Numerische Mathematik (2020) 144:133-156 N U menSCh_e
https://doi.org/10.1007/500211-019-01081-3 Mathematik

®

Check for
updates

Finite element error estimates in L2 for regularized discrete
approximations to the obstacle problem

Dominik Hafemeyer' . Christian Kahle' - Johannes Pfefferer!

Received: 22 November 2018 / Revised: 25 June 2019 / Published online: 18 October 2019
© Springer-Verlag GmbH Germany, part of Springer Nature 2019

Abstract

This work is concerned with quasi-optimal a-priori finite element error estimates for
the obstacle problem in the L2-norm. The discrete approximations are introduced as
solutions to a finite element discretization of an accordingly regularized problem. The
underlying domain is only assumed to be convex and polygonally or polyhedrally
bounded such that an application of pointwise error estimates results in a rate less
than two in general. The main ingredient for proving the quasi-optimal estimates is
the structural and commonly used assumption that the obstacle is inactive on the
boundary of the domain. Then localization techniques are used to estimate the global
L2-error by a local error in the inner part of the domain, where higher regularity for
the solution can be assumed, and a global error for the Ritz-projection of the solution,
which can be estimated by standard techniques. We validate our results by numerical
examples.
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1 Introduction

This paper is concerned with error estimates for discrete approximations to the solu-
tion of the obstacle problem. Concerning the underlying domain, we only assume
that it is polygonally or polyhedrally bounded and convex. Under a structural and
commonly used assumption on the obstacle we show that the sequence of discrete
approximations possesses a convergence rate close to two in the L>-norm. Thus, we
obtain convergence results similar to those of the Ritz-projection of the solution. This
is the main contribution of the present paper.

Before going into further details, let us review common discretization concepts
for the obstacle problem and related convergence results from the literature. The first
approach consists of a direct discretization of the variational inequality (corresponding
to the obstacle problem) based on linear finite elements. For this approach, it is well-
known that the resulting sequence of discrete solutions exhibits a convergence rate
of one in the H'-norm if the domain is convex. The corresponding proof has already
become classical in the meanwhile, see [6]. Essentially, it is based on the variational
formulations of the problems (continuous and discrete) and standard interpolation error
estimates. In contrast, a universal approach for the derivation of optimal error estimates
in the L?-norm is unknown. A review of L”-error estimates from the literature and
a discussion of their validity can be found in [4]. It has even been shown in this
reference, see [4, Theorem 5 and Theorem 10], that a duality argument, similar to
that for the L2-error of the Ritz-projection, cannot be established as the H>-regularity
of the solution in this situation is not sufficient in order to guarantee second order
convergence in L2. To circumvent this issue, it is possible to consider pointwise error
estimates since such estimates also imply estimates in L? due to the Holder inequality.
In [14,15,18] it is shown that a convergence rate of two (times log-factors) can be
achieved in L°°. This result requires sufficiently smooth data, and interior angles,
that are small enough, in order to guarantee sufficiently smooth solutions due to the
presence of corner and edge singularities. For instance, in two dimensional polygonal
domains, it is well-known that in general the interior angles must be less or equal to
/2 for the validity of those rates. For larger interior angles the convergence rates
are reduced. In addition, based on the pointwise estimates, it is proven in [14] that a
convergence rate close to two can be expected in L? if the domain is only assumed
to be convex. However, this result requires an obstacle which is sufficiently smooth
and, more importantly, which is inactive on the boundary. It is also crucial to note that
all the pointwise estimates (and hence the L? estimate in [14]) discussed so far only
hold if a discrete maximum principle holds for the discrete solutions (at least this is
the state of the art). For instance, this can be ensured by weakly acute finite element
meshes. However, in practice, this is a serious restriction on the construction of finite
element meshes, especially in the three dimensional case.

A second strategy to obtain approximations to the solution of the obstacle problem
can be summarized as follows: First appropriately regularize the obstacle problem
(for instance we use a Moreau-Yosida type relaxation) to get a semilinear partial
differential equation, where the nonlinearity depends on the regularization parameter,
and then truncate the regularized equation and discretize it by linear finite elements.
Typically, the regularization parameter is chosen as a function of the mesh parameter
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in order to balance both error contributions. This approach is pursued in the present
paper. In case that the boundary is smooth enough and the data are regular enough, it
is shown in [17] that by this type of discretization a convergence rate of two (times
log-factors) in L°°, and hence in L2, can be achieved. Moreover, the proof can be
extended to polygonal and polyhedral domains if the interior angles are small enough
such that the appearing corner and edge singularities are mild enough. For larger
interior angles the convergence rates in L> are again reduced. This is in agreement
with corresponding discretization error estimates for semilinear partial differential
equations, where the nonlinearity does not additionally depend on a (mesh parameter
dependent) regularization parameter. In this case, a convergence rate of two can also
be proven in L? if the underlying domains are only assumed to be convex. Of course,
this raises the question if such a result (or at least a comparable one) is also valid
for the approximations of the present discretization strategy. Typically, in order to
obtain error estimates in L2, a duality argument is applied. However, a straightforward
application of the duality argument in the LZ-setting is not promising here as an
inappropriate coupling between regularization parameter and mesh parameter cannot
be avoided in this case. Nevertheless, under the commonly used structural assumption
that the obstacle is sufficiently smooth and inactive on the boundary, we show that
a convergence rate of two (times log-factors) in L? can be established in convex
polygonal/polyhedral domains, which represents the main result of the paper.

Our proof heavily relies on the fact that in the continuous and discrete setting the
obstacle is inactive in a non-empty strip at the boundary. This is deduced by basic
pointwise estimates and the structural assumption that the obstacle is inactive on the
boundary. Then, by using in a certain sense new results for locally discrete harmonic
functions, we are able to split the discretization error in L? into two error terms. The
first one is nothing else than an L?-error for the Ritz-projection in the domain, where
we can rely on standard estimates from the literature. The second error contribution
represents an error in the interior of the domain, where the solution enjoys more
regularity. In order to appropriately bound this term, we employ techniques from [17]
(introduced there for global L°°-error estimates). However, we always take care on
the local support of this error, which lies in the interior of the domain. A more detailed
outline of the proof is given at the beginning of Sect. 4.

