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A posteriori error analysis of a mixed virtual element method for a
nonlinear Brinkman model of porous media flow
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Abstract

In this paper we present an a posteriori error analysis of a mixed-VEM discretization for a nonlin-
ear Brinkman model of porous media flow, which has been proposed by the authors in a previous
work. Therein, the system is formulated in terms of a pseudostress tensor and the velocity gradi-
ent, whereas the velocity and the pressure of the fluid are computed via postprocessing formulae.
Furthermore, the well-posedness of the associated augmented formulation along with a priori er-
ror bounds for the discrete scheme also were established. We now propose reliable and efficient
residual-based a posteriori error estimates for a computable approximation of the virtual solution
associated to the aforementioned problem. The resulting error estimator is fully computable from
the degrees of freedom of the solutions and applies on very general polygonal meshes. For the
analysis we make use of a global inf-sup condition, Helmholtz decomposition, local approximation
properties of interpolation operators and inverse inequalities together with localization arguments
based on bubble functions. Finally, we provide some numerical results confirming the properties of
our estimator and illustrating the good performance of the associated adaptive algorithm.

Key words: mixed virtual element method, nonlinear Brinkman model, a posteriori error analysis,
postprocessing techniques.

1 Introduction

The Virtual Element Method (VEM) is a novel technique used for the numerical approximation of
partial differential equations, which was originally introduced in [3], and later extended in [10] to
handle mixed methods. Its applications to fluid mechanics has become a very active research subject
in recent years. Indeed, regarding the Stokes equations, we can cite to [2, 16, 6, 12, 14, 28]. The
Brinkman model has been addressed in [13, 32, 23|, whereas VEM-discretizations for the Navier-
Stokes equations have been developed in [7, 24, 27, 26]. Recently, a mixed-VEM for the Boussinesq
problem has been proposed in [25].

The main motivation to use VEM is to construct Galerkin schemes with the capability to use general
polygonal /polyhedral meshes, naturally including hanging nodes and non-convex shapes. In this way,
the VEM approach offers several advantages due to the flexibility allowed to deal with general meshes.
On one hand, this flexibility ensures that adaptive strategies can be implemented very easily and
efficiently. On the other hand, the use of hanging nodes introduced by the refinement of a neighbouring
element are simply treated as new nodes, which has been proved does not affect the quality of the
approximation [15]. Thereby, local refinements can be performed on polygonal/polyhedral meshes
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using few elements, in contrast to classical mesh refinement techniques for triangular meshes, which
suffer from the fact that local refinement propagates into neighbouring regions. Hence, the design and
analysis of adaptive mesh refinement strategies based on a posteriori error indicators for the VEM
approach and particularly for the mixed-VEM is an attractive task. However, the literature on a
posteriori analysis for VEM is focused on primal schemes. In this regard, we can mention the following
works [8, 15, 9, 29, 30, 18]. In particular, the authors of [8] proposed a posteriori error bounds for the
C'-conforming VEM for the two-dimensional Poisson problem. Next, a posteriori error bounds for the
C?-conforming VEM for the discretization of second-order linear elliptic reaction-convection-diffusion
problems with nonconstant coefficients in two and three dimensions were proposed in [15], whereas
a residual-based a posteriori error estimator for the VEM discretization of the Poisson problem with
discontinuous diffusivity coefficient was introduced and analyzed in [9]. Moreover, in [29] and [30],
the authors developed an a posteriori error analysis of a VEM approach for the Steklov eigenvalue
problem and the spectral analysis for the elasticity equations, respectively. Finally, in [18] a general
recovery-based a posteriori error estimation framework for the VEM of arbitrary order on general
polygonal /polyhedral meshes has been developed.

On the other hand, in the context of mixed methods using the VEM approach, an a posteriori
error analysis was recently developed in [17], applied to second order elliptic equations in divergence
form with mixed boundary conditions. More precisely, the authors propose a framework to incor-
porate adaptive strategies to mixed-VEM on polygonal meshes. They employed techniques based in
Helmholtz decomposition, local approximation properties of interpolation operators, inverse inequali-
ties and localization arguments based on bubble functions, to construct a posteriori error estimates.

According to the above discussion, the main purpose of the present work is to apply the approach
from [17] to develop an a posteriori error analysis and the corresponding adaptive strategy for the
nonlinear Brinkman model of porous media flow proposed in [23]. To this end, we propose a residual-
type estimator, which involves fully computable approximations of the pseudostress variable. The
behavior of our estimator is analyzed with several numerical tests. The remainder of this paper
is organized as follows. In Section 2 we introduce the model problem, the associated variational
formulation and its respective mixed virtual element scheme. The a posteriori error analysis of our
method, which constitutes the main contribution of this work, is presented in details in Section 3.
Finally, we propose an adaptive algorithm and validate its effectiveness with some numerical examples
in Section 4.

We end this section with several notations to be used throughout the paper. Firstly, we let 1 be
the identity matrix in R**2, and for any 7 := (1), ¢ := (G;;) € R?*?, we set

2

2
1
Tt o= (1), tr(r) = Z;m, rd = T—§tr(’7’)]1 and T:( = ZTijCij,
1=

,j=1

which denote, respectively, the transpose, the trace, the deviator of the tensor 7, and the tensorial
product between 7 and ¢. Next, given a bounded domain @ C R?, with polygonal boundary 90O,
we utilize standard notations for Lebesgue spaces LP(O), p > 1, and Sobolev spaces H*(O), s € R,
with norm || - || 0 and seminorm | - |s 0. In particular, H/2(90) is the space of traces of functions of
H'(©) and H-/2(d0O) denotes its dual. Moreover, by M and M we will refer to the corresponding
vector and tensorial counterparts of the generic scalar functional space M, and ||-||, with no subscripts,
will stand for the natural norm of either an element or an operator in any product functional space.
Furthermore, we recall that

H(div; 0) := {7 € L*(0): div(t) e L*0)},

and
H(rot; 0) = {r € L*(0): rot(r) € L*(0)},



equipped with the usual norms
ITldvio = ITll5o + ldiv(T)I§o V7 €H(div;0),

and
ITl7ot:0 = ITl50 + llrot(T)[§o VT € H(rot; 0),

are Hilbert space. Also, we define
L2 (0) == {s€eL*(0): tr(s)=0}, (1.1)
and
Ho(div; O) := {’7’ € H(div; O) : /Otr(T) = 0} . (1.2)
Furthermore, we recall (see [11, 19]) that there holds the decomposition
H(div; O) = Hp(div; O) ® R, (1.3)

which, for each 7 € H(div; O) indicates that there exist unique 79 € Hy(div; O) and ¢ := ﬁ Jo tr(T)
€ R, where |O| denotes the measure of O, such that 7 = 7y + ¢I. Finally, we employ 0 to denote a
generic null vector, null tensor or null operator, and use C' and ¢, with or without subscripts to denote
generic constants independent of the discretization parameters, which may take different values at
different places.

2 The nonlinear Brinkman model

In this section we briefly describe the augmented formulation considered in this work for the nonlinear
Brinkman model. Firstly, in Section 2.1 we recall the system of partial differential equations modeling
the problem, and its corresponding variational formulation. Then, the mixed-VEM discretization is
discussed in Section 2.2.

