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Abstract We develop a staggered discontinuous Galerkin method for linear elasticity prob-
lems and prove its a priori error estimates. In our variational formulation the symmetry of the
stress tensor is imposed weakly via Lagrange multipliers but the resulting numerical stress
tensor is strongly symmetric. Optimal a priori error estimates are obtained and the error
estimates are robust in nearly incompressible materials. Numerical experiments illustrating
our theoretical analysis are included.
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1 Introduction

Let £2 be a bounded domain in RY,d = 2, 3, with a Lipschitz boundary 9£2. Let M, S, K
be the sets of all, symmetric, skew-symmetric d x d matrices, and V be the set of (column)
R9-vectors. In (static) linear elasticity problems, we find mechanical quantities of a linearly
elastic body occupying §2 for a given body force and a given boundary condition. The problem
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can be written as a system of equations seeking two unknowns ¢ and u, the stress tensor and
the displacement field, such that

Ao =€), —dive=f in$2. (1)

Here o and u are S-valued and V-valued functions on £2, respectively, A is the compliance
tensor determined by material parameters of the elastic medium, € (u) is the symmetric part
of the gradient of u, f : 2 — V is a given body force, and div is the row-wise divergence.
If the elastic body is clamped on the boundary of §2, then u = 0 on 92 is imposed as a
boundary condition.

For the compliance tensor A, we assume that A(x) for each x € £2 is a linear symmetric
positive definite map from S to S, and there exist uniform upper and lower bounds of A(x)
which are independent of x. For 7 : 2 — S, At naturally gives an S-valued function on £2.
In a homogeneous isotropic elastic medium, A has the form

1 A
= —_— T — ——
21 2p +da

in which p, A are positive constants, called the Lamé parameters, tr(z) is the trace of function
T : §£2 — S,and I is the d x d identity matrix. We refer to [20] for more details on properties
of compliance tensors.

A natural finite element approach for (1) is the mixed method [12]. However, this mixed
method turns out to be highly nontrivial due to the symmetry constraint of stress tensor, which
is originally from the law of conservation of angular momentum [20]. There are known mixed
finite elements for the problem with symmetric stress tensor but those elements usually need
sophisticated high order polynomials for shape functions of the stress tensor [2,5,7,22,23].
An alternative approach for the problem, say weak symmetry approach, is to impose the
symmetry constraint weakly [36]. Various mixed finite elements have been developed based
on it [1,4,6,10,14,15,17,19,25,26,28,32,33] but numerical stress tensor in these methods
is only weakly symmetric. Mixed discontinuous Galerkin (DG) methods have also been
considered but it seems that there are only a few of such results [15,30].

In this paper, for the linear elasticity Eq. (1), we will develop a staggered discontinuous
Galerkin (SDG) method which has been successfully developed and analyzed for the acoustic
wave equation and the Stokes Eq. [13,24]. In SDG methods, the flux condition across the
inter-element boundary can be naturally obtained by the staggered continuity property of
the finite element functions, whereas an artificial numerical flux needs to be introduced in
standard DG methods and other mixed DG methods [15,30].

In order to deal with the symmetry constraint of stress tensor, we establish our SDG
method using a variational formulation with the weak symmetry approach [36]. However,
the numerical stress tensor obtained in our SDG method becomes strongly symmetric. Poly-
nomials of the same degree are used for all the finite element spaces and the optimal order
of L2-error estimates are proved for the given order of polynomials. In contrast, most other
mixed and DG methods, which use the variational formulation with weakly symmetric stress,
give only weakly symmetric numerical stress tensor and require more sophisticated shape
functions to achieve the stability and optimal order of L?-error estimates. We also prove that
our SDG method does not suffer from the volumetric locking [8]. More precisely, for A of
the form in (2), we show that the L2-errors of all the unknowns in our method do not grow
unboundedly as A becomes arbitrarily large. We also point out that SDG methods are relevant
for time-dependent problems [13], so it is reasonable to expect applications of our method
to time-dependent elasticity problems.

Az tr(r)l) , @
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We remark that another SDG method with symmetric stress tensor can also be developed
by imposing symmetry constraint a priori to all shape functions of stress tensor. This is a
reduced method in a sense because only two unknowns, stress tensor and displacement, are
used and the total number of degrees of freedom (DOFs) in this method is smaller than that
of our SDG method. However, there are prices to pay. In this reduced method, symmetric
functions with local H (div)-continuity are used as shape functions for stress tensor. For
error analysis, these symmetric shape functions require construction of new interpolation
operator having the symmetric shape functions as its range because a standard (locally)
H (div) interpolation operator does not have range of symmetric functions. The construction
of new interpolation operator is nontrivial and makes error analysis more complicated. In
contrast, no new interpolation operator is needed in our SDG method. We only use the
interpolation operators of standard finite elements [11] and of the SDG method for mixed
Poisson problem [13]. In addition to this drawback from new interpolation operator for
error analysis, there is a difficulty in implementation. In order to implement the reduced
method, we need local DOFs for the symmetric locally H (div) shape functions but finding
such local DOFs is by no means straightforward. These drawbacks seem to outweigh the
benefit from less number of DOFs, so we do not pursue the reduced method further. In our
case, finite element functions for stress tensor and the additional Lagrange multipliers for
the weak symmetry are discontinuous across the element boundaries and thus in practical
implementation those unknowns can be eliminated element-wise to obtain a reduced system
on the displacement.

This work is organized as follows. In Sect. 2, a variational formulation with weakly
symmetric stress is introduced. In Sect. 3, we introduce an SDG method for the problem,
prove its stability and a priori error estimates. In particular, robustness of the error estimates
in nearly incompressible materials is proved. In Sect. 4, we present numerical results for test
problems on structured/unstructured meshes and in nearly incompressible materials. Finally,
auxiliary results for the proof of stability are provided in Sect. 1.

2 Variational Form with Weak Symmetry

Suppose that there are two open subsets Ap, Ay of 32 suchthat ApNAy =¥, ApUAy =
9£2. Suppose that Ap # ¢ and a boundary condition of (1) is given by

u=gp onAp, on=gy onAy, 3)

with gp : Ap — V, gy : Ay — V,in which n : 92 — V is the unit outward normal
vector field on 92 and o n stands for the matrix-vector multiplication. The problem (1) with
this boundary condition is well-posed under suitable regularity assumptions on gp and gy .

Here we introduce notation and some definitions. For a bounded open subset G  R? of
Lipschitz boundary, we use L2(G) to denote the Hilbert space of real-valued functions on G
whose inner product and the corresponding norm are

1
(P. 96 :=/ pgdx, lploc:=(p, P&  p.qeLl*G).
G

When G = £2 or G is obvious in context, we will use (p, q) and | pl|lo for simplicity.
Forr > 0, H"(G) and || - || stand for the standard Sobolev space based on the L%(G)-
norm with differentiability of order r [16] and the corresponding norm. For a nonnegative
integer k, Py (G) is the space of polynomials on G of order < k. For a finite dimensional
inner product space X, all these function spaces are naturally extended to X-valued functions
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with counterparts L*(G; X), H"(G: X), and P (G; X). We will use same notation for inner
products and norms in these extended function spaces, and the meaning will be clear in
context. Let

H(div, G) := {v cl1? (G; ]Rd) divve LZ(G)} :

in which div v is the divergence of v in the sense of distributions. Recall that div is regarded
as row-wise divergence for M-valued functions. Now we define

H(div, G;M) := {t € LA(G; M) : div T € L*(G; V)}.

