UNIVERSIDAD DE CONCEPCION

CENTRO DE INVESTIGACION EN
INGENIERIA MATEMATICA (CT°MA)

A

Centro de Investigacion en Ingenieria Matematica

A posteriori error analysis of a mixed finite element method for
the coupled Brinkman—Forchheimer and double-diffusion
equations

SERGIO CAUCAO, GABRIEL N. GATICA,
RICARDO OYARZUA, PAULO ZUNIGA

PREPRINT 2022-11

SERIE DE PRE-PUBLICACIONES







A posteriori error analysis of a mixed finite element method for the
coupled Brinkman—Forchheimer and double-diffusion equations*

SERGIO CAUCAOT GABRIEL N. GATICAY RICARDO OYARZUAS! PAULO ZUNIGAY

Abstract

In this paper we consider a partially augmented fully-mixed variational formulation that has been
recently proposed for the coupling of the stationary Brinkman—Forchheimer and double-diffusion
equations, and develop an a posteriori error analysis for the 2D and 3D versions of the associated
mixed finite element scheme. Indeed, we derive two reliable and efficient residual-based a posteriori
error estimators for this problem on arbitrary (convex or non-convex) polygonal and polyhedral
regions. The reliability of the proposed estimators draws mainly upon the uniform ellipticity
and inf-sup condition of the forms involved, a suitable assumption on the data, stable Helmholtz
decompositions in Hilbert and Banach frameworks, and the local approximation properties of the
Clément and Raviart—-Thomas operators. In turn, inverse inequalities, the localization technique
based on bubble functions, and known results from previous works, are the main tools yielding the
efficiency estimate. Finally, several numerical examples confirming the theoretical properties of the
estimators and illustrating the performance of the associated adaptive algorithms, are reported. In
particular, the case of flow through a 3D porous media with channel networks is considered.
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1 Introduction

We have recently introduced in [§] a partially augmented-mixed finite element method for the problem
of steady double-diffusive convection in a fluid-saturated porous medium described by the coupling of
the stationary Brinkman-Forchheimer and double-diffusion equations in R%,d € {2,3}. In there, the
fluid pseudostress tensor, and the pseudoheat and pseudodiffusive vectors are introduced as further
unknowns of the system (besides the velocity, temperature and concentration fields), thus yielding a
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fully-mixed formulation. Furthermore, since the nonlinear term in the Brinkman—Forchheimer equa-
tion requires the velocity to live in H! instead of L? as usual, the approach in [8] follows similarly to
[13], [14] and [27], so that the variational formulation is augmented with suitable Galerkin type terms,
which forces both the temperature and concentration scalar fields to live in L*. As a consequence, the
aforementioned pseudoheat and pseudodiffusive vectors live in a suitable H(div)-type Banach space.
The resulting augmented scheme is written equivalently as a fixed point equation, and the well-known
Schauder and Banach theorems, combined with the Lax—Milgram and Banach—Necas-Babuska theo-
rems, are utilized to address the solvability of the continuous problem. As for the associated Galerkin
scheme, whose solvability is established similarly to the continuous case by using the Brouwer and
Banach fixed-point theorems, we use Raviart—-Thomas spaces of order k > 0 to approximate the
pseudostress tensor, and the pseudoheat and pseudodiffusive vectors, whereas continuous piecewise
polynomials of degree < k + 1 are employed for the velocity, and piecewise polynomials of degree < k
for the temperature and concentration fields. Optimal a priori error estimates were also derived in
[8].

On the other hand, it is well known that under the eventual presence of singularities or high gradients
of some components of the solution, most of the standard Galerkin procedures such as finite element
and mixed finite element methods inevitably lose accuracy, and hence one usually tries to recover it by
applying an adaptive algorithm based on a posteriori error estimates. In particular, this powerful tool
has been applied to quasi-Newtonian fluid flows obeying the power law, which include the Brinkman—
Forchheimer model, and among the respective references we first mention [19], where the authors
propose and analyze an a posteriori error estimator, defined via a non-linear projection of the residues
of the variational equations, for a three-field model of a generalized Stokes problem. In turn, a fully
local residual-based a posteriori error estimator for the mixed formulation of the p-Laplacian problem
in a polygonal domain, is derived in [16]. In this case, the authors study the reliability of the estimator
defining two residues and then bounding the norm of the errors in terms of the norms of these residues.
Later on, a posteriori error analyses for the aforementioned Brinkman—Darcy—Forchheimer model in
velocity-pressure formulation have been developed in [31]. In fact, two types of error indicators related
to the discretization and to the linearization of the problem are established there. Furthermore, the
first a posteriorierror analysis of the primal-mixed finite element method for the Navier—-Stokes/Darcy—
Forchheimer coupled problem was developed in [9]. More precisely, usual techniques employed within
the Hilbertian framework are extended in [9] to the case of Banach spaces by deriving a reliable and
efficient a posteriori error estimator for the mixed finite element method introduced in [6]. The above
includes corresponding local estimates and new Helmholtz decompositions for the reliability, as well as
respective inverse inequalities and local estimates of bubble functions for the efficiency. We refer to [4]
for a recent a posteriori error analysis of a momentum conservative Banach space-based mixed finite
element method for the Navier—Stokes problem. Standard arguments relying on duality techniques, a
suitable Helmholtz decomposition in a Banach framework and classical approximation properties, are
combined there with corresponding small data assumptions to derive the reliability of the estimators.
Finally, we also refer to some works devoted to the a posteriori error analysis of Hilbert spaces-based
variational formulations of nonlinear and coupled problems, particularly Navier—Stokes, Boussinesq,
Oldroyd—Stokes, and related flow-transport coupling models (see, e.g. [23], [25], [17], [28], [10], [14],
[27], [15], and [7]).

According to the above discussion, and in order to complement the study started in [§] for the cou-
pling of the Brinkman—Forchheimer and double-diffusion equations, in the present paper we combine
the a posteriori error analysis techniques developed in [7], [14], [26], and [28] for augmented-mixed
formulations in Hilbert spaces, with the ones recently obtained in [9], [4], [11], and [24] for Banach
spaces-based mixed formulations, and develop two reliable and efficient residual-based a posteriori



error estimators in 2D and 3D for the partially augmented-mixed finite element method from [§].
More precisely, in each case we derive a global quantity © that is expressed in terms of calculable
local indicators ©7 defined on each element T of a given triangulation 7. This information can be
afterwards used to localize sources of error and construct an algorithm to efficiently adapt the mesh.
In this way, the estimator © is said to be efficient (resp. reliable) if there exists a positive constant
Cest (resp. Che), independent of the meshsizes, such that

Cot © + hoot. < Jlerror|| < Ci© + hoot.,

where h.o.t. is a generic expression denoting one or several terms of higher order. We observe that, up
to our knowledge, the present work provides the first a posteriori error analyses of mixed finite element
methods for the coupling of the stationary Brinkman—Forchheimer and double-diffusion equations.

