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Abstract

We propose and analyze an unfitted method for a dual-dual mixed formulation of a class of Stokes
models with variable viscosity depending on the velocity gradient, in which the pseudoestress, the
velocity and its gradient are the main unknowns. On a fluid domain 2 with curved boundary I' we
consider a Dirichlet boundary condition and employ an approach previously applied to the Stokes
equations with constant viscosity, which consists of approximating €2 by a polyhedral computational
subdomain €2, not necessarily fitting €2, where a Galerkin method is applied to compute solution.
Furthermore, to approximate the Dirichlet data on the computational boundary I'y,, we make use of
a transferring technique based on integrating the discrete velocity gradient. Then the associated
Galerkin scheme can be defined by employing Raviart—Thomas of order k& > 0 for the pseudostress,
and discontinuous polynomials of degree k for the velocity and its gradient. For the a priori error
analysis we provide suitable assumptions on the mesh near the boundary I' ensuring that the
associated Galerkin scheme is well-posed and optimally convergent with O(h**1). Next, for the case
when I'j, is taken as a piecewise linear interpolation of I', we develop a reliable and quasi-efficient
residual-based a posteriori error estimator. Numerical experiments verify our analysis and illustrate
the performance of the associated a posteriori error indicator.
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1 Introduction

Although finite element methods are well-known in the numerical treatment of partial differential
equations (PDEs) in regard to a priori error estimates to guarantee convergence, there is evidence
demonstrating a loss of accuracy of these methods when applied to PDEs on domains €2 with curved
boundary I' (see, e.g., [3]). In practice, the real domain € is approximated by a convenient computational
domain Q. Often € does not exactly match the boundary of 2. As a consequence, the discrete space
in which one looks for the finite element solution is no longer a subspace of the continuous space. This
approximation therefore introduces a “variational crime”. Strang [36] was the first who studied this
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fact and established how to estimate the consistency error term introduced by the crime. This term is
typically of low order and dominates the error estimates. An approach to remedy this drawback is to
match or “fit” the mesh to {2 using a suitable local interpolation of the boundary I' [26]. However, the
generation of high-order meshes is non-trivial for the latter case and can be expensive if remeshing is
required, e.g., deforming domain problems. It is then preferable to use unfitted methods which reduce
the computational cost of mesh generation by, for instance, immersing €2 in a background mesh and
setting €25, to be the union of all the elements of the mesh that lie inside 2. However, it is not easy to
construct a higher-order accurate unfitted method, primarily because the boundary data is imposed
“away” from the true boundary.

Let us briefly discuss the literature on unfitted methods. A common approach to construct these
methods consists of using a Nitsche-like strategy [29] to weakly impose the data on the computational
boundary T'y, := 0. In this direction, the cut finite element method (CutFEM) has been successfully
applied to the Poisson and Stokes problems [5, 6], among others. Alternatively, an unfitted method
based on shifting the location of the boundary data was presented by Main and Scovazzi [28]. They
proposed a suitable Taylor expansion of the solution allowing for an accurate approximation of the
boundary data on I',. This approach is closely related to the one developed in [14], and later analyzed
in [13], using hybridizable discontinuous Galerkin (HDG) methods and a transferring (or shifting)
technique proposed for one-dimensional problems [12]. More precisely, if u is an unknown of the PDE
and g is a datum satisfying u = g on I, the method proposes to rewrite v on I', by integrating o := Vu
along a family of segments connecting I' and I'j,. Proceeding as for u and integrating the extrapolation
of the discrete approximation of o, a suitable approximation of g on I'j, is obtained. Then, the problem
is solved in €2}, and its solution is extended by local extrapolations to the region Q\ €. In [13] it has
been shown that for a piecewise C? boundary I', the method keeps high order accuracy if the distance
d(T',T'y,) between I" and T', is of order of h*, where h denotes the meshsize and s > 1. Moreover, mixed
formulations based on this transferring technique have been recently proposed for difussive problems
by [30] and for linear Stokes flow by [31].

In this paper, we consider a higher-order accurate unfitted mixed method for a class of nonlinear
Stokes models arising in quasi-Newtonian fluids with Dirichlet data. On the domain 2;, we combine
the above transferring technique with the dual-dual mixed formulation of these models, where the
pseudoestress, the velocity and its gradient are the main unknowns [22]. Assuming similar hypotheses as
in [30, 31], we show well-posedness and optimal a priori error estimates of the Galerkin scheme through
a fixed point argument and standard results on nonlinear monotone operators. In particular, under the
choice of finite element subspaces given by Raviart—Thomas of order k > 0 for the pseudostress, and
discontinuous polynomials of degree k for the velocity and its gradient, we show an overall convergence
of order of h**1 when d(I',T},) is of order of h*, with s > 1. One of the main differences between our
work and [22] is that we introduce a boundary-value correction in the dual-dual mixed scheme while
[22] presents results on polyhedral domains for which a transferring technique is not required.

The second contribution of this paper is a reliable and quasi-efficient residual-based a posteriori
error estimator for nonlinear Stokes flow. We first show reliability estimates for higher-order accurate
approximations of the dual-dual mixed formulation of our model by using a postprocessed velocity
with enhanced accuracy, and standard arguments (inf-sup conditions on the involved finite element
spaces, Helmholtz decompositions and local approximation properties of Clément and Raviart—Thomas
interpolation operators), provided I'j, is constructed by a piecewise linear interpolation of I' for which
d(T,T},) is of order of h?. A similar approach was previously used in the a posteriori analysis of the
standard pseudostress-velocity formulation of the linear Stokes problem in [21], and later extended to
domains with curved boundaries in [31]. We furthermore prove that our estimator is efficient up to a
fully computable and residual term involving the curved boundary.



The rest of this paper is structured as follows. The governing equations and corresponding dual-dual
mixed formulation are presented in Section 2. In Section 3 we introduce the Galerkin scheme and
derive hypotheses on the curved and computational boundaries providing the well-posedness of the
problem. The corresponding a priori error estimates are discussed in Sections 4. In Section 5 we
derive a reliable and quasi-efficient residual-based a posteriori error estimator. Numerical examples to
validate our theory are reported in Section 6 and conclusions are drawn in Section 7.

2 The continuous problem

2.1 Notation

Let Q2 C R"™ denote a bounded and open region with Lipschitz continuous boundary I' which is not
necessarily polygonal (n = 2) or polyhedral (n = 3), and denote by v the outward unit normal vector
on I'. In what follows we use standard notation for Lebesgue spaces LP(§2) and Sobolev spaces H*((2)
with norm || - ||s. and seminorm |- |, o. In particular, H'/2(T') is the trace space of H'(Q) and H=/2(I")
denotes its dual. By M and M we will denote the corresponding vector and tensor counterparts of the
generic scalar functional space M. When no confusions arises, || - || with no subscripts, will stand for
the natural norm of either an element or an operator in any product functional space, and | - | will
denote the Euclidean norm in R™ or R"*". In turn, given o := (0y;), T := (73;) € R™", we let div T
be the divergence operator div acting along the rows of 7, and write as usual

1

n n
Thi= (150), tr(r):= Zm, o:T:= Z oiTij, and Tdi=1 - ;tr ()L,
i=1 ij=1

where I is the identity matrix in R™*™. For tensor-valued functions we also require the Hilbert space
H(div ; Q) := {r cL2(Q): divre LZ(Q)},

equipped with the norm
) . 5 \1/2
I Nawvso i= (I o + lldiv (o)

Finally, by 0 we will refer to the generic null vector (including the null functional and operator), and
we will denote by C', with or without subscripts, bar, tildes, or hats, generic constants independent of
the discretization parameters, but might depend on the polynomial degree, the shape-regularity of the
triangulation and the domain.

2.2 Governing equations

We are interested in approximating, by a mixed finite element method, the nonlinear Stokes equations
describing a steady quasi-Newtonian Stokes flow occupying the region €2, under the action of external

forces, given by
o=2u(|Vu))Vu—pl in Q, dive=-f in Q, 1)
2.1
divu=0 in , u=g on I,

where the unknowns are the velocity u, the pressure p, and the pseudostress tensor o. Furthermore,
f € L2(Q) is a given volume force, g € H1/2(F) is a prescribed velocity on I', and g : RT — RT
describes a given nonlinear kinematic viscosity.



As suggested by the third equation in (2.1), the compatibility condition fF g - v = 0 will be assumed
throughout this work. Moreover, in order to ensure the uniqueness of solution, we shall consider (2.1)
with p € L3(Q) :={q € L*(Q) : [,q=0}.

It is worth recalling that (2.1) covers a large family of nonlinear viscosity functions (see, e.g.,
[1, 25, 27, 33]). For instance, the Carreau law for viscoplastic flows (see, e.g., [27]) given by u(s) :=
po + p1 (1 + s2)B=2/2 for all s € RY, with pg > 0, g > 0, and 8 > 1; and the Ladyzhenskaya law (or
power Law) for fluids with large stresses [25], which reads ju(s) := uo + 15”2 for all s € R, with
o >0, uy >0, and 5 > 1.

We end this section with the assumptions made in [22] concerning the viscosity in (2.1). For each
r = (r55) € R™" and for all 4,5 € {1,...,d}, we let p;; : R™”™ — R be the mapping given by
pij(r) := p(|r|)ri;. We assume that p is of class €' and that there exist constants 4o, g > 0 such that
for all r := (r;j), s := (s4;) € R"*", there hold

0 o
135 ()] < 7yolr|, ‘arklﬂij(r) <y Vi kle{l,...,n}, (2.2)
and .
> im(r)si-skl > ags|?. (2.3)
arkl J J -

i:jzkzlzl

It is in particular possible to check that the Carreau law satisfies (2.2) and (2.3) for all pg > 0 and for
all g ell,2].

2.3 The dual-dual mixed formulation

In this section we recall the dual-dual mixed formulation of (2.1) which has been studied in [22]. Let
us first observe that the incompressibility condition together with the constitutive equation in (2.1)
are equivalent to the pair of equations given by

1
o=2u(|Vu))Vu—pl in Q, and p+ —tr(o)=0 in €, (2.4)
n

from which p can be eliminated from (2.1) and recovered afterwards by a post-processing technique
that will be specified in Section 4.2. In this way, by introducing the auxiliary unknown t := Vu to
make the nonlinear viscosity easier to handle, we can rewrite (2.1) equivalently as

ol =2u(t)t in Q, dive=-f in Q
(2.5)
t=Vu in Q u=g on TI.

Motivated by (2.4) and by the fact that p € L3(£2), in the sequel we consider the decomposition
H(div; Q) = Hy(div ; ) ® Po(Q)I, where Ho(div; Q) := {7 € H(div;Q) : [,tr(7) =0} and Po()
is the space of constant polynomials defined on ). Furthermore, due to the impressibility condition,

we let L (Q) := {s € L*(Q): tr(s) =0 in Q}. Then, it is not difficult to obtain the following
variational formulation of (2.5): Find (t,o,u) € L2 () x Hy(div; Q) x L%(Q) such that

2/,u(|t|)t :s—/s:ad:0 Vs e L2 (Q), (2.6a)

Q Q

—/t :Td—/ u-divr = —(tv,g)r V1 € Hy(div;Q), (2.6b)
Q Q

4



—/v-diva:/f-v Vv e L3(Q), (2.6¢)
Q Q

whose well-posedness was established in [22, Section 2.2] via the abstract theory for twofold saddle
point formulations (see, e.g., [18, Theorem 1] and [19, Theorem 2.4]).