The paper is organized as follows: In Sect. 2 we introduce the variational formu-
lation to the obstacle problem and a Moreau-Yosida type relaxation to this problem.
Moreover, we state basic properties of the corresponding solutions, such as regularity
results, and we establish pointwise convergence of these solutions to each other. Some
of the results are already known in a similar fashion in the literature. Nevertheless, we
state the basic ideas in order to be self-contained. Moreover, and more importantly,
this also enables us to ensure that those results do not depend on a smooth boundary
in general, which is very often assumed in the literature. After having introduced the
discrete problem in Sect. 3, we consider the L2-error estimates in Sect. 4. There we
start with giving a short roadmap for the remainder of the paper. This is followed by
the observation that in all problems, which we consider, the obstacle is inactive in
a strip at the boundary, which relies on pointwise estimates and the aforementioned
structural assumption on the obstacle. Then we establish error estimates for locally
discrete harmonic functions, which are new in a certain sense compared to the results
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136 D. Hafemeyer et al.

from the literature. Using these estimates, standard results for the Ritz-projection, and
duality arguments in the L°°-L!-setting, we establish at the end of Sect. 4 the main
result of the paper, the discretization error estimates in L? in convex polygonal and
polyhedral domains. Finally, in Sect. 5 we state numerical examples which underline
our theoretical findings.

Before closing the introduction, we emphasize that in all what follows C denotes a
generic positive constant which is always independent of the regularization parameter
¢ and the mesh parameter 5.

2 The continuous and the regularized problem

We start with introducing some notation which is used in the sequel of the paper. We let
Q c RN, N € {2, 3}, denote an open, convex and polygonally/polyhedrally bounded
domain with boundary 9. The Sobolev spaces are classically denoted by W*7 ()
with k € INg and p € [1, oo]. In case that p = 2, we also use the notation Hk(Q).
The norms in these spaces are denoted by |- [ly#.p(q) and [|-|| gx(q). respectively. In
addition, Hé‘ (€2) denotes the completion of all functions in C§°(£2) (the space of
infinitely often differentiable functions with compact support in €2) with respect to
-l y* () - Again classically, we denote the norm in L”(€2) = wor(Q) by Il o).
For the inner product in L2($2) we use the notation (-, -). The dual space to HO1 ()
is denoted by H~1(2) and we use the notation (-, -) to indicate the corresponding
duality pairing.

Let us now formulate the problem which we are dealing with. For f € L>°(2) and
Y e W2’°°(S2), which satisfies ¥ < 0 on 92, we consider the variational problem:
Findu e Ky :={v e HO1 () |v = ¢ a.e. in Q} such that

Vu, Vv —u)) = (f,v—u) Yvely. (1)

That is, we discuss the classical obstacle problem for a function u € Ky, C HO1 ()
with an obstacle v € W>°°(Q). By classical means it is possible to show that there
exists a unique solution to this problem, see for instance [12, Chap. II, Theorem 2.1].
For the existence of a unique solution our regularity assumptions on the domain,
the obstacle and the data can certainly be relaxed. Let us again emphasize that the
assumptions stated above are crucial for our numerical analysis. In Sect. 4 we even
assume that the obstacle is inactive on the boundary.

Next, let us recall a well-known reformulation of the obstacle problem which can be
deduced by using concepts from convex analysis, see for instance [2, Sects. 1 and 2].
Let I " denote the indicator functional of the convex set /Cy, . Then, the subdifferential
dlx, of I, atapointu € Ky is given by

DIk, () = {u e H'(Q)| (v,u —w) > OVw € /C,,,}.

Moreover, a function u € HO1 (£2) solves the obstacle problem (1) if and only if there
exists a Lagrange multiplier S(u — ) € dIx, (u) such that
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(Vu, Vo) + (Bu — ), v) = (f,v) Yv e H (). )

Remark 1 Note that, as the solution u to the obstacle problem is unique, the Eq. (2)
uniquely determines B(u — ) € H~'(Q) by the relation

Bu—v)=f+Auec H(Q).

Next, we introduce aregularized problem, where we replace the Lagrange multiplier
B(u — ) by a suitable relaxation. Our approach follows that of [17]. A similar one is
also used in [12, Chap. IV, Sect. 5].

For ¢ > 0 we substitute B(u — ) by the monotonically increasing, and globally
Lipschitz continuous function

0, if >0,

S {s/s if s <0,

and consider the semi-linear partial differential equation

(Vie, Vo) + (Be(ue — ), v) = (f,v) Vv € Hy(RQ) 3)

as an approximation of (1). Due to the above formulated assumptions on S, ¥ and
f, existence of a unique solution u, € HO1 ()N C(Q) to (3) follows for any ¢ > 0 by
arguments due to Browder and Minty, see for instance [19, Theorem 4.7]. We also note
that this is an outer approximation or Moreau—Yosida relaxation, [8], of the variational
inequality (1).

The following two lemmas about regularity issues for the obstacle problem and its
regularized version are in the spirit of [12, Chap. IV, Lemma 5.1 and Theorem 5.2].

Lemmal Letu, € HO1 (2) for e € (0, 1] denote the solution to (3). Then, Be(ug — V)
belongs to L*°(R2) fulfilling

1Be(ue — W)l < IILf + AV lLe@)- “

Further, the solution u, possesses the higher regularity H>(2) N H& () and satisfies

luell g2y = CUfllLe@) + 1AV ]IL=@)
with a constant C > 0 independent of €.