This paper is organized as follows. The remainder of this section introduces some standard notations
and functional spaces. In Sectionwe recall from [§] the model problem and its continuous and discrete
augmented fully-mixed variational formulations. Next, in Section [3| we provide some preliminary
results to be employed in the derivation and analysis of our a posteriori error estimator. The core of
the present work is given by Section [d] where we develop the a posteriori error analysis. In Section
[4.1] we employ the uniform ellipticity and inf-sup condition of the bilinear forms involved, suitable
Helmholtz decompositions in Hilbert and Banach frameworks, the local approximation properties of
the Clément and Raviart—Thomas operators, and known estimates from [4] and [26], to derive a reliable
residual-based a posteriori error estimator. Then, inverse inequalities, and the localization technique
based on element-bubble and edge-bubble functions are utilized in Section to prove the efficiency
of the estimator. A second (also reliable and efficient) residual-based a posteriori error estimator is
introduced and studied in Section b, where the Helmholtz decomposition in a Hilbert framework is not
employed in the corresponding proof of reliability. Finally, numerical results confirming the reliability
and efficiency of the a posteriori error estimators, and showing the good performance of the associated
adaptive algorithms, are presented in Section [6}

1.1 Preliminary notations

Let Q c R%,d € {2,3}, denote a bounded domain with polyhedral boundary I', and denote by n the
outward unit normal vector on I'. Standard notation will be adopted for Lebesgue spaces LP(2) and
Sobolev spaces W*P(Q), with s € R and p > 1, whose corresponding norms, either for the scalar,
vector, or tensor case, are denoted by || - |0 .0 and || - |[s p.q, respectively. In particular, when p = 2,
W#2((Q) is also denoted by H*((2), and the writing of its norm and seminorm are simplified to || - ||s.o
and |- |5, respectively. By M and M we will denote the corresponding vector and tensor 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. In turn, for any vector field
Vv = (v;)i=1,d, we let Vv and div(v) be its gradient and divergence, respectively. Furthermore, given
tensor fields 7 = (745); j=1,4 and ¢ = ((;j)i j=1,d, we let div(7) be the divergence operator div acting
along the rows of 7, and define the transpose, the trace, and the deviatoric tensor of 7, as well as the
tensor inner product between T and (, respectively, as

d d
1
= (Tji)ij=1.4, tr(T) = Zm, =7 gtr(T) I, and 7:¢:= Z Tij Gij
=1 2,7=1
where I is the identity matrix in R?*?. In what follows, when no confusion arises, | - | will denote the

Euclidean norm in R or R¥*¢. Additionally, given p > 1, we define the following tensor and vector



functional spaces (see [8, Section 2.2] for details):

Ho(div; ) := {T € H(div; Q) : /Qtr(T) = 0} (1.1)
and
H(divy; Q) = {n eL2(Q) : div(n) € LP(Q)}, (1.2)

endowed with the norms
ITldve = ITloq + I1div(T)5q and |[nlldav,e = [9llo.q + Idiv(n)]ope;

respectively. In addition, H'/2(I") is the space of traces of functions of H'(Q) and H~/2(I") denotes
its dual. Also, by (-,-)p we will denote the corresponding product of duality between H~/2(T) (resp.
H~Y/2(T")) and HY2(T') (vesp. HY/2(I)).

2 The model problem and its variational formulation

In this section we recall from [8] the model problem of interest, its fully-mixed variational formulation,
the associated Galerkin scheme, and the main results concerning the corresponding solvability analyses.

2.1 The coupling of the Brinkman—Forchheimer and double-diffusion equations

In what follows we consider the model introduced in [29] (see also [8]), which is given by a steady
double-diffusive convection system in a fluid saturated porous medium. More precisely, we focus
on solving the coupling of the incompressible Brinkman—Forchheimer and double-diffusion equations,
which reduces to finding a velocity field u, a pressure field p, a temperature field ¢; and a concentration
field ¢, the latter two defining a vector ¢ := (¢1, ¢2), such that
—vAu+K 'u+Fluju+Vp = f(¢) inQ,
div(u) = 0 in Q,
—diV(Ql V¢1) +Riu-Vgp; = 0 in Q,
—div(Qa Vo) +Rou -V = 0 in 0, (2.1)

u=up, ¢1=¢1p, and ¢2 = ¢2p onl,

/pZO,
Q

with parameters v := D, i/ and F := 9D, Ry, where D, stands for the Darcy number, i the viscosity,
1 the effective viscosity, Ry the thermal Rayleigh number, Ry the solute Rayleigh number, and ¢ is a
real number that can be calculated experimentally. In addition, the Dirichlet boundary data is given
by up € HY2(T), ¢1.p € HY/2(T) and ¢op € HY/?(T). Owing to the incompressibility of the fluid and
the Dirichlet boundary condition for u, the datum up must satisfy the compatibility condition

/I"UD ‘n = 0. (2.2)

In turn, the external force f is defined by

£(d) = — (61— dr) g + z (62 — dos) &,



with g representing the potential type gravitational acceleration, ¢, the reference temperature, ¢o »
the reference concentration of a solute, both of them in L*(£2), and g is another parameter experimen-
tally valued that can be assumed to be greater than 1 (see [29, Section 2| for details). In turn, the
permeability, thermal diffusion and concentration diffusion tensors are denoted, respectively, by K, Q1
and Qg, all them lying in IL°°(€2). Moreover, K and the inverses of Q; and Qg2, are uniformly positive
definite tensors, which means that there exist positive constants Ck, Cq,, and Cq,, such that

v - K(x)v > Ck|[v]* and v- Qj_l(x)v > Cq;, V> VveR", VxeQ, jec{1,2} (2.3)

Next, in order to derive a fully-mixed formulation for (2.1]), in which the Dirichlet boundary condi-
tions become natural ones, we now proceed as in [8], and introduce the pseudostress tensor, and the
pseudoheat and pseudodiffusive vectors as further unknowns, that is

oc:=vVu—pl, p;=Qi1Vod —Rip1u, py:=Q2Veps —Ragpou in . (2.4)

In this way, applying the trace operator to o and utilizing the incompressibility condition div(u) =0
in ), one arrives at

p:—étr(a’) in Q. (2.5)

Hence, replacing (2.5 back into the first equation of (2.4]), we find that our model problem (2.1]) can
be rewritten, equivalently, as follows: Find (o, u) and (p;,¢;), j € {1,2}, in suitable spaces to be
indicated below, such that

1
Zo? = Vu inQ,

v
—div(e) + K 'u+Flujlu = f(¢) inQ,
Q;'p;+R;Q;'¢ju = V¢; inQ,
—div(p;) = 0 in Q,

u=up and ¢ = ¢p onl,

[a@ = o

where the Dirichlet datum for ¢ is certainly given by ¢p := (¢1p,¢2p). At this point we stress
that, as suggested by , p is eliminated from the present formulation and computed afterwards in
terms of o by using that identity. This fact justifies the last equation in , which ensures that the
resulting p satisfies fQ p=0.

