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HYBRIDIZED GLOBALLY DIVERGENCE-FREE LDG METHODS.
PART I: THE STOKES PROBLEM

JESUS CARRERO, BERNARDO COCKBURN, AND DOMINIK SCHOTZAU

ABSTRACT. We devise and analyze a new local discontinuous Galerkin (LDG)
method for the Stokes equations of incompressible fluid flow. This opti-
mally convergent method is obtained by using an LDG method to discretize a
vorticity-velocity formulation of the Stokes equations and by applying a new
hybridization to the resulting discretization. One of the main features of the
hybridized method is that it provides a globally divergence-free approximate
velocity without having to construct globally divergence-free finite-dimensional
spaces; only elementwise divergence-free basis functions are used. Another im-
portant feature is that it has significantly less degrees of freedom than all other
LDG methods in the current literature; in particular, the approximation to the
pressure is only defined on the faces of the elements. On the other hand, we
show that, as expected, the condition number of the Schur-complement matrix
for this approximate pressure is of order h~2 in the mesh size h. Finally, we
present numerical experiments that confirm the sharpness of our theoretical a
priori error estimates.

1. INTRODUCTION

This is the first in a series of papers in which we propose and analyze hybridized,
globally divergence-free local discontinuous Galerkin (LDG) methods. In this paper,
we present the main ideas in a simple setting and consider the Stokes equations

~Ad+gradp=f, divi=0 inQ; @=idp onl =0
which model the flow of a viscous, incompressible fluid. Here €2 is taken to be
a bounded polygonal domain in R2, f € L?(2)? a given source term, and iip €

H'/2(T")? is a prescribed Dirichlet datum satisfying the usual compatibility condi-
tion

(1.1) /Upﬂds:o,
T

with 77 denoting the outward normal unit vector on the boundary I' of the domain €.
We devise an LDG method that is locally conservative, optimally convergent and
provides an approximate velocity which is globally divergence-free, that is, which
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belongs to the space
H(div";Q) = {7 € L*(Q)? : divi = 0 in Q}.

One of the advantages of working with finite-dimensional subspaces of H(div’; ()
is that the approximate velocity has a smaller number of degrees of freedom in
comparison with standard finite element spaces with similar approximation proper-
ties. Another advantage is that the pressure can be completely eliminated from the
equations, and the resulting problem for the velocity becomes a simple second-order
elliptic problem. An LDG method for the velocity can be devised in a most straight-
forward way; the pressure can be easily computed once the velocity is obtained. On
the other hand, finite-dimensional subspaces of H (divo; Q) are extremely difficult
to deal with because their basis functions are complicated to construct and do
not have local support. The main contribution of this paper is to show that this
difficulty can be overcome by a simple hybridization of the LDG method.

This hybridization is similar to that of mixed methods for second-order elliptic
problems; see [1], [8], [9], and [12]. It is achieved as follows. First, we relax the con-
tinuity of the normal components of the approximate velocity across interelement
boundaries. This allows us to use velocity spaces whose elements are completely
discontinuous and divergence-free inside each element. In this procedure, however,
the pressure has to be reintroduced in the equations as the corresponding Lagrange
multiplier. Furthermore, new equations have to be added to the system to render it
solvable. These equations enforce the continuity of the normal components of the
new approximate velocity. Thus, although the approximate velocity is divergence-
free only inside each element, the additional equations automatically ensure that it
is also globally divergence-free. In this way, the proposed hybridization allows one
to base the approximate velocity on the space H(div"; Q) without having to work
with globally divergence-free finite-dimensional spaces. Another advantage of this
approach is that the resulting hybridized LDG method produces a remarkably small
Schur-complement matrix for the pressure, given that this variable is only defined
on the edges of the triangulation; the values of the pressure inside the elements can
be computed in an element-by-element fashion.

The price to pay for these advantages is the fact that the condition number of the
Schur-complement matrix for the pressure is of order h~2, instead of being of order
one, as is typical of classical mixed methods. Fortunately, good preconditioners
can be obtained by using the techniques developed in [5]. We also refer the reader
to [24] for Schwarz preconditioners for hybridized discretizations of second-order
problems.

We carry out the numerical analysis of the resulting hybridized LDG method.
We show that it is well defined and derive optimal a priori error bounds in the
classical norms. Thus, for approximations using polynomials of degree k > 1, the
error in the velocity, measured in an H'-like norm, is proven to converge with the
optimal order k with respect to the mesh size. Similarly, we show that the L2-
errors in the vorticity and the pressure converge with the optimal order k when
these variables are taken to be piecewise polynomials of degree k — 1. The same
rates are obtained if all the unknowns are approximated by polynomials of degree k.
We display numerical results showing that these results are sharp.

Finally, let us point out that, although here we use the LDG approach to dis-
cretize the Stokes problem, our theoretical results are equally valid for any other
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stable and consistent DG discretization as described in the unifying analysis for
second-order problems proposed in [2].

This paper is organized as follows. In Section 2, we present a brief overview
of the development of divergence-free methods for the Stokes problem, in order to
place our work into perspective. The hybridized LDG method is then described
in Section Bl In Section d we present our main theoretical results, namely, opti-
mal error estimates for the velocity and the vorticity (Theorem F]) and optimal
error estimates for the pressure (Theorem H.2). We also outline the main steps of
the proof of these estimates while the details of some of the auxiliary results are
given in Section In Section Bl we discuss a modification of the matrix equa-
tions that allows us to use minimization algorithms to actually solve the resulting
linear systems. We further state an upper bound on the condition number of the
Schur-complement matrix for the pressure (Theorem[.2]). This bound follows from
an inf-sup condition whose proof is contained in Section [l Then in Section B we
present numerical experiments that confirm that the theoretical orders of conver-
gence are sharp. Finally, we end in Section [ by discussing some extensions of the
proposed method.

2. A HISTORICAL OVERVIEW OF THE MAIN IDEAS
FOR ENFORCING INCOMPRESSIBILITY

To properly motivate the devising of hybridized LDG methods, we briefly discuss
the evolution of some of the main ideas and techniques used to deal with the
incompressibility condition div# = 0. To simplify the exposition, we take up = 0.

2.1. Enforcing exact incompressibility. By considering finite-dimensional sub-
spaces Vi, C HA(Q)% N H(div";Q), exactly incompressible velocity approxima-
tions 4, € Vj, can be readily defined by requiring that

(grad @y, grad ¥) = (f, ¥), 7 e V.

Unfortunately, since the early beginnings of the development of finite element
methods for incompressible flow, it was clear that the construction of such finite-
dimensional spaces Vi, was an extremely difficult goal to achieve. Indeed, in his
pioneering work of 1972, Fortin [20] was able to construct spaces of that type, but
they turned out to be “complex elements of limited applicability”, as Crouzeix and
Raviart said in their seminal paper of 1973, [18]. In an effort to be able to use
simpler methods, these authors proposed an alternative approach.

2.2. Enforcing weak incompressibility. Crouzeix and Raviart [18] sacrificed
the exact verification of the incompressibility condition and opted instead for en-
forcing it only weakly; the pressure must then be considered simultaneously with
the velocity. In the case of conforming methods, for example, we take (i, pn)
in a finite-dimensional space Vi, x Q, € HE ()% x L2()/R, and determine it by
requiring that

(grad @y, grad ¥) — (pp, divo) = (f, v), (g, diviy) =0, (U,q) € Vi X Qp.

Of course, we can still try to solve only for the velocity in the above method.
Indeed, since the approximate velocity i belongs to the finite-dimensional space

7y = {qj‘e Vi, : (¢, divd) =0, quh}a
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it can be characterized as the only element of Zp, such that
(grad @y, grad @) = (f,7), T € Zy.

The pressure can thus be eliminated from the equations and recovered once the
velocity iy, is computed (see [10] and [I1]) by solving

— (pp,divd) = (f_: ¥) — (grad iy, grad ¥) 7e V.
The solvability of this equation is guaranteed by a discrete inf-sup condition for the
method; see the books [9] and [22], and the recent article [27].

Unfortunately, bases for the space Zy, of weak incompressibility are also very
difficult to construct. Bases for spaces of this type were constructed by Griffiths
in 1979 [25], by Thomasset in 1981 [38], both for the two-dimensional case, and by
Hecht in 1981 [28] for the three-dimensional case and the nonconforming method
using piecewise-linear functions. However, they have a support that is not nec-
essarily local; this has a negative impact on the sparsity of the stiffness matrix.
Yet another problem with this approach was discovered in 1990 by Dérfler [19)
who showed that the condition number of the stiffness matrix for the velocity is of
order h~*. Because of all these difficulties, this approach was never very popular.