For v € H'(G; V), the grad operator stands for the row-wise gradient and thus grad v €
L?(G; M). For an M-valued function 7, the symmetric and skew-symmetric parts of T are

r—i—rT r—1r
skwt =

symt = 7 7

where 7 is the transpose of 7. Note that € (1) = sym grad u by these definitions. Finally, for
abounded subset G C R? of codimension 1, L>(G) is the Hilbert space of square-integrable
functions on G with inner products

(P, q) :=/qu ds, p,qelL*G),

and other spaces H' (G), L2(G; X), H' (G; X), Px(G), Px(G, X) and norms || - llo.gs - llr.c
are similarly defined.

In order to derive a variational form of (1) with weakly imposed symmetry of the stress, we
first extend the compliance tensor A(x) for x € §2 to be a map from M into M by extending
A(x) to be a positive multiple of the identity map on K. For simplicity we again denote this
extended compliance tensor by A because we will not use the original compliance tensor.
Note that Ac = €(u) still holds because o is symmetric. We then introduce a new unknown
y € L%(£2; K) instead of skw grad u, and rewrite (1) as

Ao =gradu—y, —dive=/, “

with symmetry constraint (o, ) = 0,Vp € L2(£2; K). If the triple (o, u, y) satisfies (4)
with the symmetry constraint, then one can check that the pair (o, u) satisfies (1). To write
this system with (3) as a variational form, set

L =L2:M), I =L*2:K),
Ugp ={v € H'(2:V) : v]a, = gp),
Up={veH (2;V) : v]s, =0}

The first equation in (4) is simply (Ao, ) = (grad u — y, 7) forall T € . For v € Uy, by
the integration by parts, we have

(fa U) = —(le o, U) = —(an, U>3.Q + (U, grad U) = _<gN7 v)AN + (07 grad U),

where n is the outward unit normal vector field on 0£2. Combining it with the symmetry
constraint (o, ) = 0 forall n € I', we have

(m—grad v,0) = —(f,v) — (gn, V)ay, Yv € Up.
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Rewriting u by u = ug + ug with afixed u, € Uy,,, a variational form is to find (o, up, y) €
Y x Uy x I" such that

(Ao, 7) + (y — grad up, v) = (grad ug, 7), Vt e X, (5)
(" - grad v, G) = _(f7 U) - (ng v)ANv V(U, '7) € UO x I (6)

For simplicity of presentation we will assume that gp = gy = 0 with ug = 0 in the rest of
the paper because it is straightforward to generalize our method, which will be described in
the next section, to more general boundary conditions.

3 A Staggered DG Method, Stability, and Error Analysis

In this section we develop a staggered DG method for (5)—(6), prove its stability, and show
a priori error estimates.

3.1 A Staggered DG Method and Stability

Let M, be a shape-regular triangulation of £2 with parameter /4, the largest diameter of
simplices in My, and assume that My, is conforming to boundary subdomains Ap, Ay.
Throughout this work, ¢ will denote a positive constant independent of & but it can be
different in each formula in order to avoid proliferation of constants in inequalities. Let 7j,
be the simplicial mesh obtained from M}, by refining M, with barycentric subdivision, and
Fi, be the set of subsimplices of 7;, with codimension one. The sets of subsimplices F;,, Fo,
and 7}, are defined by

Fu={eeFy :eCIM, M e My}, Fo=Fpn\Fu, Fp={ecFy:eqg 2}
For an illustration of a staggered mesh and its subsimplices we refer to Fig. 1. Suppose that T €
L?(22; M) andv € L2(£2; V), whose restrictionsoneach T € 7, arein H" (T; M), H" (T; V)
with r > 1/2. We now define the jumps [zn] and [v] on each e € F},. For e € Fj, with

e C 052, we define

[zn]le := tlen, [vlle := vle

M(v2)

Fig.1 Anillustration of a staggered mesh in two dimensions: M (v;) are triangles in My, , v; is the barycenter
of M(v;), solid lines are edges of F,,, dotted lines are edges of F, and R (e) is the union of triangles sharing
an edge e in Fy
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where 7 is the unit outward normal vector on 952, and 7|,, v|. are the traces of T and v on
e, respectively. To define the jumps on given e € F7, let T, T~ € 7}, be the unique two
simplices such that e C 7T N 3T, and we denote the unit normal vector on e pointing
outward from 77 (T™) by n*(n™, respectively). We also denote by T the trace of T on e
given by t|p+. The notations 7—, v+, v~ are similarly defined. Then the jumps are defined

by
[tn]le ==t nt + 170", []le := vt —v™. 7)

Since the definition of [v]|. depends on the choice of T* and 7, it will need an additional
care in error analysis.

We are ready to define finite element spaces for the problem. The space X, is the set of
functions

Yp={teX :tlr e P(T;M) VT € T, and [tn]|l. =0 Ve € F5}, k=>1.

The vanishing jump condition of X; implies that the normal components of each row of
T € X, are single-valued on every e € F,. The degrees of freedom of %, are

/rne - pds, Vp € Prle; V), Vee Fy, (8)

e

/Tid’dx, V¢ € Pr—1(T; M), VT €Ty, 9
T

for T € ¥, where the dot and colon are inner products on V and M, and 7, is a (chosen) unit
normal vector on e. The well-definedness of ¥;, with respect to these DOFs is a consequence
of [13, Lemma 2.3]. Let

Up={velL*;V) : vy € P(T;V) VT € T; and [v]| = 0 Ve € Fy},

and the jump co~ndition of 0;, implies that v € Uh is continuous on every e € F,. The degrees
of freedom of Uj, are

/v - pds, Vp € Pr(e; V), Vee Fy,, (10)
e

/v'(bdx, Vo € Pr—1(T: V), VT €Ty, an
T

forv € [7;,, and we refer to [13, Lemma?2.2] for its well-definedness. We define U}, as the
subspace of l7h such that all the DOFs associated to e € F,, with e C Ap vanish.

By the construction, 7 in ¥, is locally H (div)-conforming in M (v;) and v in U}, is locally
H'-conforming in R(e) for e in F,, see Fig. 1. We observe that at least one of [zn] and [v]
vanishes on e for any e € F}. In other words, continuity of functions in the pair (X, Uy) is
staggered on subsimplices in F}. This property will give us the inter-element flux condition
in our Galerkin formulation without the need of carefully designed flux condition in other
DG methods [3,15,30] while allowing partial discontinuity for the finite element spaces. The

space [}, is defined by

In={nel :nlr € (T;K), VT € T;}.
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We now define norms for ¥ and Uy, x [}, by

ITl5, = ITlG+ D hellznllg,. (12)
eeF,
v, W = llg — grad;, vI§+ D A I]IG (13)
eceFy

where grad,, is the element-wise grad operator with respect to 7, and %, is the diameter of
simplex e. To see that || (-, -) ||, is anorm, suppose that || (v, ) ||, = Oforv € Uy, n € I},. This
is equivalent to y —grad;, v = 0 and [v]|, = Oforall e € F,. Considering the symmetric and
skew-symmetric parts of § — grad, v, we have sym grad, v = 0 and y — skw grad;, v = 0.
Then v is an element-wise rigid body motion because sym grad; v = 0. Furthermore, since
[v]le = O for all e € F, and v is continuous on all e € F,, v is a rigid body motion on
£2. This implies that v = 0 because v = 0 on Ap # . Then y = 0 as well because
n — skw grad, v = 0. The other conditions of ||(-, -)||; to be a norm, are easy to check. For
pure traction boundary conditions (Ap = @), a modified argument is needed and we will
discuss it later.

