to the Bassi-Rebay method [2], which has been
analyzed in [4], but appears to be more straight forward both in analyzing
and implementation. The method and its a priori analysis is probably also
covered by the general theory developed in [1, 3], but by focusing on this
particular method we are able to perform a concise and transparent analysis,
both a priori and a posteriori.

The outline of the article is as follows: in the next section we introduce the
model problem and derive the variational form of the DG method. Sections 3
and 4 are devoted to the a priori and a posteriori error analysis, respectively.
Finally, in Section 5 we give numerical results.

2 The Model problem and the variational form

Our model problem is the mixed form of the Poisson equation, which we
intend to with a discontinuous Galerkin method. The continuity in the
variational formulation is imposed weakly using the Nitsche method. For
simplicity we restrict ourselves to two dimensoins.

Let Q C R? be a bounded domain with a piecewise smooth boundary
0). With 7, we denote the mesh, i.e. the partitioning of {2 into triangles.
With £yn we denote the edges of the triangles that lie on the boundary 02
and with &, we denote the internal edges of the mesh. We assume that the
boundary 0f2 is split into two non-overlapping parts I'p and I'y. The edges
on the boundary are grouped into those on the Dirichlet and Neumann part,
respectively, i.e. g0 = EpUEN. In addition, we denote with Ay the diameter
of the element T € 7;, and with hg the diameter of E € &,y U Eyq. For the
mesh we assume that there exists C, Cy > 0 such that

ClhE' < hr < CQhE VE C GT, VT € 771
We solve the problem
—Au=f in(,

u=uy onlp, (1)

Vu-n=g only,



in which the load f € L?(Q), up € H'/?(T'p) and g € L?>(I'y). Instead of
solving the equations (1) directly, we pose the problem in an equivalent mixed
form

o—Vu=0 1in(,
Viotrf=0 inQ,
_ (2)
U = Up OI]FD,

o-n=g only.

Next we derive a discrete form for the equations (2). We begin with the
definition of the finite element spaces:

Vi i={v € L}(Q) | vy € PR(T) VT €Ty },

3

Wh = {’U - [L2(Q)]2 ’ U7 - [,Pkfl(T)]Q VT € ZL}, ( )

in which Pg(7T) denotes the polynomials of order k£ on 7. Multiplying the

first equation in (2) with a test function 7 € W), and integrating over the
domain € yields

(O',T)Q — (Vu,‘r)Q = 0. (4)

Multiplying the equation in the middle of (2) with a test function v € V},
and integrating by parts we get

(~ 1)y = 3 (V) = Y (0. V0)y + (o))

= Z o, Vv Z <{U ‘n}, [[v]]>E (5)
TeT, E€&ing
+ Y (o nu)+ D (9,0)
Eeép Eeén

in which we have employed the continuity of the normal component of the
flux and denoted

{o-n} .= (0'1+0'2) n,
[v] = v1 — vo.

Above the subindexes denote the functions on triangles 77 and 75 sharing an
edge E and m; denotes the outward pointing normal vector of T;. Neither the
Dirichlet boundary condition nor the continuity is imposed in the solution
spaces. Therefore, we have need to enforce them in the variational form.
Since the correct solution u is continuous and fulfils ujr, = o, it holds

3 —%<[[u]],[[v]]>E — 0 and (6)

Eegint

> -y = Y (), "

Eeep, F geep | F



in which we have introduced the positive stability parameter v > 0. Equa-
tion (6) enforces the continuity and equation (7) the Dirichlet boundary con-
dition. The model problem is symmetric, and thus it is logical to maintain
this also in the variational form. Once again due to the continuity and the
Dirichlet boundary conditions we have

> {r-n}ul), = 0 and (8)

Eegint

> (romu), = 3 (renau, (9)

Ecép Eeép

Combining the equations (5)—(9) yields the variational form of the problem.
Method. Find (up,op) € Vi, x W), such that

a(u,o;0,7) = L(v,T) Y(v,T) € V) x Wy, (10)
in which

a(u,o;v,T) == Z [(G,T)T - (Vu,‘r)T - (U,VU)T]

fj%: [(({o - n}, D), + ({7 n}, [u]) ]
+E§t[<a~n,v>E+<r'n,u>E] "
- Z ey = 3 (el [40)

and EegD o

L, )= (=fv)g—(9:0)p + > (T-nu0),— Y h—<uo, o

Ec&p Eeép

By the derivation of the variational form it is clear that the proposed method
is consistent, i.e. solution to the equations (2) is also the solution to the
variational equation (10).