2.1 The model problem and its continuous formulation

Let © C R? be a bounded domain with polygonal boundary I'. Then, a nonlinear Brinkman model of
porous media flow is given by the following system of partial differential equations

o = p(|Vu))Vu—pl in Q, ou — div(e) = f in Q,

(2.1)
div(u) = 0 in 9, u=g¢g on I and /sz,
Q

where the unknowns are given by the pseudostress o, the velocity u and the pressure p of a fluid
occupying the region . The nonlinear function u : R™ — R represents the kinematic viscosity
function of the fluid, @ > 0 is a constant approximation of the viscosity divided by the permeability,
f € L2(Q), and g € H/2(I') is a boundary data. Notice that the data g must satisfy the compatibility
condition fl‘ g v = 0, where v is the unit outward normal on I', whereas the uniqueness of a pressure
solution is ensured by the last equation of (2.1).

In what follows, we let ¥;; : R?*? — R be the mapping given by v;;(r) := u(|r|)r;; for each
r:= (ry) € R2*2. Then, throughout this paper we assume that yx is of class C! and that there exist
Y0, 9 > 0 such that for each r := (r45),s := (s;;) € R**2, there hold

[vij(r)] < olrf, < v Vi kle{l1,2},

0
%wij(r)
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and
2

0
Z %¢ij(r)5ij5kl > apls|?.

,7,k,1=1

We recall here that the assumptions above allow us to define a nonlinear operator A : L2(Q) — [L2(Q))/
given by

[A(r),s] := / P(r):s = / u(lr)r : s Vr,scL*Q), (2.2)

Q Q
which is Lipschitz-continuous and strongly monotone (cf. [22, Lemma 2.1]). More precisely, there hold
IAX) = A2y < wlr—sloe  and  [A@r)—A(s)r—s] > aolr—slfo,  (2.3)

for each r,s € L2(Q).

Now, as was explained in [20], using the incompressibility condition to eliminate the pressure, and
introducing the auxiliary unknown t := Vu in 2, we can rewrite (2.1) as follows:

t = Vu in Q, od = u(jth)t in Q, au — div(e) = f in Q,
(2.4)
tr(t) = 0 in Q, u=g on T and /tr(a) =0.
Q
We recall that the pressure can be obtained using the formula (cf. [23, Section 2.2])
1 .
p = —=tr(o) in Q. (2.5)

2

Note from the fourth and last equation of (2.4) that t and o must belong to L2(Q) (cf. (1.1))
and Ho(div; Q) (cf. (1.2)), respectively. In what follows, we make use of the notation X := L2 ()
and H := Hy(div; Q). Then, proceeding as in [23, Section 2.2], that is, testing the first two equations
of (2.4) by suitable test functions, integrating by parts, using the Dirichlet conditions for u, the fact
that the velocity can be replaced from the third equation of (2.4) as u = 1{f + div(o)}, and adding
the following redundant term

m/{adu(\t\)t}:Td:O VTreH,
Q

with k a positive parameter to be specified later, we arrive at the augmented variational formulation:
Find (t,0) € X x H such that

[A(t,o),(s,T7)] = [F,(s,T)] V(s, 7)€ X x H, (2.6)

where A : X x H — (X x H) and F : X x H — R are given by

[A(t,0),(s,7)] = [At),s— w719 — /s:ad + /Qt:Td + H/Qad:'rd

@ (2.7)
+ é /Qdiv(a) -div(T),
and
F, (s, 7)] = —é /Q £.div(r) + (rv.g), (2.8)

respectively, where (-, ) stands for the duality pairing between H~1/2(I') and H'/?(T").



In addition, the analysis of the continuous formulation (2.6) is based in results of nonlinear analysis
(cf. [23, Section 2.2]). More precisely, it was proved there the Lipschitz-continuity of the operator A,
that is, there exists La > 0 (cf [23, eq. 2.18]), depending only on &,y and «, such that

[A(r, Q) = Als; Tl xxny < Lall(r,€) = (s,7)lxxn,  V(r,Q),(s,7)eXxH. (29

Furthermore, for x € (O, 2‘;%) with d € <0, %) there exists C'gpr > 0 (cf. [23, Lemma 2.2]), depending
only on , ag, 0,6, 2 and «, such that

[A(r,¢) = A(s,7),(r,0) = (5, 7)] = Comll(r,¢) = (8, 7)kxmr Y (r,€),(5,7) € X x H,

which yielded the strong monotonicity of the operator A. In this way, the well-posedness of the
variational formulation (2.6) is established by the following theorem.

Theorem 2.1. Assume that f € L?(Q2),g € Hl/Q(F), and that given § € (0, %), the parameter k

lies in (O, 2‘;%) Then, there exists a unique (t,o) € X x H solution of (2.6). Moreover, there exists

a positive constant C', depending only on €, o, Y0, k and «, such that

Itk o) lxxm < C{lflloe + lglhyzr}-

Proof. See [23, Theorem 2.1]). O

2.2 The mixed virtual element method

Regarding the mesh, given {7} } >0 a family of partitions of {2 into an open non-overlapping polygonal
elements and K € Tp, we denote its barycenter, diameter and number of edges by xx, hx, and dg,
respectively, and define, as usual, h := max{hx : K € T,}. In addition, in what follows we assume
that there exists a constant C7 > 0 such that for each partition 7, and for each K € 7T, there hold:

a) the ratio between the shortest edge and the diameter hx of K is bigger than C7, and

b) K is star-shaped with respect to a ball B of radius C7hg and center xp € K.

We recall here, from the above assumptions, that it is possible to show that each K € 7T}, is simply
connected, and that there exists an integer Ny (depending only on C7), such that the numbers of
edges of each K € Tj is bounded above by Ny. Furthermore, the assumption b) implies that each
element K admits a sub-triangulation ’7;LK , obtained by joining each vertex of K with the point with
respect to which K is starred. In this way, since we are also assuming a), we have that the resulting
global triangulation ﬁ = U ’EZK is shape regular. Finally, partitions including non-convex elements

KeTy,
are allowed, as also meshes with hanging nodes.

Now, given an integer £ > 0 and O C R2, we let P;(O) be the space of polynomials on O of degree
up to £, and according to Section 1, we set Py(O) := [Py(0)]? and P;(O) := [P¢(0)]**2. In addition,
given an edge e of T, with barycenter z. and diameter he, we introduce the following set of (¢ + 1)

normalized monomials on e '
Bye) = T —xz\’
o(e) = I o
0<y<tL

which certainly constitutes a basis on Py(e). Similarly, given K € 7, with barycenter x5, we define
the following set of (¢ + 1)(¢ + 2) normalized monomials

By(K) = {(x;;K>a}0<|a|<4’




which is a basis of Py(K). Notice that in the definition of B,(K) above, we have made use of the
multi-index notation, that is, given x := (21, 72)® € R? and a := (a1, ag)?, with non-negative integers

ag, ag, we set X := z{'z5? and |a| := oy + ag. Furthermore, for e and K as indicated, we define

Be(e) == {(¢,0)": qeBue)}U{(0,9)": qeBile)},

and
Bo(K) = {(¢,0)" : q€B(K)} U{(0,9)%: qeBu(K)}.

In addition, for each integer ¢ > 0, we let G/(K) be a basis of (VPEH(K))l N Py(K), which is the
L?(K)-orthogonal of VP, 1(K) in P;(K), and denote its tensorial counterpart as follows:

(k) = {(): acamfu{(y): acqum}.

0

We remark that, alternatively, one could also consider another choices, not necessarily orthogonal, that
have been proposed recently, such as Py (K) = VPj1 ®&x 1Py (K), where, given x := (21, 22)* € R?,
x' denotes the rotated vector (—zz,21)%. Actually, it is not difficult to see that it suffices to choose
any space G(K) such that Py(K) = VPy1 & G(K).