Proof To prove the boundedness of B, (1 — ) in L°°(£2), one can proceed completely
analogously to the proof of [12, Chap. IV, Lemma 5.1]. For the convenience of the
reader and also to see the exact regularity requirements, let us quickly summarize the
most essential steps of the proof. Since u, € HO1 () NC(Q) and /S W22 () with
Ylaq < O wehave that B (u —V)|sq = O0and B.(u — ) € HY(Q)NL®(Q) (accord-
ing to [12, Chap. II, Theorem A.1]). Thus, we may choose —(—fB¢ (us — 1#))1’_1 =
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—|Be(ug — ¥)|P~", which then belongs to HO1 (2) N L°°(K2) as well (definitely for
p > 2), as a test function in (3). This yields

1B (e =Y pcry
= (Ve — %), V(= Be (s — Y)NP™) + (f + AV, —(—Be(us — Y71
= (1= p) (Ve — V), (—Beue — Y)Y 2BLue — Y) V(e — V)
— (f + A, Be(us — )P,

where we used the integration by parts formula and the chain rule. Then, employing
the monotonicity of B, together with 8, < 0 and the Holder inequality results in

IBe (e — ¥ p iy < I + AU lLr@llBe (e — W)II{;(IQ)-

Finally, after having divided by || 8¢ (1 — w)lli;(lg), we take the limit p — oo and
obtain the desired bound for . (u, — V). As a consequence, the higher regularity can
be deduced from [9, Theorem 3.2.1.2] after having sent B, (1, — ¥) to the right hand
side. O

Lemma2 Letu € Ky and u, € HOl (R2) denote the solutions to (1) and (3), respec-
tively. Then, we have

Ug io) u weakly in HZ(Q) and strongly in C(Q),

e—0

Be(ue — Y) —— B(u — ) weakly in L*(R2), (&)

and

1B — )l < IIf + AYllLe ().

Proof We proceed similar to the proof of [12, Chap. IV, Theorem 5.2]. However,
we rely on the reformulation (2) of the obstacle problem instead of considering the
variational inequality (1). Due to the uniform boundedness of u, in H 2@)nN HOl ()
and B, (uz — ) € L2(Q) according to Lemma 1, we get the existence of functions
i e HX(2) N HY () and B € L2(2) such that

e £2% i weakly in H2(Q),

Beute — ¥) =% B weakly in L2(2).

Actually, we only get the convergence of subsequences at first. However, as the limits
will be unique (the unique solution u of the obstacle problem and the corresponding
unique Lagrange multiplier 8(u — ¥)), we will have the convergence of the whole
sequences, and therefore we skip this detail in the following. Next, we show that i
and ,3 fulfill (2). Due to the weak convergence, we already know that
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(Vii, Vo) + (B, v) = (f,v) Vv € Hy(Q).
Thus, as the duality pairing between H ' () and HO1 (€2) is compatible with the inner
product in L%(£2), it only remains to show that ,3 € dl, (). In a first step towards

this, we show that @ belongs to /Cy,, since then the subdifferential d Ixc " (z) at i1 can
be characterized as

A, (@) = {v e H Q)| (v ii—w)>0 Vwe ICI/,}.
As HX(Q) is compactly embedded in C(Q), we get that

Ug 29 i strongly in C(Q).
Assume next that there is a set O C Q with |O] > 0and§ > Osuchthatz <y —§ on

O. By the strong convergence in C () we have for & small enough that u, < ¥ —§/2.
Thus, by the Cauchy—Schwarz inequality and the definition of 8., we deduce

I Be (e — 1,”)||L2(0)||Me - I/f||L2(o) > (Be(ue — Y), ue — 1//)L2(0)
—g||us—W||Lz(0)_| |£7

which is a contradiction to the boundedness of the left hand side of this inequality
(according to Lemma 1) if we send ¢ to zero. As a consequence, we have shown
i € Ky. Now, we show that 3 belongs to d/x,, (). By introducing appropriate
intermediate functions, we get for any w € Ky, which implies B¢ (w — ¥) = 0, that

fﬁ(ﬁ—w)=/<ﬁ—ﬁs(us—w>)<ﬁ—w>+f Be (e — Y)(@ — ue)
Q Q Q
+ /Q(ﬁg(ug — ) = Belw — ) (s — ) — (w — )
2fg(ﬁ—ﬂs(us—W))(ft—w)Jr/Qﬁs(us—W)(ﬁ—us),

where we used the monotonicity of 8, in the last step. Sending ¢ to zero implies
//%(ﬁ—w)zo Yw € Ky,
Q

which means that 8 € dlxc, (i), and hence u = i and B(u — ) = B. Finally, the
estimate for the Lagrange multiplier 8(u — v) in L°°(2) is a direct consequence of the
weak convergence (5) and the estimate (4) due to the weakly lower semi-continuity
of the norm. O
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Remark 2 Due to the convergence results of Lemma 2 it is possible to further charac-
terize B(u — ). For any non-negative function v € C5°(2) we have according to the
definition of S,

0= lim/ IBS(MS_W)UZ/ Bu —y)v.
e—0Jo Q

Thus, by means of the fundamental lemma of variational calculus, we get (u—v) < 0,
and hence, S(u — ¥)(u — ¥) < 0 almost everywhere, such that the definition of .
implies

0< hm/ ﬁg(us—w)(us—¢)=/ﬁ(u—w)(u—lﬂ)fo
e—0 Q Q

or, equivalently,
1B — ) —yY)lpiq =0.
To summarize, this means in the almost everywhere sense

=0 if u—y >0,

Blu =)
<0 if u—y=0.

The next theorem is concerned with the regularization error in L°°(€2) and the
related convergence rate. It basically reflects the results of [17, Theorem 2.1]. Never-
theless, we recall the proof in order to ensure that it does not depend on the smoothness
of the boundary since in [17] a smooth boundary is assumed.

Theorem 1 Letu € Ky and u, € HO1 (S2) denote the solutions to (1) and (3), respec-
tively. Then there is the estimate

lu —uellre@) < el f + AYllre).

Proof Let us abbreviate ¢, = u — u,. Having in mind the L?-regularity of S(u — v/)
from Lemma 2, we obtain from (2) and (3)

(Vee, Vv) = (Be(ue — ) — Bu — ), v) Vv € Hy(Q).
Next, we observe that the function e?p +1, where p is an arbitrary positive integer,
belongs to Hy () if u and u, belong to H} () N L°(). The L>(Q) regularity is
given by Lemma 2. Thus, we may choose it as a test function in the above variational
equation. This yields employing the chain rule several times

(Be(ue — ) — Blu — ), €2V

2p+1
— (Vep, Vertly = P g pt

2
TEDAEC

2p+1

et 2p+1 2(p+1)

2
=¢ 2@ = €4 el

- (p+D
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where we applied the Poincaré inequality in between. Notice, that the constant from the
Poincaré inequality is independent of p. We now estimate the term on the left hand side.
Due to the definition of 8¢ and Remark 2 we notice that 8. (u — ) = f(u — ) =0
almost everywhere if u — v > 0. Then, due to the monotonicity of B, we get