2.3. Weak incompressibility can ensure exact incompressibility. Of course,
exact incompressibility follows from weakly imposed incompressibility if div Vi C
Q. This condition is satisfied, for example, if we take ‘_/';L to be the space of contin-
uous vector fields which are polynomials of degree k on each triangle and W}, the
space of discontinuous functions which are piecewise polynomials of degree k — 1.
In 1985, Scott and Vogelius [37] showed that the constant of the inf-sup condition
for this conforming method is independent of the mesh size, provided k > 4 (and
a minor condition on the triangulation holds). This implies that the approximate
velocity iy, is globally divergence-free and that the solution (uy,pp) is optimally
convergent; see other cases in [6]. Lower order polynomial spaces with this prop-
erty do not exist, as was proven in 1975 by Fortin [2I]. Extensions of these results
to the three-dimensional case seem to be quite challenging and remain an inter-
esting open problem. Other examples of how weak incompressibility implies exact
incompressibility can be found in the book by Gunzburger [26].

2.4. Locally incompressible approximations. In 1990, Baker, Jureidini and
Karakashian considered locally incompressible velocities, that is, they took

Vi C {7 e L*(Q)?: ¥k € HAV"; K), K € T,},

with 75, being a triangulation of 2. Since the use of this space rendered impossible
the satisfaction of the continuity constraints typical of conforming and nonconform-
ing methods, the authors were led to use completely discontinuous approximations
for the velocity; the approximate pressures where, however, continuous. This opti-
mally convergent method was extended in the late 90’s to the Navier—Stokes equa-
tions by Karakashian and Katsaounis [30] and by Karakashian and Jureidini [29]
with excellent results.

Recently, several DG methods for incompressible flow have been proposed in the
literature, all of which impose the incompressibility condition weakly; see [4], [17],
[16], [14], [15], [23] and [36]. General DG methods face an important difficulty when
applied to the Navier—Stokes equations. In this case, the appearance of the nonlin-
ear convection introduces a phenomenon that is not present in the Stokes or Oseen
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equations, namely, that energy-stable DG methods, like the methods proposed in
[29] and in [23], cease to be locally conservative because the incompressibility con-
dition is enforced only weakly.

2.5. Exactly incompressible, locally conservative LDG methods. To re-
cover the highly valued property of local conservation for DG methods for the
Navier—Stokes equations, a new way to deal with the incompressibility condition
was introduced by Cockburn, Kanschat and Schétzau in [I5]. It is based on the
observation that, for mixed DG discretizations of the incompressibility condition,
a globally divergence-free velocity can be easily computed by using an element-by-
element post-processing of the approximate velocity . Since the velocity )}, is
only weakly incompressible, this gives another way of enforcing the incompressibil-
ity condition strongly by only enforcing it weakly.

For this locally conservative, optimally convergent DG method, the velocity is
taken to be a piecewise polynomial of degree k > 1 and the pressure a piecewise
polynomial of degree k — 1. This is the first method to produce globally divergence-
free velocities by using polynomials of degree equal or bigger than one, in both two
and three space dimensions.

2.6. Hybridized, exactly incompressible LDG methods. The LDG method
we propose in this paper is devised in an effort to reduce the number of unknowns
of the LDG method in [I5] while maintaining the exact incompressibility of its
approximate velocity. This is achieved in two steps. First, we devise an LDG
method which uses approximate velocities in spaces V, such that V, ¢ H (divo; Q).
Then, we hybridize the method. That is, we base its velocity approximation on
spaces of the form

Vi C {7 e L*(Q)?: ¥k € HAV"; K), K € T,},

and still get the approximate velocity in Vi. The spaces Vi, are remarkably simpler
to deal with from the implementational point of view.

It must be emphasized that it is not known how to carry out a similar hy-
bridization for classical conforming and nonconforming methods for the Stokes
problem. Let us briefly discuss the nature of this difficulty. When dealing with
the LDG method proposed in this paper, the original velocity spaces are such that
ﬁh C H (divO; ), and hence to perform an hybridization, we only have to deal
with the continuity of the normal components across interelement boundaries. On
the other hand, for conforming methods, the velocity spaces satisfy the inclusion
Vi, C HL(Q)?2, and hence their hybridization must involve the more difficult issue of
how to handle the continuity of the whole function and not only that of its normal
component. For classical nonconforming methods, a similar situation arises.

3. THE HYBRIDIZED LDG METHOD

In this section, we introduce the hybridized LDG method. After introducing
the notation we are going to use, we first describe the LDG method with globally
divergence-free velocities and then present its hybridization. Finally, we show how
to compute the pressure in an element-by-element fashion in terms of the approxi-
mate solution of the hybridized LDG method.
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3.1. Preliminaries. To define the method, we need to introduce some notation.
Let us begin with the notation related to the triangulation of the domain. We
denote by 75 a regular and shape-regular triangulation of 2 into triangles and set
h = hmax = maxger, {hi}, where hg is the diameter of the triangle K. We write
(p, V)1, = ZKGT;I, (p,¥) Kk, where (p,¥)x = fK p dx. Further, we denote by 5}{
the set of interior edges of 7}, and by £F the set of boundary edges. We define &, =
ERUEL. Tf Fy, is a subset of &, we use the notation (f,¢) z = > .cr (f,®),, where
(f, o), = fe f ¢ds. For an element K € 7, the boundary 0K will be understood
as a subset of &},.

Next, let us deal with the notation associated with weak formulations. Thus,
if ¢ satisfies the equation O ¢ = ®, where O is a first-order differential operator
and ¢ is a scalar- or vector-valued function, we can write, for any element K € 7p,,
that

(Op, )k = (0, 0" )k + (9, O Tix)ox = (P, 9) Kk,
where v is any smooth function, O* is the formal adjoint operator to O and the
symbol ® stands for the corresponding multiplication operator on the boundary
(with respect to the outward unit normal vector 7 on JK). Adding over the
triangles of the triangulation, we obtain

(0,0" )7, + Y (0. ¥ @ iig)or, = (B, )7,
KeT,

Next, we define the jump operator [-] by

v (o) on boundary edges in £7,
ot (Wt @fig+) + o (YT Oiig-)  on interior edges in EF.

ﬂ@(%D@ﬁ)]]:{

Here o* and ¢* denote the traces of ¢ and v on the edge ¢ = 0K+ N oK~
taken from within the interior of the triangles K*. We can thus rewrite the above
equation as

(‘P, o~ ¢)T;L + <15 [[80 (1/’ © ﬁ)]]>£h = ((I)? w)Th'
Finally, to be able to define the discrete traces of the LDG method, it only
remains to introduce the average {-} of the traces, namely,

fo) = 1% on boundary edges in £7,
%(@Jr +¢~) on interior edges in £F.
We are now ready to define the LDG method.

3.2. An LDG method for the vorticity-velocity formulation. We first in-
troduce the LDG method that is based on velocities in H(div"; Q). To introduce
its weak formulation, we rewrite the Stokes system as

(3.1) w—curld=0 in ,
(3.2) curlw + gradp = f in Q,
(3.3) divii =0 in Q,
(3.4) U =1up on T,

where w is the scalar vorticity, w = curl @ = Oyus — dauy, and curlw is the vector-
valued curl given by curlw = (Oow, —O1w).
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Next, we multiply equation (B.1]) by a test function o € L?(Q2), equation ([B.2) by
7 € H(div’;Q), such that 77 = 0 on T, and equation (&) by 7 ¢ with ¢ € L*(T).
We assume that the test functions ¥ and o are smooth inside the triangles K but
might be discontinuous in 2. Then, after integrating by parts and making use of
the identities @ x b = ayby — asgby, e X d = c(—ag,a1), and @ X ¢ = —c¢ X @, we obtain

(w,0)7, — (T, curlo) g, — (@, [o x g, =0,

(w’ Curlﬁ)'fn + <w7 [[U X ﬁ]]>£h = (f717)7—h7

(@71, q)es = (Up - 7, q) g5 -

Here we have also used the continuity of the tangential components of « and w.
Note that the pressure p does not appear in the equations; this is due to the

fact that @ € H(div";Q). Moreover, only the information about the tangential

component of the Dirichlet boundary condition @p appears in the first equation,

whereas the information about its normal component is contained in the third

equation. Finally, if ¢ is a constant, we have

(tup - 1, Q>g§ =q (dp - 7, 1>gg =0,

by the compatibility condition (L) on @p. Thus, in order to ensure that the
formulation is well defined, we must take ¢ modulo constants.