Throughout the paper, we denote by P : L2(K) — Py (K) the L?(K)-orthogonal projection onto
the space Py (K), for any K € Tj, and k > 0. In addition, we will make use of a tensorial version of
the aforementioned projector, which is denoted by 'Pf . The following approximation properties of
these projectors are well-known:

v =P W)lloe < Chilvlsx  and (1€ = P (C)llo.xe < Chicl¢

5, K (2.10)

for all K € Ty, and for all ve H¥(K),¢ € H¥(K) with s € {0,...,k + 1}. Finally, we now denote by
731? and ’PZ, respectively, their global counterparts, that is, given v € L2(Q) and ¢ € L2(€), we let

Pev)|e = PE(v],)  and PR, = PRl VYEKET.

2.2.1 The virtual element space and its approximation properties

Let £ > 0 be an integer. Then, we define the finite dimensional subspaces of X and H, respectively,

as

Xp= {sex: ex VKeT) (2.11)

%

and
H = {TEH: 7|, € HE VKEE}, (2.12)

where, given K € Ty, X,f := Pp(K) and H,f is the space introduced in [5, Section 3.1], given by

HE = {r e H(div; K) NH(rot; K) : 7Tv|c € Pyle) V edgee € 0K,

(2.13)
div(t) € Py(K) and rot(r) € Py_1(K)}.

The degrees of freedom guaranteeing unisolvency for each 7 € HX are defined by (see, e.g., [4], [5])

/Tu~q VvV q€ Bile), VedgeeecdK,

/KT:Vp Vp € Bi(K)\ {(1,0)%,(0,1)%}, (2.14)
/T:p VpeGrK).

K



We now introduce the interpolation operator ITX : H'(K) — H[X, which is defined for each
T € H'(K) as the unique IIX () in HY such that

/(T—HkK(T))V'q =0 V q€ Birle), VedgeeecdK,
[ =@ Ve = 0 Y e B\ (L0 0.1, (2.15)
/K(T—HkK(T)):p — 0 VpeguK).

Concerning the approximation properties of l‘[f , we first recall from [5, eq. 3.19] that for each
T € H¥(K), with s € {1, k4 1}, there holds

Im — T (1)

ok < Chi|Tlsk - (2.16)
Now, from (2.10) and the following conmutative property
div(IIf (1)) = PE(div(T)) V7eHY{(K), (2.17)
we deduce, for each 7 € H'(K) such that div(7) € H*(K), with s € {0,...,k + 1}, that there holds
Idiv(r) - div(ITE()llox < Chic |div(r)]s (2.18)
In addition (cf. [17, Lemma 5.2]), for each T € H!(Q) there holds
v —TE(T)wloe < ChY2 7|1k V edgeec T, (2.19)

where K is any element of 7}, such that e is an edge of K.

2.2.2 The discrete scheme and a priori error estimates

We now recall the discrete formulation proposed in [23, Section 3.3]. Indeed, using the fact that the
degrees of freedom introduced in (2.14) allow us the explicit computation of the orthogonal projection
on P(K) for each 7 € H[ (cf. [5, Section 3.2]), we define the local discrete nonlinear operator
AR (XE x HE) - (XE x HE)Y given by

AR Qs ()] = [A@),s = r(PL(T)] = /K<7>£<<c>>d:s+ /K<7>§<T>>d:r
+ K / PEQ): (PET) + / div(¢) - div(r) (2.20)
K o Ji
+ S5(C=PE(Q), T = PE(T))

for all (r,¢),(s,7) € X& x HE, where S¥ : HX x HX — R is any symmetric and positive bilinear
form verifying (see [3, Section 4.6] or [5, Section 3.3])

alKllfx < S5¢.¢) < aldlixy V¢eHE, (2.21)

with constants ¢y, ¢1 > 0 depending only on C7. More precisely, for the numerical results reported
below in Section 4 we take SX as:

SK(C,T) = > mik(Q)mik(r) V(¢ T) € HE x HY.
Jj=1

7



where nf denote the dimension of H ,f and mj, j € {1,2,... ,nf } collects the degrees of freedom
given by (2.14). Then, according to (2.20), we now introduce the global discrete nonlinear operator
Ay (XPx HPY) — (X x HPY as:

[An(x,Q),(s,7)] == > [AF(r,Q),(s,7)] VY (r,0)(s,7) € Xil x H. (2.22)
KeT;,

Therefore, the mixed virtual element scheme associated with the augmented formulation (2.6) reads:
Find (tp, o) € X x HP such that

[Ah(th, O'h), (Sh,Th)] = [F, (Sh7 Th)] v (Sh, Th) c X]? X H{; . (2.23)
The inconsistency between A and Ayj, is established by the following result.

Lemma 2.1. There exists a constant C' > 0, depending only on x and ¢; (cf. (2.21)), such that

[An(rn, Cp) — Alrn, Cp), (Sn, 7))
< c{lich = PEClog + PR = wllral) valloq } Il sn )l
for all (rp,¢p,), (Sh, Th) € X,’; X H,?
Proof. It is a light modification of [23, Lemma 4.1]. O

The unique solvability and stability of the virtual scheme (2.23) is established now.

Theorem 2.2. Assume that given ¢ € <0, %), the parameter x lies in <0, 2‘;%) Then, there exists

a unique (tp, o) € X ,? x H ,ff solution of (2.23), and there exists a positive constant C, independent
of h, such that

Itnonllxxar < C{lIElos + liglhyor }-
Proof. See [23, Theorem 3.1]. O

Now, we recall that the respective a priori error estimates for (2.6) and the corresponding rate of
convergence was developed in [23, Section 4]. More precisely, we have the following result.

Theorem 2.3. Let (0, 7) € X x H and (o, T5) € XJ' x H} be the unique solutions of the continuous
and discrete schemes (2.6) and (2.23), respetively. Assume that for some s € [1,k + 1] there hold
t‘K, O"K € H*(K), and div(o) € H*(K) for each K € Tj. Then, there exists C' > 0, independent of
h, such that

It —tallx + llo = onlln < Ch* " {Itlosc + lolox + [divio)ox -
KeTy,

Proof. See [23, Theorem 4.2]. O

Next, as usual in VEM discretizations it is neccesary to get error estimates for computable ap-
proximations of the virtual solution. To this end, we construct two approximations from the virtual
solution o, which are computed locally. The first one is obtained as its L?(2)-orthogonal projection
on Pi(K), namely

&hyK = 'PkK(O'h‘K) VKeT,, (2.24)



whereas the second one, which is denoted by 027 5 and belong to Py 1 (K), is computed as the unique
solution of the local problem

(UZ7K7Th)diV;K = / &h,K T+ / div(oy,) - div(Ty) V1 €Prig(K), (2.25)
K K

where (-, -)div:x stands for the usual H(div; K)-inner product induced by norm || - ||giv;x. We remark

here that the two approximations of o}, can be explicitly computed for each K € 7T, using only its

degrees of freedom. For more details see [23, Section 4.3] or [13, Section 5.3].