The energy norm of the variational problem is

o, 12 o= 37 (17l + V0o

TeT,

+ ) —|| Wia + D —Hva

EEgmt EESD

(13)

Note that the energy norm is mesh dependent. In order to prove the method
to be continuous and elliptic in the energy norm we need the following esti-
mate (which is easily proved by scaling).

Lemma 2.1. These exists a positive constant Cy such that

hellTizon < CillTl3ey VT €W and VT € T, (14)
With Lemma 2.1 it is straightforward to show that the proposed bilinear
form a(-,-;-,-) and the linear functional L(-,-) are continuous in the energy

norm |[|-, -[]|



3 The stability and the a priori error esti-
mates

In this section we show that the method is stable for all positive values of
the stability parameter ~.

Theorem 3.1. There exists a positive constant C such that

a(u, o0, T)

sup > Cl|lu, o] Y(u,o) €V x W, (15)

(v, T)EVL X W}, H’Uva
Proof. First, we note that
a(u, o; = > llollzam + Z [l 725+ Z ||u||L2 - (16)
TeT, Eeé‘mt EeSD
Next, we choose kK € W), such that kK = Vu, which yields
(K'/, VU)T = ||VU”%2(T) and ||K’||L2(T) S ||VU,||L2(T) (17)
Then by the Schwarz inequality we get

a(u,0;0,—K) = Z [—(0.k), + (Vu, k) Z ({x-n}, [u]),

TeTh Eegmt

=S (wen),

Eecép
> 3 (190l = ol Il o)
TET, . (18)
1/2 —1/2
Y L [l Nl

Eegint

1/2 —-1/2
i 1z - oy el e
= D hd s mlla i ] ey

Eecép

For § > 0 Lemma 2.1, (17) and the Young’s inequality give

1 0
a(u, 030, —K) > Z IVullZze) — 2—5”‘7”%2(9) 5 Z IVull72er)

TeTy TE'T;L
)
— > _IVullfze - 25 > —H MIZ2 )
TE’]-}L Eegmt
)
S ITulan — 55 3 ol
TeTh Eecép
= (1605 + ) S IVulfaqr, - 252—||nu 22
TETh Emt
1 1
~ % h_HuH%Q(E)
Eeép E

(19)



Choosing § < 2/(1 4 2CY) yields

a(u, 030, —k) > =Ci|o||72(q) + Ca Z IVullZeer)
TeTy,

1 1
—Cj Z EH[[UHH%Q(E) —Cy Z EHU’H%Q(E)’

EEEint EegD

(20)

with positive constants C, Cs, C3, and C}, independent of the stability pa-
rameter . Using the linearity and combining the equations (16) and (20) we
get

a(u,0,~u,0 = ek) = (1= €Cy) o |[fa) + €Ca Y | Vullfar
TeT,

21
=) S Rl o) S
E€Eim Eeép
Choosing the parameter € such that
6>0,6<Cil,e<ol3ande<cl4, (22)
the inequality (21) gives
a(u, o, —u, o —ek) > Csll|u, o||?, (23)

with a constant C'5 > 0. By the definition of k it is clear that
l=u, o — ex|]| < Cslllu, ol]. (24)

Substituting the equations (23) and (24) into the left hand side of the equa-
tion (15) proves the claim. O

From the stability and consistency we directly get the a priori estimate.
The lower bound s > 3/2 is needed in order that o - n € L*(E) for all
Ee&, U gaQ.

Theorem 3.2. Foru e H*(Q)), with 3/2 < s < k+ 1 it holds
llu = un o = anll < OBl (25)

From above see that the the difference of this method compared to the
standard discontinuous Galerkin method is that the lower bound (i.e. zero)
is readily available. Let us discuss the implementation of the method a lttle
further. The form of the discrete equations is the following

A Bl X 0
s olv] - ¢ e
where 3 and U are the degrees of freedom for o, and uy,, respectively. Elim-

inating 3, yields the system of equations for U:
(C-B"A'B)U=F. (27)



Since the matrix A corresponds to the part ZTeTh (0', 7') o 1n the bilinear

form it is inverted element by element (i.e. condensed) and the cost of this is
negligible. For triangular elements the situation is even simpler. An orthog-
onalization of the basis functions on the reference element gives orthogonal
functions on the real element and in this case A is diagonal. Further, it
should be noted that the stability of the method implies that the matrix in
(27) is positively definite. The conclusion is hence, that this method is imple-
mented very similarly to the standard discontinuous Galerkin method, but
with the advantage that the stability is ensured for all values of the stability
parameter.