Motivated by the fact that the exact solution satisfies the above equations, we
define the LDG approximation (wp, @) in the finite-dimensional space XF x ]_}',f by
requiring that

(3.5) (wn )z, = (@, ctlo)g, = (@, [o x A) =0,
En

(36) (wha curl g)Th + <aha [[,17 X ﬁ]]>£h - (fv U)Tha

(37) <ﬁh 1, Q>£E = <ﬂ:D 1, q>£§

for all (0,7,q) € XF x ]7;{“ x QF /R with #'- 7 = 0 on I, where

Y = {0€eL?)(Q): olg €Py1(K), KTy},
VF = {5 HAv";Q): 7|k € Pp(K), K € Tp },
Q = {qeL’(): qlc€Pi(e), e €&}

Here Py(D) denotes the space of polynomials of degree < ¢ on D. The quantities
i, and @y, are approximations to the traces of @, and wy; they must be suitably
defined to render the method stable and optimally convergent. On interior edges
in 5,% , these discrete traces are chosen as

(3.8)  @n=fwn}+E-[wp x @] +D[dn x i,  dn={in}+E[in x i
Similarly, on boundary edges in €5, we take

~
—

(3.9) Wy, = wp + D (4, —Up) x 7, Up = Up.

Here D and E are functions defined on &, and &L, respectively. The function D
has a stabilization role, whereas the proper definition of the function E can reduce
the sparsity of the resulting matrices and might even have a positive impact on the
accuracy of the approximation in some cases; see [I3]. This completes the definition
of the LDG method with globally divergence-free velocity spaces.
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With arguments similar to those in [I7, Proposition 2.1], it can be readily seen
that LDG method in (3.5)-(B3) has a unique solution (wp, @i,) € IF x VF, provided
that D > 0.

3.3. The hybridized LDG method. Next, we hybridize the LDG method de-
scribed in (B.A)—(B3). The purpose of the hybridization is to base the approximation
of the velocities on the space of locally divergence-free functions given by

Vik={7e L*()?: tlx € In(K), K € T },
where
Te(K)={0€Py(K): divi=0on K }.

This space is noticeably bigger than the space 9,{“ but has the advantage of being a
set of functions which are totally discontinuous across interelement boundaries. As
a consequence, only local basis functions are needed for its implementation. On the
other hand, the price we pay for this is that we need to reintroduce the pressure in
the equations. To this end, we define the space

Q;ﬁ ={qeL*&): qle €Prle), ec &, ).

Thus, we define the LDG approximation (wp, iin, pr) € SF x th x QF/R by
requiring that

(3.10) (wn, o)1, — (iin, cwrl o)z, — (in, [o x i])e, =0,
(3.11) (wh, curl @)z, + (@n, [ x @), + ([T A pr)e, = (f, )7,
(3.12) <[[ﬁh ) ﬁ]]v q>£h = (up - 1, q>£f

for all (0,7, q) € £F x V,F x QF /R.

Note that the pressure p, now appears in ([BI1); this is because [v - 7] is not
necessarily equal to zero. Note also that if ¢ is a constant on &, we have that, for
7e Vil

([7-7),q)e, = > (T, q)o =q Y (dive, 1) =0,
KeTy, KeT,

and that, in view of (L)), (up - 7, q)E}? =q{up -7, 1>£ff = 0. Thus, to ensure that
the above weak formulation is well defined, we must take ¢ in the space Q,’i /R.

Next, we establish that the LDG method in BI0)-(B12), completed with the
definition of the discrete traces [B.8)—([39), is well defined. Moreover, we show
that its approximate vorticity and velocity are also the solution of the original
LDG method in B3)-B3). In other words, even though the hybridized LDG
method works with locally divergence-free, but totally discontinuous, approximate
velocities, it provides a globally divergence-free velocity field @), € H(div’; Q).

Proposition 3.1. If D > 0 and k > 1, there is a unique solution (wp, U, pp) €

¥R x th xQF /R of BI0)-@BI2) with the numerical fluzes in (B.8)-E1). Moreover,
(wh, @n) is also the solution of BH)-BJ). In particular, @, € V¥ c H(div’; Q).

To prove this result, we use the following stability result whose detailed proof is
presented in Section [ below; cf. Proposition [Z.1l
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Proposition 3.2. Let ¢ € QF, where k > 1. Then for any K € Ty, there is a
velocity field v € Ji(K) such that

(T 7ix, d)ox = la—mox (@ ox
with mok (q) denoting the mean value myg (q) = w—iﬂ (1,q) g - Here |OK| is the

one-dimensional measure of 0K .

Proof of Proposition [31]. To prove the existence and uniqueness of the approximate
solution in BI0)-B.I2), it is sufficient to show that the only LDG approximation
to the homogeneous Stokes problem with @p = 0 and f = 0 is the trivial one.
In this case, by using arguments similar to those in [I7, Proposition 2.1], it can
be readily seen that (wy, @) = (0,0), provided that D > 0. Equation (BII) then
becomes

0={([v- 7], pn)e, = Z (UK, Ph) ok » TeVk
KeT,

From the stability result in Proposition 3.2, we can find a field ¥ € Vh’“ such that
Lo 2
0= Z (V- ik, Pn)ore = Z [P — mox (Pr)l6,0k -
KeTy, KeT,

This immediately implies that p;, must be constant on 0K for all K € 7;,. Hence,
the multiplier p; is constant on &j,, which shows the first claim.

To show the second claim, note that ([BI2]) implies that the normal component
of i, is continuous across interelement boundaries and that

<7-_[h . ﬁv Q>£§ = <ﬁD ' 7_7:, Q>g}§ ) qc Qﬁ

We conclude that 4, is in H (div"; Q) and satisfies (32). Furthermore, in view of the
inclusion Vf C V¥, we obtain that (wp, ;) is also the solution of @5)-B1). O

3.4. Recovering the pressure. Next, we show that once the solution of the hy-
bridized LDG method is computed, it is possible to recover the pressure on the
whole domain 2 in an element-by-element fashion.

To see this, note that if we multiply the equation [B.2]) by a test function v and
integrate over the triangle K, we get

—(p,divV) g = (f,¥) i — (w, curl V) g — (V- MK, D)ox — (W V X k) gp -

We then set
Qf ={qe L*() : qlx € Pr_1(K), K € Tp,},

and take the pressure py, € Qfl on each triangle K as the element of P;_;(K) such
that

(3.13) —(pn, divV)x = (f, V)i — (wp,curl V) g — (V- T, i) e — (@nsV X k) g pc
for all v in Py (K).
Proposition 3.3. The pressure py, € QF given by B.I3) is well defined for k > 1.

Proof. Since Py_1(K) = div Py (K), we only have to prove that if div V|5 = 0, then
the right-hand side of ([BI3]) is also equal to zero. But in that case, V € jk(K),
and the right-hand side of BI3) is zero by (BII]) defining the hybridized LDG
method. (]
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This concludes the presentation of the method.

Let us point out that this method has a considerable smaller number of degrees
of freedom than the other LDG methods for incompressible fluid flow, a typical
example of which is the one considered in [I5]. To see this, let us recall that the
method in [15] provides approximations for (&1, 02, @, p), since to define it, we need
to rewrite the Stokes system as follows:

(3.14) & —gradi; =0, divé;i+0p=fi i=1,2, divi=0  in Q.

Instead, the LDG method proposed in this paper only provides approximations for
(w, @, p). Thus, we see that the LDG method under consideration approximates a
considerably smaller number of variables.

Of course, an extension of the LDG method in [I5] to the system of equations
BI)-B4) we are using to define our LDG method is not difficult to devise and
analyze. Conversely, the hybridized LDG method proposed in this paper can be
straightforwardly extended to the system in (BI4).

4. ERROR ANALYSIS OF THE METHOD

In this section, we present two a priori error estimates for the hybridized LDG
method. The first, Theorem [.]] states that the vorticity w; and velocity ), con-
verge at an optimal rate. The second, Theorem [£.2] states that the pressure at
the interior of the elements, pj, is also optimally convergent. These are our main
theoretical results.

4.1. The error estimates. The error estimates we obtain are for the hybridized
LDG method for which we take

(4.1) Dl =dh;!  Vee€ &,

with h. denoting the length of the edge e and d being a positive parameter that is
independent of the mesh size, and

(4.2) El. <C  Veeé&,

with a constant C' independent of the mesh size. We use the norm

19030 = > leraddllf x + D h T @]l
KeTy, e€lp

Here, for @ = (a1, as) and b = (by,bs), we denote by @ ® b the matrix given by

=

[@ @ bli; = aib;.

Theorem 4.1. Let (w,d,p) be the exact solution of the Stokes system, and let
(wh, W, pr) € TF x th x QF /R be the approzimation given by the hybridized LDG
method with k > 1. If @ € H**Y(Q)? for s > 1, then

o = wnllo + 17 = @nllin < CR™ME ]|,
where the constant C' is independent of the mesh size and the exact solution.

Theorem 4.2. Let p be the exact pressure of the Stokes system and let pp € Qﬁ
be its approximation given by the post-processing method BI13) with k > 1. If
@€ H Y(Q)? and p € H*(Q) for s > 1, then

Ip = prllzzye < CR™MF (@] o1 + [Iplls],

where the constant C' is independent of the mesh size and the exact solution.
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Remark 4.3. The convergence rates in the above results are optimal with respect
to the approximation properties of the underlying finite element spaces. The same
convergence rates are obtained if the approximate vorticity wy is taken to be a
piecewise polynomial of degree k, that is, if it belongs to the space EfLH.