In what follows, for the approximation &, k introduced in (2.24), we denote by &}, its global
counterpart, that is, &h] = Opx for all K € Tp,. In this way, the following theorems provide the
theoretical rates of convergence for &, a;;’ 5 and the postproccesing variables p, and uy (cf. [23,
Section 4.1]), which are given by

ph = —/Qtr(a'h) and  up = é{?,?(f)—i—div(ah)}. (2.26)

Theorem 2.4. Let (t,0) € X x H and (t;,,0) € XJ' x HI' be the unique solutions of the continuous
and discrete schemes (2.6) and (2.23), respectively. In addition, let &5 and (pp,up) be the discrete
approximations introduced in (2.24) and (2.26), respectively. Assume that for some s € [1, k+ 1] there
hold t‘K, O"K € H*(K), div(o-)!K € H*(K), and u|K € H*(K) for each K € Tj,. Then, there exist
positive constants C; and C5, independent of h, such that

lo=ulog + lp=mloa < Cih* 3 bl + lolox + ldivie)lk},  (227)
KeTy
and
Ju=willoe < Coh® > {Julux + [blox + lolx + |div(o)ox }- (2.28)
KeTy,
Proof. See [23, Theorem 4.3]. O

Theorem 2.5. Assume that the hypotheses of Theorem 2.4 are satisfied. Then, there exists a positive
constant C', independent of A, such that

1/2
{ > Ho—az,Knaiv;K} < Cn' Y {ltlow + [olox + [div(o)lox}.  (229)
KeTy, KeTy,

Proof. See [23, Theorem 4.4]. O

Finally, we recall here that the approximation o7 ;- is introduced to improve the non-satisfactory
order provided by the first approximation &', x with respect to the broken H(div)-norm. This fact
was substantiated numerically in [23, Section 5].

3 A posteriori error analysis

In this section we present details about an a posteriori error analysis for the mixed virtual element
scheme (2.23). For this purpose, we follow the approach from [17], which allows us to establish an
adaptive strategy bearing in mind the two approximations of o, introduced in Section 2.2.2.

We start by introducing some useful notation. Let &, be the set of all edges of T, and £(K') denotes
the set of edges of a given K € Tj,. Then &, = &£,(2) U ER(T), where E,(2) :={e € &,: e CQ} and



En(T):={e€&,: eCT}. Moreover, h, stands for the length of a given edge e. Also, for each edge
e € &, we fix a unit normal vector v, := (v1,v2)t, and let s, := (—v9,11)® be the corresponding fixed
unit tangential vector along e. However, when no confusion arises, we simply write v and s instead of
v, and s, respectively. Now, given ¢ € L?(2) such that C‘K € C(K) for each K € Ty, and e € &,(Q),
we denote by [¢s] the tangential jump of ¢ across e, that is [(s] = (C‘K - C}K,)Lzs, where K and
K’ are the elements of 7;, having e as a common edge. Finally, given scalar, vector and tensor valued
fields v, ¢ := (1, p2)* and 7 := (7;;), respectively, we let

v t t 0112 0111
v curl -
curl(v) = ( a;f ) ) curl(p) = ( ey ) and curl() = ( 387112 gf; )

curl(ipy)* 7 T

In what follows we assume the hypotheses of Theorems 2.1 and 2.2 and let (t,0) € X x H and
(tp,on) € X,? X H,? be the unique solutions of (2.6) and (2.23), respectively. In addition, let &', k-,
o} 5 and uy, be the approximations introduced in Section 2.2.2. Then, we define for each K € 7}, the
local a posteriori error indicators

d
Uy = A%,K + A%,K + A%,K + HUZ,K —N(\th’)thH%,K,
and
O = Alg + hikltn — Vupll s + hicllourl(62) 15 5 + > hellltasllg,
ec&(K)NER(Q)

Z dg
R 2 —_—
" fe {]g unflo.e + H ds ths‘
e€E(K)NER(T)

2 }
)
O,e

*7d . . . *
where O K 18 denoting the deviator tensor of oK and

A = SN(on—onk,on—0nk), A3 i o k= Tnillf s

(3.1)

. 1
Ak = ldivien —oF 1)l x » Mk = SIE=PEO -

We observe that the term Z—f in 9%( requires the trace g to be more regular, in particular, we need
that g € HY(I'). Then, we introduce the global error estimator given by

n = { 3 {\p%( + 9%}}1/2. (3.2)

KeTy
The following theorem constitutes the main result of this section

Theorem 3.1. Let (t,0) € X x H and (ty,0,) € XJ' x H' be the unique solutions of the problem
(2.6) and (2.23), respectively. In addition, let o7 , be the discrete approximation introduced in

d
(2.25). Furthermore, assume that the data g € H*(I') and dﬁ is piecewise polynomial. Then, there
S

exist positives constants Cess and Cre1, independent of h, such that

1/2
o —uplloe + [[(t,0) = (bn, on)l|xxm + { > IIU—GZ,KI?nv;K} < Cran,  (33)
KeTy,

and

1/2
Cetsn < Hu_uhHO,Q"’||(t70')_(th70'h)”X><H+{ > HU—GZ,KH?ﬁv;K} +lo=Ph(a) o0 (34)

KeT,
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The proof of the Theorem 3.1 is separated into the two parts given by the next subsections. More
precisely, we show lower and upper bounds for the error that involves the discrete approximations o7 .,
which were introduced in Section 2.2.2, and the global error estimator defined in (3.2). In Section
3.1 we prove that i satisfy reliability properties, whereas the corresponding efficiency properties are
derived in Section 3.2.

3.1 Reliability

We proceed with the following preliminary estimate.

Lemma 3.1. Let (t,0) € X x H and (t,,0) x X' x H' be the unique solutions of (2.6) and (2.23),
respectively. Then, there exists a positive constant C, such that

1/2 R(T
Cll(t, ) = (b, on) [ xxn < { > M+ Mkt llon - u<|th|>th|%,K}} +sup R (35
g AL
€7n T#0

where

R(T) = —/ch (r—T1p)+ (T —TH)V,8) — ;/Q(f+ div(oyp)) - div(T — 13) (3.6)

for all (s,75) € X! x H} such that |(sp, 7h)||xxz < C|/(s,7)||xxn for some positive constant C
independent of (s, 7).

Proof. Proceeding as in [20, Section 5.2], together with the fact that the nonlinear operator A (cf.
(2.2)), has Gateaux derivative DA(r) at any ¥ € X, it is possible to deduce that the linear operator
M : X x H— (X x H) defined by

[M(s,T),(r,¢)] = DA(F)(r,s—de)—/Qs:Cd—k/r 44 ﬁ/(d /dw(()-div(r)

for all (s, ), (r,{) € X x H, satisfies a global inf-sup condition. More precisely, there exists a constant
C > 0, independent of h, such that

CleOlxxn < sup  2AETEEO]
(s,1)EXXH H(SvT)HXxH
(s,7)#0

for all T € X and for all (r,{) € X x H. Next, since t,t;, € X, the mean value theorem ensure the
existence of Tj, € X, such that

DAFL)(t — tn,s) = [A(t) — A(ty),s] VseX.

(3.7)

Then, applying (3.7) to the error (r,{) := (t — t,, 0 — o)), we get
[A(t’ U) — A(th, o-h)v (Sa T)]

Cll(t,o) = (th,on)[[xxm < sup (3.8)
(s,7)EX X H (s, T)llxxm
(s,7)#0
Furthermore, from (2.6), (2.23), and adding and subtracting suitable terms, we realize that
[A(t,0) = A(th,oh), (s, 7)] = [F,(s,7)] — [A(tn,on), (s, T)]
= [F.(s=sp, 7= 7p)]+ [F, (sn, 7n)] — [A(tn, 00), (s, 7)]
= [F.(s=sp,7—73)] + [An(th, o), (sh, Th)] (3.9)
- [A(th,ah) (s, 7)]
= [F,(s—sp,7—7p)] + [An(th,on) — A(th, o), (Sh: Th)]

- [A(th’ Gh)v ( — Sp, T — Th)}

11



for a given (s,7) € X x H and any (sp,Th) € X/{CZ X Hl?

