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Abstract

For elliptic interface problems in two- and three-dimensions with a possible very low
regularity, this paper establishes a priori error estimates for the Raviart—-Thomas and Brezzi—
Douglas—Marini mixed finite element approximations. These estimates are robust with
respect to the diffusion coefficient and optimal with respect to the local regularity of the
solution. Several versions of the robust best approximations of the flux and the potential
approximations are obtained. These robust and local optimal a priori estimates provide guid-
ance for constructing robust a posteriori error estimates and adaptive methods for the mixed
approximations.

Keywords Mixed finite element method - Robust a priori error estimate - Local optimal
error estimate - Low regularity - Interface problems

1 Introduction

As a prototype of problems with interface singularities, this paper studies a priori error
estimates of mixed finite element methods for the following interface problem (i.e., the
diffusion problem with discontinuous coefficients):

— V- (@x)Vu)=f in 2 (1.1)
with homogeneous Dirichlet boundary conditions (for simplicity)
u=0 onas2, (1.2)

where £2 is a bounded polygonal domain in RY with d = 2 or 3; f € L?(£2) is a given
function; and diffusion coefficient a(x) is positive and piecewise constant with possible
large jumps across subdomain boundaries (interfaces):
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ax)=a; >0 in §2; fori=1,...,n.

Here, {£2;}7_, is a partition of the domain §2 with £2; being an open polygonal domain. It is
well known that the solution # of problem (1.1) belongs to H ! (£2) with possibly very small
s > 0, see for example Kellogg [23]. But we should also note that even the global regularity
is low, when a finite element mesh is given, the singularity or those elements whose solution
having a large gradient often only appear near some points, or along a curve. Thus it is not
optimal to use the global regularity and a global uniform mesh-size to do the a priori error
estimate.

In [10], we introduced the idea of robust and local optimal a priori error estimate. The
robustness means that the genetic constants appeared in the estimates are independent of the
parameters of the equation, the coefficient « in our case. The local optimality means that in
the error estimate, the upper bound is optimal with the regularity of each element and local
mesh sizes, instead of using a global uniform mesh size and a global regularity.

The local optimal and robust a priori error estimate is very important for the adaptive
mesh refinement algorithm. Mesh refinements algorithms are often based on the so-called
“error equi-distribution” principle [26], that is, each element has an almost equal size of
the error measured in an appropriate norm. We need to show the “error equi-distribution”
principle is achievable via a priori error estimate. In the ideal case, if we have a known exact
solution u so that the (a priori) error can be computed exactly, we should be able to find
an optimal mesh with a fixed number of degrees of freedom that each element has a very
similar size of the error. Also, in the robust a posteriori error analysis, we always try to find
an equivalence between some intrinsic norm of the error and a computable error estimator,
the so called the reliability and efficiency bounds. When constructing the error estimator, it
is essential to realize that the best the adaptive numerical method can get is restricted by the
robust local a priori estimates with respect to each elements. This is especially important for
the mixed methods, since there are two unknowns, the flux and the potential, and there are
various post-processing methods. It is important to find which is the right quantity and norm
to estimate in the a posteriori error estimates. For example, should we use the a posteriori
estimator related to the weighted L2-norm of the flux, the weighted L2-norm of the potential,
the weighted discrete H'-norm of the potential, or combinations of them? To answer this
question, we need to know what can be derived from the a priori estimates.

The proof of local optimal and robust a priori error estimate often contains two parts:
one is the robust best approximation result (Cea’s lemma type of result), which has its
own importance; the other is the robust local approximation properties of the interpolation
operator.

Before we discuss the robust best approximation result and robust local interpolations
results for the mixed approximations, we first discuss the corresponding results for the
conforming, Crouzeix—Raviart nonconforming, and discontinuous Galerkin results of the
interface problem.

For the interface problem (1.1), the robust best approximation property is well known and
it almost trivial for the H' conforming approximation:

1/2 : : 1/2
o' 2V (u = u)llo < inf [l 2V = v]) o,
v eV

where V is the k-th degree HO1 -conforming finite element space, and u{, is the corresponding
H' conforming approximation.

On the other hand, the proofs of the robust best approximation for CR nonconforming
and discontinuous Galerkin is not easy. In [10], for the Croueix-Raviart nonconforming
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element approximation, we showed the robust best approximation property (the constant C
independent of « and mesh size):

1/2 : : 1/2 :
lla' 2V (u — uf)llo < € < Anf et 29 =il +osca,m-) :
v eV

where V' is the Crouzeix—Raviart non-conforming finite element space, and u{¢ is the cor-
responding non-conforming approximation, and 0sc o, is a robust oscillation term. Also in
[10], for the discontinuous Galerkin approximation, we showed the robust best approximation
property (the constant C independent of & and mesh size):

dg . dg
lu —u"llag = C ( Jnf - flu — v llag + osc a,dg) :

ngGDk

where Dy is the k-th degree discontinuous finite element space, and uzg is the corresponding
discontinuous Galerkin approximation, || - [|4¢ is the a-weighted H ! discontinuous Galerkin
norm, and 0sc ¢, is a robust oscillation term.