Recall that [v][. in (7) and Tn|. on e € F, depend on the choice of 7%, T, and the
direction of unit normal vector n on e, respectively. To avoid this ambiguity in our analysis,
whenever we deal with a term of the form ([v], Tn), on e € F,, we assume that n is chosen
to satisfy:

n = n for the simplices 7% and 7~ such that [v] = v —v™.

Adopting this convention, let us define bilinear forms

a(¢,7) = (Ad, 1),

b(t;v,n) = (yp — grad, v, 7) + Z ([v], Tn)e,
ecFy

b (v, 15 7) = (v, divi, ) = D (v, [enl)e + @, T, (14)
eeF,

for¢, T € Xp, v € Uy, n € I}, in which divy, is the element-wise div operator with respect to
Ty Infact, b(t; v, ) and b* (v, y; 7) are well-defined for T € L?(2; M), v € L?(£2; V), 5 €
L*(£2; K) when 7 and v are regular enough that grad,, v, div;, T are meaningful and the
integrations on e € Fj, in the definitions are well-defined.

Notice that

Z (v, TnT)sT = Z ([v], Tn)e + Z (v, [Tn])e, Yv € Uy, VT € Xy,

TeTy, e€Fy eeFy

where n7 is the outward unit normal vector field on d7'. This fact and the integration by parts
give

b*(v, ;1) = b(T;0,7), Y(r,v,p) € Ly x Up x I},. (15)

We now establish a discrete counterpart of the problem (5)—(6) in our numerical scheme:
Find (o, up, y;) € p x Uy x I, such that

a(op, ©) + b (up, yp; 1) =0, VT € %), 16)
—b(op;v, ) = (f,v), Yv e Uy, V¥ € I}, 17)
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We emphasize that in the above the flux condition on any e in Fj, is naturally obtained by
the staggered continuity property of our finite element function spaces in contrast to other
standard DG methods. For the consistency of this discretization, we show that the solution
of (5)—(6) satisfies (16)—(17) under a suitable regularity assumption.

Lemma 1 For given f € L*(2; V), suppose that (o, u, y) is a solution of (5)~(6) with

o€ H (£2;S), ue H(2;V), r>1/2. (18)
Then (o, u, y) satisfies (16)—(17).
Proof Under the regularity assumptions on ¢ and u, [on]|. and [u]|. are well-defined and

vanish on every e € F;. Using Ao = grad u — y = grad;, u — y and the integration by
parts with boundary condition gy = gp = 0, we have

(Ao, ) = (gradj, u —y,7) = —(u, divy, )+ > (u, [tn])e — (¥, 7), VT €Y,
eeFy,

so (o, u, y) satisfies (16). Similarly, if we use the fact (o, ) = O for all § € I}, the equality
—div ¢ = f, and the integration by parts, then we have

(f,v) = =(div o,v) = (0, 1) = (o, grad, v) = > (on, [v])e — (o, 1),

eeF,

and it implies that (o, u, p) satisfies (17). m]

The stability of discretization, i.e., well-posedness of the problem (16)—(17), is obtained by
the Babuska—Brezzi stability theory [12]. The following inf-sup condition, will be proved
using the mesh-dependent norm idea in [34], is crucial in the stability theory. An auxiliary
result Lemma 9, necessary in the inf-sup condition proof, is provided in the appendix.

Lemma 2 There exists o > 0 independent of h such that, for any (0, 0) # (v, n) € Up X I},
one can find 0 # t € Xy, satisfying
b(t;v,n)
I, MllxliTlon —

Proof For given v € Uy and 5 € I}, suppose that b(t; v, n) = 0 for all T € Xj. For each
M e My, we set

FM —tee Fy 1 e C M}, (19)
Yy={teX,:tlr=0 forall T € 7 suchthat T ¢ M}, (20)
Xyo={teXy : tn=00ndM}, 21

where n is the outward unit normal vector field on dM. For T € X, the assumption
b(t; v, n) = 0 and the integration by parts give

0=>b(t;v,n)
= (g —grad, v, T)y + Z ([v], Tn)e

ecFM

= (divi T, Vm + (@ W — D (v, [en])e.
eCoM
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The condition on 7 in the definition of Xz o implies that [tn] = 0 on dM for T € Xy o,
$0

(divy T, vy + (T, )y =0, VT € Zpyp.

Let n be the component of |y, such that each entry of 5, in K is mean-value zero on M. By
Lemma 9 in the appendix, one can find tg € Xy ¢ suchthatdiv, to = Oand skw 7o|y = 3.
Noting that (T, n)y = (skw To, ) = (Mg, My = (Mg, Ny) M, the above equation implies
Ny = 0, and therefore n|y € Po(M; K). Recall that general forms of rigid body motions in
R2 and R? are

0 s3 —8 X1 ay
(0 S) (xl) + (al) , —-s3 0 1 x|+ la}, (22)
s 0 X2 ap
52 —51 0 X3 as

with constants s, s;, a; € R, i = 1,2, 3. Since 9|y € Po(M; K), there is a rigid body motion
ry on M such that p|y; = grad ry. Then

b(r;v,n) = (grad, (ryy —v), T)m + Z ([v], Tn)e = 0.

ecFM

Due to the polynomial degree of v, we have grad,(ry — v)|r € Px—1(T; M) for each
subsimplex 7 C M and [v]|, € Px(e; V) fore € .7-'(1,”. By (8) and (9), there is T € ¥ such
that

(zn, [v])e = N[V]1IG 0 Ve e 7)Y,
/ T : grad, (ry —v)dx =/ | grady, (ry — v)|2dx, VT € T, with T C M.
T T
Hence [v]], = 0 for e € FM and grad,,(ryy — v) = n — grad, v =0 on M.
If we do the same procedure for all M € My, then we can conclude that b(z; v, ) =0
for all T € X, implies ||(v, )|l = O by the definition of || - ||, and the boundary condition

v = 0 on Ap. By equivalence of norms on finite dimensional spaces and a standard scaling
argument, one can conclude that there is @ > 0 independent of mesh sizes such that

Itlon < 1@, Mlln,  b(x;v,0) = all(v, 3.

The assertion easily follows from this. O
Theorem 1 The problem (16)—(17) is well-posed.