Now, in what follows we assume that (sp,7,) € X} x HJ' is chosen such that ||(sp, Th)||xxn <
C||(s,T)||xxm for some positive constant C' independent of (s,7). Hence, from Lemma 2.1, the
inequality (2.21), and the expresions in (3.1), we deduce

1/2
(An(tn o)~ Altn o) Gnor] < Of 5 (Mt At loph—utebliact b6 ol
KeTy
(3.10)
with a constant C' > 0, independent of h. On the other hand, from (2.7) and (2.8), adding and
subtracting suitable terms, and then performing some algebraic manipulations, we find that

[F, (s —sp, 7 — 1) — [A(th,0n), (s — Sp, T — T1)]
= [ (@ ueabtn} s (s — ) = nlr 7)) (3.11)
+ /(O'h —op): {(s —sp) — K(T — Th)d} + R(1),
Q

where R(7) is given by (3.6). Then, from (3.8)—(3.11), using the Cauchy-Schwarz inequality, adding
and subtracting locally o';:‘;{, and recalling that ||(sp, 7h)||xxz < CJ|(s,T)||xxw, we conclude the
proof. O

We now aim to bound the supremum on the right-hand side of (3.5). In order to do that, we need
a suitable choice of (sp,Tp) € X,i‘ X H,? To this end, given (s,7) € X x H, we take by simplicity
Sp = ’PZ (s) e X ,? , whereas the choice of 7, requires the use of a Clément-type interpolant and the
Helmholtz decomposition in H.

Then, proceeding as in [17, Section 5], we make use of the interpolation operator I,i‘ HY(Q) — th,
where V! (cf. [3]) is defined for all k > 0 as

Vio= {veH'(Q): €BL(OK) and AveP, ((K) VKEeT,},

V‘@K

with
Bi(0K) := {ve C(OK) : v|.€Pppi(e) VedgeeCIK}.

Next, the following lemma establishes the local approximation properties of Z,.

Lemma 3.2. There exist constants ¢, ca > 0, independent of h, such that for all v.€ H'(Q2) there
hold
V=Tt ox < cthglvihee VK ETh, (3.12)

and
[(v —I,?(v)) Vello,e < czhi/ZHle,we Vee&,, (3.13)

where wg :={K' € T,: KNK' #@}andwe:={Ke€T,: ec&(K)}.
Proof. See [29, Section 4, Proposition 4.2] and [17, Section 5, eq. 24] for more details. O

Now, for each 7 € H we consider its Helmholtz decomposition (see, e.g, [21, Section 4])
T = Vz + curl(¢), (3.14)
where z € H2(Q) and ¢ € H'(Q2), are such that div (Vz) = div (7) in €, and there holds

Izllz0 + llelle < Clirldive (3.15)

12



with C' a positive constant independent of all the foregoing variables. Then, recalling that Z]? :
H'(Q) — th and HZ CHY Q) — H ,? are the respective interpolation operators on th and H ,?, letting
¢ :=Vz € H(Q), ¢, := I} (), and using Lemma 5.1 in [17, Section 5], we set

T = IL(C) + curl (¢,) + ¢l (3.16)

where ¢;, € R is chosen so that 7, € H'. Equivalently, 7, is the Hy(div; )-component of curl(ep},) +
HZL(C ). In addition, it follows from our chosen for (s, T5), by applying of the triangle inequality, the
estimates (2.16), (3.12), and the property (3.15), that there holds ||(sp, 7r)||xxz < C||(s, T)||xxz for
some C > 0 independent of (s, 7).

Now, according to (3.14), (3.16), and the linearity of R (cf. (3.6)), we deduce that the expression
R(7) can be rewritten as

R(T) = R(¢C—M}(C)) + R(curl(p — ¢;,)) + cnRa,

where

R = /ch:]ld — (v, g) + i/ﬂ(f—f—div(ah))-div(]l).

Then, using that 19 = 0, div(I) = 0 and the fact that (Iv,g) = 0 (which is a consequence of the
compatibility condition for the Dirichlet datum g explained in Section 2.1), we obtain
R(T) = R(¢—IIi(Q)) + Rlcurl(e — @) (3.17)
Next, the following lemma yields the required bound for the supremum on the right-hand side of
(3.5).

Lemma 3.3. Assume that g € H'(I'). Then, there exists C' > 0, independent of h, such that

1/2
R(r)| < c{ 3 0%(} [

KeTy

Proof. Tt is follows after to bound the modules of the two expressions on the right-hand side of (3.17).
To bound |R(¢ —II#(¢))|, we use the ideas from Lemma 5.8 in [17, Section 5], together to the identity

div(¢ ~II(¢)) = (I-Pg)(div(r)),

which is consequence of (2.17), and the fact that div(¢{) = div(7) in 2, and where I is denoting
a generic identity operator. In addition, following similar arguments to the proof of Lemma 5.4 in
[20, Section 5] (see also [17, Lemma 5.9]), in join with Lemma 3.2, and the fact that the number of
elements in w, is bounded, the term |R(curl(¢ — ¢3))| is suitably bounded. O

Then, as a consequence of Lemmas 3.1 and 3.3, the triangle inequality, and the lower bound in
(2.21), we conclude that there exists C' > 0, independent of h, such that

1/2
(6, &) — (bns o) s + { S o - az,Ku?ﬁv;K}

KeTh

< ofieor ol + { ¥ (araterntd) O

KeTy
< Cn
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where 7 is the global estimator defined by (3.2). Now, in order to incorporate the error |[u — up||o o,
we recall that from (2.1) and (2.26), we have that

u = l{f%—div(o‘)} and u, = é{?,?(f)—l—div(ah)}, (3.19)

«
whence,
lu—wiloe < {1t~ PiE)loo + lo—onllu}- (3.20)
Finally, from (3.18) and (3.20) we have that there exists Cre1 > 0, independent of h, such that
1/2
fu= il + 16:0) = ol + { 5 1o ol < Cran,
KeTy

which proves the reliability of the estimator 7.

3.2 Efficiency

In this section we prove the efficiency of our a posteriori error estimator n (lower bound in (3.4)). For
this purpose, we derive suitable upper bounds for the terms defining the local error indicators. First,
using the upper bound in (2.21), the estimate (3.19), and adding and subtracting suitable terms, we
get,

My < 4afllo—ofkld i+ A3k +llo - anld k)
Mi < lo-orxldx+lo—onldx +llo - PE@I3 )
(3.21)
My = 2{ldivie - o I3 i+ Idivie = on)l3 .}
AZ’K < 4max{l, a2}{||u — uh”%,}( + ||div(e — cr}*Z’K)H(Q),K + A;K} )

Moreover, procceding as in [20, Section 5.3, eq. 5.26], that is, adding and subtracting o9, using
the second equation in (2.4), the fact that ||¢9]o.x < |[¢llo.x for all ¢ € L?(K), and the Lipschitz-
continuity of the operator A (cf. (2.3)), but restricted to the element K € 7Ty, instead of 2, we deduce
that

~%,d
175 — nllenltalli < 2{llo = o il i + 8 16— tnlld i} - (3:22)

Next, the upper bounds of the terms which depend on the mesh parameters hx and h., will be
derived below. For this purpose, we make use of the results and estimates proved in [17, Section 5.4],
whose proofs use techniques based on bubble functions, extension operators, and discrete trace and
inverse inequalities. More precisely, it was used the following Lemma (see [15, 17, 29] for more details).