4 The a posteriori error estimate

In this section we introduce and prove the following a posteriori error estimate
for the method.

Theorem 4.1. There exists a positive constant C' such that

1/2
lv = un, 00 — ol <C (Z 77%) , (28)

TeT,
i which
= h7lIV - on+ fllia) + llon — Va7
T - T h L2(T) h RIlL2(T)
1
+hg ||[on - n]]H%%angm) + EH [[Uh]]H%?(angm) (29)

1 2
+ hgllo-n — QHLQ(BTMN) + EHuh - U0||L2(8ngD)-

In the proof of Theorem 4.1 we need the following Helmholtz decomposi-
tion, cf. [6].

Theorem 4.2. For every vector T € [L*(Q)]?, with T -n = g on Ty, there
exists 1 € HY(Q), with Yr,, =0, and ¢ € H'(Q)/R, with curlq - nr, = 0,
such that

T=Vi+teurlg and ||7|520) = [V¥ll2q + lleurlqllio) - (30)

The curl operator, used in the Theorem 4.2, is defined as

_ o
curlv := ( S ) : (31)

dz1

when v € HY(Q) and Q C R2. We define the tangent to an edge E € & UEsq

by
e= ()= (). 2



in which n = (n,ns) denotes the outer normal vector of the edge E. The
operator Vx is defined by

v, Ove Ou
V x (U2> Sl el (33)

Proof. (of Theorem 4.1) Since the exact solution is continuous and fulfils the
boundary conditions, we get

llu = e = ol = llo = ulay + 3 IV~ Vs
TeT),

1 1
+ Z I lunlll720m) + Z o — unl|72(g)-
E€Eint he EeEp he
(34)

The two last terms of the equation (34) already belong to the indicator nr,
therefore we only need to estimate the first two terms. We begin with the
first term. The definition of the norm and Theorem 4.2 yield

(O'—O'h,T)

g — Oy L2(Q) = sup
| | .
rez@p 17l (35)
(0' — o, VQ/})Q (0' — oy, curl q)Q
< sup + sup
v IVl q IVal 20

Next we turn our attention to the first term in equation (35). Since
Y € H'(Q) and ¢r, = 0, there exists a continuous and piecewise linear
Clément interpolation I, that vanishes on the boundary I'p and fulfils

STt =Ll + > g o= Lblam) < ClVYllLaw). (36)

TETh Eeé‘imusN

From equation

a(070-h;lhw70) = ‘C(Ihqvb?O) (37)
we get, using integration by parts,

Y (o —0on V), =0. (38)

TeTy,

The orthogonality above yields
(0 —0n Vi), = (o-04 V(- L)),

TET,
= Z [—(V'(U—Uh),¢—lh¢)T+((O'—O'h)'n,'(ﬁ—]h@/))aT]
TET, (39)
=Y (Veon+ [ =I)+ > (o —0an)-nlv— L),
TeT,, E€&ing
+ Z <g—0'h-n,¢—lh@/)>E.
EeEy



Applying the Schwarz inequality and (36) gives

(o - Uh’v¢)9
< b IV on+ fllea hp'llv = Il e
TeT,
1/2 —1/2
+ 3" 22 lllon - nlllee) hp'? 10 — bl 2 e
Ee&int
_ 40
3 R g — o nllia b 1 — bl (40)
Ecén
< C{ Z W2 |V o+ f”%Q(T) + Z he||[on - n]]”%?(E)
TeT), E€&ing

1/2
b3 el - one i b IVl
EcEn
Now, the first term in the equation (35) is bounded by the indicator nr.
Next, we consider the second term. For the function ¢ € H'(Q)/R we
construct a piecewise linear interpolate 7,q in the following way. Since curl ¢-
nr, = 0, it follows that ¢r, is a constant. On I'y we thus assign this
constant value to m,q. For all other vertices we use the Clément construction.
The following interpolation estimate holds.