2.2 The fully-mixed variational formulation

We begin by recalling from [§, Section 2.2] the augmented fully-mixed variational formulation for the
coupling of the Brinkman—Forchheimer and double-diffusion equations (cf. (2.6))), which reads: Find
(o, u) € Ho(div; Q) x HY(Q) and (p;, ¢;) € H(divy/s; Q) x L), j € {1,2}, such that

A((o,u),(T,v)) + Bu((o,u),(T,v)) = Fp(T,v)+ Fy(1,Vv),
aj(pj,m;) +0(n;, ¢5) + ¢j(w dj,m;) = Gj(ny), (2.7)
b(pj,¥;) = 0,

5



for all (7,v) € Ho(div; Q) xH'(Q) and for all (n;,1;) € H(divy/3; Q) xL*(2), where, given w € H'(Q),
A, By, a;,b, and cj(w;-,-) are the forms defined, respectively, as

A(o,a), (7,v)) = 1/Qad:Td—i—/QKdiv(a)-div(T)—i—m/ (vu—1o?) :vaQ/Fu-v, (2.8)

1% Q 1%
Bw((o,u),(T,v)) = —F/ K|w|u-div(r), (2.9)
Q
and
aj(pj,m;) : /Q pj My bny, ;) /% div(n;) (2.10)
¢j(Wsthj,my) - /Q Yiw-n;, (2.11)
for all (o, u),(7,v) € Hy(div; Q) x H(Q) and for all (p;,¢;), (n;,v;) € H(divy/3; Q) x LY(Q). In
turn, given ¢ := (1, p2) € LY(Q), Fp, F,, and G; are the bounded linear functionals defined by
Fp(7,v) := (7n, UD>F+/€2/UD -V, = /Kf -div(T), (2.12)
r

for all (7,v) € Hy(div; Q) x H}(Q) and

Gj(n;) = (n; 0,0;p)p, (2.13)

for all n; € H(divy/3;€2). Notice that x1 and k2 are positive parameters that can be taken as (see [8,
Lemma 3.2 and eq. (3.36)] for details):

k1 =v and kg = g (2.14)

These particular values will be used later on for the computational implementation of the Galerkin
scheme associated with (2.7). Next, we recall from [8] that u € W, := {w e HY(Q) : |w]|/1,0 <7},
where 7 € (0,79), with r¢ := min{r;, 72} and

A
2F || Kl|oo [lia][*’

i Vi

. 1 .2
ry = ro = mln{TZ,TQ}, Tz = — . 9 (215)
2R; [|Q; [oo liall

where i4 is the injection of H!(2) into L*(€2), whereas a4 and ; are positive constants establishing
ellipticity and a global inf-sup condition, respectively, of A and the bilinear form A; that arises after
adding the left hand sides of the last two equations of ([2.7), but excluding ¢; (cf. [8, eqns. (3.23) and
(3.28)]). According to [8, eq. (3.25)], and using the fact that u € W, we have that the bilinear form
A + By is uniformly elliptic on Hgp := Ho(div; Q) x H'(2) with positive constant a4 /2 independent
of h. This implies that

(A+ Bl)((G2) (rv) _ an
sup et > ). (216)

075(T,V)€HBF

for all (¢,z) € Hgr. In turn, we recall from [8, eq. (3.33)] the following inf-sup condition

. a; (X, ;) +b(15, 05) +b0x;, ¥5) + ¢ (W g.m;) %
0#(n; vb;)€HD [(m;, ;)] -

X i)l (2.17)



for all (x;, ;) € Hp := H(divy,3; ) x L*(Q). Further details yielding the solvability of (2.7) were
developed in [8, Theorem 3.9]. In particular, we recall for later use the following a priori estimates

o)l < ex {lupllor + laplhjor + lglosn (I8l 2r + I6close) b (218)
and
2
Z (P}, i)l < cgllépllijzr, (2.19)
where ¢ := ¢g max {1,cg}, and cg and cg are positive constants defined in [8, eqns. (3.21) and
(3.29)].

2.3 The fully-mixed finite element method

We denote by 7T;, a regular partition of Q made up of triangles 7' (when d = 2) or tetrahedral 7' (when
d = 3) of diameter hp, and meshsize h := max {hT T e ﬁl} In addition, for each T € T, we let
RT(T) be the local Raviart—-Thomas space of order k > 0, i.e.,

where Py (7)) is the space of polynomials defined on 7' of degree < k, Py(7T") stands for its vector
version (as indicated in Section , and x := (x1,...,14)" is a generic vector of R?. Next, we recall
from [8, Section 4.3] the finite element spaces

HY = {rh € Ho(div;Q):  clrplr € RTH(T) VeeRY, VTe n},

HY = {vh cC@): vilrePuu(T) VT e Th},
(2.20)
HY, = {n, € H(divy5:9) :  mylr € RTW(T) VT €T},

HY = {wh eLYQ): ulr € Pi(T) VT e n} ,
and set @, == (¢1,h, P2,n) € H‘}f = HZ) X Hi Then the Galerkin scheme associated with reads:
Find (o, uy,) € HY x Hy and (p; 1, ¢jn) € Hf, x H‘ZL), j € {1,2}, such that
A((on,un), (Th, Va)) + By, ((on,up), (Th, Vi) = Fo(Th, Vi) + Fg, (Th, Va),
aj(PjpsMjn) + 0N, &in) + ci(Un; dinnin) = Gi(mjn), (2.21)
b(pjn,¥in) = 0,

for all (74,vy) € HY x Hi and (n;,%;) € H) x Hi The solvability analysis and a priori error
bounds for (2.21]) are established in [8, Theorems 4.7, 5.4 and 5.6]. In particular, we recall the a priori
estimates

@)l < ex, {Iuplor + lupler + lgloco (19olher +[o:oee)}  (222)
and
2
Z pj h7¢jh ‘ < CSh ||¢DH1/2F7 (223)
where ct, = cs max{l,c§h} and cg,, is a positive constant, independent of h, defined in [8 eq.
(4.15)].



3 Preliminaries for the a posteriori error analysis

We start by introducing a few useful notations for describing local information on elements and edges
or faces depending on wether d = 2 or d = 3, respectively. Let &, be the set of edges or faces of Ty,
whose corresponding diameters are denoted by h., and define

En(Y) ::{eESh: eQQ} and &,(T) := {eeé’h: eQF}.
For each T' € Ty, we let £, 7 be the set of edges or faces of T', and denote
Er(Q) ={eCoT : ec&(Q)} and &) = {eCoT : ec&(M) .
We also define the unit normal vector n, on each edge or face by
n. = (n1,...,nq9)" Vec&.
Hence, when d = 2 we can define the tangential vector s, by
se = (—n2,n1)" Vec&,.

However, when no confusion arises, we will simply write n and s instead of n. and s., respectively.

The usual jump operator [-] across internal edges or faces is defined for piecewise continuous matrix,
vector, or scalar-valued functions ¢, by

€] = ly)l, ~ @l )], with o= om o7,

where T and T_ are the elements of 7, having e as a common edge or face. Finally, for sufficiently
smooth scalar 1, vector v := (v1,...,v4)", and tensor fields 7 := (74;); j=1,4, We let

9 t
curl(y) = (— (%:i’ gj}l)t, curl(v) = ( zzzgz;gt ) for d = 2,

8@2 avl curl T2
87 - 87 5 fOl“ d - 2,
curl(v) := x1 Z2 curl(r) = curl(7y)
V xv , for d =3, curl(ma) | , for d =3,
curl(73s)
TS , ford=2,
v-s , ford=2,
Y. (V) = and 'Y* (7-) — T1 X1
vxn , ford=3, o T2 XN , ford =3,
T3 X 1N

where 7; is the i-th row of 7 and the derivatives involved are taken in the distributional sense.