Proof Since A(x) is positive definite on M uniformly in x € £2, the bilinear form a(, -) is
coercive on L2(£2; M) x L%(£2; M). By a standard scaling argument, ||t ||p and ||z|lo,, for
T € X are equivalent norms, so a(-, -) is also coercive on X x Xj,. By the Cauchy—Schwarz
inequality, a(-, -) is a bounded bilinear form on X; x Xj,. Again by the Cauchy—Schwarz
inequality,

b(r;v,m) = lzlonllw,mln,  Y(r,v,m) € Zp x Up X I, (23)

so b(-; -, -) is a bounded bilinear form on X;, x (Up x I},). Then the well-posedness of (16)—
(17) follows by the inf-sup condition in Lemma 2, the equality (15), and the BabuSka—Brezzi
stability theory [12]. O
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3.2 Error Analysis

Let (o, u, y) and (o, up, y,,) be the solutions of (5)—(6) and (16)—(17), respectively. Under
the regularity assumption of ¢ and « in (18), the Babuska—Brezzi stability theory immediately
gives
lo —anllon + 1w —un,y —vi)ln
<c inf (o = Tlon+ @ — v,y = mlla). (24)
(t,o,meX,xUyxTy

However, orders of all the errors in this estimate are O(hk ) for sufficiently regular solutions,
so this estimate is not optimal because the optimal L>-error of ¢ is O (h¥*1) with respect
to the full approximability of finite element spaces. Therefore, we present an error analysis
which gives optimal error bounds.

We first introduce some interpolation operators. For T € H" (§2; M), r > 1/2, let J be
the interpolation operator defined by (8)-(9), i.e.,

/(Jr)n-pds:/rn-pds, Vp e Prle; V), VeeFs,
e e
/Tjrz¢dx=/Tt:¢dx, V¢ € Pr—1(T; M), VT €7Tp.
Forv € Hr(Q;Rd),r > 1/2, we define an interpolation /v by
/Iv-pds:/v-pds, Vp € Prle; V), VeeF,, (25)
e e
/T1v~¢dx=/Tv~¢)dx, Vo € Pr—1(T;V), VT € 7). (26)

Let K be the L2 projection from L?(£2; K) into I},
let P;,0 <i <k, be the L2 projection from Lz(.Q; V) into

{ve L?(2;V) : vlr € Pi(T; V), VT €T;).

For these interpolation operators and functions with suitable regularity, we have

T — Jtllon < ch™™*+ )z, r>1/2, @7)
v = Ivllg < ch™™EFLr ., r>1/2, (28)
Il — Knllo < ch™™ &1 ), r>0, (29)

I = Tv,0)[l < ch™™kr =1y, r>1, (30)

lv = Pecyvllo < ch™™ &y, r=0. 31)

The estimates (29), (31) are obvious, and the estimates (27), (30), and (28) are consequences
of Theorem 3.5 and Theorem 3.4 in [13]. Finally, using the triangle inequality, (29), and (30),
one can get

I =1, = Kl < ¢ (R E ol 4+ A6 ) 21720, (32)

Optimal convergence rates of the L2-errors of o and y are obtained by (27), (29), and the
following theorem.

@ Springer



J Sci Comput (2016) 66:625-649 635

Theorem 2 Suppose that (o, u,y), (G, up, y;) are solutions of (5)—(6) and (16)—-(17),
respectively. Suppose also that o, u satisfy (18). Then the following holds:

lo —onllo+ 1Pe—1@—up)lo+ ¥y —vpllo <cllo — Jalo+ Iy — Kylo). (33)
Error bounds up to regularity of (o, y) are immediately obtained by (27) and (29).

Proof By Lemma 1, (o, u, y) satisfies (16)—(17). The difference of (16)—(17) with (o, u, )
and (o, up, ;) yields

(A0 —01), ) + (= up, divy, T) — D> (u—up, [en])e + (¥ =y 1) =0, (34)

ecFy
(60 —op,n—grad, v) + z ((@ —ap)n, [v])e =0, (35)
ecFy
forany T € X, v € Uy, € I,
We first prove an auxiliary estimate
IKy —yullo <collle —Jollo+ Vo —anllo+ Iy — K»llo), (36)

with ¢p > 0 independent of mesh sizes. To prove it, let Po(Ky — p,,) be the L? projection
of Ky — y,, into the space

Po(Tn; Ky :={n € I' : glr € Po(T; K) VT € T}.
It is known (e.g., [6,21]) that there is ¢ € H (div, £2; M) such that
tolr € PI(T; M), VT €Ty, (o, m) = (Po(Ky —yp).m), Vn € Po(Zy; K),
div 7o = 0, Izollo < cllPo(Ky — ¥p)llo-

By Lemma 9 there is 1 € X; N H(div, £2; M) such that div t; = 0, ||t1]lo < ¢| Ky —
Yy —skwtollo and skwt; = Ky —y;, — skw 7. Letting T = 7o + 71, one can check that
divt =0, [tn]|, =0fore € F,,skwtz = Ky — p,, and

lIzllo < lIzollo + Iz1llo < c(IKY = wullo + llzollo) < cllKy = wyllo-
If we put this 7 in (34), then
0=(A(@—0p), )+ ¥ -V T) (37)
= (Al o). 1)+ ¥~ Ky. o) + Ky =45,
where the second identity is obtained by
¥ =rn0)=0@-Ky, )+ Ky —y; 1)

combined with (Ky —y,,symt) = 0 and skw T = Ky — p,,. The estimate (36) follows by
the above equation combined with the Cauchy—Schwarz inequality, || Tllo < c[|Ky — v, llo,
the triangle inequality, and ||At|lo < c||t]lo for T € L2(£2; M).

Now we remark two observations. First, the definition of Jo and (35) with n = 0 give

0=—(Jo —op grad,v) + > (Jo —apn, [v])e. Yo €U (38)
eeFy

Second, the definition of 7u and (34) give

(Ao —op), 1)+ Tu —uyp, divy, ) — Z (Tu —up, [tn])e + (y —yy. ) =0.
eeF,
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Taking T = Jo — o, in this equation, and considering (38) with v = Tu — uj, and (15), we
have

(Ao —op), Jo —op)+(y — vy, Jo —op) =0.
This is equivalent to
(A(Jo —op),Jo —op) =—(A(c — Jo),Jo —oy)
—(y—Ky,Jo—op)—(Ky =y, Jo—op)
—(A(e0 — Jo),Jo —oy)
-y —-Ky,Jo—o0,)— (Ky =y, Jo—o), (39

where the last equality isdue to (Ky —y,, o) = (Ky —y,,, o) which is obtained from (35)
withv =0,y = Ky — y,,. With this observation, the coercivity of A, the Cauchy—Schwarz
inequality, and Young’s inequality, we have

1o —oully < Ce (llo = Jolig+ lly — Kylig) + € (Vo —onlg + 1Ky — v,415)
for any € > 0 with an e-dependent constant C. > 0. Using (36) and taking e sufficiently
small, one can get

1
1o —oull§ = C(lo = Jolg + Iy = KyI§) + 5170 = onlld,
with another constant C., so ||[Jo — oo < ¢(lle — Jo|lo+ [y — Ky llo). The combination
of this and the estimate (36) yields
Vo —onllo+ Ky —pullo <cllo —Jallo+ ly — K¥lo),

and the assertion (33) for || — o p]lo and ||y — p,,|lo follows by the triangle inequality.