The local approximation properties of the interpolation operators for the DG space and
Crouzeix—Raviart are easy to show. For the conforming finite element approximation, there
are two types of local interpolations: nodal interpolations which require high regularity of
the solution, and the Scott—Zhang or Clément interpolations whose regularity requirement is
very low. For the nodal interpolation, it is completely local in each element, but then it need
very high regularity to exist, especially in three dimensions. For the Scott—Zhang/Clément
interpolations, since they are defined on a local patch, their local robustness depends on a
non-realistic assumption, the quasi-monotonicity assumption, see [5,10,11,13,19]. Thus, the
existence of robust local optimal result for the conforming finite element approximation for
the low regularity interface problem is still open.

For the mixed methods, we have two unknowns, one is the flux o, and the other is the poten-
tial u. For the potential u, the discontinuous finite element approximation is used, so the robust
local interpolation property is obvious. We use Raviart—-Thomas (RT) or Brezzi—-Douglas—
Marini (BDM) elements [6] to approximate the flux variable, a robust local interpolation
property can be proved by the average Taylor series technique developed in [20]. This leaves
the main task of proving the robust local optimal error estimates to the proof of the robust best
approximation properties of the mixed methods. Unlike the conforming, non-conforming,
or DG methods, where the energy norms and approximation spaces are obvious, we have
several choices for the mixed methods.

Our first robust best approximation property is simple, the weighted L2-norm of the flux
error in the equilibrated discrete spaces, see Theorems 3.2 and 3.3.

In the standard a priori analysis of the mixed method [6], the error of the potential u
is estimated in the L?-norm. It turns out that we have difficulties to have a robust inf-sup
condition with the weighted L2 norm for the discrete approximation u; and a modified
H (div) norm. Thus, we use the @- and mesh-dependent norms to do the robust analysis. The
choice of norm for uj, is a norm similar to the standard discontinuous Galerkin norm, that
is, a weighted discrete ' norm. With this o- and mesh-dependent norm analysis, we show
robust best approximation result for the potential approximation in the «-dependent discrete
H' norm. But since the approximation space for the potential « is not rich enough, the order
of approximation of  in the a-dependent discrete H ! norm is one or two orders lower than
the flux approximation. This order discrepancy suggests that we should not try to do the
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robust estimate of the  weighted discrete H'-norm of the potential approximation in the a
posteriori error analysis, as stated the earlier discussion by Kim [24].

For the flux approximation, with the help of «- and mesh-dependent analysis, we show
the robust best approximation result in the non-equilibrated RT/BDM space with an « and
h weighted H (div) norm for the first time. The corresponding robust and local a priori error
estimates are also given without order loss even for the BDM approximations.

Finally, since the discrete H' norm of the potential approximation uy, is often of a
lower order than the corresponding flux approximation, we use Stenberg’s post-processing
to recover a new approximation with a compatible polynomial degree. We show that for the
recovered potential approximation, the robust local best approximation result is true and a
robust local a priori error estimates of the same order as the flux approximation is obtained.
We also prove a new trace inequality of the normal trace. We also point out in the paper
that any recovery or post-processing should based on the flux approximation since it is more
accurate.

There are many a priori estimates for mixed methods available. The standard analysis can
be found in the books and papers [6,18,21,27]. In these analysis, L? or H (div) norms are
used for the flux approximation and the L? norm is used for the potential approximation. No
robust analysis is discussed in these papers or books. The mesh-dependent norm analysis can
be found in [7,25], also, no robust analysis is discussed. In [9,24,29,30], many a priori and a
posteriori error results are presented for the mixed methods, some are robust and some are
non-robust. No robust and local optimal estimates are discussed for mixed methods before.

The paper is organized as follows. Section 2 describes the mixed finite element methods
for the model problem. Various robust best approximations results and robust and local a
priori error estimates are presented in Sect. 3, including the robust best approximation results
for the flux in the weighted L? norm in the discrete equilibrated space and in the weighted
H (div) norm in the whole mixed approximations spaces, the robust best approximation result
for the potential in weighted discrete H' norm. In Sect. 4, we discuss Stenberg’s of post-
processing and show its robust and local optimal a priori error estimates in each elements. In
Sect. 5, we make some concluding remarks.