Now, let IIF : HY(2) — HY (cf. (2:20)) be the Raviart-Thomas interpolation operator, which is
characterized by the following identities

/(Hl,";(v)~n)q:/(v-n)q Vedge/face e € &, Vq € Pi(e) when k>0, (3.1)
and
/Hl,i(v)-q—/v-q VT €Ty, VqePp_1(K) whenk>1, (3.2)
T T



for all v € H'(Q2). As a consequence of (3.1)) and (3.2)), it is easy to show that (see [20, Lemma 3.7])
div(IT; (v)) = Py (div(v)),

where P}If is the L2(Q)-orthogonal projector onto the picewise polynomials of degree < k on Q. A
tensor version of H;"l, say HfL cHY(Q) — HYf, which is defined row-wise by II¥, and a vector version
of P}’f , say 'Pﬁ, which is the L2(Q)-orthogonal projector onto the piecewise polynomial vectors of
degree < k, might also be required. The local approximation properties of Hﬁ (and hence of H],f’;) are
established in what follows. For the corresponding proofs we refer to [20, Lemma 3.16] and [4, Lemma
4.2] (see also [3]).

Lemma 3.1 Let p > 1. Then, there exist positive constants c1, ca, independent of h, such that for all
v € HY(Q) there hold
v =IGW)or < erhrvinr YT €T,

and

[v-n— HE(V) : nHO,p;e ) helzil/p HVHLP;Te Ve € &p,

where T, is a triangle of T, containing the edge e on its boundary.

In turn, let I : HY(Q) — H} (Q2) be the Clément interpolation operator, where
HL(Q) = {v cC(Q): vlrePy(T) VT e Th}.
The local approximation properties of this operator are established in the following lemma (see [12]).

Lemma 3.2 There exist positive constants c3, c4, independent of h, such that for all v € H(Q) there
holds

[ = In(v)

or < cshrlvlvam YT € Th

and
[v = Tn(v)lloe < cahl [vlliae Ve € En,

where

A(T)::u{:r’en: T’ﬂT;&Q)} and A(e)::U{T’eﬁL: T’ﬂe;«é@}.

In what follows, a vector version of I, say I, : H'(Q) — H} (), which is defined component-wise
by I, will be needed as well. For the forthcoming analysis we will also utilize a couple of results
providing stable Helmholtz decompositions for Ho(div;€) and H(div,; Q) (cf. (L.1), (L.2)). More
precisely, we have the following lemmas.

Lemma 3.3 For each 7 € H(div; Q) there exist
a) z € H2(Q) and x € HY(Q) such that T = Vz + curl(x) when d = 2,
b) z € H(Q) and x € H'(Q2) such that T = Vz + curl(x) when d = 3.

In addition, in both cases,
lz]l2.0 + Ixll1.0 < Cre || T|laiv:0,

where Ce 1S a positive constant independent of all the foregoing variables.



Proof. For the proof of a) and b) we refer to [28, Lemma 3.7] and [2I, Theorem 3.1], respectively. We
omit further details. O

Lemma 3.4 Let 1 <p <2 whend =2 and 6/5 < p <2 when d =3. Then, for each n € H(divp; Q)
there exist

a) € € WHP(Q) and w € HY(Q) such that n = & + curl(w) when d = 2,
b) &£ € WHP(Q) and w € HY(Q) such that n = & + curl(w) when d = 3.
In addition, we have that

€l +[[wlLe < Crelnllav,e  and (€llupe +IWllie < Cue [nllaiv, 0,

for d =2 and d = 3, respectively, where Cyre; is a positive constant independent of all the foregoing
variables.

Proof. See [4, Lemma 4.4]. O

4 First residual-based a posteriori error estimator

In this section we derive a reliable and efficient residual based a posteriori error estimator for the
Galerkin scheme . To this end, in what follows we assume the hypotheses from [8, Theorems
3.9 and 4.7], which guarantee the existence of unique solutions (o, u, p;, ¢;) € Ho(div; Q) x H'(2) x
H(divy/3; Q) x LY(Q) and (o4, up, p; 4, ¢50) € HY x HY x HY x H}, j € {1,2} of the continuous and
discrete problems and , respectively. Then, the first global a posteriori error estimator is
defined by:

1/2 3/4
2 2
. 4/3
o1 =1 > (G)%F,T > @%ﬂ> + 1 2 vl o ()
TET,, j=1 TeT, j=1
where, for each T' € T}, the local error indicators @]%F’T and @g, o are defined as follows:
. _ 2 1 2
@gw = Hf(ci)h) +div(op) — K by, — F ‘uh‘uhHO,T + HVuh - U%HOT
1 2 1 2
+ h% curl ( a%) + Z he H’y* ( U%>:|:| (4.2)
v 0,7 €& (Q) v 0,e :
1 4 2
2
Y mewlBer Y ke, ( ol vUD> 0
ec&,r(T) e€&nr(T) €
and
2 2-d/2 -1 2 2 -1 2
Opjr = hr Hv%‘,h = Q; " (pjn + Rjdjnun) Ho r T h H%ﬂ (Qj (pjn + Rj?bjﬁ“’t)) Ho T
2
0 e[ (@ (g + Ryggau) )| HO Jt 2 e = Gl (4.3)

e€&n () e€&p,r(I)

+ Z he |7+ (Q;1 (pj»h + Rj¢j’huh) B quj,D)‘ :

e, r(T)

0,e '

10



Notice that the last term of ©Z, ;. requires 1*(VuD)’e € L2(e) for all e € &,(T), which is overcome
below (cf. Lemma by simply assuming that up € H'(I'). Similarly, the last two terms of @%7j7T
are well defined if we assume that ¢;p € HY(I') N L4(T) for each j € {1,2}.

The main goal of the present section is to establish, under suitable assumptions, the existence
of positive constants Ceg and C,e, independent of the meshsizes and the continuous and discrete
solutions, such that

2
Ce ©1 + hoo.t. < [[(o,u) — (op, up)|| + Z (P> @5) = (Pjns Pin)ll < Cre1 O1, (4.4)
j=1

where h.o.t. is a generic expression denoting one or several terms of higher order. The upper and
lower bounds in (4.4]), which are known as the reliability and efficiency of ©1, are derived below in

Sections [4.1] and respectively.

4.1 Reliability of the a posteriori error estimator

The main result of this section is stated in the following theorem.

Theorem 4.1 Assume that the data up, ¢p and ¢, satisfy

Ty, } <1 45
,,,,0 0»479) — 27 ( ° )

with ro := min{ry,ro}, and ri,79 are defined in (2.15)). Then, there exists a positive constant Cyel,
independent of h, such that

{Iapllo.r + [l jo.r + gloao (2 n /2 + b

2
(o) = (o wn) | + D (e &5) = (Pin: @il < Crea ©1- (4.6)

j=1
We begin the derivation of (4.6) with a preliminary lemma, for which we first recall that
Hgr := Ho(div; Q) x HY(Q) and Hp:= H(divy/3; ) x LYQ).