To complete the proof, we need to show (33) for || Px—1(u — up)|lo. Note that d-tuples
of the Brezzi—Douglas—Marini (BDM) element of order k is nothing but X }?D M= 3, N
H (div, £2; M), and it is known that there is T € E}?DM such thatdiv T = Py_;(u — uy) and
ITllo < cl|Px—1(u — up)|lo (see [11,12]). Inserting this 7 in (34) we have

(A6 =01, T) + | Peoi (e —up) [+ (v — v, T) =0.
By the Cauchy—Schwarz inequality and ||t ||o < c¢|| Px—1(u — up)||o, one can get
| Pe—1(u —up)llo < cllo —anllo+ Iy — vullo)-

Combining this with the previous result of || — o1 ]l0 4 |[¥ — ¥4 llo, the assertion follows. O

The estimate (33) does not give an optimal L2-error bound of u with respect to the full
approximability of Uj,. Now we show that the optimal order of L?-error of u is obtained by
the Aubin—Nitsche’s trick when the domain £2 satisfies the elliptic regularity assumption,
namely, if the triple 6 € L>(2: M), i € HO1 £2;V),p € Lz(.Q; K) is a solution of the
problem

(AG,T)+ ( —grad i1, ) = 0, T € L2(2; M), (40)
—(p—grad v,6) = (g.v),  (v.p) € H}(2;V) x L2 (2:K), (41

for g € L?(§2; V), then

ol + llalz + Iyl < cliglo (42)
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holds with ¢ > 0 depending only on 2 and A. Here H& (£2; V) is the subspace of H L2;v)
with vanishing traces [16]. There are several known results on domains satisfying this regu-
larity assumption. For example, it is known that convex polygonal domain in two dimensions
[9] and a domain with Cc? boundary in RY d =23, satisfy the assumption [35, Theorem7.1].

Theorem 3 Suppose that (o,u,y) and (o, up,y,) are given as in Theorem 2 and §2
satisfies the elliptic regularity assumption. Then

lu —upllo < ch(llo —oapllon + 1w —up, y —yi)lln)

holds with ¢ > 0 independent of h. In particular, assuming that the solution (o,u,y) is
sufficiently regular, this estimate with (24) will give the optimal O (h*T') error bound for
llu — unllo.

Proof Let (a, u, ) be the solution of (40)—(41) for g = u — uy,. Recalling the definition of
b(t; v, n) in (14), we have

(y —grad, u, ) =b(z; i, y), vVt e Xy, (43)

because i is in H'(£2; V). Since the variational Eq. (41) implies that — div ¢ = u — uy,, and
(6,y —y;) = 0bychoosing y = y — p,, and v = 0, the integration by parts gives
lu —upllf = (=div &, u —up) = G,y = yp)

= (&, grady,(u —w) — (¥ —yp)) — D (6n, [u—up])e
eeF,

=—b(G;u—up,y—y,.

If we take T = 0 — g, in (40), add it with the above equation, and use the identity (43), then
we have

—a(G,0 —0p) —b(o — 00, 7) —b@u—uny —yy) = lu—ulg.
By the Galerkin orthogonality, see (34) and (35), we have

—a(e —Jo,0 —op) —b(oc —op;u—1Iu,y —Ky)
—b(G = JG u—up,y =) = lu—upl3. (44)
By (23) and the Cauchy—Schwarz inequality, one can have
la(@ —J&,0 —op)| <chlallille —anllo < chllollille —anllo.n,
|b(o —op;u— T,y —Kp)l < llo—onllonll@—1Tiu,y — Kp)ln
<chlle —onllon(lyli+ llil2), (by(32))
lb(e —Josu—up,y =yl <o —J&llonll(u—un,y —vi)la
<chlio il —un,y —yp)ln. (by (27))

The conclusion follows by (44), the above three estimates, and (42) with g = u — uy,. O
Finally, we remark that the numerical solution o, is indeed symmetric. This symmetry

follows from the orthogonality between o), and I}, and the fact that ¥, and I}, are spaces
of polynomials of same degree on each element 7 € 7;,.
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3.3 Robustness in Nearly Incompressible Materials and Pure Traction Boundary
Conditions

In finite element methods for linear elasticity it is known that the energy minimization
approach with standard continuous finite elements suffers from the volumetric locking for
nearly incompressible materials [8]. When the volumetric locking occurs, the constants in
error estimates may grow unboundedly as the incompressibility of the material increases. It is
known that mixed methods based on the Hellinger—Reissner formulation of linear elasticity
are locking-free [5]. We will prove that our method, which uses a variant of the Hellinger—
Reissner formulation, is locking-free as well. For the compliance tensor of the form in (2),
nearly incompressible materials have very large A and the incompressible limit corresponds
to A = 4o00. Therefore, in order to show that a numerical scheme is free from the locking,
we need to obtain error estimates such that their involved constants are uniformly bounded
for unboundedly growing A. Note that the error analysis in the proof of Theorem 2 is not
enough because the coercivity constant of A on L2(£2; M) converges to 0 as A — +00. The
key idea of our proof is originally from [5] but there is an additional technical difficulty due
to the nonconformity of numerical stress with respect to H (div, §2; M) because the proof in
[5] requires that numerical stresses are in H (div, §2; M).

In the rest of this section, we assume that compliance tensors have the form in (2) and
Ap = 082, as in [5]. Recall that we have extended compliance tensor, originally defined
only on symmetric tensors, to be defined on general tensors. This extension is not necessarily
unique. However, for simplicity, we will assume that the extended compliance tensor is of
the form (2) for T € L?(£2; M). Before we state the main result let us introduce preliminary
results for the proof. For 7 € L2(2;M) let T2 =7 — (1/d) tr(t)I with d, the dimension
of Euclidean space R?. The following lemma is proved in [5].

Lemma 3 Fort € L*(2; M) and A of the form in (2), the inequality
IzPllo < clizlia (45)
holds with c depending only on u and d, where ||T||4 = (AT, )2,

We remark that the interpolation / : H 1(£2;V) > U, defined by (25) and (26), satisfies

—(v = Iv.divy )+ > (v—Tv,[zn])e =0, VT €3, (46)
eeFy,
lv—1Ivllo < chlv|:. 47)

Here is the main result of the subsection.

Theorem 4 Suppose that A is of the form in (2) with positive constants X, |1, and suppose
also that (o, u,y), (op, up, yy) are solutions of (5)—(6) and (16)—(17), satisfying (18). Then

llo = nllo+ I Pe—t e = unllo + 1y = vullo < ch™ o, + |1y 1l,)
forr > 1/2, holds with a constant ¢ which is uniformly bounded as » — +00.
The proof of this theorem is lengthy, so we split it into two lemmas.
Lemma 4 Under the assumptions same as Theorem 4 we have

e —an)?llo+ 1 Peei —upllo + Iy — ullo < clllo — Jallo+ Iy — Kllo).

with ¢ uniformly bounded as ). — +o0.
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Proof We begin with deriving a necessary result for the estimate of ||(6 — )2 |o. Clearly,
IzP1lo < c|lT|lo holds. Then by the triangle inequality and Lemma 3,

e —a)Plo < (6 —Ja) o+ II(Jo —an)Plo
<c(lo = Jallo+1Jo —oplla).