2 Mixed Finite Element Methods

Let the flux be
o =—ax)Vu.

The mixed variational formulation for the problem in (1.1) and (1.2) is to find (o, u) €
H (div; £2) x L?(£2) such that

{(a_la, - (V-1,u) =0 Y Tt € H(div; £2), 2.1)

V-0, v) =(f,v) YvelL*).

Let 7 = {K} be aregular triangulation of the domain £2 (see, e.g., [8,16]). Denote by /g
the diameter of the element K. Assume that interfaces {0$2; N982; : i,j =1,...,n}do
not cut through any element K € 7. For any element K € 7, denote by Py (K) the space of
polynomials on K with total degree less than or equal to k.

Define the discontinuous piecewise polynomial space of degree k by

Dy ={vel*) :v|lx € Pk VK € T).
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Define the H (div) conforming Raviart-Thomas (RT) finite element space and Brezzi—
Douglas—Marini (BDM) finite element space of order k by

RTy ={r € H{iv; 2) : tlg € Pe(K)? +xP(K)VK € T}.
and
BDM; = {t € H(div; 2) : t|g € Pu(K)' VK € T}.

For mixed problems, RTy x Dy and B D My x Dy are stable pairs. Thus, we use the notation
Xy to denote RTy or BDMj. 1.
The mixed finite element approximation is to find (o, uy) € X x Dy such that

(@ lon, t) = (Voth, up) =0 V1€ X, 2.2)
(V-op, vp) = (f, vp) Y v, € Dy. ’
Difference between (2.1) and (2.2) yields the following error equation:
(@ o—0on). t) = (V-thu—up) =0 V1€, 2.3)
(V-(o—0p), vp)=0 Y v, € Dy. '

3 Robust and Local Optimal A Priori Error Estimates
3.1 Mixed Finite Element Interpolations and Approximation Properties

For a fixed r > 0, denote by I,’;f‘k : H(div; £2) N [H" ()] — RT} the standard RT

interpolation operator and 1/""* : H (div; ) N [H"(2)]¢ +> BDMj the standard BDM
interpolation operator. We have the following local approximation property: fort € H*% (K),
sg >0,

; infk+1,:

Iz = ;7 7llo.x < Chg™ M 2 inges1 gy k6 VK €T, (3.1)
with Ihz’k = I;,'['k or I:dm’k. The estimate in (3.1) is standard for sy > 1 and can be proved
by the average Taylor series developed in [20] and the standard reference element technique
with Piola transformation for 0 < sy < 1. We also should notice that the interpolations and
approximation properties are completely local.

Denote by Qﬁ : L*(2) > Dy the L?-projection onto Dj. The following commutativity
property is well-known:

V-t =0fve VrteHdyv; 2)NH ()¢ with r >0, (3.2
V-t =0kl Ve Hdiv; 2) N H'(2) with r > 0. (3.3)

Remark 1 The requirement r > 0 in H (div; £2) N [H" ()] is to make sure that the mixed
interpolations are well defined. Another choice is {t € LP(2) and V - T € L2(£2)} for
p>2or wlt (K) fort > 2d/(d +2) as in [6]. We use the Hilbert space based choice since
it is more suitable for our analysis.

3.2 Robust Best Approximation in the Discrete Equilibrated Space for the Flux

Define the discrete equilibrated space

sl=tthez V-, =0 f)
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Notethat £/ = RT{ = {z) € RTy : V-7) = O} f}forthe RT caseand &/ = BDM/, | =
{th e BDMpy1 : V-1 = th} for the BDM case.
The following theorem is almost standard in the mixed finite element analysis.

Theorem 2 (Robust best approximation in the discrete equilibrated space) Let (o, u) and
(on, up) € Xy x Dy be the solutions of (2.1) and (2.2), respectively, then the following
robust best approximation result holds:

la=2(@ —opllo.e < inf lla= (6 —])lo.c- (3.4)
r,{ex[

Proof To establish (3.4), denote by
E=0—-0;, and e=u—uy

the respectlve errors of the flux and the potential.
Now, let v/ » bean arbltrary function in RT; , then it follows from the first equation in
(2.3), the fact o, € =/ « » and the Cauchy—Schwarz inequality that

la 'PEI 5 = @ 'E, 0 — 7)) + @ 'E. 7] — o))
=@ "B o—t)+(V-(x] —an), e
=@ 'E. 0 — 1)) < e Elo. le”@ — ])ll0.0
which implies the result of the theorem. O