Remark 4.4. Note that, in the first result in Theorem 1] nothing is said about the
error of the approximation provided by the pressure on the mesh edges, p,. This
reflects the fact that the original LDG method in (B5)-@B1) does not involve any
pressure variable in its definition. While it can be readily proven, using the inf-sup
condition in Theorem .1l below, that, on quasi-uniform meshes, p; converges to p
with order k£ —1 in an L2-like norm, the numerical experiments of Section Bl actually
indicate that pp converges to p with order k. However, since py is a piecewise
polynomial of degree k, this observed rate of convergence is suboptimal with respect
to the approximation properties of Qﬁ. A complete theoretical understanding of
this result, certainly linked with the fact that the vorticity and the velocity converge
with order k, still remains to be achieved.

4.2. The compact form of the method. To facilitate the analysis we rewrite
the hybridized LDG method in a compact from. We do this by fully exploiting the
fact that the vorticity can be easily eliminated from the equations; we follow [2].
For 7 € V(h), where

V(h) = V) + [HY(Q)? N H(div’; Q)]
we define the lifted element Lz(@) € Xf by

—

43)  (Lglid), o)z, = <E[[a’ x ], [o x ﬁ]]>gz + (o} lix ),  VoeXi

Similarly, the lifting Up € $F of the boundary datum ip is given by
(UD,J)Th:<ﬁD,UXﬁ>SE Vo € BF.
We note that, for the exact velocity i, we have

(4.4) Le(ii) = —Up.

This can easily be seen using the fact that the jump of @ vanishes over interior
edges and that ¥ = Wp on boundary edges.

By integration by parts, it is easy to see that the first equation [BI0) in the
definition of the hybridized LDG method can be rewritten as
(4.5) wp = curly + Lg(dp) +Up on each K € 7y,.

Next, we use this expression to eliminate the vorticity from the equations. Thus,
from the definition of the numerical fluxes and the lifting Lg, the second equa-
tion (BII) can be expressed as

(wh, carl ¥ + Lg(V)) 7, + (Dan x 7], [0 x @i])¢, + ([ 7], pn)e,
= (f,8)7, + (D(ilp x 1), ¥ X fi)gp ,
and, using (£H]), becomes

(4.6)
(curl iy, + Lg (), curl @ + Lg(0)) 7, + (D[dn x ], [v x 1]} ¢, + ([0 7], pn)g,

—» —

E
= (f, V)7, — (Up,curl v + LE(’U))Th + (D(ip x 1),V x n>55 .
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Finally, by introducing the bilinear forms

(4.7) Ap (i, V) =(curl @ 4 Lg (1), curl ¥ + Lg(¥)) 7, + (D[ x 7, [¢ x ﬁ]])gh ,
(48) Bh(U7 q) = <|IU ' ﬁ]]7 q)sh 5

as well as the functionals

(4.9) F (@) = (f, 7)1, — (Up, curl @ + Lg(@)) 7, + (D(ip x ), 7 % )es s
(410) Gh(q) = <ﬁD : ﬁa Q>gf )

we are led to consider the following mixed formulation:
Find (i@y,pn) € V;F x QF /R such that

(411) Ap(in, %) + Bn(@pn) = Fu(®) Vi e V,F,
. By(tin,q) = Gnl(q) Vg € QF/R.

The formulation in (£I1)) is the compact form of the LDG method that we are
going to use in our error analysis.

Furthermore, in order to write the post-processing procedure (B.13)) in a compact
form, we introduce the space

VE = {Ve L2(Q)? : Vg € Py(K), K € T}
Now, if we set
Bh(va p) = 7(p, div \T)Thv

then the recovered pressure py, is the element of the space Qﬁ given by

Br(V, pn) = Fr(V) — Ap(tn, V) — Br(V,pn)

for all v € \7;3

Here we note that the definition of the form Ay can be straightforwardly extended
to the the space V(h) = \7’,§+ [H* (Q)2NH (div?; Q)] by extending the lifting operator
Lg to an operator V(h) — X, using the same definition.

This is the framework we are going to use to carry out the analysis of the method.

4.3. Stability properties. Next, we state the main stability properties of the
forms A, By, and Bj. The proofs of the most difficult properties are presented in
full detail in Section 6.

4.3.1. Continuity. We start by noting the following continuity properties:

(4.12) [An (U, V)] < Cacont [Tl 14 [[V]]1,n, 0,7 e V(h),
(4.13) Bh(.0)| < Crcont |Vl nllalp2e,mym: V€ V(R), g €QF,
(4.14) Ba(V,a)| < Cg,cont|[V]1,nllallo, VeV(h), g€ Qj,

with continuity constants C'4 cont, CB,cont a0d Cg cont that are independent of the
mesh size. Here we use the norms

(415)  lal3am = O hellg
ecép

2 .
10,e5 lallz2(gnn)/m = égﬂg llg —cll2e,:m)-

To see the continuity of Ay, we first note that there holds

(4.16) ILe@)IIF < Gl D b IV < @lllGe, V€ V(h),
eegh
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with a constant Ci, independent of the mesh size; see [33], Section 3] or [34], Propo-
sition 4.2] for details. Property (4I2]) then follows from the above estimate and an
application of the Cauchy—Schwarz inequality. The continuity properties in (£.13)
and ([£I4) are readily obtained from the weighted Cauchy—Schwarz inequality.

4.3.2. Coercivity of Ap. Next, we discuss the coercivity properties of the form Aj,.
The following trivial stability result holds:
(4.17)

Ap(@,9) > C [ Y (el dlfg x + | divdl§ )+ > b IExAG], € Vi
KeTy, ec&y

see [2] or [34) Lemma 4.5]. Here we have used the fact that functions in th are
locally incompressible. Then, if we introduce the norm (see [22, Lemma 1.2.5 and
Remark 1.2.7])

(4.18) 312 = > (I ewl @ g+l divdl§ )+ > b (I[ExALNE A+NFT-AG.)
KeT, e€lp

we immediately get that
(4.19) Ap(.9) > C||9)2, ¥ € V,F 0 Hy(div; Q),
where we have set

Hy(div;Q) = {v € L*(Q) : divie L*(Q), ¢-7=0onT}.

The following result shows that the norm | - ||« is actually equivalent to the
norm || -
Proposition 4.5. On \7,’5, the norms || - ||1,n and || - ||« are equivalent uniformly in

the mesh size. That is, there are constants C1 and Cs independent of the mesh size
such that C1 V|10 < V]|« < Ca|Vll1.n for all V € V).

The proof of Proposition is carried out in Section Combining Proposi-
tion and ([@I9), we obtain the following coercivity property:

(4.20) Ap(T,8) 2 Cacoer|Bl, T € VPN Ho(div; ),
with a coercivity constant C4 coer that is independent of the mesh size.
4.3.3. Theinf-sup condition for By . To derive the error estimates in the pressure py,,

we will make use of the following inf-sup condition. There is a constant Cg s
independent of the mesh size such that
(4.21) sup

Bh(\_/'a q)

= q € L*(Q)
VeV FNHo (div;Q) [I¥1]1.m ’

where PQ’f is the L2-projection onto QF.
The proof of this result is carried out in Section

4.4. Sketch of the proofs of the error estimates. Next, we outline the main
steps of the proofs of our error estimates. We begin by addressing the fact that,
after elimination of the vorticity, the method under consideration does not have the
so-called Galerkin orthogonality property.
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4.4.1. Approzimate Galerkin orthogonality. It is well known that the property of
Galerkin orthogonality is crucial in the analysis of classical finite element methods.
However, due to the use of the lifting operators in the definition of the form Ay,
such a property does not hold; see [33] and [34]. Instead, we have what we refer to
as approximate Galerkin orthogonality. This is stated in the following result.

Lemma 4.6. The exact solution (w,,p) of the Stokes problem satisfies

(422) { A, ) + Bu(@,p) = Fu(@)+ Ry(w,7) Vi e V)F,
Bi(t,q) = Gh(q) Vg € QF /R,

as well as

(4.23) Bi(V,p) = Fi(V) — By(V,p) — An(@,V) + Ry(w,V) W eV}

Here Ry (w,V) is the expression
Ry(w,V) = (E[V x ], [Perw x W) ez + ({Porw — w}, [V x i),
with Py denoting the L?-projection onto SF.