By (27) there is nothing to do for ||¢ — Jo&|lp and the desired estimate of |[(¢ — o) o
follows from a suitable estimate of ||Jo — o] A.

To complete the proof we repeat the proof of Theorem 2 with some changes, and we only
explain the necessary changes because most of the steps are same. To estimate ||Jo — o4
we first note that

At,p)=Quw '(z,n and (z,n) =" 9, (48)

for T € L*(£2; M) and 5 € L?(£2; K), due to skew-symmetry of n. Note also that || - |4 <
c|l - llo holds with ¢ > 0 independent of A. We then claim that

1Ky —vullo < colllo — Jallo+[[Jo —onlla+ 1y — Kylo). (49)

which is an analogue of (36) but with co independent of A. This estimate follows easily from
(37) with the same T by

IKy —y,ulls = —(A(6 —0p),7) — (¥ — Ky, T)
<llo —onllallzlla+ Iy — Kylollo
<c(lo = Jalo+IJo —anlla+Ily — KyloIKy — y4lo,

in which we used the Cauchy—Schwarz inequality with || - || 4 and || - ||o, the triangle inequality,
and two facts, || - [|4 < c|l - llo and ||[T]lo < c[|[Ky — p;llo. The equalities (39) and (48) give

IJo —anl}i = —(A(e — Jo), Jo — o))
—2u(y — Ky, A(Jo —op) —2u(Ky —yp, A(Jo —0)).

Young’s inequality with || - || 4 norm gives
1Mo —onll} < Ce (lo = Joli + 1y — KyI3) +¢ (IJo —onlli + 1Ky —y,l13) -
Using || - |la < c|| - |lo and the estimate (49), and taking € sufficiently small,
1
1o —oully = CL(lo = Jal§+ Iy = KyI§) + 5 1/0 —aul.

This leads to the desired estimate of ||Jo — o j]4. The rest of the proof is completely
analogous to that of Theorem 2, so we omit details. O

Lemma 4 gives the L?-error estimates of « and y in Theorem 4. We now prove the estimate
of || — oj]lo in Theorem 4.

Lemma 5 Under the assumptions same as Theorem 4 we have

. 1
lo —anllo < ch™™ V(g |, +Ipll,), r> 5

with ¢ uniformly bounded as ). — +o0.
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Proof By the triangle inequality |0 — opllo < (6 — 1) o + | tr(e — o)1 o and by
Lemma 4, it is enough to estimate || tr(6 — o) ||o. If we take T = I in (34), then

(Ao —ayp), I) = ﬁ/ﬂ tr(c —op)dx =0,
so tr(o — o) is mean-value zero. It is known (see, e.g., [18]) that there is w € HOI £2;V)
such that
diviw =tr(oc —0p),  lwll < clltr(e —an)llo, (50)
where div* stands for the column-wise divergence for the V-valued function w. Then
ltr(o — op)[I§ = (tr(o — o), div* w)
= (tr(0 —op)I, grad w)
=d((c —op) — (6 —a,)?, grad w). (51)

By the Cauchy—Schwarz inequality and the inequality in (50),
(¢ —on? erad w) = cl@ = o) ol tr@ = a1)lo. (52)
We now claim that
0 ~op grd w) < AN o e ol r> 5 (5D

and the proof will be completed by combining this, (52), and Lemma 4.
To prove (53), notice first that we can obtain the following from (35) using the integration
by parts and taking 5 = 0:

(divp(oc —op),v) — Z ([(6 —ap)n], v)e =0, Yv € Up. (54)
ecFy
By the integration by parts and (54),
(0 — o, grad w) = —(diva(6 — 1), w) + D ([(6 —an)n], w)
ecFy

= —(divy(o —op), w — Tw) + Z ([(6 —ap)n], w — Tw),.
ecFy

Leto), € f DM be the object obtained from o by the canonical interpolation of the BDM
element of order k. Then, in the last form of the above, o, can be replaced by a}l due to (46),
and we get

(6 —op, grad w) = (divy (o —0},), w — Tw). (55)

Here the jump terms disappeared because ¢, has no normal jump. By the integration by
parts,

(divy(o — o)), w — Tw) = —((6 — 07,), grad, (w — [w))
+ > (@ —opn, [w—Tw]),
eeFy

/
< llo —ayllonll(w —Tw, 0)|x

< ch™Mr kg || Jwll,
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where the last inequality follows by an approximation estimate of BDM interpolation [11]
and (30). Now (53) follows by (55), the above inequality, and (50). O

As the final topic in this section, we discuss necessary modifications of our numerical
scheme for the problems with pure traction boundary conditions. For these boundary condi-
tions the space of rigid body motions on £2, denoted by RM (£2), is the kernel of the problem,
so it needs to be ruled out in the finite element spaces. More precisely, we define

§h={t62h :n =0 on d82},

ﬁh=[v€Uh:/v~wdx=0 forw e RM(£2) ¢ .
Q

It is easy to see that || - |lp,, in (12) is a norm on th. To see that ||(-, -)||5 in (13) is a
norm on ﬁh X Fh, we only need to check that || (v, )|l = 0 for (v, ) € ﬁh X fh implies
that v = 5 = 0. If ||(v, )|l» = O, then (y — grad, v)|7 = O for all T € 7, and thus
sym grad;, v = 0. In other words, v|r is arigid body motion oneach T € 7;,. Since [v]|, = 0
for all e € F, due to || (v, n)|ln = 0, v is a rigid body motion on 2 and therefore v = 0 by
the definition of ﬁh. Then n = 0 holds because |[(0, )|, = 0.

4 Numerical Results

For our staggered DG method, we test a simple model problem in two dimensions with the
exact solution,

_ sin(wx) sin(wy)
ulx,y) = (x(l —x) y(l— y)) . Y(x,y) e £, (56)

where the computational domain £2 is the unit square, [0 1] x [0 1] C R2.

The computational domain is divided into a conforming triangulation M, and then each
triangle M in My, is subdivided into three small triangles to form the resulting triangulation
Tj,. All the finite element functions are piecewise polynomials in the triangulation 7, with
partial continuity across the edges of the triangulation as described in Sect. 3.1. The order of
polynomials of approximation spaces is taken to be k = 1 in the following experiments for
simplicity.

In our experiment we test our algorithm for both structured and unstructured meshes by
decreasing the mesh size. We consider the exact solution in (56) with the material parameters
© = 1and A = 1. In the structured mesh, the computational domain is divided into N x N
uniform squares and then each square is divided into two triangles to obtain the triangulation
My,. The triangles M in My, are then divided into three subtriangles to form the resulting
triangulation 7y, see Fig. 2 for an example. In the unstructured mesh, the initial triangulation
My, is refined into M}, by connecting the mid points of edges of each triangles M in My,
see Fig. 3. The refinement is done successively to get more refined mesh up to the level
5, My;. Similarly as in Fig. 2, each triangles in My, are then subdivided into three small
triangles to form the resulting triangulation 7j,. In the following experiments, the Dirichlet
boundary condition is imposed on the whole boundary of the computational domain.