0> (Beue =) — Bu —¥))(u —ue) ae.in{x € QJu(x) —¥(x) > 0}.
According to the definition of 8, and Remark 2, we also obtain
0> Be(ue — ) — B —¥))(u —ue) ae.in {x € Qlus(x) — Y (x) >0 A ulx) =y¥x)}

Next, let us define I = {x € Q|u;(x) —Y(x) <0 A u(x) = ¥(x)} and ey, =
Y — uy > 0. Then, combining the previous results yields

2
(Be (e — ¥) — Blu — ). 27 < (Be(ue — ) — B — ¥). €7 ) 2.
Due to the definition B, (u. — ¥) and Remark 2, this also implies
1 2p+1 2p+1
el ) + (Belue =) = Bl =), ") < (1B =)l €™ 12
By means of the Holder and the Young inequality, we get

(B =l e

2p+1
< B — w)anmU(,)||e¢||L';(j+l)(l)
- 2p+1 2D 2p+11 2p+1)
=< 2(p+ 1)8 “:B(M w)”LZ([)+1)(1) + 2(p—+ 1)8||€1/;||L2(p+|)(1)
2p+1 2(p+1) 1 2p+1)
< TR PENB@ =N i gy Sllew 2000 )
such that
(Beltte = ) — Blu = ), 1) = e g — ) 201
eUeg » Ce “2(p+ 1) L2p+D([y?
and hence
p+1 2<p1+1> 2p+1
leell L2041 (@) < C2p i e | B — Yl a1y
2p+1

1 2pl
< CTPM 205 || Bu — Y1) |l 20040 1)

where the constant C is still independent of p. If we let p tend to infinity, the desired
result follows from Lemma 2. O
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Remark 3 We later consider the error [lu — u.||2(q). Nevertheless, Theorem 1 gives
an upper bound for the error due to the Holder inequality. Even, in Sect. 5.1, this rate
is numerically validated to be sharp.

We close this section with a interior regularity result for the solution of the Poisson
equation, which is needed later in the proof of Lemma 8.

Lemma3 Let U C Us C Q denote two connected subsets with dist(dU, dUs) > 6,
§ > 0, with boundaries of class C''. Let ¢ € L*(Q) N L>®(Us) be given and let
z € Hé (R2) denote the unique solution to

—Az=¢ inQ,
z=0 onoQ.

Then, for p € [2, 00) there holds

Izlw2r @y < CrUl@lLrws) + I®ll22@))-

where the constant C depends on & but not on p.

Proof We follow a similar proof from [13, Lemma 2.4], i.e., we apply a boot strapping
argument. First we introduce an intermediate smooth domain Us;> such that U C
Us;» C Us withdist(dU, 0Usy2) = 8/2 and dist(dUs 2, dUs) = §/2. In a first step we
show W12 (Us /2)-regularity for z. Let o € C°°(£2) denote a smooth cut-off function
on Uy, such that a)|U5/2 = 1, wlg\y; =0, and |w|wr.e@) < C67" forr € {0, 1,2},
see [10, Theorem 1.4.1 and Eq. (1.42)] for the existence of such a cut-off function and

the corresponding estimates. We set v := wz. Then v € HO1 (Us) is the weak solution
to

—Av = ¢w + (—Aw)z —2Vw - Vz =: g in Us,
v=20 on dUs.

Due to the smoothness properties of w, the right hand side g can be bounded by
gl Loy = € (Il owy) + Nzllwrows)) -

where the constant C depends on 8. Moreover, due to the H>-regularity of z, as € is
convex, we have

lzllwis@) < Cllzl g2y = Cll@liL2 -

Consequently, by elliptic regularity, c.f. [7, Theorem 9.9], we obtain
lvllw2ewy) = Cliglrsws = CUlLows) + 1@ll2@))-
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Since w = 1 on Us» we have v|y;,, = z|y;, and therefore

zllwiooy)n) = Cllzliwaewy,,) = CUIPNLewy) + 1@11L2(0))- (6)

Next, we repeat the above argumentation for U and U, with correspondingly changed
cut-off function @ and auxiliary problem for v. Let p > 6 and w denote a cut-off
function such that w = 1 on U and @ = 0 on 2\Us,2. As above, we obtain

glrws = € (I19Lr@s + 1zlwiowyy ) < € (181rwy + 16l 2@)

where we used (6). Finally, from elliptic regularity, c.f. [7, Theorem 9.9], we get for
p € [2, 00) the desired result,

lzllwz.r@wy < CoUSlLrws) + 1@l2@)s

where we notice that the constant C is independent of p. This can be seen from the
proof of [7, Theorem 9.9]. O

3 The discrete problem

In the following we derive optimal a-priori error estimates in L?(£2) for a numerical
approximation to (1) which is based on the regularized problem (3). We rely on the
approach of [17]. However, we again notice that the results from that reference are
not directly applicable in our setting as in [17] global W2 P-regularity is required with
arbitrarily large p < oo.

Let us now introduce the numerical approximation which we are dealing with. We
do not discretize (3) directly but an equivalent reformulation of it. According to (4), we
may truncate the nonlinearity S, without changing the solution to (3). More precisely,
if we choose the constant

Li=cllf + A¢llL=@) (7N

with ¢ > 1, we may redefine 8, by the bounded, monotonically increasing, and
globally Lipschitz continuous function

0, if s >0,
Be(s) := (®)

max(s/e, —A), if s <O,

without changing the solution of (3). This problem with the redefined nonlinearity is
now being discretized by piecewise continuous and linear finite elements. Let {7}
be a family of conforming and quasi-uniform triangulations of €2 which are admis-
sible in the sense of Ciarlet. We denote by & := maxrc7, diam 7 the global mesh
parameter and assume that 7 < 1/2. For each element T € 7, we assume that it is
isoparametrically equivalent to the unit simplex in RV .

We comment on the case of elements that are equivalent to the unit cube in Remark 4.
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On 7}, we define
Vi := {vp € C(Q) | v|7 is affine VT € Ty, v]sq = 0},

and determine approximations to the solution u, of (3) by solving the problem: Find
ug p € Vj such that

Vuen, Vop) + (Be(ue,n — ), vn) = (f,vp) Yo € V. 9)

For each mesh parameter /i the existence of a unique solution to this finite
dimensional problem follows by standard arguments. For later reference, we define
I, : C(Q) — Vj, as the usual Lagrangian interpolation operator, and the Ritz projec-
tion of w € H(} (£2) as the function Rj,w in Vj, which satisfies

(V(Rpw — w), Vuy) =0 Vv, € V.