Theorem 3 (Robust local a priori error estimates) Let (o, u) and (o), up) € Xy X Di
(k > 0) be the solutions of (2.1) and (2.2), respectively. Assume that u € H'T" (§2) with
somer > 0andthatu|g € H'k (K) with an element-wisely defined regularity sy > 0 for
all K € T. Then there exists a constant C > 0 independent o and h for both the two- and
three-dimension such that

—1/2 min{k+1,s 1/2
le™ 2 —anllo = € Y W™ K0 2V i1 sy k. RTi case,
KeT

_ in{k+2,s
le™ 2 —an)llo = € 3 K™ 0 2V mingpsn sk, BDMi case.
KeT

Proof For the RT; x Dy case, the commutativity property in (3.2) and the second equations
in (2.1) and (2.2) lead to

V-(I"e)y=0kv.a =0k f =V .0

Thus, the result is a direct consequence of the best approximation property in (3.4) and the

local approximation property in (3.1) by choosing © Z =1 ,'lt o € Rka .
Using the same argument, we can get the result for the DB M1 x Dy case. O

Remark 4 For those elements with a low regularity 0 < sx < 1, RTy is enough and there is
no need to use BDM or higher order RT approximations.

Remark 5 For the case that in each element K € 7, the diffusion coefficient being a full
symmetric positive definite constant matrix A|g instead of a scalar constant ag, from the
proofs, it is clear the above robust best approximation result is also true:

1A 20 —aplloe < inf [472@ - t])lo.e.
T, EX}
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In each element K € 7, for the quantity q € Pkd, A’l/zq is also in P9, and thus

AT12g hz ok q = A~!/2q. Thus for a piecewise constant symmetric positive definite matrix A,
we have

- .k infk+1, -
1A 2@ = 17 o) lok < CEM T AT 2 i g6 YK €T
And we have the robust local a priori error estimates

_ in{k+1,
1A= 2@ —anloe < C Y " N A2V U o1 o).k, RT case,
KeT

_ in{k+2,s
1472 @ —anloe < C Y " N A2V U mingya.54) 6 BD My case.
KeT

The corresponding results for discontinuous Galerkin methods are not proved, since the
robustness of the DG method for the diffusion problem depends on the right choice of the
weights of the averages and penalty coefficients. For the full tensor case, the right weight
is not clear or probably not possible for a full matrix A, see [10]. For the conforming finite
element approximations, due to the lack of the nodal interpolations for the low regularity
cases, such robust local optimal estimates are not available. For averaging operators like
the Scott—Zhang [28] or Clément interpolations [17], the robustness with respect to the
full tensor A is also impossible since even the famous quasi-monotonicity assumption (see
[5]) is not meaningful in the case. For the Crouzeix—Raviart non-conforming finite element
approximation, it is possible we can get a similar result by using the relation between the
RTy and Crouzeix—Raviart elements.

3.3 Mesh-Dependent Norm Analysis

In this subsection, we use mesh-dependent norm analysis to derive the robust best approx-
imation properties for the flux and the potential in appropriate norms. Earlier analysis on
the mixed methods using mesh-dependent norms can be found in Babuska, Osborn, and
Pitkédranta [3], Braess and Verfiirth [7], and [15]. In the mesh-dependent analysis, we need
to restrict ourselves to the scalar case.

First, we discuss the averages of the coefficients on the edge/face F € &£. For F =
oK ; NoKy € &, denote by a; and o the restriction of o on the respective K ;f and K.
Denote the harmonic averages of « on F € £ by

+ —

ano
UEUE g,
OF.H =\ ap +ofp
ap, Fe&,UE,,
which is equivalent to the minimum of «:
1 N
minfay, oy} < op gy < min{ag, ag}. 3.5)

2

Lemma 6 The bilinear form (V - T, v) for (t,v) € H(div; £2) x L?(§2) has the following
representation.

(Voz)y==Y (Vu.ok+ Yy (@-nlhr+ Y (@T-nvr (36

KeT Fe&; Fe&p

Proof The representation (3.6) is a consequence of integration by parts. O
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Define («, h)-dependent norms on 7 by
F
Iz nl§y VYrek

h
2 . —1/2_2
ITlgn = e~ 2lg + ) —
Fe& F.H

2 1/2 2 ar.H 2 AF 02
and vl = o290l 7 + 3 == MlIGF + 30 oIl p Vo € D
Feg O F Fegp ' F
Note that the || - |lo,» norm is the standard «-weighted DG norm used in the discontinuous

Galerkin methods, see [10]. Fora v € HJ (2), [[vlle,n = lle'/>Vvl|o, .

Lemma 7 Forall t), € Xy (K), there exists a positive constant C > 0 independent of a and
h, such that

hF _
> el s = Clle™2apE
FE:‘:K
where Ek is the collection of edges (in 2D) or faces (in 3D) of the element K .