3 The Galerkin scheme

In this section we introduce and analize the Galerkin approximation of (2.6). For simplicity, however,
we restrict ourselves to the problem in two dimensions. The extension to three dimensions requires
some technicalities that will be discussed in Section 7.

3.1 Preliminary results

In what follows we suppose that I' is piecewise €2 and that  can be approximated by a family
{Qp }n>0 of polygonal subdomains of 2. We allow, in principle, any construction of Q, (not necessarily
fitting the curved boundary I') and write I'y, := 0€,. In addition, the index h will refer to the size of a
given triangulation 7, of Q.

Let us discuss the link between the problem (2.6) and ;. Applying integration by parts in (2.6)
and using suitable test functions, one can recover the original system of equations given by (2.5), and
hence, the solution of (2.6) satisfies in a distributional sense,

O'd:2,u(|t|)t in Qp, dive=-f in Q, t=Vu in Q. (3.1)

Let now g be the trace of u on I'j,. Proceeding as in [13] (see also [14]), we will employ a transferring
technique to provide a more convenient expression for g. Let « € I'j, and & € I" be a point associated
to @, i.e., Z(x). The precise construction of & will be explained in Section 6. We denote by p(x) the
segment (often called transferring path) starting at @ and ending at &, with unit tangent vector m(x)
and length |p(x)|. Then, integrating the equation t = Vu along p(x), we obtain

lo()|
g(x) =g(x) — /0 t(x +em(x))m(x) de, (3.2)

where g(x) := g(&(x)) and g is the boundary condition prescribed on I'. In Section 3.3 we will
comment on the main considerations to construct the transferring paths.

From (3.1) and (3.2) we find that the solution of (2.6) satisfies

2/ u(\t\)t:s—/ s:0l=0 Vs € L2(y,), (3.3a)
Qp, Qn
—/ t :T—/ u-divr = —(tvr,, 81, V1 e H(div;Qp), (3.3b)
Q, Q,
—/ v-diva:/ f-v Vv e L3(Q), (3.3¢)
Q, Q,

and

/Qh tr (o) = — / tr (o), (3.3d)

h



where Qf := () \ Q, and vr, denotes the outward unit normal vector on 2.
Let now o € H(div ; Q) be given by

1

0g:=0 —wsl, with wgs:= _2\9h|
Q5

tr (o) € R. (3.4)

Observe that og € Hy(div ;) if and only if (3.3d) holds, and since od = ¢4 and divey = diva,
equations (3.3a) and (3.3c) remain unchanged when o is replaced by . Moreover, from (3.1) we have
tr (t) = 0 in €2, which implies that t € L2, (£2;,), and th g - vr, = 0. Consequently, the system (3.3)
can be rewritten equivalently as

[A14(t),s] + [Bia(s), 00l =0 Vs € L2 (), (3.5a)
[B1n(t), 7]+ [Bu(r),u] = [GE, 7] V7 € Hy(div;Qp), (3.5b)
[Bu(oo),v] = [Fp, V] Vv e L2(Q), (3.5¢)

where the nonlinear operator Ay, : L (€,) — [LE (Qh)},, and the linear and bounded operators
Bl,h : ]L%r (Qh) — [Ho(div 3 Qh)]/ and Bh : Ho(div ) Qh) — [LQ(Qh)]/, are defined by

[A1p(r),s] = 2/

Qp

p(e))r:s, [Bip(r), 7] = —/ r:7d,

Qp

(3.6)
and [Bp(7),v]:= —/ v-divT,
Qp,
and the linear functionals Fj, € [LQ(Qh)]/ and G! € [H(div; Q)] by
[Fp,v] ::/ f-v and [G},7]:=—(rvr,,8)r,- (3.7)
Qp
Above, [-, -] denotes the duality pairing induced by the corresponding operators and functionals.

We end this section by specifying the boundedness properties of the operators and functionals
appearing in (3.5). Using the Cauchy—Schwarz inequality, it follows that

Bia(x), 7]] < lIrllognlTllaivie, — ¥reLi(Qn), V7 €Ho(div; ), (3:8)
HBh(T),VH < ”THdiv ;QhHVHQQh VT e Ho(diV;Qh), Vv e L2(Qh), (39)
[En V]| < lfloelvioe, Vv eL* (), (3.10)

and by the boundedness of the normal trace operator in H(div ;€,), there holds
Gh. 7| < gl ITllaivie, V7 € Ho(div;Qp).

Finally, we recall from [22, Lemma 2.1] that A, is strongly monotone and Lipschitz continuous,
that is, with the constants ag and 7 given by (2.2) and (2.3), respectively, we have

[A1p(r) — A p(s),r —s] > 209]r — sHth, (3.11)

and
[ALn(r) = Avn(s)]l < 270llr — sflo.0x, (3.12)
for all r,s € L2 (Q).



Figure 3.1: A two-dimensional example of T/, is shown in gray.

3.2 Statement of the Galerkin scheme

In this section we propose a Galerkin approximation of the problem (3.5). We start by introducing
some useful notation and definitions. Hereafter, 7;, stands for a shape-regular triangulation of ; made
of triangles T' of diameter hp, i.e., h := max{hp : T € Ty}. Moreover, given an integer [ > 0 and a
subset S of R?, we let P;(S) (resp. P;(S)) denote the space of polynomials of degree at most [ on S
(resp. of degree equal to [ on S). Then, for each integer £ > 0 and for each T' € T;,, we define the local
Raviart-Thomas space of order k as RT(T) := [P(T)]? @ P(T)x, where @ := (21, 22)" is a generic
vector of R2.

For each T € Ty, we denote by &, the set of all edges of Tj,. Then we write &, = E,(Q,) U Ep(Th),
where &,(Qp) :={e€ & e CQ} and E,(T) :={e € &, : e C T} Given e € &,(I'), we associate an
element T of 7j, having e as an edge. In addition, for every e € &,(T'), we let T, be the region
delimited by e, the transferring paths associated to the vertices of e, and I" (see an illustration in
Figure 3.1). Finally, we let 7, denote the partition of Qf into all sets T,,. Clearly, the latter makes
sense if the paths from the vertices do not intersect each other and do not intersect the interior of the
domain Qp, and if for a vertex € ', Z(x) is uniquely defined (cf. Section 6), which will be assumed
from now on.

We now define the finite element subspaces:

Xl,h<Qh> = {Sh S }L‘gr (Qh) : Sh|T S [Pk<T)]2X2 VT € 771}, (3.13)
My () == {rh € H(div;Qp): c'rplr € RTR(T) VeeR? VT¢ Th}, (3.14)
My, () = {vh cL2(Q): valr € [Pe(D)? VT e 771}. (3.15)

Then, letting M?,h(Qh) := M () NHp(div ; Q4), the Galerkin scheme associated to the problem (3.5)
reads: Find (ts, o0n, up) € Xy p(Q2n) x MY, () x My, () such that

[A1n(th),su] + [Bin(sh), 000 =0 Vsp € Xy u(), (3.16a)
[(Byh +Dp)(tn), Tal + Bu(rh),un] = (G, ma] V7 € MY (), (3.16b)
[Bi(oon), vi] = [Fa, vl Yvi € My(Qp), (3.16¢)

where Ay j,, By, B, and Fj, are defined in (3.6) and (3.7), and

lo()]
[Dp(rp), T Z / (/ ry)(x + em(x))m(x) de) (Thve)(x) dSg, (3.17)

ec&p(Ty)



and
Gu.mali=— ) [ 8@) (Thve) (x) dSe, (3.18)
e€&p(Tp) " °
for all rj, € Xy 4(€2,) and for all 7, € M?7h(9h), where v, := (vr,)le, 8(x) = g(Z(x)), and E}, is the
extrapolation operator defined for each integer £ > 0 and for all p € [[7c7 [Po(T )]? as

p(y) VyeT, VT ¢e€T,
En(p)(y) = . " (3.19)
p’Te (y) Vy € Temt7 Vee€ gh(rh)

Note that (3.16) can be seen in general (with only few exceptions, including the case of a polygonal
domain © = Q) as a perturbation of the standard approximation of the problem (2.6) due to the
presence of the following approximation of g (cf. (3.2)):

1o(@)
& (x) = g(z) — /0 Ep(t) (@ + em(@))m() de (3.20)

for all e € &,(I'y,) and for each x € e. Therefore, the theory for twofold saddle point formulations cannot
be straightforwardly applied here to ensure the well-posedness of (3.16). Nevertheless, this drawback
can be overcome if we use a fixed point approach. More precisely, in what follows we reformulate (3.16)
as a fixed point problem and show that its associated operator results to be a contraction mapping
provided ||Dy]| is sufficiently small.

3.3 Well-posedness
We begin by introducing the aforementioned fixed point operator. In fact, we let
Tn X () = X1 (), ry, = Jn(rs) = th,

where t;, € X ,(€Q4) is the first component of the solution of problem: Find (tp, o9, up) € X 4(Qp) ¥
M%h(ﬂh) x M, (€Qp,), such that

[Al,h(th)7 Sh} + [Bl,h(sh)ya'Qh] =0 Vsp € Xl,h(Qh)a (3.21&)
[B1n(th), 7h] + [Bu(Th), un] =[G — Du(rn), 7h]  V7i € MY, (), (3.21b)
[Br(oon), vi] = [Fn, vi] Vv, € My (), (3.21c)

and realize that proving the unique solvability of problem (3.16) is equivalent to proving the unique
solvability of the fixed point problem: Find t;, € X; 4 (€), such that

Tn(tn) = th. (3.22)

Then, in what follows we apply the classical Banach fixed point theorem to prove existence and
uniqueness of solution of problem (3.22). Before doing that, we must study the well-definiteness of
the operator J,. To that end, we recall the following result taken from [18, Theorem 3] (see also [19,
Theorem 2.2] or [20, Theorem 3.1]).

Theorem 3.1. Let X1, My and M be Hilbert spaces, and let X1, Mj, and M’ be their respective dual
spaces. Let Ay : X1 — X{ be a nonlinear operator, and B : My — M' and By : X1 — M/ be linear
and bounded operators. In turn, let Xy, My and My, be finite dimensional subspaces of X1, My,



and M, respectively. In addition, let Ml,h = {Th € My : [B(Thn),vi] =0 Vv, € M}, define
Vip = {sn € X1 : [Bi(sp),Th] =0 VT4 € Ml’h}, and let Il p, : X1, — V{, be the canonical
imbedding. Finally, let Ay p =17 A1 : X1 — X, where ip : X1 — X is the canonical injection with
adjoint iy : X| — X1, and assume that 7

(i) The nonlinear operator Ay : X1 — Xih is Lipschitz—continuous with a Lipschitz constant
5 >0, and for any t), € X1, the nonlinear operator ITy Ay p(+ + ty) : Vip — V1’7h 1s strongly
monotone with a monotonicity constant o > 0 independent of th,.