Finally, let us stress that we assume exact integration for the non-smooth nonlinear-
ity Be (ue n — V). Werefer to [11], where a lumping technique is used for the numerical
approximation of the nonlinear term.

4 Error estimates in L2(Q)

In Theorem 1 we have already seen that the regularization error can appropriately be
bounded in L2(2), even in L>(S2). In the following we derive a priori bounds with
respect to the discretization parameter £ for the discretization error u, —u, 5, in L3(Q),
see Theorem 3. Afterwards, we combine these results in Theorem 4.

Before going into detail, let us quickly elucidate the structure of the main part of
this section, the proof of estimates for the discretization error. Based on the assumption
that ¥y < O on the boundary, i.e., the obstacle is inactive on the boundary, we show
in a first step that there exists a (non-empty) strip Dy at the boundary 92 of width d
(independent of ¢ and /) such that

Blu—y) =Be(ue — V) = Pe(uen —¥) =0 ae.in Dg C L, (10)

see Lemma 5, and hence, the constraint is inactive in the neighborhood Dy of the
boundary for each problem. The proof requires that ¢ and /& are small enough as it
relies on the fact that we already have pointwise convergence of u, towards u, see
Theorem 1, and pointwise convergence of u j, towards u, with some (maybe not
optimal) rate, see Lemma 4. According to (10), we also have that Ryu, — ugp is
discretely harmonic, see (13), on D;. This implies that there exists another strip D at
the boundary (for instance of width d/2) such that

IRhue — e nllgi(py < CliRnue — e nllr2(pppy < ClIRhUe — te nllp2(\Dys
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where the constant C depends on the distance between D and Dg, see Theorem 2.
Based on this, we get after having introduced Rju. as an intermediate function

lue — e nll2)
< llug — Rouellz2py + IRhtte — tenll2py + s — e nllp2(\p)
< llug — Ruuellz2py + CliRhute — e nll 2\ py + s — e nllr2(\p)

=C (”Us - Rhus”LZ(Q) + llue — Ua,h”LZ(Q\D)) ) (12)

where we introduced u as an intermediate function in the last step. Estimating the error
of the Ritz-projection Rju; is standard, taking into account the H>($2)-regularity of u
according to Lemma 2. It remains to bound the second term in the previous inequality.
More precisely, we estimate the difference u, — u, j in L°(2\ D). Here we rely on a
duality argument as in [17], see Theorem 3. However, we always take care on the fact
that this term only lives in the interior of the domain, where we have higher regularity.
This is the main reason for having second order convergence (times a log-factor) in
L?(Q) in case of general convex polygonal/polyhedral domains.

We start with providing an L°°(2)-estimate for the discretization error, which is
valid in convex domains, but only has a lower convergence rate.

Lemma4 Let u, and u.  be the solutions of (3) and (9), respectively. Then, there is
the estimate

_N
lwg — e pllLoe(@) < CR>72 (|| flliLe(@ + 1AV | o)),
where the constant C is independent of € and h.

Proof This follows from [17, Lemma 2.2 and Theorem 2.3] using only H2(Q)-
regularity which holds in general convex domains. Equivalently, one can set D = ¢
within the proof of Theorem 3 and Lemma 8. Then, by taking into account only the
H 2(Q)-regularity of z within the proof of Lemma 8 for estimating ||z — Rpz|| 1= (@),
one obtains the desired result as well. O

Based on the previous lemma, we next show that (10) holds.

Lemma5 Let u, us and ugy be the solutions of (2), (3) and (9), respectively. In
addition assume that < 0 on the boundary. Then, there exist constants d > 0,
eo > 0 and hy > 0 such that for all ¢ < ey and h < hq there holds

Blu =) = Be(ug =) = Pe(uen — ) =0a.e. in Dy := {x € Q2| dist(x, 9$2) < d}.

Proof As the obstacle v is a continuous function on the boundary, which represents
a compact set, we obtain that there exists a T > 0 such that ¥ < —t on the boundary,
and hence, there holds u — ¥ > t on the boundary. Next, we notice that u — v
is a continuous function up to the boundary, see Lemma 2. Consequently, there is a
constant d > 0 such that u — ¢ > %r on D,. Further, from Theorem 1 we have that
lu(x) —ues(x)| < el|lf + Ay| L~ for all x € Q2. Consequently, there exists a constant
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&o > Osuchthatu, —y > A—I‘r on Dy for all ¢ < g¢. In the same manner, now using the
L®°(£2)-estimate from Lemma 4 (note that the constant there is independent of & and
h), we deduce the existence of a constant g > 0 such that for all 4 < h¢ there holds
Ugp — Y > %r on Dg. The assertion now follows from the discussion in Remark 2
and the definition of 3. in (8). O

Next, we are concerned with proving (11). For that reason, let us first introduce
the notion of locally discrete harmonic functions as it is used in the following. Let Us
denote a subset of 2. We call a function wj, € V}, discretely harmonic on Uy if

(Vwp, Vo) =0 Yo, e Vin{ve HY(Q)|v=0ae. in Q\Us}.  (13)

It is well-known that discretely harmonic functions fulfill the following Caccioppoli-
type estimate: Let U and Us be subsets of Q suchthat U C Us and dist(U, dUs\0R2) =
8 with § > 0. Further, assume that w;, € V}, is discretely harmonic on Us. Then for &
small enough (depending on §) there is the estimate

IVwall 2y < €8 Hwall 2wy (14)

where the constant C is independent of §. Estimates of this kind are essential when
proving local energy norm estimates, which can be traced back to [16] We also mention
[5] where in contrast to [16] the assumption on quasi-uniform meshes is avoided and
sharply varying grids are admitted. A more sophisticated discussion on local estimates
and a survey on related results from the literature can be found in [5] as well.

In (14) the norm on the right hand side is defined on Us but not on Us\U as it is
required for our purposes. However, the results from the literature can be extended to
this by minor modifications. We summarize this in the following lemma. We assume
that the mesh is quasi-uniform, and only notice that the results also extend to the more
general setting of [5].