Proof The lemma is a simple consequence of the standard scaling argument and the fact that
both RT;(K) and BD M1 (K) are finite dimensional. ]

Theorem 8 The following norm equivalence holds with C > 0 independent of o and h:

—1/2

—1/2
le™ 2z pllo < ITnllan < Clle™ Pehllo, Vi € Zk. (3.7)

Proof Since for the harmonic average oy, we have 1 /ap g = l/oc;: +1/ap,by Lemma7,
we immediately get the robust discrete norm equivalence. O

For T € H(div; §2), define the following « and /# dependent norm:

12
1T Nl iy = <||a—‘/2r||%+ > hile 2V r||%,,<> : (3.8)
KeT

We also use || T ||, s, H(div),k to denote the norm on a single element K .
The following trace inequality can be found in Lemma 2.4 and Remark 2.5 of [10].

Lemma9 Let F be an edgelface of K € T and nr the unit vector normal to F . Assume that
T is a given function in H (div; K) N[H" (K)14,r>0 then for any wy, € Pr(K), we have

—1/2
(r-m,wp)rp <Chpg llwallo,r (Illo,x +h& IV - Tllo.x)- (3.9
The following two continuity results are true.

Lemma 10 The following continuity results hold with constants C.on,1 > 0 and Ceon2 > 0
independent of @ and h:

(V-1 ) < Ceontlla™ 2 pllolvllen, Ven € Zk, ve HL(2) orve Dy,
(3.10)

(V-7,0) < Ceon2llTllan@nllvillen YT e Hdiv; 2)N[H ()14, vy € Dy.
3.11)
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Proof The continuity (3.10) is clear from the representation (3.6), Cauchy—Schwarz inequal-
ity, the definition of norms ||t ||,» and [|v|ls,4, and the robust norm equivalent result (3.7).
To show (3.11), we still start from the representation (3.6):

(Vo) ==Y (Vor. D+ Y (@ e+ Y (T nvp)r.
KeT Fe& Fe&p

For the term (T - n, [vy]) r, where F' € &, by (3.9),

(-0, [nl)r < C a2 1lvndllor (Iello.x + Ak IV - Tllok) »

where K is one of the elements having F' as an edge/face. Choosing K to be the element
with the smaller akx . From (3.5), the smaller ak is equivalent to the harmonic average ar y,
then

1/2 ,—1/2 — _
(-0, [uaDr < Caf3hy 2 lvnllo.r (le™ Pellox +hle™ Y - tllok) -

The term (7 - n, vy)F, F € Ep, can be handled similarly. Then by the Cauchy—Schwarz
inequality, (3.11) can be easily proved. O
Lemma 11 The following discrete inf-sup condition

V-Tp,vp)

= = Bllvillas Y vn € Dy (3.12)
mre, le= 2Tyl

holds with a constant B > 0 independent of o« and h.

Proof By the robust norm equivalent result (3.7), we only need to prove the result for 7, in
the norm ||ty ||¢, 5. Since RTy C BD M1, thus

V-, vp) - V-, vp)

> , Y, € Dy,
24eBDMiy N Thllen wherTe N Tnllan

we only need to prove the RT version.
Choose a T, € RT}, such that

(@Tn, Vo)x = —(@Vup, Vg)k Vg e Pr1(K) VK eT

and that o
) ol Fe g,
Tp-nlp =1 aff (3.13)
— vy Feép,
hp

which, together with (3.6), gives
(V- Tn,vn) = llvally - (3.14)

For every K € 7, by the standard scaling argument, there exists a constant C > 0
independent of « and the mesh size such that

~ OF H af
1Znl5.x <C [Nk Voullg g +h 3 1= MonllG p +hk 3 ||Evh||%f ,

FeExNE; F Fe&Exnép
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which, together with (3.5), gives

OF H

“1/2~ 2 1/2 2 2 oF 2
lag 2} x < C o> Vold e+ > (AT S D A A B
Fe&ExNE; FeExkNEp F

Hence, there exists a constant C>0 independent of & and /4 such that

1Tx o < Cllvalle,n-

which, together with (3.14), leads to the discrete inf-sup condition of the lemma. O
Define the following discrete divergence-free subspace of X%:
E,?:{rh e X, : V-1, =0}
Its orthogonal complement is
Dt ={zh e Ty (Th, py) =0,Vp, € ).