_ —1/2
ZTeTh th lg — 7rthHLQ(T) + ZEeSmtué‘D hg / lg — 7ThCIHL2(E)

+|[curl(g — mrq)|[r2(0) < Cllcurlgl|r2(q). (41)
From the definition of the variational form yields
Z (a — oy, curl th)T =a(0,0 — op;0,curlm,q) =0, (42)
TeT),

which leads to
(a' — o, curl q)Q = Z (Vu — oy, curl(q — whq))T

TeT,
= Z [(Vu — Vuy, curl(q — th))T + (Vuh — oy, curl(q — th))T] (43)
TeT,
= Rl + RQ.

Integrating by parts and using the result V x Vv =0 in T we get
Ry = Z [—(V x V(u—un),q —mq) , + (V(u—un) - t,q — Thq) ]

TeT,

= Z ([V(u—up)-t],qg — mnq) , + Z (V(u—up)-t,q—mnq),
Ec&mt Ec&asq

= Z ([Vuy, - t],q — 7ThQ>E + Z (V(u—up) -t q— 7ThQ>E
E€&nt Ee&sn

= Sl + 52.

(44)

10



The Schwarz inequality for sums and the equation (36) lead to

1/2 1/2
1
S1 < ( Z he |[[Vu, - t]]”%?(E)) < Z EHQ - thH;@’))

EGSim Eegint

1 s (45)
<C ( > %II[[U - Uh]]Hiz(E)) [curlq|[2(q).
Eegint
Above, we have also used the estimate
1
[V - ]| r2m) < C@H[[UHHLQ(E)- (46)

By the equation (45) the term S; is bounded by the indicator nr. Since
g —mq = 0 on I'y, the estimate (41) gives

1
Sy <C (Z EHUh - u0||2L2(E)) |curlg||12(q), (47)

Eeép

since both ¢ and m,q vanish on I'y. Combining the equation (45) and (47)
shows that the term R; is bounded by the indicator ny. The Schwarz in-
equality for sums yields

1/2 1/2
By <C (Z |V - ahnigm) (Z Jeurl(q - whqwzgm)

TeT), TeTy,

12 (48)
<C <Z IV, — Uh”%%:r)) HCUI‘IQH%Z(Q)'
TeT,
Now, we have proved that
lo — onll7z@ < C Z s (49)

TeTy

and we still need to bound the second term in equation (34). The equa-
tion (49) and the definition of 7y lead to

Z IV (w = un)||F2iry = Z lo — V|72

= TET, (50)
<> [l = aulidai + low = Vunlae | < € 3 .
TeTy, TeT,
Combining the equations (34), (49), and (50) completes the proof. O

Next we give the lower bound estimate. The claim follows from standard
techniques, see [9], and the proof is omitted here.

11



Theorem 4.3. There exist a positive constant C such that
1
np < C (|U - Uhﬁ{l(w) + |lo — a-h||%2(wT) +hzllf - th%Q(wT) + h—THU - Uh”%?(aT)

1
+hrllg = gnllZ2omrey) + EHUO - Uo,hHiz(aTngD)) :
(51)

Above we denote with wr the union of T and all the elements sharing an edge
with T. With f1, gn and ugy we denote the projections of the given data to
the discrete space.

5 Numerical results

In this section we investigate the numerical performance of the Nitsche method.
We show that the Nitsche method has the optimal convergence rate with re-
spect to the mesh size h. After that we test the adaptive refinement based
on the a posteriori error estimate. In all the computations, if not otherwise
stated, the stability parameter is set to v = 1. A choice which would produce
unstable Nitsche method for the non-mixed problem.

For simplicity we choose the unit square as the computational domain;
2 = (0,1) x (0,1). To have a problem with typical corner singularities we
choose our exact solution to be, in polar coordinates,

u(r,0) = r¥sin(50),

with the parameter 5 > 0. With § we can control the regularity of the
solution, namely

u € HP10(Q),

for all § > 0. The chosen exact solution u is harmonic (f = 0) and we
compute the boundary conditions from it, i.e. we define

ou(r,0)
on

up =u(r,0) and ¢g= on Of).
Our model problem is:

(07 1) 1_\D (17 1)

o—Vu=0 onofQ
V-o=0 onof)

U = Ug ODFD

I'p Q I'n

00 Ty L0 o-n=g only

The convergence results are computed with parameter values § = 0.7, 1.3
and 2.3. With this choice the solution belongs to u € H"~%(Q2), H*379(Q)
and H3379(Q), respectively. Figure 1 shows the solutions for the chosen
values of # with both linear and parabolic elements on a mesh of size h = 0.25.