(it) There exists B; > 0 such that

B(Ty), vy
sup M > 6Z||Vh||M VV}L (S Mh.
ThEM1 p ”VhHXl
’Th?éo
(111) There exists B}, > 0 such that
Bi(sn), Th ~
sup M > ﬁihHThHMl VTy € Myp.
ShGXI,h ”ShHX1

S}ﬁéo

Then, for each (H,G,F) € X{ x M{ x M’ there exists a unique (tp,op,up) € X1 X Myp x My,
satisfying

[Al (th),Sh] + [Bl (Sh), O'h] = [H, Sh] Vs € leh, (3.23&)
[Bi(tn), Ta] + [B(Th),up] = [G,7h] Y7 € My, (3.23b)
[B(O’h),vh] = [F, Vh] Vv, € My, (3.23C)

Moreover, there exists Cp, > 0, depending only on o}, By, v, b7, and |B1]|, such that
I tns s wn)ll < Co (11 xy ol + 1 F I |+ 1GTas o+ A1 (O)]]). (3.24)
Proof. See [18, Theorem 3], [19, Theorem 2.2] or [20, Theorem 3.1]. O

According to the definition of the fixed point operator, it becomes clear that to prove the well-
definitenes of J}, it suffices to prove the well-posedness of problem (3.21) by means of Theorem 3.1. We
begin by noticing that the strong monotonicity and Lipschitz continuity of the nonlinear operator Ay j
also hold at the discrete level (see [22, Secton 2.4]). These imply the first hypothesis of Theorem 3.1
with monotonicity constant aj and Lipschitz constant «; independent of h, because they actually
coincide with those provided by (3.11) and (3.12), respectively. Furthermore, the boundedness of the
linear operators By ; and By, as well of the functional Fj,, are inherited from the continuous case
with the same boundedness constants as in (3.8), (3.9) and (3.10), respectively. Next, to obtain the
boundedness of the functional Gj, — Dp(ry,) we proceed exactly as in [31, Lemma 3.1] and provide
first an estimate for the linear operator D;,. To that end, we need to introduce further notations and
definitions. Given e € &,(T'), we denote by h the distance between the vertex of T, opposite to e,

and the plane determined by e, and set H, := maxgc. |p(x)| and 7. := H./ht. Given an integer £ > 0,
we also set
E e
Ce,p =12 sup I1En ()l and Cg,:=  sup M, (3.25)
reporey2<z  lrllore pefpyarey2 IPll-1/2,07
r#0 p#0



where [P,(97°¢)]? := [Tecore [P¢(€)]? and

()| 1/2
IIwlf, := (//0 (w(z 4+ em(z))|* de d3w> Vw e L*(T5,).

We recall from [30] that the constant C¢,, is independent of the meshsize h, but depend on the
shape-regularity constant and the polynomial degree, and similarly for C¢, (see, e.g., [15, Lemma 3.2]).
In this way, applying the Cauchy-Schwarz inequality and using the fact that h: < hge, we obtain

after some algebraic manipulations,

)

Da(rn), 7hll < max {reCeyCe} Irnlloey, IThllaiv,e,,  Yrn € L (), T4 € Ho(div; Qp),

ecEp(Ty)
(3.26)
which implies

D, | < Ne e RY 3.27
[ h!\_eergf(tgh){r :Cey} (3.27)

Above we do not know, a priori, how r. varies with h. To control this quantity, we assume that

R:= max r.<C, (3.28)
e€&p(I'n)

where C' > 0 is independent of h. At the end of this section we will see that (3.28) makes sense.

Now, to bound G}, we assume that the mapping & : I', — T" (cf. Section 3.1) is continuous (this will
be ensured by construction in Section 6) and apply the boundedness of the normal trace operator in
H(div;Qp), to immediately find

[Gh, Tall < l1gllij2,0, IThlldivie, YV 7r € H(div;Qp), (3.29)

which implies
Gl < lIgll1/2.r,- (3.30)
From (3.26) and (3.29) it readily follows that the functional G — Dy(rp) is continuous.
Finally, it is well-known that the following inf-sup conditions hold (see [22, Section 2.4]):

By(7Th),v
sup [Bu(Tn), Vil Bllvilloa,  Vva € Mu(Q), (3.31)
ThEMY 1, () HTthiv;Qh
Th7é0
e Bua(sn). 7]
Sh), Th
sup T 2 Billtrllaivien V7 € Va(ln), (3:32)
Shexl,h(gh) HShHO:Qh
Shio

where (3, 81 > 0 depend on ||, and

V() == {Th eMY () : [Ba(rn),vi] =0 Vv, € Mh(Qh)}
(3.33)
- {‘Th eMY,(Q): divr, =0 in Qh}.

From the above discussion, the well-posedness of problem (3.21), or equivalently the well-definiteness
of J, is a straightforward consequence of Theorem 3.1.

Now we turn to prove the Lipschitz continuity of J.
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Theorem 3.2. There holds

* 70 * *
[Tn(xn) = Tnlrr)llog, < MlthH len = rillog,  Vra,rh € L (). (3.34)
Proof. Let rp, v}, ty,t) € Xy 4(24) be such that Jj,(ry,) = t, and J,(r}) = tj. By definition of J,
it follows that there exist oy, 0, € M?h(ﬂh) and uy,u; € Mp(€Qy) such that (ty,o04,u;) and
(t7, o u; ) satisfy the problem (3.21), where on the right-hand side the operator Dy, is evaluated at
r, and r}, respectively. We can therefore write

[A1n(tn) — Ap(th), sp] + [Bin(sn), oo — 054 =0, (3.35a)
Bin(th —t), Th] + [Br(Th), up — up] = [Dy(r}, —rp), 7h, (3.35b)
[Br(oon —o54), vi] =0, (3.35¢)

for all (Sh, ’Th,Vh) S Xl,h(ﬂh) X M%h(Qh) X Mh(Qh).

From (3.35c) we have (oo — o0f ;) € Vi(Qn) (cf. (3.33)). Then, using the inf-sup condition in
(3.32), equation (3.35a) and the Lipschitz continuity of A;j (cf. (3.12)), we obtain

Bia(sn),o0n — 05,

Billoon — oo pllaivia, < sup

Shexl,h(Qh) HShHOth
Sh7£0
. sup HALh(th) — ALh(tZ),ShH (336)
Shexl,h(Qh) ||Sh”0aﬂh
Sh750

< 290[[tn — thllo.0,-

On the other hand, using the strong monotonocity of Ap; (cf. (3.11)), system (3.35) and the
boundedness of Dy, there holds

200ty — t5 5.0, < [A1n(tn) — Apa(th), th — 4] = [Dp(ry — 1), 004 — 05 4]
< IDnllllrr = rillo.o loon — a6 plldivia,-

Combined with (3.36), this yields

| Tn(rn) — Tn(x)llo, = Itn — t7]

0,0, <

Yo *
Dyl |lrn — 7, ]0,0
2D 1~ xillos.

which completes the proof. O

It is quite clear from Theorem 3.2 and estimate (3.27) that provided

0
max 17Ce;Co,t <1, 3.37
(a051> 6€5h(¥h) { ! q} ( )

Jrn, becomes a contraction mapping.

We are now in a position of stating the well-posedness of the problem (3.16).

11



Theorem 3.3. Assume that

—_

Cup eegﬁﬁ) {reC&Ce,} < 2 (3.38)
with
0 0
Cyp := max < 1, . 3.39
P aB { apB } (3.39)

Then, there exists a unique (tp, oo, up) € X1 a(Qn) x MY, (Qp,) x My () satisfying (3.16). Moreover,
there exists C' > 0, independent of h, such that

+ lloonlaiv e, + unloo, < C(Ilghy2r, ). (3.40)
Proof. Since assumption (3.38) implies (3.37), the unique solvability of the problem (3.16) follows from
Theorem 3.2 and the Banach’s fixed point theorem.

All that remains is to prove (3.40). To that end, we let [V, (€24)]" be the orthogonal complement
of the space V,(€,) given by (3.33). It follows that there exist 65 € V,(€,) and O'(J):h € [Vh(Qh)}L
such that og) = oo + a’&h. Then, considering the monotonicity and Lipschitz constants in (3.11)

and (3.12), respectively, and the inf-sup conditions given by (3.31) and (3.32), we can proceed as in
the proof of [20, Theorem 3.1] to obtain

[unllo, < = HGh—(Blh-i-Dh)(th)H (3.41)

1 n -
Itallog, < B (Il llaiv o, + 10, aiv 2, + |1 AL4(0)]) (3.42)

1
|50l o, < 0 (|Gh—Dh<th>n+ 0(|oo%h||div;ah+HA1,h<o>||)>, (3.43)

1
and

Il < 5l (3.44)

Next, combining (3.43) and (3.44), using the boundedness of Dy, noting that A; ;(0) becomes the
null operator, and finally using the estimate (3.42), we find

270
aoff

This, together with estimate (3.27) and assumption (3.38), gives

1
10 llav 0, < G+ 5 Dl v 0, + 5 (1 DAl IFa )
20008

- 42 1 ( 22 )
oonlldivi, < —05 Grl|l+= 1+ Fl. 3.45
1o0.nlaiv 0, < %H I+ 3 23 IFnl (3.45)

Therefore, from (3.10), (3.30), (3.44) and (3.45), and by the triangle inequality, we get

! h (M 1 / h 6 OB] h

Moreover, from (3.27), (3.41), (3.42), (3.44) and (3.45), it is immediate to see that

27 1 <
tulloo, < —5llg 1+ fllo.0,,
[tnllo.0, ” %II l1/2,0,, + aod 051 [1£1l0,52,

12



and

1 272 1 _ 1 72 1
<-11 1 — |1+ = 1 f
ol < 5 (1+ 2% (14 55— ) ) lglan, + 5 (14 2% ) (1+ 36 ) el
where Cy,, is defined in (3.39). This completes the proof. O

We end this section by noting that the closeness between I';, and I' is critical in verifying the
assumptions (3.28) and (3.38) providing the above results. Therefore, we consider two situations where
we think that our method can be applied. The first is the scenario where I'j, is constructed through
a picewise linear interpolation of I'. In this case d(I',T;) = O(h?), R = O(h) and (3.28) and (3.38)
are clearly satisfied for h small enough. Alternatively, 2 can be immersed in a background mesh in
order to set €, as the union of all elements inside . Now R is of order 1 and (3.28) holds, but we fail
to ensure (3.38) since d(I',T';,) = O(h) only. Nevertheless, as we will see in Section 6, our numerical
results suggest that (3.38) can be relaxed to fit also the latter case.