Note that the inf-sup condition (3.12) is also equivalent to the following inf-sup condition
with 8 > 0 independent of o and 4 (see Lemma [.4.1 of [22]):
(V-7 vp)

> BllTtnllen = Bla™Pehllo YTi e (). (3.15)
vy €Dy llvnlle,n

The condition (3.12) also guarantees that for each g € L?(2), there exists a unique solution
T) € (4‘7,?)l such that
(V-7 vp) =(g,vn), Vv € Dr. (3.16)

Now let us prove the following robust best approximation property for ||u — up|lq,p-

Theorem 12 (Robust best approximation in the weighted discrete H! norm) Let (o', u) and
(on, up) € Xy x Dy be the solutions of (2.1) and (2.2), respectively. Assume that u €
H'7 (£2) withr > 0 and that u|x € H' % (K) with element-wisely defined sg > 0 for all
K € T.Then there exists a constant C > 0 independent of o and h for both the two- and
three-dimension such that

e — e SC( inf fle"2(6 — 7))o + inf |||u—vh|||a,h). (3.17)
foxf vy €Dy

T, €L
Proof By the inf-sup condition, for each v, € Dy we have

(V- Tp,up —vp) (3.18)

1
lun = villen = 2 sUp ———7——.
B ez, lla2z4ll0

By the first equation in the error equations (2.3),

Vetpup—vp) =Vt u—vp)+ Vet up —u)

=(V-thu—vp) — (@ (@ —0apn), 7).

Then, by the continuity result (3.11) and the Cauchy—Schwarz inequality,

—-1/2

—1/2
V-t un = o) < Clltnlanllu = villas + ™2 (@ = an)lolle™z4llo.

-1/2

Thus by (3.18) and the equivalence of ||t ||q,, and || hllo,

—-1/2
e = vallan < Cllu = villan + lla™"?(@ = @) ll0)-
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A simple application of the triangle inequality yields

—-1/2

e — wnllen < Nt = vnlla,n + llun = villas < € (la™*(@ = an)llo + llu = vplle,n) -

By the optimal convergence results of o, we have the robust best approximation result of
the theorem. o

Remark 13 Even though we have the robust best approximation result (3.17), due to the fact
that the approximation orders of X and Dy are different for the corresponding norms, the
order of convergence for u — u, in the discrete H U norm || - llo.1 is one or two order lower than
the corresponding weighted L2 RT or BDM approximation errors in Theorem 3, respectively.

Due to this order difference, in the a posteriori error analysis, we should only construct
the error estimator related to |ja~/2(6 — a1)o.

Now, let us show the robust best approximation property in .

Theorem 14 (Robust best approximation in the mixed approximation space) The following
robust best approximation properties are true with a constant C independent of o and h:

la=2(a —an)llo < C inf o = Thlla.n Hdiv)» (3.19)
TeX)

lo —onllanm@vy < C inf |l — Thlle,n, Hdiv)- (3.20)
ey

Proof For an arbitrary t;, € Xy, by (3.16), there exists a unique ¢, € (E,?)J-, such that
V-&povn) =(V-(0 —Tp)vn), Yo, € Dy,

and

/3”0[*1/2;}1”0 < sup w — M (3.21)

v €Dy |||Uh |||a,h v €Dy ”|U/’l ”lot,h

By the continuity (3.11),
(V-(o —p),vn) < Cllvalle,nlle — Thlla,n,Hdiv)-
Thus,

—1/2
™28 l0 < Cllo — Thllan, 1 div)-

Setting r,{ = ¢, + Tp, it is clear that r}{ € ZJ,{ . Then by the best approximation (3.4),

—1/2 —1/2

@ —tlo < lla™ e —i)llo + lle™"?¢, 110

< Cllo — tpllan,Hdiv)-

lo™"/“(a —op)lo < lla

On the other hand, since on each element K € 7,
V-gp, vk = (V- (0 — 1), vn)k, Yup € Pr(K),
and V - ¢, € Pr(K), we have
IV-&hllox <IIV-(a —Tnllok-
Since V - (o), — tii) = 0, we have
le 2V (@ —an)llox <l 2V (@ = T)llok + lle” 2V - (@ — T llo.x
= a2V - (@ — Tk

<72V (o —ti)llo.x + a2V - ¢ll0.k
<272V (0 — ti)llok-

@ Springer



40 Pagel12of16 Journal of Scientific Computing (2020) 84:40

With this, the robust best approximation property (3.20) in || - |, # div) can proved. O
We classify the elements in the mesh into two sets:
Tiow ={K €T :0<sg <1} and Thign ={K €T : 1 <sg}. (3.22)

Theorem 15 (Robust local a priori error estimates in weighted H (div) norm) Let (o', u) and
(on, up) € Xy x Dy (k = 0) be the solutions of (2.1) and (2.2), respectively. Assume that
u € H'(2) with some r > 0 and that u|x € H'€ (K) with an element-wisely defined
regularity sk > 0 for all K € T. Then there exists a constant C > 0 independent o and h
for both the two- and three-dimension such that

lo —onlann@y <C Y (hfle'*Vuly k +hglle" fllox)