Proof. We first note that the second equation in ([£22)) is trivially satisfied since @
is continuous across interelement boundaries and satisfies @ = ©p on I'. To prove
the first equation in ([£22), consider the expression

On = An(d, V) + Bn(V,p) — Fa(?),

for ¥ € Vh’“. As a direct consequence of the definitions of the forms Ay, (7)), By,
[48), and Fp, @3), of the fact that Lg(u) = —Up, @4, of the continuity of u
across interelement boundaries, and of the fact that on the boundary 4 = up, we
immediately get

O, =(w, cwrl ¥ + Lg(9))7,, + ([7- 7], p)g, — (f.¥)7,
=(w, curl ¥ + Lg(V))7, + (gradp — £, since 7 € V,F,
=(w, curl ¥ + Lg(?)) 7, + (—curl w, 7)1, by B2,
=(w, Lg(V)) 7, — (w, [0 x 1]) e, by integration by parts,
=(Pspw, Lg(0) 7, — {w, [t x 7i])e,
=(E [[U X ”ﬂ [Porw x i) ez + ({Posw} —w), [V x ii])e,,

by the definition of the lifting Lg, @3). This means that ©, = Rj(w,¥) and so
the first equation in ([4£.22) holds true.

Equation (£23]) follows in a completely analogous fashion. This completes the
proof. O

4.4.2. Error analysis for the velocity and vorticity. To obtain the error estimates
for the velocity and the vorticity, we introduce the set

(4.24) Zn(@) ={T € V)} : Bu(¥,q) = (@i, q)ex , ¢ € Qh},
where o is any given function with a well-defined normal component in the bound-
ary of 2. From the equations of the mixed formulation ([@ITl), we can see that the

approximate velocity uy, can be characterized as the element of the set Zn (ip) such
that

(4.25) Ap(tin, V) = Fp(0),
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for all 7 € Z),(0). Note that this is nothing but a compact form of the formulation of
the original unhybridized LDG method after the elimination of the vorticity. This
follows from the definition of the method and from the fact that

In() ={T €V : (-7, q)gs = (@ 7,q)en, g € Q).
Since, by Lemma .6, we have that
Ap (i, 7) = Fi(V) + Rp(w, 0),

for all v € Zh(ﬁ), we proceed as in [33] and [34] and apply the technique proposed
by Strang to analyze nonconforming methods to obtain that

CA7C01’1t )

A,coer

1 R 7]
inf ||@—T|1n+ sup | h(w,v)|.

@ = anlhn < (1+ i =
TEZR (Up) C’A,cocr ,Uez‘h((j) || v ||1,h

Here we have used the continuity of Ap, in [@I2) and the coercivity property (Z20)
on Zh(ﬁ) C (Vh”“ n H()(diV; Q))

The error estimate for the velocity then follows immediately if we show that

(4.26) inf [|d@— G < ORI,
17€Z)L("7D)
R w7\7 min{k,s —
(4.27) sup [En(w, 9)| < O RS | gys.

v Tl

The properties in ([{20) and ([@27) are proven in Section
Now, it only remains to obtain the estimate for the vorticity from that of the ve-
locity. Indeed, in view of the definition of the approximate vorticity (£H) and (£4)),
we have that, on each element K € 7p,
w —wp, = curl(u@ — up) + Lg(u — p),

and hence
o = wnllo < (V2+Ciin) 17— @nllin,

where we used the stability property (£I8]) for the lifting operator Lg.

4.4.3. Error analysis for the pressure. To obtain the estimate of the error p — py,
in the approximation of the pressure in the interior of the elements, we proceed as
follows. Note that, by the definition of the approximate pressure p;, and Lemma[4.6]
we have
Br(V,p — pn) = —An(d — tp,v) + Rp(w, V),
for all vV € \_/’,’LC N Hy(div; Q). Here we have used that By, (V,p — pp) = 0 for vV €
VN Hy(div; Q). Then, from the inf-sup condition in (ZZI]) we obtain
Bh \77p - ph)
sup (qi > Caiisl| Parp — Ph l|z2(0) /R
JeV FNHo (div;0) [V]l1,1

where we recall that Pgr is the L?-projection onto QF. With the continuity prop-
Qk h
erty ([£12), we immediately conclude that

C’A,cont

Lo 1 Ry (w,V
|6 —p |10+ = sup M

| Por v —pallz2)/r < -
" Jis CB,is VEV,fOHo((iiV;Q) || v Hl,h
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The error estimate for p — pp now follows from the estimate of the error of the
velocity, the estimate ({.27) of Ry, and the well-known approximation result

[p— Porpllrzem < C hmn kst p .

This concludes the description of the main steps in the error analysis. In Section[dl
we prove in full detail the auxiliary results that remain to be proven.

5. THE SCHUR-COMPLEMENT MATRIX FOR THE PRESSURE

In this section, we discuss a subtle but important issue related to the actual
solution of the matrix equation associated to the hybridized LDG method. This
issue does not appear in the classical mixed methods for the Stokes system.

From the weak formulation ([@ITl), it is easy to see that the matrix equation of
the hybridized LDG method is of the form

5 5)(e)=(e)

where U and P are the vectors of coefficients of the velocity ), and the pressure py,
with respect to their corresponding finite element basis, respectively. A popular
method used to solve this system of equations is the Uzawa method, which is
nothing but a simplified version of the steepest descent method applied to the
Schur-complement matrix for the pressure.

Unfortunately, we cannot use such a method since the Schur-complement matrix
for the pressure is not defined, given that the matrix A is not invertible. Indeed,
we can see in the proof of Theorem [£.]] that its inverse is only defined in the kernel
of the matrix B. This suggests the following remedy. Let us define the mapping
My : V)} = QF by

My, e (0)|e = e, T 7]|le  for e € &En,

for some strictly positive function piecewise-constant function ¢ € L?(&,). It is
then clear that the approximate solution (iin,ps) € V;F x QF /R also satisfies the
weak formulation

Ap(tip, U) + Bp(tin, Mp (V) + Bu(Uopn) = Fu(V) + Gnp(Mp,(0)),
By, (ﬁhv Q) = Gh (q)a
for all (7,q) € V,F x QF/R. The matrix equation of this new formulation is of the
form

2 (5 0))- (%)

where 2(; can now be proven to be symmetric and positive definite (and thus in-
vertible). Indeed, since

(5:2) By (i, My (9)) = ) ec (@~ ], [7- ).,
ecéy,
the matrix 2. is readily seen to be symmetric. Furthermore, we easily see that, for
any ¥ € th‘,
Ap(U,0) 4 Bp(0, My (7)) > 0,
and that we have equality if and only if Ay, (¥, 7) = 0 and By, (¥, Mj, -(¥)) = 0. The
second equation implies that ¢/ is in the kernel of the matrix B. Since A is positive
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definite on this subspace according to [E20), the first equation implies that & = 0.
This shows that the matrix 2. is positive definite.

Consequently, the Schur-complement matrix for the pressure, S, = B 217 1B?, can
be formed and used to efficiently solve for the unknowns. To bound the condition
number of S., we will use the following inf-sup stability result.

Theorem 5.1. There is a constant Cp is independent of the mesh size such that

B (G
sup h(vv Q)

s 2 C’B,ish/min || q ||L2(€h;h)/]R, qc Qfm
sev ke [ Tln

where hyin = minger, hi.

The detailed proof of Theorem [5.1] can be found in Section[ll Here we show how
these results allow us to bound the condition numbers of 2. and S..

Theorem 5.2. The augmented stiffness matriz for the velocity, U, as well as the
Schur-complement matriz for the pressure, S, = B AZ1B!, are symmetric, positive
definite matrices. Moreover, their condition number is of order h™2 provided

€e =fche foree&y,

and the mesh is quasi-uniform. Here the positive piecewise-constant functions f and
f=1 are uniformly bounded.

Thus, we can apply a minimization algorithm to the Schur-complement matrix
for the pressure of the new system. Note also that new system of equations is
associated with the application of the classical augmented Lagrangian method to
the original equations.

For classical mixed methods, the condition number of the Schur-complement
matrix for the pressure is of order one. The fact that in our case it is of order h~2
is directly associated with the fact that our approximate velocity is divergence-free.
A similar result was obtained by Dérfler [19] for a nonconforming method whose
approximate velocity was weakly divergence-free. He found that the condition
number of the stiffness matrix for the velocity was of order h~* instead of order h=2,
as is the case for classical weakly divergence-free methods.

Proof of Theorem 5.2l In what follows, we drop the subindex &, since in this result,
this piecewise-constant function has been chosen. As already discussed, the ma-
trix 2 is symmetric and positive definite. By construction, the Schur-complement
matrix S is symmetric. Furthermore, in view of the inf-sup condition in Theo-
rem [B.] it is positive definite as well; see [9] for details.