4 A priori error analysis

We now derive the a priori error estimates for the Galerkin scheme (3.16). To this end, we proceed as
in [20] and employ a suitable Strang-type estimate for twofold saddle point formulations. Furthermore,
by a postprocessing procedure, we provide the corresponding estimates for the pseudostress o and the
pressure p.

We will assume throughout the rest of this section that (3.28) and (3.38) hold true without stating
them in the results.

4.1 Estimates on (),

To alleviate the notation, hereafter we denote by to and Eo,h the solutions of the problems (3.5) and
(3.16), respectively. In addition, let us consider the spaces

Xo(Q) =L () x Ho(div; Q) x L2(Qy),

and
Xo,n () := Xy () x MY 1, (1) x Mp(Q),

and let Py, : Xo(Q) — [Xo(21,)]" be the nonlinear operator obtained after adding the three equations
on the left-hand side of the problem (3.5), that is,

[Px(r), 8] := [Apn(r),s] + [Bia(s), p] + [Bra(r), 7] + [Bu(T), w] + [Br(p), v] (4.1)

for all ¥ := (r,p,w),s := (s, 7,v) € X((2;,). Then we can rewrite the problems (3.5) and (3.16)
equivalently as

[Pa(to).§ = [F},8] V&= (s,7,v) € Xo(), (42)

and .
Py(E05),80] = (G2 7] V&) = (s, Th, Vi) € Xon(S)- (4.3)

where -
[F3,8) =[G, 7] + [F, v], (4.4)
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and B
(G)*", 7] == [Gp, — Dy (tn), 7] + [Fp, va]. (4.5)

We now turn our attention to the Strang—type estimate for our Galerkin scheme (3.16), or equivalently
for the problem (4.3). Our general strategy consists of mimicking the proofs of the results in [20].

We start by recalling the following lemma.

Lemma 4.1. Let Xy be a Hilbert space and let X{ be its dual. Let A1 : X1 — X{ be a nonlinear
operator. Assume that Ay : X1 — X/ is Lipschitz continuous with constant v* > 0 and strongly
monotone with constant o > 0. Suppose further that Ay : X1 — X| has a hemi-continuous first
order Gdteauz derivative DAy : X1 — L(X1,X]), that is, for any s,r € X1, the mapping R > & —
DA (s +er)(r,:) € X} is continuous. Then, for any q € X1, DAi(q) is a bounded and X-elliptic
form, with boundedness and ellipticity constants given by v* and o*, respectively.

Proof. See [20, Lemma 3.1]. O

Recall that in Section 2.2 we have assumed that p is of class €', In this case, it is not difficult
to see that Ay, (cf. (3.6)) verifies the hypotheses of Lemma 4.1, and hence, DA ;(q) is a uniformly
bounded and uniformly elliptic bilinear form on L2, (€,) x L2 (Q) for all q € L2, (€2},). Moreover, due
to the linearity of the operators By, and By defining P;, we immediately conclude, after replacing
[Aqn(t),s] in (4.1) by DA n(q)(t,s), that for any § := (q,7,Vv) € Xo(Q,), the first order Gateaux
derivative of Py, is given by

DP(q)(Th, 8r) := DAL n(Q)(rh, ) + [Bia(sa), pp] + [Bin(rn), 4]
+ Br(Th), wa] + [Bu(py), Vil

for all ¥ := (rp, py, W), Sh = (S, Th, Vi) € Xon(24).

Next, due to the inf-sup conditions for By, and By, provided by (3.31) and (3.32), respectively, and
by the already mentioned properties of DA ;(q), it follows that the hypotheses of the linear version
of Theorem 3.1 (see [20, Theorem 3.2] for details) are satisfied by the problem obtained after replacing
[P1,(€0.),8n] in (4.3) by DP.(§)(to4,8r). Therefore, the corresponding continuous dependence result
implies that the following global inf-sup condition holds:

. DP(q)(Fh, Sk
Cyiobl|Trllxo@n) < sup DP3(Q)(Fn, 5n)

§h€X0’h(Qh) ”thXO(Qh)
3,70

V1 € Xon(Q), (4.6)

with Cyip > 0 independent of h.

We have then the following intermediate result.

Lemma 4.2. There exists a constant Cs > 0, independent of h, such that

[to — tonllxo(n)

c . (4.7)
< Cg | T + inf to— T + inf t— E;(r ,
# e o [0~ Flxoa) fhewh)eeghzm It — B (xn)ll,
where . -
. ]Fto’ a1 Q';to,h7 =

T :=  sup [ Sﬁ] G, 5l (4.8)

§h€X0,h(Qh) ||Sh||Xo(Qh)
§}L7é0
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Proof. Note that if we prove the existence of a positive constant C, independent of h, such that for all
Fh € XO,h(Qh)7

180,n — Trllxotn) < C | TG + 80 — Fallxon) + " inf > it = Enalle | (4.9)

then one could simply use the triangle inequality to obtain (4.7). Therefore, in the sequel we focus on
proving (4.9) and proceed as in [20, Theorem 3.3] (see also [8, Lemma 5.1]).

We begin by noting that the hemi-continuity of DA, j yields the same property for DIP;,. Then,
given T := (v, py, Wr), Sh := (Sn, Th, Vi) € Xo,,(Q4), there exists g9 € (0,1), satisfying

1
Ph (o), 8] — [Pa(Fn)s 4] = /0 d%([]Ph(gfo,h+(1_g)fh),§h]) de )

= ’DIPh(E()EO’h + (1 — EQ)F}J(E@ﬁ — I_:h7 gh)

Applying now the global inf-sup condition in (4.6) to ||E0,h — Thllxo (), taking q := 601_3’07}1 + (1 —eg)Th,
and using (4.10), we find

[Pr(to,n), 8] — [Pr(Fn), Sl .

CotollFon — Tallxo(@,) < sup = (4.11)
§h€XO,h(Qh) ||Sh||X0(Qh)
§h7éo
Furthermore, by (4.2) and (4.3), adding and subtracting convenient terms, it follows that
g = =2 = E — t — £ — T —
[Pr(ton),Sh] — [Pr(Fn),8h] = [G",sh] — [F0, 8] + [0, s7,] — [Gy", s7).
Combined with (4.11) this yields
nal L (o ko
[to — Tallx,(ap) < o (TO + T3 ), (4.12)
glob

where '[[‘go is defined in (4.8) and

Ty SO 5
gheXO,h(Qh) HShHXO(Qh)
5,40

All that remains is to estimate T '170. The approach of [30, Section 2.4] is useful for this purpose. Let ¢
be defined for each @ € e and for any rj, € Xy 5(£,) (cf. (3.13)) as

o ()|
((x) = / (t — En(r)) (z + em(z))m(z) de,
0
and note, by definition of the functionals ]F';;0 and Ggh (cf. (4.4) and (4.5), respectively), that

5] = (€3] = = [ ¢(@) - (ruve, ) (@) S
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Then, applying the Cauchy—Schwarz inequality, and using the constant Cg, of (3.25), we have

N —1 2
E%, 5] - (€8] < S CohrPICloelmhllaiv e,
eeé’h(l“h)

where T denotes an element of 7;, having e as an edge. To estimate ||{]|o above, we can apply the
Cauchy-Schwarz inequality and use the fact that h: < hre. This yields

2 2
€113 < Hellt — En(ra)lle < rehrellt — En(ra)llz,

providing
T < 3" () 205t — En(ra)ll, (4.13)
e€&r(Th)
The result (4.9) follows by combining (4.12) and (4.13). O

Having proved Lemma 4.2, it is clear that in order to derive the Strang-type estimate of our Galerkin

scheme (3.16), we only need to bound ’JTBB. The main result of this section is the following.

Theorem 4.3. Assume that

1
C cel< = 4.14
S eergi’%{h {Te ext eq} = 2? ( )

where Cg is the constant appearing in (4.7). Then, there exists C' > 0, independent of h, such that

It0 — to,nllxo@n) < C Jnf )HEO_FhHXo(Qh)'f' inf : > lit=En@ll. |- (4.15)

FreXo n (2 rp€X1n(Qn ccEny)

Proof. First, applying similar arguments as in the proof of (4.13), it is immediate to see that

TR < Y (1) 2CE It — En(t)ll.-
e€ER(Th)

Let ry, € X; ,(Q). Adding and subtracting Ey,(rp), using the constant C,, (cf. (3.25)) to bound the
norm ||-|,, and assumption (4.14), there holds

T < Y (r)' 205l — En(tn)l,
eegh(l“h)

< X 0DVl — Ball+ 5 litn = il
ec&h(Ty)

from which, adding and subtracting tg, we have

1
Tf < > ) PC It - Br(xn)ll, + 54 <||t = thllog, + It — rh||0,ﬂh)- (4.16)
2Cg
eeé‘h(I‘h)
The proof ends by combining (4.16) and (4.7), and observing that rj is arbitrary. O
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4.2 Estimates by postprocessing

Besides the variables approximated by the Galerkin scheme (3.16), with our approach we can also
approximate the pressure p and the pseudostress o. To that end, we proceed as in [31] and present here
postprocessing formulae according to definition (3.4) and the second equation of (2.4). More precisely,
given (tp,o0n,up) € X15(Qn) x MY, (Q4) x Mp,(Q) the unique solution of (3.16), we propose to
approximate o and p by

O} = 00h + Wo,l, (4.17)
and 1

P = —5tr (o), (4.18)

where

1 1
Wgy 1= ——— tr ogp— | =— tr (o . 4.19
7o Jy ( o <2K2 o (10*’> ) 19

Above we use the extrapolation operator (cf. (3.19)) whenever an evaluation of o on §f, is required.
It is not difficult to check that the following identities hold:

— 2| |we, = / tr(op) and 2|Qp|we, = / tr (op). (4.20)
Q¢ Qp
We furthermore note that the normal component of o, is in general discontinuous across the transferring
paths from the vertices of I'y, to their corresponding points in I". Therefore, for the subsequent analysis
we consider that o, on €17 belongs in the broken Sobolev space

H(div; 7)== ] H(div;T5,), (4.21)
e€&n(Tn)
equipped with the norm
1/2
17l aiv;7e = Z 171 & 57, VT e H(div; 7).

e€&n(Ty)

The following result will be of paramount importance to derive the error estimation of our postpro-
cessing technique.

Lemma 4.4. Suppose that there exists an integer £ > 0 such that t € HY(Q) and o € HFY(Q), with
dive € H™Y(Q). Then, there exist positive constants Cy and Ca, independent of h, such that for any
ry € Xy () and for any ¢, € My (),

It = Bata)logg < Cr (16 = rallog, + A [tllesno) (4.22)
and
lo = EnC)llaivr < Co (lo = Cullaivay, + 1 ol + h 4 divolleie) . (4.23)

Furthermore, if d(T',T'y) = O(h®), with s > 1, then there exists a constant Cs > 0, independent of h,
such that

o1, < Cs (Bl = Cullogy, + 1 2llolan0) (4.24)

ext

Y Tlllo — En(Ch)

e€&r(Th)
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Proof. We refer to [30, Lemma 3.5] for the proofs of (4.22) and (4.23).