K€770U/
min{k+1,s, 1/2
+C Z (hK tertsicd g 1/ Vit|minfk+1,5¢ ). K
K€771igh
min{k+2,s —1/2
+ R V2 11,k ) » RT case.
5K 1 1/2 —12
lo = onlannay <C Y (hEle'*Vuly k +hglle"? fllo.x)
KeTiow
min{k+2,s 1/2
+C Z hy [ K}(|0l PVt min{k+2.5% ). K
K €Thigh

+ ”0571/2][||min{k+l,x1<71},K) ,BDMj case.
Proof By the definition of the norm || - ||¢, 1, & (div), We only need to discuss the term

hille™' 2V (@ —apllox = hille™ >(f — 0% Hllo.x

for each element K € 7.
The first case is that the regularity is low in the element K € 7j,,,, with 0 < sx < 1. In
this case, notice that f € L%(K), thus

hille™2(f — 0% Allo.x < hrlla™? fllok.

Compared to the error /1)¥ la!'/2Vu|s, k from the weighted L? approximation, it is of high
order.

The other case is that sx > 1 in the element K. Note that ag is assumed to be a constant
inK,thus f =V - (e Vu) = ag Au € H¢~1(K), thus

_ . . i k2 — .
hiclla™ 2(f — Ok P)llo.x < ChE™MEHAH2 10 =1/2 £l cr 1kt k-

Compared with the weighted L? error, this term is of the same order for the BDMj4
approximation and one order high for the RT; approximation. O

Remark 16 One may want to use the Brezzi’s theory directly as in [25] to get the following
a priori error estimate

e — unllen + o —opllan <C ( inf Jlu — vplle,n + inf Jlo — Th”a,h) .
UEDk reEk
This is not right, since for problems with a low regularity, the L2 norm of the trace ||o - nl|o,

is not defined and thus || ||« is not well-defined. Also, the result obtained by this is sub-
optimal for the flux approximation.
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Remark 17 In the standard mixed method analysis, the L2 norm of u — u;, is analyzed and
it has the same order convergence as the RT approximation. In the case of the robust local a
priori error estimate, we cannot get a robust local estimate for lle'/2(u — up)||o since robust
an inf-sup condition

(V-1p,0p)

12
sup ————— > Blla'Pvllo Yy € Dy,
ez W Tnllan, Hdiv)

with a constant § independent of 4 and « is not available.

4 Stenberg’s Post-processing

Since in the mixed methods, the approximation u;, measured in the weighted discrete H !
energy norm is lower than that of the approximation of the flux, we introduce the Stenberg’s
post-processing to get a same order approximation.
On eachelement K € 7, if (o), up) € RTp X Dy (k> 0)or (6, up) € BDMy x Dy
(k > 1), i.e., the index of the flux approximation space is k, we find a uZ’K € Pr4+1(K), such
that
(@Vuy g, Vo) = (f, vk — (@5 -m,vp)sk, Yuu € Pryp1(K)/R, 4.1

/uZ’de=/ updx. 4.2)
K K

We first prove the following trace theorem by using techniques in [4,12].

and

Theorem 18 For an element K € T with the mesh size hg , we have
Iz -nll-12,0k = C(lTlox +hgllV-Tlox), VT e H(div;K). (4.3)
Proof Forany T € H(div; K) andv € H L(K), we have the following identity:
(v, T -n)yk = (v, Vg + (V- 1,0)g, 4.4)

where (v, T -n)x should be viewed as the duality pair between H 12(3K) and H~2(3K).
Thus

(T, Vo) + (V- 1, 0)k
lz-nll-120x = sup
veH 1 2(9K) lvll1/2,0k

On a reference element K, given g € H'/2(3K), consider the following equation
—Az+z=0€K, z:gonalé.

By the elliptic stability theory, we have
IVzllg g +1zlg g = Cligh 2 98-

Mapping back to the physical element K we have that given a g € H!/?(3K), there exits a
w, € H'(K) and w = g on 9K, such that

~1
IVwgllo,x +hg llwello,x < Cligllhy2,ok-

Thus
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(r, Vwg)k + (V- T, we)k
llglli/2,8k

lT-nll_125k < <C(ltllo,x +hglV-lo,k)-
o

Theorem 19 In each element K € 7T, the following robust best approximation property
holds:

1/2 . 1/2
ey >V (u — ) llo.x < C ( inf o>V —wi)llok + o — ahna,h,H(dm,K) :
’ wp € Pry1(K)
4.5)
Proof Let w;, be an arbitrary function in Pi41(K), and v, = uZ.K — wy. Let v, =

fK vpdx /|K| be the average of v;, on K, then v, — vy, belongs to the test space Pr11(K)/IR.
Then