Lemma 6 Let U and Us be subsets of 2 such that U C Us and dist(U, 0Us\02) = 6
with 8 > 0. Further, assume that wy, € V}, is discretely harmonic on Us in the sense

of (13). Then, there exists a constant hs > 0 (depending on §) such that for h < hg
there is the estimate

—1
IVwpllp2y = €8 Nlwnll 2@\ vy
where the constant C is independent of 8.

Proof For i = 1,...,4, let U;5;5 be a subset of Q such that U C Ujs5 C Us
and dist(U, dU;5/5\02) = i6/5. Moreover, we define the smooth cut-off function
w € C*°(2) which satisfies

a)|U25/5 =1, oz)|g2\U35/5 =0, and |a)|Wr,0<>(Q) <C§"forO<r <2,
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see [10, Theorem 1.4.1 and Eq. (1.42)] for the existence of such a cut-off function and
the corresponding estimates. By simple calculations we deduce

IV, < loVunliag, = [ o*Vus - vuy
Us

:/ Vwy, ~V(w2wh) —/ wpVwy, - Va?. (15)
Us Us

For the second term we obtain by the Cauchy—Schwarz inequality and the properties
of w

=2

/ wyVwy, - Va?
Us

/ oVwy - wyVo
Us

= 2|{oVwpll 2y lwr Vol 2 ws\v)

1
-1 2 -2 2
< Cé ”wvwh”LZ(U(g)”wh”Lz(U,s\U) = Z”wvwh”Lz(U,g) + Cs ”wh”LZ(Ug\U)’
(16)
where we applied Young’s inequality in the last step. Next, we consider the first term
in (15). We notice that there exists a constant 25 > 0 such that for all 2 < hg there

holds 7, (@*wy) € VyN{v € H'(RQ) | v = 0 ae. in Q\Uss/s} and Iy (0*wy) = w’wy,
on Us/s. Thus, using (13) to insert /j, (w?wy,) we obtain

f Vwy, - V(wzwh) = / Vwy -V (a)zwh — Ih(wzwh))
Us Us

= / Vwy -V (wzwh — Ih(a)2wh))
Uss/5\Uss

> 1Vl IV (@Pwn = In@wn)) 2.
TCUs\U

IA

For each element 7 C Us\U we deduce by means of an inverse inequality and a
standard interpolation error estimate

IVl 2y IV (@wn = In@?wn) )2y < Ch Nwnl2ryhlo?wil o,

= Cllwnll 2y l0*wal g2y (17)

Moreover, using the bounds for w and its derivatives, we get by elementary calculations

Pwnlacry = C (lolwiosry oVl + 10w ol 2 )

= C (57 NoVunl 2y + 62wl 2r)) - (18)
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Note that all second derivatives of the affine function wj, vanish on 7. The previous
inequalities imply

/ Vuy V@) <€ 3 (57 wnll e lo Vil + 8 2 wnls g )
Us TCUs\U

1 _
< ZloVuwnlga g, + C5 2wz, (19)

Us\U)’

where we applied Young’s inequality in the last step. We finally get the assertion from
(15), (16) and (19). O

Remark 4 For the proof of Lemma 6 it is essential that second derivatives of wy,
vanish on each element 7', see (17) and (18). This is no longer the case if the elements
are isoparametrically equivalent to the unit cube in R" as the corresponding shape
functions on the reference element (unit cube) are multilinear. However, using sharper
versions of the Bramble-Hilbert Lemma in (17), which only involve pure, but not
mixed, second derivatives, lead to a comparable result. For instance, such a version of
the Bramble-Hilbert Lemma is valid if the underlying mesh is rectangular, see e.g. [1,
Sect. 2.4.2].

We now combine the previous results to deduce (11).

Theorem 2 Let u, and u. j, be the solutions of (3) and (9), respectively. In addition
assume that < 0 on the boundary. Then, there exist a non-empty strip D at the
boundary and constants €1 > 0 and hy > 0 such that for all ¢ < &1 and h < h there
holds

| Rpue — ue,h”H'(D) < C||Rpus — ue,h”L2(Q\D)'

Proof Define D := {x € Q|dist(x, 02) < d/2}, where d denotes the width of the
strip Dy in Lemma 5. From the same lemma we obtain that Rju, — u, j is discretely
harmonic on Dy forallh < hpande < ¢gj :=¢p as Be(ue — ) = Be(Uen — ) =0
on Dg. Consequently, employing Lemma 6 there exists a constant /4 such that for all
h < hy := min{hg, hg} there holds

IV(Rpue — ugn)llr2py < CliRhus — e nllp2(py\py = ClIlRRUe — e nll 120\ D)-

As Rpue — ue p fulfills homogeneous boundary conditions on 9€2, the estimate of the
assertion is finally a consequence of the Poincaré inequality. O

For the remainder of this section let D denote a strip at the boundary where we
have

Be(ue —¥)|p = ,Ba(us,h —¥)|p =0. (20)

This is the same strip as introduced in Theorem 2 when we collect all the intermediate
estimates in Theorem 4. In a next step for the final result, we estimate u, — u p in
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L*°(Q\D). As already announced, we use a duality argument for that purpose. For
the corresponding dual problem, we define

[Be(ue — ) — ,Ba(us,h — )1/ (ue — Ms,h) if (ug — Ms,h)(x) #0,

0 else.

b:= 1)

Note that 0 < b < ¢! almost everywhere in Q. The upper bound follows from
the Lipschitz-continuity of 8, with Lipschitz constant ¢!, while the lower bound is
a consequence of the monotonicity of S,.

Moreover, let

§ be a function from C*°() with suppd C Q\D and [|§11 (g < 1. (22)
Then, we define G € H(} (2) as the weak solution to the dual problem

—AG+bG =45 inQ,
G =0 onof. (23)

Before applying the duality argument in Theorem 3, let us state several auxiliary
results.

Lemma7 Let D with |D| = 0 be a strip at the boundary where (20) holds. Moreover,
let b and § be the functions from (21) and (22), respectively, and let G € H(% (2) be
the solution of (23). Then, there holds

(i) 116Gl < 1,
(ii) suppbG C Q\D.