Lemma 3.4. Given k > 0 and K € Ty, there exists a positive constant C,,p, independent of hx, such
that )
-1 2 1/2 12 2
Cowllallo e < W dlox < Cowllallox  VaePr(K),
and

Coillallox < lvkdllox +hilvraix < Cowlalox Vg€ Pr(K).
In addition, given e € 9K, there hold

Comllalse < 1924l < Cowllalse V4 €Prle),
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and
PP L@ o + B L(@li < Cowlaloe ¥ aePyle),

where K € w, and w, is as in Lemma 3.2.

d
Lemma 3.5. Assume that o8 is piecewise polynomial. Then, there exist C; > 0,7 = 1,...,4,

independent of A, such that

hlewltn)lg e < Cilt—tulg, VYK €Th,
he[lensl]ly, < Collt—tald.,  Vec&n(@),
hiclth = Vunll§ - < Cs {||u — [ 5 + PRt — th”g,K} VK €T,
reflie—wli+ [ - wsl) b o< c{llawl, il - nli ) veesm,

where w, is as in Lemma 3.2.

Proof. The first two estimates are consequence of [17, Lemma 5.17] through an adaptation of [17,
Lemma 5.16]. The third inequality follows from a slight modification of the proof of Lemma 5.14 in
[17]. Finally, the last estimate follows the same arguments used in the proof of Lemmas 5.15 and 5.18
of [17]. We remark here that all these proofs makes use of Lemma 3.4. O

Consequently, the efficiency of n (lower bound in Lemma 3.1) follows straightforwardly from esti-
mates (3.21)—(3.22), together with Lemma 3.5, after summing up over K € 7;,. We observe here that
this bound shows the efficiency of the estimator  up to data oscillation. This fact can be interpreted
as a quasi-efficiency (see, e.g, [1, 31]).

4 Numerical results

In this section, we present several numerical examples confirming reliability and efficiency of the a
posteriori error estimator 1 derived in Section 3, and showing the behavior of the associated adaptive
algorithm. We recall here that the condition [, tr(7)) = 0 for each 7, € H, ,}J was imposed as usual,
that is, via a real Lagrange multiplier (see [23, Section 5] for more details). In what follows N stands
for the total number of degrees of freedom of (2.23), that is,

2
N := 2(k+1) x {number of edges e € T} + (k + )g7k +3) x {number of elements K € T} + 1.
Also, the individual errors are defined by
e(u) = [[u=—wmlogn, et) = [t—tilloe, e = l[p—pulog,
1/2
2 2 2 2\ 1/2
e@) == ¢ Y llo =t il and  e(u,t,0) = {le(w]*+ [e(t)] + [e(o)?}

KeTy

where u;, and p,, are computed by the postprocessing formulae (2.26), whereas the effectivity index
with respect 1 is given by
u,t
eff(n) := e(wt o) )
n
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Observe that this quantity is not a true efficiency index, however, it gives information on the behavior
of n. Moreover, in this case, some of the local indicators defined in (3.1) can be interpreted as
oscillation terms . At least they must have the same rate of convergence of the global error if the
exact solution is smooth enough (see, e.g. [17, Section 5.4]). In Example 1 it is proved numerically

Then, we define the experimental rates of convergence

L loa(e()/€/()
) = 2T NN

where e and e’ denote the corresponding errors for two consecutive meshes with N and N’ the respec-
tive degrees of freedom of each decomposition. Similarly, we define:

_ log(A;/A%)
() = 2 N

1/2
where A; := { > A2 K} . For the tests that include adaptivity, we use for the local a posteriori
KeT,
error indicator g = m|k, the strategy:

(i) Start with a coarse mesh 7j,.

)
(ii) Solve the discrete problem on the current mesh 7p,.
(iii) Compute local indicators for each K € Tj.

)

(iv) Mark each K’ € Tj, to be refined appyling the rule
7 >
Ny = B Ifgleﬁ% Nk
with 8 € (0,1). Here we use 8 = 0.35.

(v) Define the new mesh as actual mesh 75, and go to step (ii).

Regarding adaptive strategy, for each K € 7j that has been marked for refinement, we subdivide it
using the midpoint of each edge of the boundary of K and connecting these to its barycenter. Observe
that all meshes used for the numerical examples in this section (see Figure 4.1) are composed of convex
elements, therefore, the barycenter of K is an internal point of this. In this way, each new element
generated with this strategy is a quadrilateral. Now, since for meshes with non-convex elements, it is
possible that some barycenter is outside its respective element, we can use the barycenter of Ker(K)
to subdivide K.

In turn, the nonlinear algebraic systems are solved by the Newton method with a tolerance of 1076
and taking as initial iteration the solution of the linear Brinkman problem with g = 1. The numerical
results presented below were obtained using a MATLAB code. For all the numerical tests we use
a =1 and k = 0.4, where the value of x is chosen according to the Theorems 2.2 and 2.3.

4.1 Example 1

First, we consider the unit square Q := (0,1)?, and choose f and g such that the exact solution is
given by
— cos(mxy) sin(mxs) 5 9
u(x) = ) and  p(x) = z]+x5— po
sin(mx1) cos(mxs)
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Figure 4.1: Sample meshes: distorted squares (left), triangular (center) and hexagonal (right).

for all x := (71,72) € Q, where pg € R is such that pr = 0. Moreover, we consider the nonlinear
viscosity p given by
u(s) == 2+(1+s)7Y6  vs>o0. (4.1)

The aim of this test is to verify the asymptotic behavior of the estimator with a smooth solution
and under uniform refinements. To this end, we use three families of uniformly generated meshes:
distorted squares, uniform triangular and hexagonal (see Figure 4.1).

Tables 4.1 to 4.3 show the convergence history of the errors and the estimator on the three sequence
of uniformly refined meshes, indicating that all converge at the optimal rate for polynomial degrees
k =0,1,2. We can observe the robustness of the estimator with respect to the mesh shape. Moreover,
the effectivity of n remains bounded. In addition, we see from Table 4.4-4.6 that each term A; i for
i = 1,...,4, converge with optimal order k 4 1, with exception of A3, which converge with order
k + 2. Also, the robustness of the terms with respect to the mesh shape is verified.

k N e(u,t,0) r(ut,o) n r(n) | eff(n)
741 || 4.9184e+00 —— 5.5400e+00  —— 0.8878
2881 || 2.4631e+00 1.0186 | 2.7848e+00 1.0131 | 0.8845
0 6421 || 1.6443e+00 1.0084 1.8597e4-00 1.0076 | 0.8842
11361 || 1.2342e+00 1.0056 1.3961e4-00  1.0050 | 0.8840
17701 || 9.8742e-01 1.0061 1.1173e4+-00 1.0047 | 0.8837
2381 || 4.2581e-01 —— 4.7037e-01 - 0.9053
9361 || 1.0858e-01 1.9963 1.1968e-01  1.9995 | 0.9072
1] 20941 || 4.8948e-02 1.9790 5.3847e-02  1.9840 | 0.9090
37121 || 2.7384e-02 2.0290 3.0154e-02  2.0256 | 0.9081
57901 || 1.7577e-02 1.9948 1.9348e-02  1.9963 | 0.9084
4721 || 4.7913e-02 —— 4.9194e-02 - 0.9740
18641 || 9.4987e-03 2.3566 9.6137e-03  2.3775 | 0.9880
2| 41761 || 3.0449e-03 2.8209 3.0779e-03  2.8241 | 0.9893
74081 || 1.2901e-03 2.9964 1.3039e-03  2.9968 | 0.9894
115601 || 6.5711e-04 3.0321 6.6436e-04  3.0307 | 0.9891

Table 4.1: Example 1. Convergence history for a uniformly generated sequence of meshes composed
of distorted squares.
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k N e(u,t,0) r(ut, o) n r(n) | eff(n)