Next, let us prove the claimed upper bounds on the condition numbers of 2
and S, denoted by kg and ks, respectively. We start by estimating kg, which can
be expressed as follows:

t
P maxvyz£o %
A= vy
miny o Gy
Since VAV = Ay, (¥, ¥) + By (¥, My (7)), by the continuity properties of A;, and By,
in (@I2) and ([@I3]) and the definition of M}, we immediately have that

VAV < Cocont @l 1nl|Tlln, @7 € ViF,
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for a continuity constant Cy cont that is independent of the mesh size. Furthermore,
the coercivity result (£I7]), the definition of the operator M}, and the equivalence
result in Proposition yield

(5.3) VIUAV > Cocour |73, T E€ Vi,

for a coercivity constant Cy coer that is independent of the mesh size. We thus can
conclude that

CQLcoer”’UH%,h S VthV S CQl,cont”ﬁ”ih'
Furthermore, from the Poincaré inequality in [7] and standard inverse estimates,
we obtain
191, F
Iealr CE’

with constants Cp and Cj,, that are independent of the mesh size. Similarly, by
the regularity of the mesh,

C2 h2 _

inv "“min

||17H(2) hr2nin C hZ ]
vty Creg’ reg ""max |

with a constant C,.s that is independent of the mesh size. Combining these esti-

mates yields
CQ[ cont Cli2> 02 02 h2
< ) inv “'reg max _ h72
e ( CQl,coer <h4 > O( ),

min

provided the mesh is quasi-uniform.
vt
maXQ;ﬁo %

. ts
ming=o %fg

@tS@@tBV( B(7,q) >< 17 |1, )(Ilqlizwh;mm)

Next, we let us bound kg = . Let us begin by noting that we have

QQ  QQ  \I7lnlalczesmm/ \lalczesnr QQ
where AV = B! Q, that is,
(5.4) Ap(8,%) + By (¥, My (W) = By(w,q) Vi € V}F.
Since, by the regularity of the mesh, we have
lallZee,m/m  [R2,
5 c min , Cre h2 ;
Q'Q [Cmg ¢ ma"}

with a constant C,g independent of the mesh size. Furthermore, from the continuity
and inf-sup stability for By, in (£I3)) and Theorem [B] respectively, we conclude
that
Bh (Uv Q)
| 7]l1,n |l ¢ ||L2(5h;h)/R
Hence, we obtain

C% t CQ( coer C2 g ]’L2
< ,con’ ) re, max -0 h—2
Rs > ( C%’is CQl,cont <h4 > ( )a

min

S [CB,is hmim C’B,cont] .

provided the mesh is quasi-uniform and provided we show that

HU”L}L c l: CB,is hmin, CB,cont:| .

(5.5)
|| q ” L2(Ep;h)/R CQ[,cont CQ[,coer
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To prove property (B.0]), we first take w = ¢ in (5.4]), use (53)) and (@I3]), and get
- -1 - _ .
H v ||%,h S CQl,coerBh(v7q) S CQl,lcoerCBvcont||/U||1ah||q||L2(5h§h)/R'

Furthermore, from the inf-sup condition in Theorem [5.J] and the weak form of the
problem in (5.4]), we conclude that
By (W, q) Ap (0, W) + By (0, My ()

CB,ishmin”Q”L?(sh;h)/RS sup = = sup —
TEVF [[@]|1,n HEVF ]2,

Hence, we obtain that

CB.ishmin|ql 2 (£,51) /R < Cat,cont ||T]]1,h-
These estimates show property (.0 and complete the proof of Theorem O

6. AUXILIARY RESULTS IN THE PROOFS OF THEOREMS [£.J] AND

In this section, we complete the proofs of the auxiliary results that we used in
Section [£.4] to derive the error estimates in Theorems EI] and

6.1. The norm equivalence result in Proposition To prove the result in
Proposition [L3] we are going to use the following result shown in [31], Theorem 2.2].

Lemma 6.1. For each V € \7’? there is a function AV € \7}1C N H}(Q)? such that
o Ro2 —1)1 1 o 2712
IV =AVlIT, <C Y hM Vel
ecéy,
with a constant C independent of the mesh size.
Proof of Proposition [£.5. We first note that that the inequality on the right-hand

side is trivial and that we only need to establish the one on the left-hand side.
To do so, we set

—

V,f’c =V/n [Ho(div; Q) N Ho(curl; Q)]
where
Ho(curl; Q) = {7 € L*(Q)? : curld € L*(Q), ¥xii=0onT}.

Clearly, [\7}15 N H} (Q)Z] C \7;;6 Moreover, the result in [22] Lemma 1.2.5 and Re-
mark 1.2.7] ensures the algebraic and topological equality of Hy(div; Q)N Hg(curl; Q)
and HE(Q)2. This implies that there exist constants ¢; and ¢y such that

(6.1) allh < V). < eollWl W e Ve
Let V}]fj‘ be the orthogonal complement of \_/‘,’1cc in \7}15 with respect to the norm ||-||4.
Hence,
(6.2) Vi =Vicpvpt
Now, fix V in V} arbitrary. We decompose V into v = v¢ + v, according to ([6.2).
We have

VI3, < ClIV= AV, + [IAV = )17 + [[v°]7]

< O W@ AllG e + IAT =3 + [9°]17].

ey
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Here we have used the triangle inequality, the approximation result in Lemma [G.1]
and the norm equivalence property in ([6.1]). Since, on each edge e € &,

IV @ alllg.e = 9 x @5 e + IV 705 e = N x NG e + N9 - A5 e

we have

> Ve . < V3.
ecéy,

Then, by the triangle inequality, the trivial bound || - [« < C2|| - ||1,n, the approxi-
mation property in Lemma 6.1l and the previous estimate,

IAV =7 < CIV = A2+ IV = v[I2] < CTIV = AR, + [I9]12]

C[ > n el + 9412 < Cfv*)12.
ecéy,

IN

Gathering these bounds and using the orthogonality of the decomposition ([G.2]) with
respect to || - ||, we obtain [[V]7, < C[I¥H)12 + [Ive)|?] < C||¥||2. This completes
the proof. O

6.2. The inf-sup condition for Bj. To complete the proof of the error estimate
for the pressure, it only remains to prove the inf-sup condition for By, in (£21]). To
do that, we first note that

Bh(vv7q) = Bh(vva}%QEQ)v

for any w € \_/'}’LC N Ho(div; Q) and ¢ € L?(£2). Hence, to prove 2] it is enough to
construct a velocity field vV € \7,’;’ N Ho(div; Q) such that

(6.3) ||PQ;§Q||L2(Q)/R < Bn(V, PQﬁq)v Vll1,n < C.

To do that, we first use the continuous inf-sup condition to find a field 7 € H}()?
such that
[ Parallzz(o)r < Br(U, Pora), 9], < C;

see, e.g., [9] or [22]. Then let v = I;,& be the BDM projection of @ of degree k; see 9
Section I11.3.3] for details. Clearly, V € VN Hg(div; Q2), and, by the definition of I,

(PQEq,diV\_/’) - = - (grad(PQZq),\_/')Th + K; <\7' ﬁK,PQQQ>aK
h

— (grad(PQqu),f)')T + Z <U-ﬁK,PQ£q>

h KeT,

OK

(PQﬁq7 div 17) o

h

which shows that By, (7, Pqu) = Bp(V, PQ;cq). Furthermore, it can be readily seen
that ||V]|1,, < C||¥]|1, which yields the result in (63).

6.3. Approximation results. Next, we prove the approximation results in ([£27)

and (4.20).
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6.3.1. The estimate of Ry, in [LZT). For functions V € V| the estimate

Riy(w,¥) < O [ @y pllwlls < C RG],

with C' independent of the mesh size, is readily obtained from the weighted Cauchy—
Schwarz inequality and the following standard approximation property for the L2-
projection PE;Cz onto Eﬁ:

lw = Pogwlls.e < CRE )2, e € 0K, K €T,
This shows (£21).

6.3.2. The approzimation inequality in ([L20). To show ([26), we proceed as fol-
lows. Let Ijii denote the BDM projection of @ of degree k; see [9, Section I11.3.3].
By construction of this projection, we have I € H (div; Q). Furthermore, the
commuting diagram property in [9, Proposition II1.3.7] gives

div(fkﬁ) =P,_1divi=0 on each K € 7,

with Pj_; denoting the L2-projection onto the space of piecewise polynomials of
degree k—1. This shows that Iu € th N H (div; Q). Finally, for a boundary edge e,
the definition of I, ensures that

<I_;€ﬁﬁ7Q> = <ﬁD'ﬁ7q>ev qEPk(E)

Hence, we have I_;;U € Zh (ip) and can use ¥ = I_;;U to bound the infimum in ([@26]).

The approximation properties of I, can be found in [9, Proposition II1.3.7]: there
holds

(6.4) i@ — Tt e < CREESIT=™ G e, m=0,1, K € T,

with a constant independent of the mesh size. Using the multiplicative trace in-
equality and the above approximation result, we conclude that, for an edge e of an
element K € 7p,

65) he Ml — Tid|§ o < Chillli — T3 s + Chi 1@ — Iidlo, |G — T2,
| < Oz a4 e
Using (6.4)—(6.0), we immediately obtain

inf it — ¥ p < [|i — Tl p < CR™ES i) oy
v€Zp(Up)

This proves (4.20)).