On the other hand, it is not difficult to see that the proof of (4.24) is similar to that of (4.22), except
that now higher order terms appear from the fact that |T<,| = O(h*™!) when d(T',T},) = O(h®). O

Before proceeding any further, let us specify the family of transferring paths {p(x)}zer, connecting
'y and T, Given e € &E,(T'),), we let {p;, Py} be the set of all vertices of e. To each of them, we assign a
unique point in the boundary I', denoted by p; and p,, respectively. In Section 6 we will guaranty that
D; (i = 1,2) can be obtained in such a way that p(p;) satisfies the assumptions made in Section 3.2. Let
mPi .= p, —p,. We then set m; := m?i /|[mP| it mP # 0 and mP: := v, otherwise. Given e € &,(T}),
the transferring path p(x) is determined as a convex combination of p(p;) and p(p,). More precisely,
for any 0 € [0, 1], we fix a point () := p; + 0(py, — p;) on e, and let m(0) := mP1 + §(mP2 — mP2)
be the tangent vector to the transferring path associated to x(6). Finally, by setting ¢(0) := |m(0)| if
m(0) # 0 and ¢(6) = 1, otherwise, we let m(6) := m(6)/c(6).

Then we recall from [30, Lemma 3.4] the following useful result.

Lemma 4.5. Let r € L2(T¢

©.) and consider the following conditions:

(’L) mP1 . mP2 > 0;
(i) there exists a constant 0., independent of h, such that m(0) -ve > 0, > 0 for all 0 € [0,1]; and

(iii) mPr - (mP2)" > 0, where (mP2)" is the image of mP2 under a 7/2 counterclockwise rotation
about the origin.

If (1) holds, then there exists C§ > 0, independent of h, such that ||r|o1e

e < CYllr|l,. Moreover, if (i)
and (i) are satisfied, then ||r||, < C§||r where C§ > 0 is also independent of h.

e
0,TZ,»

We are now in a position to present the error estimate of our postprocessing technique.

Lemma 4.6. Assume that the hypotheses of Lemma 4.4 hold. Suppose further that

1
max {75l (re) *CuCE | < 510012, (4.25)
e€€n(Th) 2
Then, there exists a constant C > 0, independent of h, such

lp = prlloo + lo = onllaiv;e, + lo — onllaiv;7e

(4.26)

<C_ inf |to—Talxoq,) + ChT! <||t||e+1,9 +llolley1,0 + [|div 0'||e+1,9>-
rheXo, 1 ()

Proof. Adding and subtracting convenient terms, using the constant C¢,
estimate (4.23), it follows that

, of (3.25) and applying the
lo—anllaiv iz < Ci (Il = Cullaivia, + 7 = onllaivi, + 5 lolesro +h T diveea) (4.27)
for all ¢, € M ,(Q). Furthermore, by (3.4), (4.17) and (4.20),

lo — anllog, < oo —aonllog, + 2% |lwe — we,|

1 /Q}Cltr (U—Eh(dh)>‘

217210, 12
1 e

S HO'() - 0'07}1“079}1 + W Z ’Text‘ HU - O'hH()VTeffmt-
P cegn(mn)

= lloo —oonlloq, +
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Then, using the identity div (o — o}) = div (69 — 00,), we find

1
lo = onllaivie, < lloo = oonllaivie, + AL S T8l lle = anlloe,,- (4.28)
R cegn(tn)

Similar to the steps in the proof of (4.23) (see [30, Lemma 3.5]) we can apply Lemma 4.5 and use the

extrapolation constant C¢,, of (3.25) to obtain

< |lo — En(Cp)lloze,, + (re) /2 CC511Ch — anllore-

ext

o — onllo,Te

ext

Multiplying this by |T,,|, summing over all edges in &, (I'y), applying the estimate (4.24), adding and
subtracting o, and finally using (4.25), we have

Y |Tulllo —on

o7z,
e€&x(Th) (4.29)
< o 2ol + (o4 101 ) o = Cullos, + 51902l = aullo.
where s > 1. Substituting (4.29) into (4.28) yields
lo = ahllav i, < Ca (oo = sonlaiv i, + o = Cullaivi, +hZlollera) . (430

Let now (g, := ¢ — we, I, where we, € R is chosen such that [, tr(¢,) = 0. Then, by the same
computations as before,

1
o — Chllaivia, < lloo —Conlldivia, + 172 Z Teutl lo — En(Cp)llo,re,,
h e€&h(Ty)

1 .
< lloo = Conllaivia, + AL Csh ™ Plollpro+ Y [Tl (re) 2 CeuCille — Cullore | »
eGSh(I‘h)

which, thanks to assumption (4.25), implies that

O — Ghrlldiv;Q, = L4\ 1|00 — Go,rlldiv;Qy, Ol+1.9)- .
o= Cull < Cu(l Co,nll + R o (4.31)

Combining (4.27), (4.30) and (4.31), applying (4.15) with ¥}, := (v, (g 4, Wa) € Xo,1(22), and noting,
by the second equation of (2.4) and by the definition of p (cf. (4.18)), that p — pp, = —%tr (o0 —op),
we readily obtain

Ip = prlloe + o — onllaivie, + llo — onllaiv e

< (5 inf : 180 — Fallxco(@y) + Csh™ <||0Hz+1,9 + [|div UHHLQ)

£ eXo,n(Q (4.32)

+Cs  inf e = £ (xn)
rhexl,h(m)eeg(:ﬂ) | ‘

To bound the last term on the right-hand side of (4.32), we may apply the equivalence of our norms
over T¢,, and the estimate given by (4.22). This yields (4.26). O

ext
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4.3 Further estimates on ()} and rates of convergence

We are now interested in approximating t and u on €27. For simplicity of notation, these approximations
will be also denoted by t; and uy,.

First, we set tj, on 2 to be Ej(ty) in the sense given by (3.19). We then have the following result.

Lemma 4.7. Suppose that there exists an integer £ > 0 such that t € H1(Q). Then, there exists
C > 0, independent of h, such that

t —thlloge <C | inf [to—F Rt : 4.33
e~ tulosy <€ (, _int 1o~ lxygon + 1 el (4.33)
Proof. With minor modifications the proof follows from [30, Lemma 3.6]. t

Let us now specify uj, on Qf. To this end, we proceed as in [13, Section 2.1.3]. We start by noting
that for each e € &,(T',) and any y € TS, there exists a transferring path p(x), connecting € T', and

extr

€T, such that y = x + (¢/|p(x)|) (& — «) for some € € [0, |p(x)|]. Therefore, by similar arguments
as in (3.2), we can write

ly—y|
lm@wzu@»—A th(y + ck(y))k(y) d=,

where y := & and k(y) := (y —y)/|y — y|- Then, the following result establishes the corresponding
error estimate. The proof is omitted since it is essentially the same as in [30, Lemma 3.7].

Lemma 4.8. Assume that the hypotheses of Lemma 4.7 hold. Then, there exists a constant C > 0,
independent of h, such that

- « < CRh inf |[[tp— T Rt , 4.34
[u—upllo0 < <fhe§§mh> [t0 — Thllxo(en) + [tlle+1,0 (4.34)

where R is defined in (3.28).

From the above discussion, the following theorem provides the theoretical rate of convergence of the
Galerkin scheme (3.16) and the main unknowns under suitable regularity assumptions on the exact
solution.

Theorem 4.9. Additionally to the hypotheses of Theorem 3.3, Theorem 4.3 and Lemma 4.6, assume
that there exists s € (0,k + 1] such that t € H*(Q), u € H*(Q) and o € H*(Q), with dive € H*(Q).
Then, there exist positive constants C;, i € {1,2,3}, independent of h, such that

s,ﬂ)a

co+ |[divelsa),

I = Eorllxcocen) < Crb* (IItloq + Il

s+ ||dive

sq+ o

It — thllo.q: < Czhs<||t||s,ﬂ + [yl

s+ llo

[u = uplloo; < CsRR*T! (Htlls,a + [yl

w0+ ollsn + ldivelsa).

Furthermore, for the postprocessed solutions oy and py, given by (4.17) and (4.18), respectively, it
follows that there exists a constant Cy > 0, independent of h, such that

1P = prllog + lo = onllaivie, + lo — onllaiv;7e

< Cab* (bl + Il + o0 + divea).
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Proof. The result is a straightforward application of Theorem 4.3, Lemma 4.6, Lemma 4.7, Lemma 4.8,
and the usual interpolation estimates. ]

5 A residual-based a posterior: error estimator

In this section we develop a reliable and quasi-efficient residual-based a posteriori error estimator for
the Galerkin scheme (3.16). For simplicity, we restrict ourselves to the problem in two dimensions,
yet retaining all the characteristic features of the general case. Furthermore, by choosing a suitable
norm of the total error, we consider I'j, to be constructed through a piecewise linear interpolation of
the boundary T, yielding d(T',T,) = O(h?). Despite this, we recall that the a priori error analysis in
previous sections also holds under the case d(I',I'y) = O(h), provided (3.28), (3.37), (4.14) and (4.25)
are satisfied. However, the a posteriori error estimator is not trivial for the latter case and is a topic of
ongoing work.

We start by introducing some useful notation and preliminary results. In what follows, h. stands for
the length of a given edge e € &,. For each T' € Tj,, we let &, 1 the set of all edges of T', and denote
Enr(Th) :={e COT : e € &(I'y)} and E () :={e C 0T : e € E,(Q)}. For every e € &E,(T'y),
we let . be the intersection between I' and the closure of the region T¢,:. Furthermore, for every
e € E,(T}) we fix a unit normal vector v, := (v§,v5)" to the edge e, and let S, := (—v5, v§)* be the unit
tangential vector along e. We define vr, and Sr, along I'. similarly. Moreover, for every e € &,(T'y,)
(resp. T'c), we take v, (resp. vr,) as the vector pointing in the outward direction of 'y, (resp. I') from
Qp, (resp. ). However, when no confusion arises we will simply write v and S instead of v, and S, (or,
vr, and Sr,), respectively. Given e € &,(,), v € L2(Q,) and 7 € L2(Qy,), such that v|r € [C(T))
and 7|1 € [C(T)]?*? for all T € Ty, we let [v] and [7S] be the corresponding jumps across e, that is,
[v] :== (v|7+) le = (V|7-) |e and [7S] := {(7|7+) |e — (7]|7-) |} S, where T and T~ are two triangles
of T, having e as a common edge. Finally, given vector and tensor-valued fields v := (v;)1<i<2 and
T 1= (Tij)1<i,j<2, respectively, we set

v Ou Omia Ot
0xo o0x1 Oxy 02

1 = d 1 =
curl (v) o, Oy and curl (1) Ors  Omn
0o or O0x1 0z

In what follows we assume that the hypotheses of Theorem 3.3, Theorem 4.3 and Lemma 4.6 hold
true without explicitly stating them in the results. Let (tp, o0, us) € X1 p X M? n () x Mp(94) be
the unique solution of problem (3.16) and o, be given by (4.17). For the subsequeﬁt analysis we further
consider a postprocessing uj of the fluid velocity u. More precisely, we take u; € HTeTh P (T)
satisfying, for all T' € Ty,

/VuZ:Vq:/th:Vq Vqe€ P (1),
T T

/u,’fL:/uh.
T T

Similar to [11, Theorem 5.2] we note that if t € H*(2) and u € H**1(Q), with s > 1, then u}
converges to u with O(h**1). To alleviate the notation, we will also write u} to denote its extrapolation

to the region Qf. It follows from the previous analysis that (t;,op,u;) is an optimal convergent
approximation of (t,o,u) € Xo(Q2) := L2 (Q) x Ho(div; Q) x L%(Q).