801 || 5.0103e+4-00 - 5.6443e+00 —— 0.8877
3137 || 2.5110e+00 1.0120 2.8399e+00 1.0063 | 0.8842
0 7009 || 1.6749e+00 1.0074 1.8961e+00 1.0050 | 0.8834
12417 || 1.2565e+4-00 1.0053 1.4229e+00 1.0039 | 0.8830
19361 || 1.0053e+00 1.0042 1.1387e4+00 1.0033 | 0.8828

2753 || 4.0703e-01 —— 4.7947e-01 —— 0.8489
10881 || 1.0774e-01 1.9342 1.2502e-01  1.9561 | 0.8618
1| 24385 || 4.8734e-02 1.9663 5.6304e-02  1.9772 | 0.8656
43265 || 2.7545e-02 1.9902 3.1787e-02  1.9942 | 0.8666
67521 || 1.7659e-02 1.9976 2.0370e-02  1.9994 | 0.8669

5601 || 4.4640e-02 —— 5.0546e-02 —— 0.8832
22209 || 1.0416e-02 2.1128 1.0857e-02  2.2331 | 0.9594
2| 49825 || 3.3845e-03 2.7825 3.5066e-03  2.7973 | 0.9652

88449 || 1.4448e-03 2.9665 1.4962e-03  2.9681 | 0.9656
138081 || 7.4558e-04 2.9705 7.7186e-04  2.9720 | 0.9660

Table 4.2: Example 1. Convergence history for a uniformly generated sequence of triangular meshes.

k N e(u,t,0) r(ut, o) n r(n) | eff(n)

903 || 5.1548e+-00 —— 5.5410e+00 — 0.9303
3891 || 2.3753e+00 1.0608 2.5969e+00 1.0377 | 0.9147
0 7806 || 1.6636e+00 1.0230 1.8278e+00 1.0089 | 0.9102
13071 || 1.2797e+-00 1.0178 1.4098e+00 1.0074 | 0.9078
19686 || 1.0399e+00 1.0137 1.1474e+00 1.0057 | 0.9063

2723 || 3.7773e-01 —— 4.2442¢-01 —— 0.8810
11669 || 8.4064e-02 2.0651 9.3206e-02  2.0835 | 0.9019
1| 23414 || 4.1853e-02 2.0029 4.6318e-02  2.0083 | 0.9036
39209 || 2.4964e-02 2.0045 2.7602e-02  2.0080 | 0.9044
59054 || 1.6562e-02 2.0038 1.8302e-02  2.0065 | 0.9049

5257 || 5.2896e-02 —— 5.3776e-02 —— 0.9836
22471 || 6.9311e-03 2.7980 6.9875e-03  2.8096 | 0.9919
2| 45091 || 2.5194e-03 2.9062 2.5381e-03  2.9082 | 0.9926

75511 || 1.1781e-03 2.9484 1.1865e-03  2.9496 | 0.9929
113731 || 6.4129e-04 2.9700 6.4576e-04  2.9707 | 0.9931

Table 4.3: Example 1. Convergence history for a uniformly generated sequence of hexagonal meshes.

k N Ay r(Ay) Ag r(Ag) A3 r(As) Ay r(Ayg)
741 || 1.8477e+00 - 7.5024e-01 —— 1.5379e-02 —— 4.9244e+00 -
2881 || 9.3401e-01 1.0048 | 3.7905e-01 1.0056 | 3.8945e-03 2.0229 | 2.4657e+00 1.0188
0 6421 | 6.2345e-01  1.0087 | 2.5285e-01 1.0104 | 1.7304e-03 2.0244 | 1.6465e+00 1.0078
11361 || 4.6799e-01  1.0053 | 1.8981e-01 1.0051 | 9.7493e-04 2.0110 | 1.2359e+400 1.0054
17701 | 3.7456e-01  1.0044 | 1.5192e-01 1.0043 | 6.2437e-04 2.0098 | 9.8875e-01  1.0063
2381 || 1.0284e-01 —— 5.7518e-02 —— 6.9336e-04 —— 4.2232e-01 ——
9361 || 2.7016e-02  1.9529 | 1.4446e-02 2.0185 | 8.7022e-05 3.0319 | 1.0808e-01  1.9910
1| 20941 || 1.2218e-02 1.9710 | 6.4404e-03 2.0066 | 2.5888e-05 3.0115 | 4.8795e-02  1.9753
37121 || 6.9260e-03  1.9831 | 3.6282¢-03 2.0048 | 1.0944e-05 3.0080 | 2.7314e-02  2.0270
57901 || 4.4529e-03  1.9873 | 2.3227e-03 2.0065 | 5.6063e-06 3.0093 | 1.7539e-02  1.9930
4721 || 4.1684e-03 —— 4.1204e-03 —— 5.5974e-05 —— 4.7853e-02 ——
18641 || 6.0907e-04 2.8010 | 5.1934e-04 3.0162 | 3.4255e-06 4.0684 | 9.4926e-03  2.3558
2| 41761 || 1.9152e-04 2.8687 | 1.5552e-04 2.9898 | 6.7610e-07 4.0235 | 3.0429e-03  2.8209
74081 || 8.3109e-05  2.9129 | 6.4689¢-05 3.0606 | 2.0539e-07 4.1571 | 1.2894e-03  2.9959
115601 || 4.2959¢-05  2.9660 | 3.3209¢-05 2.9969 | 8.4115e-08 4.0125 | 6.5675e-04  3.0323

Table 4.4: Example 1. Convergence history of some terms using a uniformly generated sequence of
meshes composed of distorted squares.
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k N Al r(Al) A2 r(Ag) A3 I‘(Ag) A4 r(A4)
801 || 1.8756e+00  —— | 6.6290e-01  —— 1.1960e-02  —— | 4.9732e+00 ——
3137 || 9.4552e-01  1.0035 | 3.3426e-01 1.0031 | 3.0154e-03 2.0186 | 2.4931e4-00 1.0117
0 7009 || 6.3131e-01 1.0049 | 2.2319¢-01 1.0048 | 1.3423e-03 2.0135 | 1.6631e+00 1.0072
12417 || 4.7374e-01  1.0042 | 1.6749e-01 1.0042 | 7.5547e-04 2.0103 | 1.2476e+00 1.0052
19361 || 3.7909e-01  1.0036 | 1.3403e-01 1.0036 | 4.8362e-04 2.0083 | 9.9822¢-01  1.0042
2753 || 1.5275e-01 —— | 5.3977e-02  —— | 6.0926e-04  —— 4.0644e-01 ——
10881 || 3.8424e-02  2.0084 | 1.3587e-02 2.0074 | 7.6697e-05 3.0159 | 1.0766e-01  1.9332
1| 24385 | 1.7101e-02  2.0064 | 6.0479¢-03 2.0061 | 2.2760e-05 3.0110 | 4.8702¢-02  1.9661
43265 || 9.6244e-03  2.0051 | 3.4039e-03 2.0049 | 9.6074e-06 3.0084 | 2.7527e-02  1.9901
67521 || 6.1611e-03  2.0042 | 2.1791e-03  2.0041 | 4.9203e-06 3.0068 | 1.7648e-02 1.9976
5601 || 9.6676e-03 —— | 3.3427e-03  —— | 2.9024e-05 —— 4.4573e-02 ——
22209 || 1.3049¢-03  2.9075 | 4.4608e-04 2.9241 | 1.9316e-06 3.9342 | 1.0411e-02 2.1114
2| 49825 || 3.9533e-04 2.9558 | 1.3486e-04 2.9609 | 3.8905e-07 3.9663 | 3.3828e-03  2.7825
88449 || 1.6788e-04  2.9847 | 5.7233e-05 2.9870 | 1.2382e-07 3.9897 | 1.4440e-03  2.9665
138081 || 8.6179e-05 2.9941 | 2.9370e-05 2.9957 | 5.0834e-08 3.9974 | 7.4520e-04 2.9705