X

Proof (i) For t+ > 0 we define the regularized sign function sgn,(x) :=
Testing (23) with sgn,(G) yields

=
)
;

1>, sgn,(G)) = (VG, sgn,(G)VG) + (bG, sgn,(G)).
As a consequence, by means of the monotonicity of sgn,, we get
1 > (bG, Sgn,(G))Lz(Q).
Sending f to zero and recalling that b > Oyields 1 > fQ bsgn(G)G = ||bG||L1(Q).
(i1) According to (20) we have B (u, — ) = Be(uen — ) = 0 a.e. on D such that
b =0a.e.on D, and hence bG =0 a.e.on D.

O

Lemma8 Let D with|D| > 0 (independent of € and h) be a strip at the boundary where
(20) holds. Moreover, let b and § be the functions from (21) and (22), respectively.
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Then, there exists a constant hg > 0 such that for all h < hg the solution G of (23)
and its Ritz-projection R, G fulfill

IG = RiGll 1@y < Chlloghl?

with a constant C > 0 independent of ¢, h and .

Proof Let z € H& (£2) denote the unique weak solution to

—Az =sgn(G — R;G) in L,
z=0 on 9.
By means of this equation, the orthogonality of the Ritz-projection, (23) and Lemma 7,
we obtain
IG = RhGlip1(q
= (G — RyG, sgn(G — RyG)) = (V(G — RyG), V2)
= (V(G — RyG),V(z — Rpz)) = (VG, V(z — Rp2))
=06 —-bG,z— Rn2)12\p) = (”g”LI(Q) + 116Gl 1 @)z — RuzllLe@\D)
< 2|lz = RnzllL>@\D)-
For technical reasons, we have to introduce another subset D’ of 2, which is
smoothly bounded, fulfills D’ C D, and has a fixed and positive distance to D and to

0%2. Using local L°-error estimates from [20, Theorem 10.1] in combination with a
standard interpolation error estimate we get for 4 small enough

2N
lz = Rpzllreo\py < C (h » log hlllzllw2r@\pry + llz — RhZ||L2(Q)> -

A standard L?(Q)-error estimate for the Ritz-projection together with elliptic regular-
ity for z, and Lemma 3 implies
lz — RnzllLe@\D)

_N

<C (Ph2 7 [log hlllsgn(G — RyG)|lLr () + h?|lsgn(G — RhG)||L2(Q)>
2 2 1,-%

< Ch*|logh|“(pllogh|™"h 7 + 1),

where we used that ||sgn(G — R;G)llL=q) < 1. If we set p = |logh/|, the desired

__N_
result follows as i~ Mehl = N, O

Theorem 3 Let D with |D| > O (independent of € and h) be a strip at the boundary
where (20) holds. Moreover, let u, and u , be the solutions of (3) and (9), respectively.
Then, there exists a constant hg > 0 such that for all h < hy there holds

e — ue nllLo@\py < Ch*loghP (Il fll (o) + AV (@)
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with a constant C > 0 independent of € and h.

Proof As L®(Q\D) = (L'(Q\D))* we have that

lue — uenllLo@\py =  sup
5eC™®(Q)
supp CQ\D

<1

(e — ”s,h)g‘ .
Q

H‘SHLI(Q)

Let such a § be the right hand side of (23). Consequently, we get

f (ue — ”s,h)g
Q

= (V(us —ugn), VG) + (Be(ue — V) — Be(uen — ¥), G)
= (V(us —ugp), V(G — RyG) + (Be(ue — ¥) — Be(usn — ¥), G — RyG),

where we also used (3) and (9). The orthogonality of the Ritz-projection and (3) imply

/Q(us —ue )8 = (Vig, V(G = RyG) + (Be(ue — V) — Be(en — ), G — Ry G)

=(f = Be(ue.n —¥), G — RyG)
<Nf = Be(uen — YllLo @G — RhGll 11 (q)-

The assertion follows from the boundedness || B (ugs,n —¥) | L (@) < cll f+AY | Lo (@)
according to (8), and Lemma 8. O

If we now combine the results from Theorem 1, Lemma 5, Theorems 2, and 3, as
outlined in (12), we obtain the following result.

Theorem 4 Let u, u, and u.j, be the solutions of (1), (3) and (9), respectively. In
addition assume that v < 0 on the boundary. Then, there exist constants ¢4 > 0 and
hq > 0 such that for all ¢ < ¢4 and h < hy there holds

lu —uenll2 = C (8 + h2|logh|2) (I f ey + 1AY [l Lo ()

with a constant C > 0 independent of ¢ and h, and using € = O(h*|log h|*) we get

lu — e nll 2 < Ch*ogh* (I f L) + 1AV | L)

We close this section with some remarks on certain additional aspects of our
approach.

Remark 5 (Inactivity at the boundary d€2) The previous results are derived under the
assumption that the obstacle is inactive on the boundary. This is due to the appearance
of singular terms within the primal and dual solutions at the singular points of the
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boundary, which are the corners of the domain for N = 2, and the corners and edges
for N = 3. However, the singularities are local phenomena. Away from the singular
points, the regularity of the primal and dual solutions is only limited by the regularity of
the data and the obstacle. For that reason, it is also sufficient to only assume inactivity
of ¥ on the boundary at the singular points.

Remark 6 (Non-convex domains) Throughout the whole paper, we have assumed that
the domain is convex. Let us briefly comment on the non-convex case. As already
noticed in the previous remark, the singularities are only local phenomena around the
singular points. Thus, the W27 (Q2\D’) regularity in the interior of the domain still
holds. Further, the global H Q) nc@© regularity is valid. Only the H 2(Q) regu-
larity up to the boundary might no longer be true. Instead one may employ H 't (Q)
regularity with some ¢ € (1/2, 1] (depending on the singularities). Consequently, one
may use the weak convergence of u; to i in H'™ () (instead of H?(2)) within the
proof of Lemma 2 in order to show the strong convergence of the sequence in C ().
In addition, one has to replace the estimates for

lue — Rhug||Lz(Q) in (12) and ||z — ha||L2(Q) within the proof of Lemma 8

by the correspondingly adapted estimates. In general, this will lead to reduced all
over convergence rates of order 27 (due to the corner/edge singularities affecting those
estimates). However, it is possible to use mesh grading techniques to retain the full
order of convergence for the critical terms. As a consequence, and as the results of
Lemma 6 also hold on sharply varying grids (see the discussion before Lemma 6),
graded meshes can also be used for the present discretization strategy for the obstacle
problem to retain the convergence rates of Theorem 4 in non-convex domains.