InTable 1, errors are presented by increasing N, i.e., by decreasing the meshsizeh = 1/N.
We use the notations E(u) := u —up, E(0) :=0 —op, E(y) :==n —ny, and E(u, ) :=
(u —up, n —n;). We observe that L2-errors for u — up, 6 — oy, and § — n;, follow the order
2 and the error || (u — up, n — ;)| follows the order 1, which are optimal with respect to
the given polynomial order k = 1.
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1 1
0.9 0.9
0.8 0.8
0.7 0.7
0.6 0.6
0.5 0.5
0.4 0.4
0.3 0.3
0.2 0.2
0.1 0.1
00 0.2 0.4 0.6 0.8 1 0O 0.2 0.4 0.6 0.8 1
Fig. 2 Structured mesh: triangulation M, (left) and 7, (right) when N = 2
1 1
0.9 0.9
0.8 0.8
0.7 0.7
0.6 0.6
0.5 0.5
0.4 0.4
0.3 0.3
0.2 0.2
0.1 0.1
00 0:2 0:4 0.6 0:8 1 o0 0:2 0:4 0.6 0.8 1

Fig. 3 Unstructured mesh: level O mesh, Mho (left) and level 1 mesh, My, (right)

Table 1 Structured mesh: convergence of errors for the approximation using P elements, E(u) := u —

up, E(0) :=0 —0op, E() :=n —np, and E(u, n) := (u —up, 5 = 1)

N |Ewlo  Order  [E@lo  Order  [E(llo  Order  [[E@,ml;  Order
2.66e—02 - 5.62e—01 - 1.71e—01 - 1.50e—00 -
6.00e—03 2.14 1.60e—01 1.81 6.74e—02 1.34 7.94e—01 091
1.30e—03 2.20 4.35e—02 1.87 2.42e—02 1.47 4.02e—01 0.98

16 2.71e—04 2.26 1.15e—02 1.91 7.80e—03 1.63 2.01e—01 1.00

32 6.11e—05 2.14 2.90e—03 1.98 2.20e—03 1.82 1.00e—01 1.00

64 1.46e—05 2.06 7.42e—04 1.96 5.74e—04 1.93 5.03e—02 0.99

In Table 2, errors are presented by increasing the refinement level / in the unstructured
meshes. We also observe that L2-errors for u — Up, 0 —0p,and n — Ny, follow the order
k + 1 and the errors for (u — up,, § — 1,) in the discrete energy norm follow the order .
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Table 2 Unstructured mesh: convergence of errors for the approximation using P; elements, E (1) := u —
up, E@@) =0 —0op,, E() := 19—, and Eu, n) := @ —up;, 0 —0p)

Level / [1E(u)llo Order 1E(a)]lo Order TEM o Order I E e, mlin, Order

0 2.55e-02 - 6.06e—01 - 2.03e—01 - 1.36e—00 -
1 5.40e—03 2.25 1.61e—01 1.90 6.97e—02 1.54 7.44e—01 0.87
2 1.10e—03 2.26 4.32e—02 1.89 2.31e—02 1.58 3.75e—01 0.98
3 2.43e—04 2.18 1.14e—02 1.92 7.39e—03 1.64 1.87e—01 1.00
4 5.65e—05 2.10 2.95e—03 1.94 2.16e—03 1.76 9.38e—02 1.00
5 1.36e—05 2.04 7.54e—04 1.97 5.87e—04 1.88 4.68e—02 1.00
10° 10° 10°
order2 order2 & N order1
. — % -v=03 — % —v=03 £ s - % -v=03
10 - © -v=049 = - © -v=049 < 40 Yy |- -v=040
— B - v=0499 10° RN -8 -v=0499){ & G s |- & —v=0.400
10 2 %, s
S N < L 0
s Z 8 10
£ L <]
& 107 5 107 2
E . o = 107
s 10 *\c\ . Ej
" 10 5
o R 5 10
» 5
1076 0 1 2 3 1075 0 1 2 3 1073 0 1 2 3
10 10 10 10 10 10 10 10 10 10 10 10
number of triangles in one direction number of triangles in one direction number of triangles in one direction

Fig. 4 Plot of errors with respect to the number of triangles in one direction as v approaches the limit value
0.5

To show locking-free property of our numerical scheme, we consider amodel problem with
the same exact solution in (56) and with the shear modulus 1 = 1 and the material parameter
A, which is determined by the given Poisson ratio v and equation A = 2uv/(1 — 2v). We
compare errors for the various values of v = 0.3, 0.49, 0.499 and the errors are plotted
in Fig. 4 with respect to the number of triangles in one direction. For the stress tensor, the
relative L2-error is calculated by using ||oy — oo/l fllo, where f is the right hand side of
(1) for the exact solution in (56) with the given w and A, see also (2). The uniform meshes as
in Fig. 2 are used in our experiment. The relative L?-errors for the stress tensor follow the
growth of the second order to the size of meshes and they seem to approach the same value
as v gets closer to the limit value 0.5. For L2-errors of displacement, as the mesh size gets
closer to zero, we can observe more reduction in the ratio of errors when v approaches the
limit value 0.5. In other words, the slope of errors is getting steeper for decreasing the mesh
size h as v gets closer to 0.5. Though the ||(-, -)||,-norm for (u, n;,) is not covered by our
theory, we can numerically observe the locking-free property for that case (Fig. 4).

We now consider an example with a singular solution in a non-convex domain. The
computational domain is an L-shaped domain £2 = [-11] x [-11]\ (01) x (01) C R?
(see Fig. 5), where a model problem with the following exact solution is considered

u(x,y) = ()c2 + yz)a (i) , a > 0.
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0.8 0.8
06 06
0.4 0.4
0.2 0.2
0 0
-02 -0.2
04 -0.4
-0.6 -0.6
-08 -0.8
o -05 0 05 1 . -05 0 05 1

Fig. 5 L-shaped domain: initial mesh M, (left) and level2 mesh M, (right)

Table 3 L-shaped domain with a singular solution: convergence of errors for the approximation using P
elements, E(u) :=u — up, E(@):=0 —0op, E@) :=n— Ny » and E(u,n) := (u — up, M — 7lh1)

Level [ 1E(u)llo Order 1E(a)]lo Order TEMm o Order I E (e, min, Order

0 1.15e—01 - 1.45e—00 - 4.51e—01 - 1.01e—-00 -

1 5.12e—02 L77 8.93e—-02  0.70 4.03e—01 0.16 8.53e—01 0.25
2 1.89e—02 1.43 5.55e—02  0.68 2.75e—01 0.55 5.87e—01 0.54
3 6.64e—03 1.51 3.48e—02  0.67 1.75e—01 0.64 3.80e—01 0.63
4 2.35e—03 1.49 2.19¢e—-02  0.66 1.10e—01 0.66 2.42e—01 0.65
5 8.44e—04 1.46 1.38e—02  0.66 6.98¢e—02  0.66 1.53e—01 0.66

Here « is chosen as 1/3. With this choice of o, u isin H" (§2; V) forany 0 < r < 2« 4+ 1(x~
1.67). Starting from the initial uniform mesh My, the refined meshes M}, are obtained as
in Fig. 5. Numerical results are presented in Table 3 and again here the Dirichlet boundary
condition is enforced on the whole boundary of the L-shaped domain. From the results, we
observe that the errors except the L2 errors of u follow the order about 0.66 determined by
the regularity of the model problem. In addition, the L?-errors of u are observed to be about
1.4 which is affected by the limited regularity of the L-shaped domain.