1/2 2 1/2 2
o>V — w3 x = le>Vould x = @Vl g — wa), Yok

= (ax Vuy g, V(or —0p))k — (@Vwy, Vop)k
= (f,vn —Op)k — (@ - M, v, —Vp)gk — (ax Vwy, Vop)g
= (g V(u —wp), Vop)g + (6 —0op) -, v, —Vp)sk,

where we use the fact that (ax Vu, V) = (f, v)xk —(0-n, v)k istrue forany v € HY(K).
By the Cauchy—Schwarz inequality,

1/2 172
(ag V(@ —wy), Vop)g < IIOtK/ V(u — wh)llo,KIIOlK/ Vupllo,x
By the definition of the dual norm, the trace inequality (4.3), and the fact [|v; — Vpllo.x <

Chi|lVugllo k., we have

~1,2 12 =
(0 —an) nl_12.0klle'?(n — D) 2,0k

< Chig'lle'?(wp — o) llo,k lle ™2 (0 — o) -mll—1)2,0
< Clla'*Vupllo.k (le™" 20 —ap)llo.x + g lle™*V - (@ — ap)llo.x)-

((6 —0op) vy —Vp)sk <l

Thus
lle' 2V (s — wi)llo.x
< C(la"*V(u - —1/2, —1/2 _
<C(lla (w —wpllox +lla” (e —aplox +hglla™ "V -(6 —an)llox)-
By the triangle inequality,
o' 2V (u — uj ok < o>V — wi)llox + lle 2V s o — wa)llo.k -

The theorem is proved. O

By the approximation property of Py 1(K), and the robust local optimal error estimate of
o, we immediately have the following robust local optimal error estimate for the Stenberg’s
post-processing.

Theorem 20 For both the (o), uy) € RTy x Dy (k > 0) or (o), u) € BDM; x Dj_
(k > 1) case, the Stenberg’s recovery “Z,K € Pr11(K) has the following robust local a
priori error estimate in the low regularity elements K € Tjpy with0 < sg < 1:

1/2 _
o>V — uf )llo.x < ChE 1" *Vuls, x +hille™ 2 fllo.x, K € Tiow.
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For those elements K € Tpjqn with 1 < sk, the following robust local a priori error estimate
holds:

1/2 in{k+1,
o>V = )llo.x = € (AR 0 2Vl 50,

min{k+2,s¢ } ||O{

+ hg _l/2f||min{k+l,s1<fl},l(> , RTy x Dy case.

1/2 in{k+1,
loel >V =l )llo.x < ChE™ 8 (102Ul ingt ).k

+ ||Ol_l/2f||min{k,s,<—1},1<) ,BDM}. x Dj_y case.

Remark 21 There are other post-processing methods available, such as the one proposed in
[2] and analyzed in [30]. The recovered potential is also mainly from the numerical flux o,
a similar robust and local optimal a priori error estimate can also be derived.

It is also well known if the mixed method is implemented by hybridization, the Lagrange
multiplier is also a better approximation of u than u,, and is a good source for post-processing
or solution reconstruction. With careful analysis, it should not be hard to derive robust and
local optimal result for the Lagrange multiplier and its post-processed solution under a similar
weighted discrete H' norm.

5 Final Comments

In this paper, for elliptic interface problems in two- and three-dimensions with a possible
very low regularity, we establish robust and local optimal a priori error estimates for the
Raviart-Thomas and Brezzi—-Douglas—Marini mixed finite element approximations. For the
flux approximation, we show the robust best approximation in the discrete equilibrated space
and the whole mixed approximation space with appropriated norms, an «-weighted L2 norm
or an (o, h)-weighted H (div) norms. We show the robust local optimal error estimates for
the flux approximation in these norms. For the potential approximation, we show a robust
best approximation result in a weighted discrete H! norm and show that the convergence
order is sub-optimal compared to the flux approximation. We then show that with the flux as
the main source of post-processing, the Stenberg’s post-processing can recover a potential
with the robust local optimal error estimate.

These robust and local optimal a priori estimates provide guidance for constructing robust
a posteriori error estimates and adaptive methods for the mixed approximations. For robust
a posteriori error for the mixed methods of the interface problem, we should focus on
le=Y2(6 — o), like the approaches in [1,14,24,30]. The approaches in [7,25] are not
optimal since they are all try to put u, into the estimator. If any post-processing is going to
be used to construct the a posteriori error estimator, the main source of information should
be the numerical flux o, not the numerical potential u;, itself.
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