5 Numerical validation

For the numerical realization of the fully discrete Eq. (9) we employ the finite element
toolbox i FEM [3] inside Matlab® R2018a. In the numerical examples of the subsequent
Sects. 5.1 and 5.2 the discrete subspaces V}, are constructed by piecewise linear and
globally continuous functions on a sequence of subdivisions of €2 into triangles. The
computational domains € C R? are exactly specified below. Moreover, we fix f =
—30 and ¥ = —1. The constant ¢ in the definition of A (7) is chosen as ¢ = 6.

The example in Sect. 5.1 shows that the convergence rates of u, j, in terms of ¢ and
h are sharp. More precisely, we see that the exponents of € and &|log /| in

lu — wenll 2y < Cle + h2|loghl), (24)

proven in Theorem 4, can essentially not be improved.

The example in Sect. 5.2 studies the influence of the largest interior angle of a
polygonal domain on the convergence rates in L?(2) and L>(2). It illustrates that
the result of Theorem 4, and hence estimate (24), is valid in general convex domains.
However, the convergence rates in L°°(€2) may be reduced depending on the largest
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lurer = ue,nllp2(o)
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1077 106 10=° 10~* 10—3

Fig. 1 Evolution of [|uyef — ug p ||L2(Q) for ¢ — 0 and for several values of i

interior angle due to the appearance of corner singularities. Let us denote by o €
[/3, ) the largest interior angle of the domain. Then, one can show (neglecting
log-terms)

lu — e nll L) < Cle 4 hMn27/@1=0) (25)

for an arbitrarily small § > 0. For instance, this can be deduced from [17, Lem.
2.2 and Thm. 2.3] having in mind the reduced regularity stemming from the corner
singularities.

Before turning our attention to the numerical examples, we notice that we use ref-
erence solutions (computed on a fine mesh and with a small regularization parameter)
for the purpose of comparison, as we do not have analytic solutions to any of our
numerical examples.

5.1 Validation of the discretization error estimates in L2(Q)

In this section we verify (24). As underlying domain we choose the unit square
Q = (0, 1)2. The reference solution is computed with &..r = 10~7 and
hrep = 0.5 ~ 4.8. 10~*. From the structure of the estimate one expects
that for small /4 the total error is dominated by the error caused by ¢ and vice versa.
To show this, we calculate solutions u, 5 to (9) for sequences ¢ and % tending to zero.
In Fig. 1 we show [lugn — trer || 12(g) s a function of ¢ for fixed values of &, while in
Fig. 2 we show [[ug n — Urefll2(q) as a function of 4 for fixed values of &.

In Fig. 1 we observe, that for every fixed &, the error becomes stationary for small
¢ and cannot be further reduced by reducing ¢. Hence, the discretization error is
dominating in this case. Moreover, for / sufficiently small we observe first order
convergence in terms of ¢. This is in agreement with our theoretical findings, see (24).
An analogous result is observed in Fig. 2, but with ¢ and & changing their roles. Of
course, in terms of 7 we see a convergence rate of close to two.
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Fig.2 Evolution of [|uyef — ug p ||L2(Q) for h — 0 and for several values of €

Table 1 Experimental orders of
penmey h nk? EOC of gk pk™ EOC of -~
convergence of ;. = ||uypef ?
_ d nk®
e.hllL2 (g and 275 485e-04 - 5.04e-03 -
= lluref — ue,nllLoo(s2) on
Qs 276 126e—04 193 1.84e—03 144
277 3.15e—05  2.00 6.54e—04  1.49
278 776e—06  2.01 226e—04  1.52
279 1.84e—06  2.07 7.68¢—05  1.56
Expected 2 % -
Table 2 Experimental orders of B ) S s
h L EOC of nk L EOC of nk
convergence of n]fz = lluref i Ot M i O My
_ d nL®
ue.nll 2 gy and 275 4.160—04 535¢-03 -
= |lupef — te,nllLoo() On
Q% . 276 1.02e—04  2.02 228e—03 122
277 247¢—05  2.04 9.44e—04 127
278 632e—06  1.96 3.82e—04  1.30
279 15le—06  2.06 1.50e—04 135
4
Expected 2 3=

5.2 Influence of the largest interior angle on the error in L? and L™®

In this section we verify (24) and (25) on domains €2 with varying largest interior
angle. The reference solution for each experiment is calculated with &,y = 1074
and hyer = 2711~ 4.9.107%. Moreover we fix ¢ = 10~ for all experiments, and
hence, we only investigate the error behavior with respect to # depending on the largest
interior angle. As computational domains, we consider the domains €2, with largest
interior angle o € [7/2, ) which are defined by
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Table 3 Experimental orders of

L2 L2 L® L
EOC of EOC of
convergence of n}[l‘z = |upef i O T i O i
LOO
~ tenll2q) and 275 269%-03 - 269e-03 -
= lluref — g, nllLoo(s2) On
Q. 276 9.17e—04 201 9.17¢—04 155
277 468e—04  2.05 4.68¢—04  0.96
278 228e—04 196 2.28¢—04  1.03
279 1.02e—04  2.03 1.02e—04 115
Expected 2 % -

Qq = conv{(0, 0), (1,0), (0, 1), %(1 + tan(a/2)"H (1, ).

In particular, the case ¢ = %n leads to the unit square (O, 1)2, while for « — 7 the
domain €2, degenerates to a rectangular triangle.

We perform experiments for three particular domains with largest interior angle
%7‘[, %n, and {—;n. Our observations are presented in Tables 1, 2, and 3. Here nﬁp =
lle,n — urerllLr () abbreviates the error between the numerical solution u, j, and the
reference solution u,.¢ in the L”-norm (p € {2, co}). For sequences () and (n;) we

define the experimental order of convergence (EOC) by

log(nk) — log(nk—1)
log(hy) — log(hk—1)

EOCy =

as an approximation to the convergence rate of (1) with respect to (h1;). We observe
. 2 .
that the experimental orders of convergence for n,’; are two on all three domains,

as expected from (24). In case of n,foo, we observe a decreasing convergence rate
for an increasing largest interior angle. The corresponding experimental orders of
convergence nicely follow the theoretical result from (25).
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