(5.1)
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We now introduce the global a posteriori error estimator

1/2

O:=(> o1 , (5.2)

TeTh
where Op is the local error indicator defined for each T € 7T}, as follows:
07 = Wi + |[up — wj |5 ¢ + hplleurl () [ 1 + [ltn — Va5 7

b (SR, + T IGIIR.) + ot~ 2u(ieal) bl
eegh’T(Qh) (53)

+le+divondr+ > (IE+divoulBre, + lof — 2u(tal)talre, ).

e€&y,r(Th)
2
. (5.4)
0,T¢

The residual character of each term defining © is a consequence of the strong problem (2.5) and
the regularity of the weak formulation at the continuous level. It is important to remark that the
second term of W requires (dg/dSr,)|r, € L?(T.) for each T'e C T, which will be overcome below by
simply assuming that g € H!(T"). Furthermore, if 1(t;,) is a polynomial, as in the examples given in
Section 2.2, then we can use Lemma 4.5 and the constant C¢,, of (3.25) to bound ||o —2u(|th|)th 0 7e

T ext

by [lo} — 2u(|ts])trlore. In the latter case, the last term in the definition of ©7 is not required.

Above, ¥ is the fully computable term defined by

V= (helllg —u; |3, + hre — t,Sr,

e€&n,r(Tn)

dg
dSr

e

In what follows we prove the main properties of ©, namely, its reliability and quasi-efficiency.

5.1 Reliability of the a posterior: error estimator
In this section we focus on the proof of the following result.
Theorem 5.1. There exists a constant Cye; > 0, independent of h, such that
[(t,0,0) = (th, oh, wn)lIxo (@) < Cra®. (5.5)

We emphasize that the norm appearing in (5.5) makes sense because o, € Hy(div;). In fact,
since the extrapolation of any function of H(div ;) is a function of H(div;{2) as I'j, is given by a
piecewise linear interpolation of the boundary T', it suffices to note, thanks to the identities in (4.20),
that [, tr (o) = 0.

The proof of Theorem 5.1 is presented in several steps.
5.2 Preliminary results

We start by providing a preliminary upper bound for the total error, as done in [22] (see also [7]).
Lemma 5.2. There exists C' > 0, independent of h, such that
|| (t’ g, u) - (th7 Oh, uh) ||X0(Q)

< C (Jluj, —w,

oo + llof — 2u([ts))ts

o+ It + divey oo + IR )
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where uj is the postprocessed velocity provided by (5.1), and R : Ho(div;Q) — R is the linear and
bounded functional defined by

R(T) == /ch ST+ /Q u; -divT — (v, g)r V1 € Hy(div; Q). (5.7)

Proof. First observe, by similar arguments as in (4.6), that for any g € Xo(f2) := L2 (Q) x Ho(div ; ) x
L2(12), the following global inf-sup condition holds:

P DP(§)(F. §

CoanlFlxoiy < sup  “lD(ES)
sexo(@)  lI8lx00)
520

Vi € Xo(Q), (5.8)

where P : X((Q2) — [Xo(€)]’ is the nonlinear operator induced by the left-hand side of the continuous
problem (2.6). Moreover, since t := (t, o, u),t), := (t, ah,uh) € XO(Q) an application of the mean
value theorem yields the existence of a convex combination of t and tj, say q € Xo(€2), such that

DP(G)(t — t5,,8) = [P(t),8] - [P(),5]  V§e€ Xo(Q). (5.9)

Next, adding and subtracting (0,0,u;}) to the total error, applying (5.8), using the identity (5.9),
problem (2.6), and noting that t;, : 74 = t, : 7 since tr (t;) = 0, we readily obtain
[(t,0,0) — (th, on, un)|Ixo (o)

< HUZ - uhHO,Q + H(tao'au) - (th,Uh,uZ)HXO (Q)

—

| P(E),5] - [P(E). §
< [lu, —wlloo+ =— sup | | (5.10)
glob 3€Xo(Q) HS||X0
§£0
, 1 .
< g~ wiloa + =— (o — 20(taDtallon + £ + divalog + [R])
C'glob
where R is defined in (5.7). Since aglob is independent of h, the result follows. O

It is now clear that in order to show (5.5), we need a suitable upper bound for ||R||. In doing so, we
can write

R(T R(r—7
IR[|=  sup Rlrn) | g RlTZTH) (5.11)
7€M (div;Q) HTHdiV Q2 TeHp(div ;) HTHdiV;Q
T#0 T#0

with 7p, a suitably chosen function that will be defined later by employing a Helmholtz decomposition
and the Clément and Raviart—-Thomas interpolation operators. This approach has been widely used in
a posteriori error estimators for mixed methods, see for instance [7, 9, 21, 22, 23]. However, the case of
curved domains  requires further technicalities that have been recently addressed in [31] with the
help of suitable triangles that are added to the triangulation 7, of €, even though, as we will see in
Section 6, they are not needed to compute our a posteriori error estimator. Let us now discuss how
this can be done.

We associate with each e € &,(I',) a triangle Ty, with diameter hre, satisfying
e T¢ has e as a boundary edge, I'c C T¢, |I'¢| ~ he and hge >~ hre.

o If F:= ﬁﬂﬁ, with e;,e; € E,(T',), @ # j, then F' is either a common vertex or a common
edge of T¢* and Ty".
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These hypotheses are expected to be satisfied on sufficiently fine meshes since I'y, is constructed through
a piecewise linear interpolation of the boundary I'.

Let QF be the polygon whose triangulation 7,* consists of 7, U{T¥ : e € £,(I'y)}, and assume, for
the sake of convenience, that 7,* is shape-regular. Let M ,(€}) be the analogue of the space defined
in (3.14), and TI} : H'(Q5) — My () be the Raviart-Thomas interpolation operator. The following
local approximation properties are well-known to hold [4, 32]:

e There exists C' > 0, independent of A, such that for each 7 € HE(QZ), with 1 < ¢ <k + 1, there
holds
I =T (M)l < Chplrler VT €Ty (5.12)

e There exists C > 0, independent of h, such that for each T € H(Q2}), with div T € H!(Q}) and
0 </ <k+1, there holds

[div (7 = II;(7) ||y 7 < Chpldivrler VT €Ty (5.13)

e There exists C' > 0, independent of h, such that for each T € HI(Q’;L), there holds

(T — Hz(T))VeHQ,e < Ché/QHTHLTe Vedge e of T;". (5.14)

Similarly, due to the above hypotheses on the triangles T¢, the following approximation properties
on curved segments hold [31]:

e There exists C' > 0, independent of h, such that for each T € Hl(Q;), there holds
[ = T (r)wrfor. < Chfllirlhize Ve € &), (5.15)

e There exists C' > 0, independent of h, such that for each T € HI(Q;), there holds
Ir =T (P lor, < ChlliTlre Ve € En(ln). (5.16)

e There exists C > 0, independent of h, such that for each 7 € H' (), there holds
Irvrllor. < ChypPlirlize Ve € &), (5.17)

In addition, we let Zj, : H'(Q}) — {v € C(Q5 ) : v|p € P1(T)VT € T;}} be the Clément interpolation
operator. We recall from [10] that there exist constants C7,Ce > 0, independent of h, such that for
each v € H'(Q) there hold

[v=Zp@)llor < Cihrloliary VT €Ty, (5.18)

and
v = Tn(v) [l < Coh/?vl1a@)  Vedge e of Ty, (5.19)

where A(T') and A(e) are the union of all the elements intersecting with 7" and e, respectively.

We end this section by recalling that for each v € H(£2) there exists an extension &(v) € H!(R?),
satisfying &' (v)|o = v and ||&(v)||; g2 < C||v]|1,0, with C > 0 independent of v. For its proof, we refer
the reader to [35].
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5.3 Upper bound for ||R||

In order to introduce a suitable 7}, for the estimation of ||R|| in (5.11), we proceed as in [21, Section 4.1]
and provide a stable Helmholtz decomposition of Hy(div ;£2). More precisely, for each 7 € Hy(div ;)
there exist ¢ € H'(2) and ¢ = (1, ¢2)" € H'(Q), with [, ¢1 = [, p2 = 0, such that

T=C+curl(p) in Q, and [|{li0+[lelle < ClTlaiv o, (5.20)

where C' is a positive constant independent of 7, ¢ and ¢.

For simplicity of notation, given 7 € Hy(div ;) and its Helmholtz decomposition (5.20), we let
¢ = Hﬁ(é’(()bz) and ¢, = Ip(&(p)|a;), where & and I are defined componentwise by the
extension operator & and the Clément interpolant Zj, respectively. We then set the discrete Helmholtz
decomposition as 7, := ¢, + curl (¢;,) + wr, I, where wy, € R is chosen so that [, tr (75,) = 0.

From the above discussion, by definition of R (cf. (5.7)) and by the compatibility condition [.g-v =0,
we can write

R(T —7h) = R(C — Cp) + Ricurl (¢ — ¢y)). (5.21)

We will bound each term on the right-hand side of (5.21) separately.
The upper bound for |R(¢ — ¢},)| follows by similar arguments as in [31, Lemma 5.5] (see also [21,
Lemma 4.4]). Indeed, for each & € Hy(div;2) we can decompose the integrals over €2, within R(§),
into integrals over 0, and its complement. In this way, integrating by parts on each element of 7y,

and 7%, and using the fact that for any sufficiently smooth tensor field £ and for each e € &,(I'y),
{(g\Te) le — (QTSM) |e} v, = 0, it is not difficult to see that

R(C— €)= Z/th—Vuh -+ X [ m-vaie-)

TETh ecEp(Ty) < Tewt

(5.22)
- / (=Gt Y [l €= Gw
GGS}LF) 6€5h Qh

Applying the Cauchy—Schwarz inequality to each term above, using the approximation properties (5.12),
(5.14) and (5.15), and the constant C¢,, of (3.25), we obtain, after some algebraic manipulations,

R(C = ¢l < C( Z hTch vuh||0T+ Z Ceut) Teh%’enth —VUZH(QLTE
TeTh eeé‘h(I‘h)

1/2 1/2
> hrelg—uillor, + D hTel[[uZ]]H%,e) ( DR+ D ]Bﬁ) ,
eEgh(Fh) eEEh(Qh) TeTh Cegh(rh)

where B = [|C[[{ e+ [€(O)[1F e + 1I€I ¢
property of the extensmn operator & yields

and K(e) := {T": e C 9T"}. Therefore, the stability

(e)