Lemma 4.2 Assume that the data up, ¢ and ¢, satisfy (4.5)). Then, there exists a positive constant
C, independent of h, such that

2
(o, w) = (anwn)l + D (0 05) = (P S5)
j=1
Ro 2 R2(n,, ) o
SC( I AT . n)
0#(

rvjeig (T V)l 23 0#(n, 1) €H [(m,5)l
where REY : Hgr — R and R? : Hp — R are the residual functionals given by
R¥(1,v) = Fp(T,v) + Fg, (1,v) = A((oh, up), (1,V)) = By, ((oh, up), (T, V))
for all (T,v) € Hgg, and
R?(’?j»ﬂ’j) = Gj(’?j) - aj(pj,ha nj) - b(nja Bjn) — b(Pj,fwﬂh’) —cj(up; ¢j,h,77j)
for all (n;,v;) € Hp.

11



Proof. First, applying the inf-sup condition (2.16) to the error ({,z) = (60 — o, u — 1), adding and
substracting By, ((os, up), (T,v)) and Fg, (7,v), and using the first equation of (2.7), we deduce that

QA RBF(Ta V)
Ao —opu-w < sp oY
2 0#(7,v)EHzr H (Tv V) H (4 8)
‘Bu_uh((amuh)v(T?V))‘ ‘qu)*(i)h(T?V)‘
+ sup + sup B 7]
0+ (,v) s (T, V) o£(rveHE (T V)]l

In turn, the continuities of By, (cf. (2.9)) and Fy, (cf. (2.12))) establish (cf. [8, eqns. (3.4), (3.9)])
B, (@ 1n), (7, 9)] < F 1K oo il 1.0 10— a1 7 e
|F—g, (1,V)] < Kl llg
which, replaced back into (4.8)), yields

0,42 | — Dplloae [ 7]ldivie »

(o = op,u—u)

i ’RBF(T,V)} (4.9)

sup

<
T a4 ox(rv)eEs (T V)]

1
+ o Tnlelle=uafie + Cs llglosollé = éalloso,
where Cg := 2 [|K||co/aa (cf. [8, eq. (3.40)]) and 7 is defined in (2.15)). Similarly, applying the inf-sup
condition (2.17) to (x;, ;) = (P; — Pjn, $j — ¢j,n), making use of the second and third equations of
(2.7), adding and substracting c;(up; ¢;jn,m;), and using the continuity of c;, which states that (cf.
B cq. (37)) 1
lej(wi.m)| < By Q| il 1wl ell¥lloae 1] aiv, 50
we deduce that
D
o R (0, 5) cj(u—up; ¢jn,m;)
Y, — pypety— il < swp Ll Gl i)
0#£(n; ;) €HD H(Uj, %)H 0#(n, ;) €HD Hnj\ divy,3;0
[RY(n;, ¢5))|
S 1775 7970
0, ey (755 95)]

<

+ R 1Q5 I iall #5040 [l — unlle-

Thus, summing up over j € {1,2}, recalling the definition of 9 in (2.15) and using (2.23|) to bound

[ @nllo,a;2 := [[¢1,nll0,450 + [[#2,n]l0,4;0, we obtain
2 2 D
2 [R2(n;. ;)| | s
(i — pin b — din)ll < — u L=+ L pp o rllu—unlie, (4.10)
2 o5 = pin b = 0a < 20 S0 Ty 190l

with ¢g > 0 defined in [8, eq. (4.15)]. Then, using the estimate (4.10]) to bound the last term in (4.9),
recalling the definition of ry in (2.15)), using (2.22)) to bound ||uy||1,o, and recalling that Cs and cg,
as well as 1/r1 and 1/ry, are bounded by cr, and 1/rg (cf. [8, eq. (3.43)]), respectively, we deduce
that

(o = opu—u)

REF (7, v 2 IR (n;,4;5)]
<y sup [R=(r, )] + O Z sup T (4.11)
0#(7,v)EHgr ”(T’V)H j=1 0#(n;,;)€HD H("?p%)”
cr
+ Toh {lluDHo,F + lupllijz,r + lIgllose (2 éplliy2r + H¢r||0,4;ﬂ)} [u—upfi0,
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with C1, Cy > 0, independent of h. Thus, according to the assumption (4.5)), (4.11)) yields

2
IREF (1, v)] s IR2(n;,5)]

(o —opu—w)| < C;  sup .
j=1 0#(n;¢;)€Hp ||(77j7¢j)||

(4.12)
0+#(7,v)EHgr H(Ta V) H

with 61, Oy > 0, independent of h. Next, using (4.12)) to bound the last term in (4.10)), we easily find
that

2 D
~ |7?,BF(T V) AU
1(p; — Py &5 — i)l < G sup + Gy Ll LISORE:
2 l1e; = pins 6= & orosy TV || 27& B [ IR
with Cg, C4 > 0, independent of A. In this way, estimate ) follows from (4.12)) and (| - O

We now aim to bound the suprema in (4.7). Indeed, in virtue of the definitions of the forms
A, Bw, aj, b and ¢; (cf. ([2.8)-(2.11))), we find that, for any (7,v) € Hy(div;Q) x H}(Q) and
(n,¢;) € H(divy3; Q) x LY(€), j € {1,2}, there holds

R¥(r,v) = R¥ (1) + RS (v) and R?(nja Yj) = R?,l(nj) + R?,z(wj) ;

where )
R¥ (1) = (rn,up)p — u/ ot Tl — / uy, - div(T)
“ “ (4.14)
— / K (f(gbh) +div(oyp) — K_luh —F |uh|uh) -div(T),
Q
REF (V) = ko /F (up —up)-v-— /@1/Q (Vuh - %ah> Vv, (4.15)
RD (le) - <T,] -1, ¢] D / Q p] h + R'] ¢_7,h uh / ¢] h le 77] (416)
and

2 1/’] = /% div( P] h) - (4.17)

Notice that for convenience of the subsequent analysis we have added and subtracted the term given
by [qup-div(7) in ([£.14). Then, the supremum in ([4.7) can be bounded in terms of R}, RS, RY |,
and R?,Q as follows

2
(e, ) = (an,w) | + D 1pj, ¢5) = (Pjps dsn)
7=t , (4.18)
<C {HR?FHHO(div;Q)’ + IR oy + D (HRDJHH(divm;Q)/ + \\R?,Q\\L4(Q)/> } ,

Jj=1

and hence our next purpose is to derive suitable upper bounds for each one of the terms on the
right hand side of ({.18)). We begin by establishing the corresponding estimates for R5F and R, (cf.
(4.15) and (4.17)), which follow from a straightforward application of the Cauchy—Schwarz and Holder
inequalities.