Table 4.5: Example 1. Convergence history of some terms using a uniformly generated sequence of
triangular meshes.

k N A1 I‘(Al) A2 I‘(AQ) Ad I(Ad) A4 I‘(A4)
903 | 1.8103e4-00 —— 7.6139e-01 —— 1.6158e-02 —— 5.0494e+-00 ——
3891 || 8.8261e-01  0.9836 | 3.5881e-01 1.0301 | 3.5023e-03 2.0936 | 2.3539e¢+00 1.0450
7806 || 6.2697e-01  0.9824 | 2.5287e-01 1.0052 | 1.7330e-03 2.0210 | 1.6545e+00 1.0129
13071 | 4.8602e-01  0.9880 | 1.9519e-01 1.0045 | 1.0307e-03 2.0161 | 1.2752e4+00 1.0102
19686 | 3.9676e-01  0.9911 | 1.5892e-01 1.0039 | 6.8250e-04 2.0131 | 1.0374e+00 1.0078
2723 || 1.4070e-01 —— 6.1339e-02 —— 7.7155e-04 - 3.7815e-01 ——
11669 | 3.0868e-02  2.0848 | 1.3240e-02 2.1072 | 7.6419e-05 3.1778 | 8.4359¢-02  2.0619
23414 || 1.5308e-02  2.0143 | 6.5354e-03 2.0276 | 2.6446e-05 3.0475 | 4.2013e-02  2.0020
39209 || 9.1135e-03  2.0117 | 3.8807e-03 2.0219 | 1.2089e-05 3.0367 | 2.5064e-02  2.0038
59054 || 6.0396e-03 2.0091 | 2.5678e-03 2.0166 | 6.5029e-06 3.0280 | 1.6630e-02  2.0033
5257 || 5.8995e-03 —— 3.3259¢-03 —— 3.3573e-05 —— 5.2785e-02 ——
22471 || 6.2194e-04  3.0975 | 3.4240e-04 3.1302 | 1.5341e-06 4.2484 | 6.9226e-03  2.7969
45091 || 2.2035e-04  2.9797 | 1.1957e-04 3.0212 | 3.6877e-07 4.0937 | 2.5165e-03  2.9059
75511 || 1.0208e-04  2.9849 | 5.4821e-05 3.0249 | 1.2775e-07 4.1120 | 1.1768e-03  2.9482
113731 || 5.5393e-05  2.9850 | 2.9538e-05 3.0199 | 5.5315e-08 4.0876 | 6.4060e-04  2.9699

Table 4.6: Example 1.Convergence history of some terms using a uniformly generated sequence of
hexagonal meshes.

4.2 Example 2

We consider again the unit square € := (0,1)2, and choose f and g such that the exact solution is
given by
) (14 z1 —€e™)(1 — cos(z2)) 1 ) 1
u(x) = an p(x) := ——— —po
(1 — e*1)(sin(xe) — 2) 71 +0.1

for all x := (x1,72)® € 2, where py € R is such that fQ p =0 and we use again the same nonlinearity
w from Example 1 (cf. (4.1)). In this example, whereas that u is smooth, the variable p is singular
along the line 1 = —0.1, therefore, we should expect regions of high gradients along the line x; = 0.
For this test, we make use of hexagonal meshes (see Figure 4.5).

First, we show that the adaptive methods decrease faster than those obtained by uniforms. This
fact is better illustrated in Figure 4.2. In addition, the order of convergence of the estimator is shown
in Figure 4.3. Also, the effectivity index remain bounded from above and below, which confirms the
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reliability and efficiency of 1. More precisely, we can observe that the effectivity for n is very near
to 1, which is highly desirable because this determine the good quality of the estimator. Next, the
Figure 4.4 show the orders of convergence of all variables under the refinement. We notice there that
the rate of convergence O(h**1) is attained by all the unknowns, including the postprocessed u and

p-

—+uniform (k = 0)

-+ adaptive (k = 0)

-e-uniform (k = 1)

-o adaptive (k =1)

—a-uniform (k = 2)

-& adaptive (k = 2)
T

108

Figure 4.2: Example 2. Convergence history under uniform and adaptive refinement of the error
e(u,t, o) using hexagonal meshes.

Also, some intermediate meshes obtained with this adaptive strategy are displayed in Figure 4.5.
Notice there that the adapted meshes concentrate the refinements along the line 1 = 0, which means
that the method is able to recognize the regions with high gradients of the solutions.

10! : T T 1.4

=<k =0
k=1
13 k=2
100t
12
1.1
107!
'
G\;W
-2
10 09t
08 r
1078
0.7
107 2 ‘3 ‘4 ‘5 6 06 2 ‘3 ‘4 ‘5 6
10 10 10 10 10 10 10 10 10 10
N N

Figure 4.3: Example 2. Behavior under adaptive refinement (left). Effectivity of the estimator (right).
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Figure 4.4: Example 2. Convergence history of the variables using an adaptive strategy based in the
estimator 7.
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Figure 4.5: Example 2. Approximate pseudostress component o7, ;. Some meshes from the adaptive
refinement sequence obtained with k£ = 1: initial (left), after 3 refinement steps (center), and after 7
refinement steps (right).

4.3 Example 3

We take the L-shaped domain  := (—1,1)?\ (0,1)2, and choose f and g such that the exact solution
is given by

u(x) = curl(\/(ml —0.01)2 + (z2 — 0.01)2) and p(x) = a:z—ill —Ppo

for all x := (71, 22) € Q, where pg € R is such that pr = 0. Moreover, we consider the nonlinear
viscosity p given by

1 1
us) = 5 +50+ )TV Vs >0. (4.2)
Note in this example that u and p are singular near to the origin, and along the line o = —1.1,
respectively. Hence, we should expect regions of high gradients around (0,0), and along the line
x9 = —1. For this test, we use meshes composed of distorted squares (see Figure 4.9).

Firstly, as expected, the error of the adaptive method decrease faster than the obtained by the
uniform one. This fact is illustrated in Figure 4.6. In addition, from Figure 4.7, we can observe
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Figure 4.6: Example 3. Convergence history under uniform and adaptive refinement of the error
e(u,t, o) using the estimator n and meshes composed of distorted squares.
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Figure 4.7: Example 3. Behavior under adaptive refinement (left). Effectivity of the estimator (right).

how the effectivity index remain again bounded from above and below, which confirms again the
reliability and efficiency of the estimator for the associated adaptive algorithm as well. Here we can
see a similar behavior to the observed in the Example 2, in connection with the optimality properties
of the estimator. Also, the robustness with respect to the nonlinearity is established.

On the other hand, Figure 4.8 shows the orders of convergence of all variables under the refine-
ment. We notice that the rate of convergence O(h*t1) is attained by all the unknowns, including the
postprocessed u and p. Finally, some intermediate meshes obtained with this adaptive strategy are
displayed in Figures 4.9. Notice there that the adapted meshes concentrate the refinements around
the origin and the line xo = —1, which means that the method is able to recognize the regions with
high gradients of the solutions.
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Figure 4.8: Example 3. Convergence history of the variables using an adaptive strategy based in the
estimator 7.
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Figure 4.9: Example 3. Approximate velocity component ug ;. (Top) The mesh after eleven adaptive
refinements with £ = 0 (left), k = 1 (center) and k = 2 (right). Approximate velocity component uy j,
(Below) Some meshes from the adaptive refinement sequence obtained with k = 1: after 4 refinement
steps (left), after 8 refinement steps (center), and after 12 refinement steps (right).
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