12



In Figure 2 we show the convergence of the error in the energy norm
I, -|ll for both linear and parabolic elements, with different values of 5 and
using a uniform mesh refinement. Both methods perform as expected by the
analytical results. Note that the linear elements cannot take advantage of
the regularity beyond u € H?(2). The numerical values of the slopes are
given in the legends of the figure.

Next we test the adaptive mesh refinement based on the a posteriori
error distribution. On each step we refine the elements that have larger error
than the average elementwise error. The elementwise errors and the average
elementwise error are given by the a posteriori error estimator. Figure 3 shows
the first three adaptive mesh refinement for linear elements with 3 = 0.7. The
first mesh has the size h = 0.25. We see that the error indicator notices the
singularity at the origin and refines there, but that the error at the origin is
still dominant after two refinements. In Figure 4 is the same computation
with parabolic elements. Again the error singularity at the origin dominates
the error.

Figure 5 shows the three adaptive refinement for linear elements and
[ = 2.3. We see that the origin is not the dominant part here, instead the
error indicator notices the large changes at the boundaries and refines there.
In Figure 6 we show the mesh refinements for parabolic elements. Now the
origin is again the dominant part of the error since the parabolic elements are
able to capture the large but smooth changes at the boundaries with larger
elements. Notice also the scales of the error when comparing to Figure 5.

In Figures 3-6 we also have the estimated error and the exact error in the
energy norm. We see that both diminish at the same speed, as predicted by
the theory.
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Linear elements, §=0.7 Parabolic elements, §=0.7

Linear elements, §=2.3 Parabolic elements, §=2.3

Figure 1: Solutions to the model problem with different values of the param-
eter 3. On the left are the solutions with linear elements and on the right
with parabolic elements. From top to bottom [ has values 0.7, 1.3 and 2.3.
The mesh is of size h = 0.25.
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Error in the energy norm, linear elements
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o Error in the energy norm, parabolic elements
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mesh size h

Figure 2: Convergence of the error in the energy norm in uniform mesh re-
finement for different values of 3. The dotted lines are reference convergence
rates of Ch%", Ch, Ch*?® and Ch?. The numerical values of the slopes are in
the legend.
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estimated error = 0.143

mesh of round 1 exact error = 0.0948
1
> 0.5 o 0.02
= 1
o 0.01
2 o 05
0
0 0.5
0 0.5 1 . 107
X
estimated error = 0.0959
mesh of round 2 exact error = 0.0674
1
x10°
> 0.5 § 5 = 1
@
Q
2o 05
0
0 0.5
0 0.5 1 . 107
X
estimated error = 0.0677
mesh of round 3 exact error = 0.0504
1
x10°
> 0.5 § 2 1« 1
81
2o 05
0
0 0.5
0 0.5 1 . 107
X

Figure 3: The first three meshes in the adaptive refinement with linear ele-
ments and # = 0.7. On the left the mesh and on the right the distribution
of the a posteriori error. In the titles on the right we give the estimated and
the exact error in the energy norm. Here the non-regularity at the origin
dominates the error.
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estimated error = 0.0963

mesh of round 1 exact error = 0.0432
1
> 0.5 o 0.01
= <l 1
8 0.005
©
k= 0 0.5
0
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0 0.5 1 x 10 Y
X
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1
x107°
> 0.5 % 4 1
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20 05
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0 0.5
0 0.5 1 « 107
X
estimated error = 0.0387
mesh of round 3 exact error = 0.0184
1
x10°
> 0.5 § 2 1
81
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Figure 4: The first three meshes in the adaptive refinement with parabolic
elements and 3 = 0.7. On the left the mesh and on the right the distribution
of the a posteriori error. In the titles on the right we give the estimated and
the exact error in the energy norm. Here the non-regularity at the origin
dominates the error.
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Figure 5: The first three meshes in the adaptive refinement with linear ele-
ments and = 2.3. On the left the mesh and on the right the distribution of
the a posteriori error. In the titles on the right we give the estimated and the
exact error in the energy norm. Now, the large changes at the boundaries

dominate the error.
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Figure 6: The first three meshes in the adaptive refinement with parabolic
elements and 3 = 2.3. On the left the mesh and on the right the distribution
of the a posteriori error. In the titles on the right we give the estimated and
the exact error in the energy norm. Parabolic elements capture the large but
smooth changes at the boundaries and the singularity at the origin dominates
the error.
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