13



Lemma 4.3 There exist positive constants Cp, Ca, independent of h, such that

1/2
IR 12 oy < C (HVuh—ahHOT+ > uuD—uhn()e)
TETh

ec&n (1)

and
3/4

L4(Q) < 02 Z Z ”le Pjn H04/3T

TeT, j=1

2
> IR,
j=1

We now bound the term | REF |l (div;)y - To this end, we first observe that integrating by parts the
expression fQ uy, - div(7) in - the functional REF can be rewritten as follows

1
RYF (1) = (tn,up — up) +/ (Vuh - U%) CT

“ (4.19)

— /QK (f(¢p,) +div(op) — K 'u, — Fuyluy) - div(r).

For simplicity, we prove the aforementioned result for the two-dimensional case. The three dimensional
one proceeds analogously. Given T € Ho(div; Q2), it follows from Lemmal[3.3|that there exist z € H2(Q)
and x € H'(Q), such that 7 = Vz + curl(x) in 2, and

Izll2.0 + Ixll1e < Cre I Tlaive - (4.20)

Then, we set 7, := II}(Vz) + curl (I,(x)) + co I, where ¢y € R is chosen so that Jotr(Th) = 0. In
addition, bearing in mind the definition of R¥¥ (cf. (4.14))), and employing the first equation of the
Galerkin scheme (2.21)) and the compatibility condition (2.2]), we deduce that R (7)) = 0, whence

REF (1) = REF (7 — 7)) = REF(Vz — IT§(Vz)) + R¥F (curl(x — In(x))). (4.21)
The following lemma establishes the estimate for REF.

Lemma 4.4 Assume that up € HY(T'). Then, there exists a positive constant C, independent of h,

such that
1/2
||R1 ||H0(d1vQ { Z @BFT} )
TeTh
where
a2 . -1 2 2 L ql?
Ogp 1 = Hf((,i)h) +div(ep) —K 'up, — F ]uh|uhH0’T + hy HVuh - ahHO

2 2

+ h% + > he

1
curl ( a%)
v 0,17 eGEhyT(Q)

+ Z ( qu) i

e€&h,r

L (2]

0 ec&, ()

o (4.22)
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Proof. We begin by considering the expression for R given by (4.19)). Thus, proceeding analogously
as in the proof of |26, Lemma 4.4], that is, applying the Cauchy—Schwarz inequality, and using the
approximation properties of IT; (cf. Lemma , we find that

|R?F(VZ—H],?L(VZ)) < Cl{ Z Hf ¢,) +div(ey) — K tu, —F[uh]uhHaT
TeT),

1/2
DS T D DI I uhnoe} 226

TETh e€&,(T)

(4.23)

with Cy > 0, independent of h. In turn, in order to bound R (curl(x — I5(x))), we appeal to the
original definition of REF in (4.14]), and proceed as in [26, Lemma 4.3] by using the integration by
parts formula on the boundary I" (cf. [I7, Lemma 3.5, eq. (3.34)]):

{eurl(x —Ix(x))n,up)r = — (Vups,x —Li(x))r = - <1*(VUD), X — Ih(><)>F : (4.24)

so that applying local integration by parts, the Cauchy—Schwarz inequality, and the approximation
properties of I, (cf. Lemma [3.2), we obtain
‘R}%F(curl(x —In(x)))| < Oy { Z hT curl < )
0,T

TETn
1/2
I 4 I 4 ?
G 5 o el

2
+ > he

Ose ec&y(T)
where the terms involving the set &, (T') remain valid if up € H'(I'). The conclusion follows directly
from (4.21]), (4.23), (4.25)), and the stability of the Helmholtz decomposition (cf. (4.20))). O

Finally, we bound the residual term \|R?71\|H(div 452 by following similar steps to those in [,

Lemma 5.6]. For the sake of simplicity, and similarly to Lemma we focus on d = 2. The three
dimensional case proceeds analogously. Indeed, given n; € H(divy/3;€2), with j € {1,2}, we know
from Lemma that there exist §; € W4/3(Q) and w; € H'(Q), such that n; = &; + curl(w;) in Q,
and

2

(4.25)

+ > he

e€&p(2)

”5] ‘HdiV4/3;Q . (426)

Next, by virtue of the second equation of the Galerkin scheme (2.21) and the definition of R?J (cf.
[#.16)), we deduce that RS, (n;,) = 0 for all n;, € Hp. Then, we set 1, := 115 (&) + curl(I,(w;)),
and deduce that

R2 () = RE,(n; =) = RE, (& ~TUG(E))) + R, (curl (wy — I(uwy))) . (4:27)

The terms on the right-hand side of (4.27)) are bounded as follows.

Lemma 4.5 Assume that ¢;p € H'(I') NLYT) for each j € {1,2}. Then, there exists a positive
constant C, independent of h, such that for each j € {1,2} there holds

1/2

||R?,1||H(div4/3;9)/ <C Z @I2),j,T , (4.28)
TeTh

where Op j T is defined in (4.3).
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Proof. First, employing similar arguments to the ones used in the proof of [4, Lemma 5.4], that is,
local integration by parts, Holder and Cauchy—Schwarz inequalities, Lemma with p = 4/3, and
the subadditivity inequality, we deduce that

RS —T(E))| < 1{ Z W2 |dip — dinlld ace

ecen(D) (4.29)

1/2
+ ) h 1 Hv¢j,h - Q; ' {pjn +Rjdjnun} HOT} 1€111,4/3:2 5

T€Th

with C; > 0 independent of h. On the other hand, proceeding as in [4, Lemma 5.5], i.e., recalling that
¢j,p € HY(I') NL*(T), using an integration by parts formula on the boundary I' as in (4.24)), applying
local integration by parts, the Cauchy—Schwarz inequality, and the approximation properties of the
Clément interpolant Ij, (cf. Lemma [3.2)), we arrive at

|RE ) (curl(w; — In(wy)))| < Cs { Z hi H%ﬂ <Q;1 (pjn + Rjd’j’huh)) HzT
TETs 7
+ Z he

’ H‘Y* (Qj_l (pjn+ Rj¢j,huh))ﬂ :
€& (Q)

0 (4.30)
1/2
1 2
+ > he | (Q5" (o + Rydyun) — Voin) . }
ec&p(T) “

with Cy > 0 independent of h. Finally, combining (4.29) and (4.30), and using the stability of the
Helmbholtz decomposition (cf. (4.26])), we get (4.28)) and conclude the proof. O

We end this section by stressing that the estimate (4.6]) is a straightforward consequence of Lem-
mas and the definition of the global estimator ©1 (cf. (4.1])), and the fact that the terms

h. HVuh -1 O'%HOI and he ||lup — uh”%),e’ which form part of Ogrr (cf. (4.22))), are dominated by

HVuh — %0’%”3 o and [lup — uh||(2)76, respectively.

4.2 Efficiency of the a posteriori error estimator

We now aim to establish the lower bound in . For this purpose, we will make extensive use
of the original system of equations given by , which is recovered from the augmented-mixed
continuous formulation by choosing suitable test functions and integrating by parts backwardly
the corresponding equations.