7. THE inf-sup CONDITION FOR Bj

In this section, we first prove a slightly stronger version of the stability result in
Proposition and then show the inf-sup condition in Theorem (.1
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7.1. The stability result in Proposition To prove Proposition 3.2 we
introduce, for each element K € 7j,, the following local forms: Bk (7,q) = (U
i, q)or, and the local spaces QF(K) = {q € L*(0K) : qlc € Pi(e), e € OK}.
We show the following result from which Proposition immediately follows after
suitably scaling the local field v

Proposition 7.1. There is a constant C independent of the mesh size such that
for any K € Tp, and q € Q¥ (K) there is a velocity field v € Ji(K) with

B 1
Bk (v,q) > C |0K]| llg — maK(Q)||(2),aK

and
. . 1
15135 + hi || grad @[5 x < C K] lg —max (@15 ox -

Here we recall that mak (q) = ﬁﬂ;@m{-

Proof. We proceed in several steps.

Step 1 : We begin by introducing an operator that will be crucial in our proof. To
this end, let K= {z = (x1,22) : 0 <21 <1, 0 <29 <1—1x1} denote the reference
triangle. We denote the vertices of K by F;, ¢ = 1,2,3; we further set P, = P;.
The edge that connects P; and P;y; is denoted by e;.

Given real numbers {A;}3_; and a function \ € L2(6IA( ), we define the polyno-

~

mial ¥ € Py (K) by

(7.1) U(P) = A, i=1,23,
(7.2) (T, 1)e, = (A, T)e;, rePr_1(e;), i=1,2,3,
(7.3) (W, w)z =0, w € P_y(K).

In order to see that the conditions (TI)—(Z3]) uniquely define ¥, it is enough
to show that A; = 0,7 =1,2,3, and A = 0 imply ¥ = 0. In that case, however,
conditions (ZI) and (7)) imply that ¥ vanishes on K. Hence, ¥ is of the form
U(x) = b(x)¥ (z), where b is the cubic bubble function b(z) = z122(1 — 21 — 22)
and ¥, is a polynomial of degree k — 2. Condition (73)) then yields

~

(b‘lll,w)f(\:O, wEPk,Q(K).

Since b > 0 on I?, this implies that ¥; = 0. Consequently, we have ¥ = 0.
Next, we claim that

3 3
(1.4) W 5 < €] a2+ IR
i=1 i=1

with a constant C only depending on the polynomial degree k.
Using similar arguments as before, it can be seen that the expression ¢ — ||¢| &,
given by
3 3
lells =D eP)*+ > IPf e
i=1

i=1

|g,6i

is a norm on IP’,CE(I?) ={pe€ IP’k(IA() | (p,w)z =0Vw € Pr_2(K)}. Here Pgi | is the
L2-projection on the edge e; onto the polynomial space Pj_1(e;). Since all norms
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are equivalent on the finite-dimensional space P¥ (K), we conclude that
103 = < ClIelE,

with a constant C only depending on the polynomial degree k. Since ¥(P;) = A;
by (1) and P ;¥ = P, X on e; by (Z2)), we obtain

3 3
WWAQ{Zﬁ+ZuﬁM@}
=1 =1

The bound (Z4) follows by noting that || P Ao, <

Step 2 : We are now ready to show the result of Proposition [Z.1] on the reference
element . To that end, let q € QZ(I?) Using the results of Step 1, we define the
polynomial ¥ € IP’kH(I?) by

\II(P%) :_[Q]PN i=1,2,3,
<\IJ,’I”>61. = —<Qtei77“>eia e Pk*l(ei)a 1= 172a35
(W, w)z =0, w € Pr_o(K).

Here [¢] p, denotes the jump of ¢ at the vertex P; given by
[q]Pi :qei(Pi)_qei—l(Pi>7 1=1,2,3,

where we have set ey = e3. Furthermore, 4., denotes the derivative of ¢ in the
direction of the unit vector t., tangential to e;.

We then set & = curl ¥. Evidently, 7 € jk(l? ). Integration by parts and the
defining properties of ¥ yield

3 3
<17 e q>aK = <Cur1\Il 0 > Z grad U - t@l,q Z e,,q>0
i=1 i=1
3 3
= S (v, +vali) = 3 (i B+ lal3)-
i=1 i=1
From ((C4), we further have
3
1112 7 + Il grad 92 = < C|[ W[ = < C Z lgz., 13 c. + lal,]-

1

+al7 L) 2 and g — ||q_maf(((])||07af( are both
norms on the finite- dlmensmnal space QZ(K )/R. Hence, they are equivalent and

The expressions g — (ZZ 1 e,

we obtain

(7.5) B(#,9) > Cllg = myz(a)|1?

as well as

(7.6) 19112 % + Il erad @2 = < Clig = myr (@I} 2

with a constant C only depending on the polynomial degree k. The results in (.3)—
([C6) show the desired estimates on the reference element K.

Step 3 : Let us now show the result of Proposition [Z1] for an arbitrary element K
in 7. To this end, fix q € Q’fL(K) We denote by Fi the affine transformation that

maps K onto K and by ¢ the function in L2(8IA() given by ¢ = q o Fg. Since Fi
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is affine, we have ¢ € QZ([A() By Step 1, there is a velocity field ? in ,]_]'k(IA() such
that (CH) and (Z.6) are satisfied on K. We then use the Piola transform to define
the velocity field v on K by

1

f=——  DFrvoF.L
YT Tdet DFy| KUOTK

Here DF Ig\is the Jacobian matrix of the transformation Fg. Since we have divd =
mdivﬁ (see [A Section II1.1.3]), the field ¢ belongs to the space J; (K). Using

the properties of the Piola transform in [9, Lemma III.1.5] and a density argument
as in equation (3.4.25) of [35], it can be seen that

Hence, using a standard scaling argument we obtain

Bic(3,0) = B(@.9) 2 Clld — myg @I} e = C int 7~ ]2

(7‘7) —1 . 2 -1 2
> C|OK]| ;2& g — k5.0 = ClOK|™ " lg — mox (9) 5,0k -
Similarly, we have from [9, Lemma III.1.7]
175 x + hic | grad T3 g < DI}  + Il grad o]|3 7]
Therefore,
g 2 —_p ~ ~ 12 e a 2
1915, 6 + x|l grad 95, s < Cllg =1, (@)l o7 < € nf 17— K[ o

< C|oK|™! IiIEIFR lg — I3 ox

= ClOK | la — mox (a)llf o < Bx(¥,q),
by (7). This completes the proof of Proposition [7] O
7.2. Proof of Theorem [5.Il Let us now prove the inf-sup condition for By, in

Theorem [5.11 We proceed in several steps.
Step 1 : Motivated by the result in Proposition[TI] on Q% /R, we define the norm

I llgx /= by
1
2 _ 2
\H : |||Q;3/R = E —\8K\ Hq - maK(Q)Ho,aK~
KeTy,

Proposition 7.2. There is a constant C independent of the mesh size such that

Bh (57 Q)
sup ———— Z Ohminm q |||Q’;L/]Ra q S Qi/Ra
sevr [Tl
with hmin = minKeTh hK.
Proof. Let ¢ € QF/R. Proposition [l ensures the existence of a velocity field
v E th such that

(7.8) B(t.q) = Y Br(7.0) = Cllalgy =
KeTy,

and

> [hCITIG & + || grad &
KeT,

6.6 < Chil gl e
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From the multiplicative trace inequality, we conclude that for each edge e of an
element K € 7 there holds
Y . —2 -
he N1915.e < Cllollox [hg” (10

This readily implies that

o1+ | grad dllo ] < Chi||51I5 s +C|l grad 71§ -

(79) R, < D 1018k + lgrad @5 ] < Chitlally e
KeTy,
The assertion now follows from the inequalities (.8]) and (T.9). O

Step 2 : The following result was inspired by a similar result proven in [24].
Lemma 7.3. There is a constant independent of the mesh size such that
lallqs/m = Cllallrz(eniny
for any q € Q¥ /R, with the norm llall 2 gpsny/m given in (EIS).

Proof. We proceed as in the proof of Theorem 2.3 in [24] and define for ¢ € QF
the lifted element v, as follows: for any K € 7T}, let vy|x be the unique polynomial
in P, (K) that satisfies

1 1
(grad vy, grad w) gk + K] (Vg, W) g = oK (g, ) 5 Yw € Pp(K).

The assertion follows from the following three inequalities: for q € Qﬁ, there holds

(7.10) lgllz2gnimym < C 1nf [lvg = £llo,
1
1) it o= wlo < CL Y Naadu, B+ 3 Al
KeTy, ecEl
1
(7.12) [ > lleradvgllf  + > b 1 vgll3 ] * < Cllalor e
KeT, ecEf

It remains to show (CI0)—(T12).