IR(¢C —¢p)| < 6( St = Vuilir+ Y hrelg—uilir,
TETh e€ER(Th)
(5.23)

1/2
+ > hTeII[[UZ]]H%,e>

eEEh(Qh)
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We now bound |R(curl (¢ — ;)| following similar steps as in [21, Lemma 4.3]. First, using the
identity curl (¢ — ), )v = %((p — ¢y},), assuming that dg € L2(I'), and integrating by parts on T, it
follows that

(curl (¢ — @), g)r = — Y / (v — #n)- (5.24)

e€&(Ty)

We can then rewrite R(curl (¢ — ¢;,), using (5.24), applying [24, Theorem 2.11] to integrate on each
element of 7;, and 7, as

Ricurl (¢ —¢p)) = Y / curl (t) - (@ — o)+ Y / curl (t5) - (¢ — p)
TET, e€n(Ty)  Te

Z /[[thse]] Y —pn) Z /(thsr‘e >.(¢_¢h>.

eEEh Qh 665

(5.25)

Next, using similar arguments as before, the approximation properties of Zj, (cf. (5.18) and (5.19)),
and the fact that the number of triangles in A(T") and A(e) are bounded (due to the shape-regularity
of the mesh), we readily obtain

[R(curl (¢ — )| < C( > hpllewl ()3 + > hellltrSell e

TeTh e€&EL ()
) e (5.26)
+ > hre S S, el
dSr., 0,r
e€&ER(Th) e

Finally, in order to bound the first term on the right-hand side of (5.11), it suffices to note, by the
estimate (5.17), that ||Thpvr, |lor. < Ch;3/2||7'h||1,Tf for all e € &,(T'y,). In fact, this yields

IR(Th)| < c( S lth=Vuilir+ > hpillg -l

TeT, ec&p(Ty)
o (5.27)
Ly h;iuﬂuzw%,e) ( a).
e€&R ()

The reliability estimate (5.5) now follows directly from (5.11), the estimates given by (5.23), (5.26)
and (5.27), and the stability of the Helmholtz decomposition (5.20).

5.4 Quasi-efficiency of the a posteriori error estimator

The main result of this section reads as follows.

Theorem 5.3. There ewists a constant Cery > 0, independent of h, such that

Cer© < ||(t,0,u) = (th, oh, un)lIxo(@) + 7, (5.28)

1/2
where U := (ZTeTh @%) and U is given by (5.4).
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We note that in the above inequality the estimator is quasi-efficient in the sense that it is efficient
up to the fully computable and residual term W. If this quantity is of the same order of the total error,
we can ensure that © is an optimal convergent estimator. In [31] it was presented numerical evidence
showing that ¥ is optimally convergent as an unfitted mixed method for the Stokes equations with
constant viscosity is considered. In the case of nonlinear viscosity, as we will see in Section 6, the
estimator term ¥ has the same behavior.

To obtain (5.28), we will found upper bounds for each estimator term in the definition of O in (5.3),
separately. In doing so, we frequently use of the original system of equations given by (2.1), which can
be recovered from the continuous twofold saddle point formulation (2.6) by applying integration by
parts in the corresponding equations and using suitable test functions. In particular, we have that
o = u(|t|)t and dive = —f hold. Then, it is immediate to see that the estimates for the last four
terms appearing in the definition of Op (cf. (5.3)) follow by applying the triangle inequality and the
Lipschitz continuity of the nonlinear operator Ay (cf. (3.12)). We have the following lemma.

Lemma 5.4. For all T € Ty, and e € E,(T'y,), there hold
|f +divolor < |le —onllaiv;T,
|f +divollore, < llo—anlldiv;Te,,,
loh = 2u([trDtallor < llo = anllor + 20llt — thllor,
lohy — 2u([tn)tnlloze, < llo = anlloze, +270llt — tallore,,,

exrt — x

where vy is the constant given in (2.2).

The following three lemmas provide upper bounds for the remaining five estimator terms in the
definition of O7.

Lemma 5.5. There exits positive constants Cy and Cs, independent of h, such that for all T € T, and
e€ &y (Qh),

hlleurl (t4) [ 2 < Cillt — tall3 7. (5.29)
hel|[6nSelllg e < Callt — tall§ ke (e): (5.30)
where K(e) :={T" € Ty, : e CIT"}.

Proof. Since curl (t) = curl (Vu) = 0, the result can be readily deduced. In fact, applying Lemma 4.9
and Lemma 4.10 of [21] to p :=t and p;, := t}, we obtain (5.29) and (5.30), respectively. O

Lemma 5.6. For each T € Ty, there exits a constant C3 > 0, independent of h, such that
Itn — Vui|[5 7 < Callt — ta3 7 (5.31)

Furthermore, for each e € E,(2), there exists a constant Cy > 0, independent of h, such that

he ' MupllEe < Co D it —taligr (5.32)
TeK(e)

Proof. To obtain (5.31), it suffices to apply the result stated in Lemma 3.7 of [16].
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It remains to prove (5.32), for which we proceed as in [31, Section 5.2]. First, adding and subtracting
convenient terms, it follows that

he il e < 202 IPA(TuRDIE e + 202 (X = Pr([uzD 3 (5.33)

where I is the identity operator and P}, denotes the L?-orthogonal projection onto the space of piecewise
constant functions on each e € &, (cf. Section 3.2). To estimate the first term on the right-hand side of
(5.33), we can proceed as in [31, Lemma 5.4] and use equation (3.16b), the system (5.1) providing uy,
and the equations defining the Raviart-Thomas interpolation operator IIF (see, e.g., [4]), to obtain

h IPR(TDIEe <€ D litn — Vgl o (5.34)
TeK(e)

Furthermore, proceeding exactly as in [16, Lemma 3.5], we find

W = Pu(iDlEe < C D IV —af)l§ s (5.35)
TeK(e)

The result (5.32) follows from (5.33), (5.34), (5.35), by using the identity t = Vu and the estimate (5.31).
0

Lemma 5.7. There exists a constant Cs > 0, independent of h, such that for all T € Ty,
2 2 2
lup — uZ”o,T < CS(Ht - th”o,T + [Ju - uh”O,T)'

Proof. Due to the second equation of (5.1) and the identity t = Vu, the result follows by mimicking
the steps in the proof of [31, Lemma 5.10]. We omit the mathematical details. O

We end this section by noting that the quasi-efficiency estimate (5.28) is a straightforward consequence
of Lemma 5.4, Lemma 5.5, Lemma 5.6 and Lemma 5.7.

6 Numerical results

In this section we present numerical examples in two dimensions illustrating the good performance
of our discrete scheme (3.16), validating the reliability and quasi-efficiency of the a posteriori error
estimator © in (5.2), and showing the behavior of the associated adaptive algorithm. The nonlinear
systems resulting from (3.16) were solved using Newton’s method with a tolerance of 1e-6 and taking as
initial guess the solution of the associated linear problem with 4 = 1. All simulations were implemented
using MATLAB. At each Newton iteration, we used UMFPACK [17] as a direct solver.

The error estimates presented in this work are independent of the construction of basis functions.
We chose hierarchical basis for the local Raviart-Thomas space of order k, as presented in [2], and the
Dubiner basis (see, e.g., [34]) for the local polynomial space of degree less or equal to k.

In what follows, we denote by N the total number of elements of the mesh 7, of Q. The global
error and effectivity index associated to the global estimator © are given by

o(t, o, u) ::{[e(t)]2+[e(0')]2+[e(u)]2}1/2 and  eff(0) := O/e(t, o, ),
where

/
e(6) = It —talo, e(@) = {llo = onlldivn, + o = oallivre )+ e = fu—uloo.
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and o, is the postprocessed solution given by (4.17). We furthermore consider the errors

e(p) = lp —pullog and e(u):= [lu—ujljoo,

where pj, and uj are the approximations provided by (4.18) and (5.1), respectively. Moreover, using
the fact that h ~ N~1/2, the experimental rate of convergence of any of the above quantities will be
computed as

rate := —2[log(e/e’)/log(N/N")],
where N and N’ denote the total number of elements associated to two consecutive triangulations with
errors e and €.

The examples to be considered in this section are described next. In all them we set the nonlinear
viscosity to
() == po 4 pa (1 + %)1F=2)/2 Vs >0,

with pug =1, u; = 0.5 and 8 = 1.5. In Examples 1 and 2 we explore the performance of the Galerkin
scheme (3.16) under different constructions of the computational domain. Furthermore, Example 2
is used to corroborate the reliability and quasi-efficiency of the a posteriori error estimator © under
a quasi-uniform refinement, whereas the simulations in Examples 3 demonstrate the behavior of the
adaptive algorithm associated to ©, which reads:

1. Start with a coarse mesh Ty of .

2. Solve the Newton iterative method associated to (3.16) on the current mesh 7j.

3. Compute Op for each T € Tp,.

4. Check the stopping criterion and decide whether to finish or go to next step.

5. Use red-green-blue algorithm to refine each 7" € T}, satisfying: ©7s > 0.5 (maxper, O1).
6. Project every new vertex x of I'j, onto the closest point & of I'.

7. Define the resulting mesh as the current mesh 7, and go to step 2.

Note that the above procedure is the usual adaptive refinement strategy from [37], except that the
6th step has been added to expect assumptions (3.28), (3.37), (4.14) and (4.25) to hold. Without this
modification the region (1§ remains unchanged.

Example 1: Accuracy assessment with d(I',T';) = O(h)

In our first test we choose the domain 2 as the circle centered at (0, 0) with a radius of 0.75, and the data f
and g such that the solution of problem (2.1) is given by u := (u1,u2)?, where uy(z1,x2) := x1 cos(z122)
and ug(z1,T2) := —x3 cos(r122), and p(z1, T2) := xixri — po, where py € R is chosen so that p € LZ(12),
and t and o are defined as in (2.1) and (2.5), respectively.

In Table 6.1 we report the convergence history obtained for this example under a sequence of uniform
triangulations of a background mesh of €2, see Figure 6.1. In this case we set {2, as the union of all
elements inside 2. Note that d(I',T',) = O(h) for which assumptions (3.38) and (4.25) hold for h small
enough, while (3.38) and (4.14) are not guaranteed theoretically. To compute the transferring paths
from the vertices x, of I'j,, we use the algorithm in [14, Section 2.4.1] which uniquely determinate a
point Z(x,) in T" as the closest point to x,, as shown in the right panel of Figure 6.1. All conditions in
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N="T72

Figure 6.1: Example 1: Left, a background mesh of 2 and right, corresponding computational domain,
shown in gray, and transferring paths from the vertices of I'j,, shown in blue.
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Figure 6.2: Example 1: Approximate velocity component us j, obtained with N = 72 and k = 3.

Section 3.2 on the paths p(x,) hold for this approach. If x € 'y, and x # x,,, we compute the path
p(x) using the procedure in Section 4.2.