The following theorem is the main result of this section

Theorem 4.6 Suppose that the data up, ¢p and ¢, satisfy (4.5). Then, there exist a positive constant
Cesr, tndependent of h, such that

Cert ©1 < [[(o, 1) = (g, un)| + D (05, 85) = (pjs $in)l| + b0t (4.31)
j=1

where h.o.t. stands for one or several terms of higher order.
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Throughout this section we assume, without loss of generality, that up, ¢,, ¢p, K~'uy, and Q;l Pjhs
J € 1,2, are all piecewise polynomials. Otherwise, if up, ¢,, ¢p, K, and Q; are sufficiently smooth,
one proceeds similarly to [10, Section 6.2], so that higher order terms given by the errors arising from
suitable polynomial approximation of these functions appear in , which explains the eventual
h.o.t. in this inequality.

We begin the derivation of the efficiency estimates with the following result.

Lemma 4.7 There exist positive constants C1, Cy, Cs, independent of h, such that for each T € Ty,
there hold

[£(p) + div(en) — K™ wy, — F [up ],

< €1 {llo = anllarv,r + = wnllozr + | [ufu = [unlunllo;r + 16 — Bullo.ir }

IN

Co {||u —uy

1
Hvuh—ydi 1,T+||a—ctho,T},

0,7
and

[div(pjp)lloassr < Csllpjy = pjnllaiv, w7 €{1,2}.

1

Proof. 1t suffices to recall that f(¢) = —div(o)+K 'u+F [uluin Q, Vu = = 04 in Q, and div(p;) =0
v

in Q (cf. (2.6)). Further details are omitted. O

Next, we provide the upper bound for the residual terms involving the Dirichlet datum up.

Lemma 4.8 There exists a positive constant Cs, independent of h, such that

> Jlup — uy|

eGgh(F)

e < Csllu—ul[ig-

Proof. Tt suffices to observe that

>l —wilg, = > Ju—wllfe = lu—wlr,
ec&y () ec&y ()
and then apply the trace inequality. O

In order to derive the upper bounds for the remaining terms defining the global a posteriori error
estimator ©1 (cf. (4.1))), we use results from [5], inverse inequalities, and the localization technique
based on element-bubble and edge-bubble functions. To this end, we now introduce further notations
and preliminary results. Given T' € 7T;, and e € &, 7, we let ¢y and 1, be the usual element-bubble
and edge-bubble functions, respectively (see [33] for details). In particular, ¥y € P3(T), suppyr C T,
Yr =00n 97T, and 0 < ¢pp < 1in 7. Similarly, te|r € Po(T), suppthe C we :=U{T" € Tr: e € En}s
e = 0on T \ e and 0 < ¢pr < 1 in w.. We also recall from [32] that, given k € N U {0}, there
exists an extension operator L : C'(e) — C(w.) that satisfies L(p) € Px(T') and L(p)|e = p Vp € Pg(e).
Additional properties of ¥r, 1., and L are collected in the following lemma (though not all them will
be employed in the rest of the paper).

Lemma 4.9 Given k € NU {0}, there exist positive constants c1, ca, c3 and ¢4, depending only on k
and the shape regularity of the triangulations (minimum angle condition), such that

1/2
l¥raldr < laldr < erllé’dds YaePu(T) VTET, (4.32)

17



[LeLD)IZ. < lIpllEe < c2ll0i?plde VD EPLe) Ve€&,

and
cs B2 plloe < V2L o < cah?|plloe VpEPile) Ve€&.

Proof. See [32, Lemma 4.1] (see also [33, Lemma 3.3]). O

In addition, in what follows we will make use of suitable inverse inequalities. In fact, given k €
N U {0}, there exist positive constants ci, ¢z, independent of h, such that (cf. [I8, Lemma 1.138]):
—14d
ollyasr < erhy T ollor Vo e PU(T) VT €T, (4.33)

and
[olloae < B3V [u]loe Yo ePrle) Veek&,. (4.34)

Finally, we recall a discrete trace inequality, which establishes the existence of a positive constant C,
depending only on the shape regularity of the triangulations, such that for each 7' € 7;, and e € &, 7,
there holds

lello.e < C{n [vlloz, + 2 [ohr} VoeHYT). (4.35)

For the proof of inequality (4.35)) we refer to [I, Theorem 3.10].

The corresponding bounds for the remaining terms defining Ogrr (cf. (4.2))) are stated in the
following lemma.

Lemma 4.10 There exist positive constants Cy, Cs, independent of h, such that

1
hr ||curl <V a%) ‘ < Cyllo—onllor YT €T, (4.36)
0,T
and _ 1
h}a/2 [ 7, (1/ a-%)ﬂ < Csllo—onllow. VeeEn(). (4.37)
L 0,e

Furthermore, assuming up € HY(T'), there exists a positive constant Cg, independent of h, such that

1
v, < 0'2 - VuD>
- \v

Proof. First, noting that curl (1o4) = curl(Vu) = 0, we find that (4.36)—(£.37) follows from a slight
adaptation of [26, Lemma 4.11], whereas for the proof of we refer the reader to |26, Lemma
4.15]. O

We now provide the upper bounds for the terms defining Op ;7 (cf. ) Indeed, under the
assumption that Q; and Q9 are piecewise polynomial tensors, our strategy consists of mimicking the
proofs of Lemmas 5.10, 5.11 and 5.12 in [4], which are not applicable as such here, but need to be
modified as detailed in the proofs of the following three lemmas.

hy/? < Csllo—onllow. VYee&n(l). (4.38)

0,e

Lemma 4.11 There exists a positive constant C7, independent of h, such that for each T € T, and
each j € {1,2}, there holds

1-d/4 _
hp / Hv%,h -Q; ! (Pjn +Rjdsnup) HOT

7 (4.39)
1-d/4
< O {hr " (lp; = pyllor + 1650 = dinwnllor) + 165 = dinlloar | -
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Proof. Given T' € Ty, and j € {1,2}, we define §; 1 := V5 — Q;l (Pj,h + Rj(bjﬁuh) in T'. Then, ap-

plying (4.32)) to [|€; r[lo,7, using the identity Vg; = Qj_l (pj + quéju) in Q (cf. (2.6)), and integrating
by parts, we find that

1/2
1€52 13 < erllvn €l
=c /TwTEj,T -Q;! <(Pj,h — p;j) +Rj (djnun — ¢; u)) + /T<¢j,h — ¢j) div (Y€1) -
In this way, applying Cauchy—Schwarz and Holder’s inequalities, we obtain

l&5rlBz < C{lvrgiallor (lo; = prallox + 1651 = 65 unllor)

+ ergsrlhagar 165 = dinlloar

—1+d/4
l1,4/3:7 by hp / 1€;.7llo,r, we deduce

and combining (4.33) with (4.32) to bound [|¢r§; 1

—14d/4
1€ rllor < C {Hpj — pyullor + léju—dinunllor +hy T oy — ¢j,h!!074;T} : (4.40)
which yields (4.39)) with a positive constant C' independent of h. O

Lemma 4.12 Suppose that ¢;p, j € {1,2}, are piecewise polynomial functions. Then, there exists a
positive constant Cy, independent of h, such that

4
he' 1650 — bsnlloe
1-d/4
< Cy {hT / (||Pj = Pjnl

for all e € &, p(T).