The bound ([TI0): As in the proof of Theorem 2.3 in [24], it follows from a local
scaling argument that ||q||z2(g,;n) < Cllvgllo. Furthermore, if ¢ = x on &, for a
constant x € R, we have v, = x. Hence, we obtain from the previous estimate

lg = Kllz2 (i) < Cllvg—xllo = Cllvg = Kllo-
Taking the infimum over R shows the bound (ZI0).

The bound ([I1)): This bound follows from the fact that

érelﬂfg ”vq —kllo = qu — Ko, H07

where £, = Iﬁl\ (1,v,), and the corresponding discrete Poincaré inequality, namely,

(7.13) lvg = kw15 < CL Y Ilgradvgli§ i + > b lIlvg A5 ]
KeT, ecEF

see [17] for details.
The bound ([TI12)): We recall that if ¢ is constant on 0K, then v, is constant
on K. Hence, a local scaling argument yields

1
(7.14) I gradvg|§ x < CWHCJ —morx (9)lI5 ox-
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Further, it can be shown as in equation (2.13) of [24] that

1 2 1 2
——||vg — <Ci—llg—m .
|8K| || q q”O,aK = |(9K|Hq BK(q)HO,BK
For an interior edge e shared by two elements K and K’, this inequality allows us
to conclude that

1 . 1
Bl e < 5Nl = 0) = (ol = @)

(7.15) °

1
llg = maox ()lIf o5 + C i lla — moxc ()15 o

1
<(C—=
- |0K] |OK'|
Adding the local bounds in ((I4]) and (IH) over all elements and edges, respec-

tively, yields the bound (7.I2)).
This completes the proof. O

Step 3 : Combining Proposition and Lemma [ results in the inf-sup in
Theorem B11

8. NUMERICAL EXPERIMENTS

In this section, we present numerical experiments that show that the theoretical
orders of convergence are sharp. We also display the orders of convergence of the
L%-norm of the error in the velocity and the error in the approximation of the
pressure on the edges.

The exact solution we take is the two-dimensional analytical solution of the
incompressible Navier—Stokes equations obtained by Kovasznay in [32], namely,

iz, x2) = (1 — e cos 2mry, %6)‘”1 sin 27xq), p(r1,22) = %62’\3:1 +C,
where A = Re/2 — \/Re?/4 + 472 and Re is the Reynolds number. The Kovasznay
solution is also a solution of the Stokes problem

1 .
——Au+gradp = f, divi =0 in Q,
Re

with f = —(@ - V)@ Of course, we take as Dirichlet boundary conditions for the
velocity the restriction of the Kovasznay velocity to 0f2.

In our numerical experiments, we consider the domain 2 = (—1/2,3/2) x (0, 2).
The meshes we take are refinements of a uniform mesh of 32 congruent triangles.
Each refinement is obtained by dividing each triangle into four congruent triangles.

TABLE 1. History of convergence for Kovasznay flow with Re = 10.

mesh llewllo leall,n llewll L2 (ay sz llezllo lewll L2 e, my /2
k £ error order error order error order error order error order
0 7.7e+00 - 1.4e+01 — 2.2e+00 — 7.3e-01 - 2.5e+01 —
1 3.4e+4-00 1.19 8.8e+00 0.71 1.3e+4-00 0.70 3.9e-01 0.93 8.1e+00 1.63
1 2 2.2e+4-00 0.60 4.4e+00 1.00 7.3e-01 0.90 6.6e-02 2.50 5.7e+00 0.50
3 1.1e+00 1.07 2.1e4-00 1.05 3.7e-01 0.97 1.4e-02 2.25 2.6e4-00 1.13
4 5.2e-01 1.03 1.0e+00 1.02 1.8e-01 0.99 3.1e-03 2.10 1.2e+00 1.06
5 2.5e-01 1.01 5.0e-01 1.01 9.4e-02 0.99 7.5e-04 2.06 6.1e-01 1.02
0 3.7e+00 - 8.0e+00 — 7.4e-01 — 2.9e-01 - 1.0e+01 —
1 9.7e-01 1.94 3.1e4-00 1.34 2.4e-01 1.59 7.0e-02 2.00 2.5e4-00 2.06
2 2 2.6e-01 1.91 8.8e-01 1.85 6.7e-02 1.86 1.2e-02 2.61 6.2e-01 2.00
3 7.6e-02 1.76 2.4e-01 1.86 1.7e-02 1.96 1.7e-03 2.71 1.9e-01 1.74
4 2.0e-02 1.87 6.2e-02 1.93 4.3e-03 1.99 2.4e-04 2.87 5.0e-02 1.88
0 1.3e4+00 - 3.2e+00 — 1.7e-01 — 7.8e-02 - 6.2e+00 —
1 1.2e-01 3.42 4.5e-01 2.82 3.0e-02 2.54 6.0e-03 3.70 3.1e-01 4.33
3 2 1.6e-02 2.92 5.4e-02 3.04 4.2e-03 2.85 3.4e-04 4.15 4.4e-02 2.80
3 1.9e-03 3.04 5.9e-03 3.20 5.4e-04 2.96 1.8e-05 4.24 4.7e-03 3.24
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FIGURE 1. Approximation of the vorticity for Kovasznay flow with
Re = 10: Original mesh (left) and mesh of level 1 (right); poly-
nomial degree of the vorticity: & = 0 (top), ¥ = 1 (middle), and
k = 2 (bottom). Ten isolines are shown ranging from w = —20.74
to w = +20.74.

We say that the mesh has level ¢ if it is obtained from the original mesh by ¢ of
these refinements. In all our tests, the stabilization parameter D has been chosen
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FIGURE 2. Streamlines of the approximate velocity for Kovasznay
flow with Re = 10: Original mesh (left) and mesh of level 1 (right);
polynomial degree of the velocity: k = 1 (top), &k = 2 (middle),
and k = 3 (bottom).

as in (£I) with d = 1 and the parameter E has been set to 6; the inequality
([#2) is thus trivially satisfied. Finally, the resulting linear system of equations has
been solved iteratively by applying the method of conjugate gradients to the Schur
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complement matrix of the pressure for the augmented system (B.1]) (see Section [))
with a suitably chosen parameter €.

In Table [l we display the errors and convergence history of the method for
Kovasznay flow with Re = 10. For fixed polynomial degree k, we see that the orders
of convergence of the L2mnorm of the error in the vorticity, |leyllo, of
the Hl-like norm of the error in the velocity, |lez|/1.,, and the L?-norm of the
error in the pressure in the interior, |ley|z2(q)/r, are of the optimal order
of k. These rates clearly confirm our theoretical results in Theorems F.1] and
We also see that the L2-error in the velocity, |lezlo, converges with the optimal
order k + 1. Furthermore, the L?-like norm of the error in the pressure on the
edges, |lepllz2(g,;n)/r, converges with order k, which is suboptimal with respect to
the approximation properties of Q¥; see the discussion in Remark[@4l Note that to
obtain the errors for the pressures we make sure to take the proper constants out.

In Figure [Il we show the approximate vorticity on the meshes of level 0 (left)
and 1 (right), respectively. We have plotted the discontinuous approximations as
they are computed without smoothing them out or making them continuous; all of
them with the very same Tecplot layout (URL http:\\www.tecplot.com). Similarly,
in Figure [l we plot the streamlines of the approximate velocity. (The differences
in the velocities can be better seen in their streamlines than in vector plots.) In
all these figures, but especially in Figure [2 we see a clear improvement of the
approximations as we go from k =1 to k = 3.

9. EXTENSIONS

Note that although we chose meshes made of triangles, we could have easily
considered squares or rectangular elements. Note also that the hybridization tech-
nique we have presented for the Stokes problem can be applied to other problems
with the same structure. Maybe the simplest example is the computation of an
approximation @, to the L2-projection of a vector field finto H(divo; Q), 4. To
see this, we only have to realize that we can write

U—I—gradp:f, divii =0 in Q; p=20 on I

and so, if 7 € H(div’;Q), we have that (@, 7) = (f,7). We then approximate @ by
@n €V, CH (divo; ) by using the above weak formulation. We immediately see
that iy converges to ¢ with an optimal rate. Moreover, the hybridization procedure
allows us to avoid the construction of the space V, and solve instead for the pressure
on the edges. The Schur-complement matrix for the pressure is well defined, can
be computed directly, and has a condition number of order h~2 provided that the
mesh is quasi-uniform.

The extension of this work to the three-dimensional case is almost straightfor-
ward, except for a few nontrivial technical results. It is going to be considered in a
forthcoming paper. Also, the extension of this approach to the Maxwell equations
and to the Navier—Stokes equations constitutes the subject of ongoing work.
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for references about the condition number of the stiffness matrix of methods with
weakly divergence-free velocity spaces.
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