From Table 6.1 we observe that, even when e(t), e(o) and e(p) deteriorate for N = 360 and k = 3,
an overall rate of convergence of O(h**1) is obtained for k = 1,2,3 as predicted by Theorem 4.9
under the assumption that (3.28), (3.37), (4.14) and (4.25) hold. We furthermore observe that e*(u)
converges with one order higher than the method, as expected from Section 5. In Figure 6.2 we display
the approximation of the second component of the velocity for N = 72 and k£ = 3.

Example 2: Accuracy assessment with d(I',T) = O(h?)

This second example is aimed at evaluating the accuracy of the method, as well as the properties of
the a posteriori error estimator through the effectivity index eff (©), under a quasi-uniform refinement
strategy. For this, we consider the same the domain €2 and data as in Example 1 and let €2;, be the
region enclosed by a piecewise linear interpolation of I'. For every e € &,(T';) the transferring paths
associated to the interior points of e are chosen so that they perpendicular to this edge. All assumptions
in this work can be now verified for h small enough since d(I",T'y,) = O(h?).

In Table 6.2, we present the convergence history obtained for this example. As expected, the method
converges with O(hF*1) for k = 1,2,3. In Figure 6.3, we report the history of convergence of the
estimator term W in Theorem 5.3. From these results, we conclude that ¥ converges with the same
order as the method, as anticipated in Section 5.4. Finally, the effectivity index eff (©) is depicted in
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e(u) e(o) e(t) e*(u) e(p)
N iter error rate error rate error rate error rate error rate
72 2  1.66e-03 0.52 1.16e-01 - 1.75e-02 — 1.56e-03 —  3.90e-02 —
360 2 1.95e-04 2.67 2.37e-02 1.98 3.24e-03 2.10 1.64e-04 2.80 8.86e-03 1.84
1560 2 3.33e-05 2.41 3.45e-03 2.63 4.91e-04 2.57 1.34e-05 3.42 1.13e-03 2.80
7000 2 8.54e-06 1.81 9.11e-04 1.77 1.24e-04 1.83 2.99¢-06 1.99 2.41e-04 2.06
28504 2 2.10e-06 2.00 1.59e-04 2.48 2.31e-05 2.40 3.26e-07 3.16 3.91e-05 2.59
k=2
e(u) e(o) e(t) e*(u) e(p)
N iter error rate error rate error rate error rate error rate
72 2 4.08e-04 - 2.60e-02 — 3.72e-03 — 3.92e-04 - 1.45e-02 —
360 2 1.24e-04 1.48 1.25e-02 0.92 2.14e-03 0.69 1.23e-04 1.44 7.80e-03 0.77
1560 2 8.61e-07 6.78 1.17e-04 6.37 1.99e-05 6.38 6.04e-07 7.25 5.76e-05 6.69
7000 2 9.82e-08 2.89 1.60e-05 2.64 2.45e-06 2.79 5.92e-08 3.09 6.92e-06 2.82
28504 2 1.05e-08 3.19 1.23e-06 3.66 1.88e-07 3.66 3.03e-09 4.23 5.11e-07 3.71
k=3
e(u) e(o) e(t) e*(u) e(p)
N iter error rate error rate error rate error rate error rate
72 2 8.31le-05 - 3.45e-03 - 7.33e-04 - 8.13e-05 - 1.59e-03 —
360 3 4.52e-05 0.76 6.71e-03 -0.83 1.04e-03 -0.43 4.40e-05 0.76 4.31e-03 -1.24
1560 2 7.80e-08 8.68 1.65e-05 8.20 2.56e-06 8.19 7.72e-08 8.66 1.04e-05 8.22
7000 2 4.23e-10 6.95 2.47e-07 5.60 1.24e-08 7.10 2.06e-10 7.89 5.10e-08 7.09
28504 2 2.37e-11 4.11 9.53e-09 4.64 4.79¢-10 4.63 5.16e-12 5.25 2.08e-09 4.56

Table 6.1: Example 1: Convergence history of the errors under a uniform refinement strategy.

Figure 6.4. It is clear that eff(©) increases as k does. This behavior was also observed in [31] and it
is in agreement with the estimates (5.5) and (5.28) since the constants Cy.; and C,rs depend on the
polynomial degree. Moreover, for each value of k, the effectivity index remains bounded, thus verifying
not only the reliability of the a posteriori error estimator ©, but also suggesting its efficiency.
Example 3: Adaptive refinement strategy

In our final example we choose €2 as the kidney-shaped domain whose boundary satisfies

(2[(z1 +0.5)2 +23])* — 21 — 0.5)° — [(21 +0.5)2 + 23] + 0.1 = 0.
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Figure 6.3: Example 2: Log-log plots of NV vs. ¥ for a quasi-uniform refinement strategy.
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e(u) e(o) e(t) e*(u) e(p)
N iter error rate error rate error rate error rate error rate
38 2 1.47e-03 — T7.74e-02 — 1.02e-02 — 3.17e-04 — 1.54e-02 —
130 2 4.43e-04 1.95 2.30e-02 1.97 3.10e-03 1.94 5.40e-05 2.88 3.98e-03 2.20
486 2 1.24e-04 1.93 5.90e-03 2.06 8.61e-04 1.94 7.09e-06 3.08 1.05e-03 2.03
1961 2 2.88e-05 2.09 1.39e-03 2.07 2.11e-04 2.02 8.58e-07 3.03 2.67e-04 1.96
7950 2 7.55e-06 1.91 3.51e-04 1.97 5.35e-05 1.96 1.09e-07 2.95 6.59e-05 2.00
31566 2 1.90e-06 2.00 &8.80e-05 2.00 1.34e-05 2.01 1.37e-08 3.01 1.64e-05 2.01
k=2
e(u) e(o) e(t) e*(u) e(p)
N iter error rate error rate error rate error rate error rate
38 2 23504 - 6.39e-03 — 1.19e-03 - 1.95e-05 — 1.77e-03 -
130 2 4.0le-05 2.87 1.16e-03 2.78 2.03e-04 2.87 1.98e-06 3.72 2.75e-04 3.03
486 2 5.35¢-06 3.06 1.41e-04 3.20 2.65e-05 3.08 1.25e-07 4.19 3.51e-05 3.12
1961 2 6.20e-07 3.09 1.73e-05 3.01 3.20e-06 3.03 7.39e-09 4.06 4.26e-06 3.02
7950 2 8.14e-08 2.90 2.17e-06 2.96 4.05e-07 2.95 4.65e-10 3.95 5.37e-07 2.96
31566 2 1.02e-08 3.01 2.74e-07 3.00 5.09e-08 3.01 2.95e-11 4.00 6.73e-08 3.01
k=3
e(u) e(o) e(t) e*(u) e(p)
N iter error rate error rate error rate error rate error rate
38 2 1.98e-05 — 2.64e-04 —  6.06e-05 -  6.80e-07 —  9.04e-05 -
130 2 2.12e-06 3.63 2.92e-05 3.58 7.46e-06 3.40 7.45e-08 3.60 9.87e-06 3.60
486 2 1.31e-07 4.22 1.75e-06 4.27 4.01e-07 4.43 1.65e-09 5.77 5.61e-07 4.35
1961 2 7.80e-09 4.05 1.02e-07 4.08 2.58¢-08 3.94 5.53e-11 4.87 3.41e-08 4.01
7950 2 5.00e-10 3.92 6.70e-09 3.89 1.60e-09 3.97 1.73e-12 4.95 2.16e-09 3.95
31566 2 3.15e-11 4.01 4.21e-10 4.01 1.02e-10 4.00 5.55e-14 4.99 1.37e-10 4.00
Table 6.2: Example 2: Convergence history of the errors under a quasi-uniform refinement strategy.
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N
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Figure 6.4: Example 2: N vs. eff(©) for a quasi-uniform refinement strategy.
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We consider two manufactured solutions. In all of them p(z1,x2) := sin(z? + z2) — pg, where py € R is
chosen in such a way p € L%(Q). In practice, we compute pg using an extremely fine polygonal mesh
approximating €). Furthermore, the fluid velocity is given by two options,

3 T2
Az + 22)° + 0972 6($1+$2)5+ﬁ
and u(zy,z2) := ,
—6(.291 =+ .7}2)5

u(ry,rg) i= (21-0.55)

3
—4(z1 + 22)° — CESE

and t and o are defined as in (2.1) and (2.5), respectively. Note that one velocity exhibits a singularity
at (0.55,0), and one exhibits singularities along the line {(z1,22)" € R? : 25 = —0.7} so that for both
cases, high gradients of the velocity are likely to occur near the boundary I'.

For this example the region of Q¢ intersecting with §2;, has positive measure because I'}, is constructed
through a piecewise linear interpolation of I', and therefore, the validity of the error estimates in this
work are not entirely verifiable as o7, is given by (4.17). In fact, we fail to ensure that [, tr (o) =0
for the latter case. To remedy this, we replace the constant we, in (4.17) by

L [ L / tr (00 1) / tr(oon) | 1
w, = - I o _ r o — I\ o
" 2| Jag Oh 2l Q¢ o QenQ, On
+ L t ! / tr ( ) / tr ( )| I
r{oohr— 5747 r{00,n) — r{oo,n )
21| Jaenq, 2(f \ Jag QenQ,

where o j, € M?,h(Qh). This is considered in our simulations. Furthermore, noting that [, tr (o) =0
from the system (2.6) and assuming o € H(div ;Q;, U ), we replace wes in (3.4) by

o= (w0 w0

The proofs of the corresponding error estimates proceed now as in the case €2;, C €.

In Figure 6.5, we report the decay of the total error with respect to N for quasi-uniform and adaptive
refinement strategies. It is clear that the errors using the adaptive refinement are considerably smaller
than when using quasi-uniform refinement. Moreover, the adaptive procedure reduces the magnitude
of e(t, o, u) with optimal convergence of O(h**1) for k = 1,2,3. Some adapted meshes are depicted in
Figure 6.6, from which is evident that the a posteriori error estimator © detects the singularities.

7 Concluding remarks

We have introduced a higher-order accurate unfitted mixed method for a class of nonlinear Stokes
models with Dirichlet boundary condition. For this, we have extended the boundary-valued correction
developed in [12, 14] to the dual-dual mixed formulation of our models. Therefore, the approximation
to the solution is first computed on a convenient polyhedron 2 approximating the real domain €2 and
then extended by local extrapolations to the region Q\ Q. We have proven a priori error bounds
under the assumption that (3.28), (3.37), (4.14) and (4.25) hold. Furthermore, we have provided a
posteriori error estimates on {2, to be the region enclosed by a piecewise linear interpolation of the real
boundary, for which all assumptions in this work hold. These estimates have been verified by numerical
experiments in 2D. In particular, an adaptive algorithm associated to the proposed a posteriori error
estimator has been improved the accuracy of the approximation under complex situations, such as
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high gradients or singularities of the solution. The extension of the analysis to three dimension relies
on the validity of the norm equivalence in Lemma 4.5, which has been successfully addressed in [31].

On the other hand, further research is needed to obtain an a posteriori error estimator for unfitted
mixed methods where €2, arises from background meshes as in Example 1 of Section 6. This is ongoing
work.
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