As the last numerical experiment, we consider Cook’s membrane problem with the geom-
etry in Fig. 6. The left part of the boundary is clammed on the wall, a surface load in vertical
direction is enforced on the opposite right part of the boundary, and the zero surface load on
the rest part of the boundary. The body force f is zero and the Young modulus E = 2900 and
Poisson ratio v = 0.3 are given. The deformed mesh from the Cook’s membrane problem is
plotted in Fig. 6.
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Fig. 6 Cook’s membrane problem: staggered mesh on the geometry (left) and deformed mesh (right)
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Appendix

In this appendix we provide some lemmas which are used in the proof of our main results.
Let My, be a shape regular triangulation of a bounded domain £2.
For simplicity, we use || - || for norms instead of || - ||, » when it is clear that functions
are clearly defined on M.

Lemma 6 LetT;,i = 1,ldots,d+ 1, be subsimplices of M € M, obtained by the barycen-
tric subdivision. For a given k > 1, let

Virs = {v e H! (M; Rd) L ulg, € Py (Ti;]Rd) forl<i<d+1,vlam =0}, (57)

O = ‘p € L) : ply € Pt [ pdx = 0] . (58)
M
Then there exists B > 0 independent of M € My, such that
div w,
inf swp  Avw.p) g (59)

0#£p€Qumk 0weVy et WPl —

Proof Note that (59) is the inf-sup condition of mixed finite element method (Vs k41, Om k)
for the Stokes equation, so we simply refer to appropriate literature. Whend = 2 with k > 3,
(59) is obtained from the stability of Scott—Vogelius elements for the Stokes equation [29].
Ford =2 with k = 1, 2, it is reported in [27]. When d = 3, it is proved in [37]. ]

Lemma 7 Suppose Vi« and Q i are defined as in (57) and (58). Then there exists ¢ > 0

which only depends on the shape regularity of My and k > 1 such that, for any given
P € Oum ik there exists w € Vi k41 satisfying div w = p and ||w|[1 < c||pllo.
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Proof Let M € My, be fixed. Note that div w € Qpu x for w € Vi k41, so we can regard
div as a linear map from V) x+1 to Qum . This div is surjective because, if not, then there
exists 0 # p € Quy « such that (div w, p) = 0 for all w € Vjy x41, but it contradicts (59).
Suppose that { p; anl is an orthonormal basis of Qs x in L?(M) and define

. div w, p; i
Q= inf_ w, oy = min o;. (60)
weVy k+1,div w=p; lwll1 I<i<m

By finite dimensionality of the polynomial spaces Vs x+1 and Qs k., there exists w; €
Vm k+1 such that div w; = p; and ||w; || = ozlfl. Suppose that a given 0 # p € Qp k can
be expressedas p = > 1", ¢; p; with coefficients ¢; € R, 1 <i < m.Then ||p||% =>", ciz.

If we take w = > /L, cjw;, then div w = p and

m m |C| m % m 2
i 2 -2 -1
lwlh < E lei[lwilly = E o S(Z Ci) (E o; ) < lIplloay, vm,
i=1 ! i=1 i=1

i=1
by the triangle inequality, the fact ||w;|l; = «; ' for 1 < i < m, the Cauchy-Schwarz
inequality, and the definition of ay, in (60). To complete proof, note that the «;’s in (60)
are independent of the diameter of M by standard scaling argument. By shape regularity
assumption of M), and standard compactness argument (see, e.g., [31, Lemma3.1]), there

exists @ > 0 depending only on the shape regularity of M, and k such that o < a s for any
M € My, The proof is completed. O

LetL=Vifd =2and L = M ifd = 3. For given k > 1, we define &y ¢ as
Eno={6 e H' (M;L) : £l e Pt (T L), 1 <i <d +1, [y =0}, (61)

We also define S and x as

1
s (51) =3 (51 &) forg e Bypo, x(r) = (_Or (r)) forreR  ifd =2,

&
1 r 0 —r3 rn
S5 =3 (gT - (trg)l) foré € Eyo. x|rm|=(rn 0 —rn| ifd=3,
r3 —rp rp 0

where £ is the transpose of & and I is the identity 3 x 3 matrix. Note that S and x are
algebraic isomorphisms. One can verify by a direct computation that

skw curl € = x div S§, EeEumpo. (62)

Lemma 8 Assume that 0 is defined as in (61) for some k > 1. If ¢ € Ey0, then
(curl &)nlap = O for the unit normal vector field n on OM.

Proof If d = 2, then curl ¢ is the 7 /2-rotation of grad ¢. Denoting by ¢, the tangent vector
obtained by 7 /2-rotation of the normal vector n on d M, (grad ¢)t = 0 on M because ¢ is
vanishing on d M. Then we can see that (curl {)n = (grad ¢)t = 0 on M.
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Whend = 3,let¢;,i = 1,2, 3, be the i-th rowifg. It suffices to show thatcurl §; -n = 0
on oM. By the Stokes’ theorem, for any ¢ € c! M),

0= / div (curl ¢;)¢p dx = / (curl g -n)pds —/ (curl &;) - grad ¢ dx
M oM M
= / (curl g -n)p ds +/ (& x n)-grad ¢ ds —/ ¢ - curl(grad ¢) dx
aM oM M

=/ (curl g -n)p ds +/ (& x n)-grad ¢ ds.
oM oM

Since ¢ = 0 on OM, faM(;“l- x n) - grad ¢ ds = 0 and then curl{; - n = 0 on M because
¢ € C'(M) is arbitrary. ]

Lemma 9 Fora given k > 1, define 'y o as
IFmo = [neLQ(M;K) ‘i ePk(Ti;K),lfifdJrl,/ ndxzol,
M

and recall the definition of Xy,0 in (21) with same k. For any n € I'y o thereis T € Zy 0
such thatdiv T = 0, skwt =, and ||t|o < clnllo with ¢ > 0 independent of M € M.

Proof We only prove the three dimensional case because the two dimensional one can be
proved similarly. For the given k, we consider Vas x+1, Qm k as in (57), (58), and &0
as in (61). By the definition of yx, note that X_]ﬂ e L2(M; V) for n € Iy, and each
component of x "'z is in Oum k- Applying Lemma 7 to each component of x 'y, one can
find &€ € H'(M; M) such that div & = x ', ||€]l1 < cllnllo, and each row can be identified
with an element in Vj 1. If we set T = curl S_lé, then div T = 0 and also T € X0 by
Lemma 8 because S™'& € Z)/,¢. Furthermore, by (62) and the assumptions on &,

skwt = skweurl ST'¢ = x div & = g,

lcurl S~'&llo < cll&llh < clnllo-

lIllo

The proof is completed. o
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