(4.41)

ox + 651 = dinmallor) + 165 = Ssalloar |

Proof. We proceed as in [4, Lemma 5.11]. In fact, given e € &,(I") an edge or face of an element,
depending on whether d = 2 or d = 3, respectively, it follows from (4.34) that

l¢i0 = dinlloae < CRE=D6in — dinlloe (4.42)
which, along with (4.35]), yields
1650 = inlloge < € {RT=D 465 = gynllor +AE=D 6y — dyalr ). (443)

Next, in order to estimate the right-hand side of (4.43|), we use first the Cauchy-Schwarz inequality
and the fact that |T'| = h%, to deduce that there exists a positive constant ¢ > 0, independent of h,
such that

d
16; — dnllor < chf* 165 — dinlloar - (4.44)

In turn, using the identity V¢, = Qfl(pj +Rj¢ju) in Q (cf. (2.6)) and the boundedness of Q~1,
which follows from ([2.3)), and performing some algebraic manipulations, we obtain

|pj — Djin

1 = Q7 (pj — pjn) +RQ TG u— @jnun) + QN pjp +Ridyn un) — Vﬁbj,hHQT

< O (llpy = pinllo + [ = dinwllgr) + V650 = Q" (P +Ryrin w) [ 1 -
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which, together with (4.40)), implies

—14d/4
|¢j = djphar < C {||Pj — pinllor + 6 u— djnunllor + hy T lg; — ¢j,h||o,4;T} : (4.45)
Finally, it is easy to see that (4.41)) follows from estimates (4.43)), (4.44]), and (4.45]), and the fact that
he = hp. ([

Lemma 4.13 There exist positive constant Cg, C1g, independent of h, such that
hr H%ﬂ (Qf " (Pjn + Ridin uh))
for all T € Ty, and

e/ v (57 (s aginn )| |, < Coo{les =i+ 1650 = gy

< Co{llp; — pynllor +llosu—dinuilor)  (446)

oz

dwf  (447)

for all e € &,(QY). Additionally, if ¢;p, j € {1,2}, is a piecewise polynomial function, there exists a
positive constant C11, independent of h, such that

hi/? H’Y* (Q]l (Pjh +Rjdjnun) — Vd’j,D) HO . =Cn {Hpj = pjnllor. + [l¢ju— ¢j,huh”0,Te} (4.48)
for all e € E,(T"), where T, is the element to which e belongs.

Proof. For the two-dimensional case, the derivation of the first two inequalities proceeds as in [15]
Lemma 3.11] by applying Lemmas 6.1 and 6.2 in [5]. Indeed, from these results we know that there
exists a positive constant C, independent of h, such for each piecewise polynomial function 0, in 7y,
and for each n € L?(Q) satisfying curl(n) = 0 in , there hold

o and 2 |[[rva(mi)lloe < Cllm —mpllow. -

Thus, taking n := Qj_1 (pj + Rdeju) = V¢, and n), = Qj_1 (pjﬁ + qubj’huh), we obtain and
4.47). In turn, these same arguments combined with [23, Lemma 21] allow us to deduce the inequality
4.48)). Further details are omitted. On the other hand, the proof for the three-dimensional case follows
from a slight modification of those of Lemmas 4.9, 4.10, and 4.13 in [22]. O

hr [[curl(ny)lor < Clln —ny,

In order to complete the global efficiency given by (4.31)) (cf. Theorem [4.6)), we now need to estimate
the terms ||[Julu—|up|up |2 - and ||¢;u—a; pupl|2 7 appearing in the upper bounds provided by Lemmas
[4.7 and To this end, we first make use of the Holder inequality to obtain

[|[aju - ‘uh’uhH(Q),T <2 (||u||(2),4;T+ ||uh||(2),4;T) [u—uy, 3,4;”[7

from which, applying Cauchy-Schwarz’s inequality and simple algebraic estimates, we find that

1/2 1/2
2
S lufu - [unlus s < 2{ S (Jul sz + 3 acr) } { > Hu—uh||é,4;T}

TeT, ; TeT, T€ETh
1/2
< 2V2 ([ulfun + lunldan)  Iu-wilan < 2v2 (Juldso + lunlae) v - wnld -

In this way, employing the continuous injection iy : H!(€2) — L*(€2), and the a priori bounds of ||u/|1 o
and [jup||1,0 (cf. (2.18), (2.22))), we deduce from the foregoing inequality that there exists a positive
constant C', depending only on data, and hence independent of h, such that

Y llafu—uwuplfr < Cllu—wilig. (4.49)
T€ETh
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Similarly, adding and subtracting ¢; u, (it also works with ¢;; u), and applying Hélder’s inequality,
we deduce that

lgju = dinunlls e < 2 (1651840 + 10all 4.2) (0 = wnlld g + 165 — Sinll6.ar) -

so that proceeding analogously to the first part of the derivation of , and then using the con-
tinuous injection iy : H*(Q2) — L*(Q2), and the a priori bounds of ||¢;|l0.4;0 and [lusll1,0 (cf. (2.19),
(2.22])), we are able to show that there exists a positive constant 5, depending only on data, and
hence independent of h, such that

> llgsu— bl < c{uu— willf o + 16 -

TeT,

2. } : (4.50)

Consequently, it is not difﬁcult to see that (4.31) follows from the definition of ©; (cf. (4.1))), Lemmas

and the estimates and ( -

5 A second a posteriori error estimator

In this section we introduce and analyze another a posteriori error estimator for our augmented
fully-mixed finite element scheme , which is not based on the Helmholtz decomposition for
T € H(div; Q). More precisely, this second estimator arises simply from a different Way of bounding
| REF |10 (@ivs) (cf. - ) in the preliminary estimate for the total error given by (4.18). Then, with
the same notatlons and discrete spaces from Sections [2.3] and [3] we now introduce for each T € Ty, the
local error indicator

OFer = ||F(bp) +div(en) — K 'wy — F upfus ¢,

1 2
+ Hvuh - O'hH& + Z HUD - uhHOe’
e€&h,(
and define the following global residual error estimator
1/2 3/4

Oy = Z <@gFT + Z@DJT) + [Jup — uh”%/z,r + Z Z [div(p;n Ho A4/3.T (5.1)

TeT j=1 TeTh j=1

where Op 7 is defined in (4.3)).
The reliability and efficiency of the a posteriori error estimator Oy are stated next.

Theorem 5.1 Assume that the data up, ¢p and ¢, satisfy (| . Then, there exist positive constants
C’rel, C’eff, independent of h, such that

2
Cott O2 +heot. < [[(o,0) = (an, wn)| + Y (P, ¢5) = (P> bin) | < Cre Oz (5.2)
j=1

Proof. As announced, the proof of reliability reduces basically to derive another upper bound for
HR?FHHO(diV;Q)/. Indeed, applying the Cauchy—Schwarz and trace inequalities in , we readily
deduce that

IR ly(diviy < C {Hf(d)h) +div(ey) — K 'uy, — F|uh|uhH07Q
1 (5.3)
+ HVuh = ahHO,Q + [lup — uhH1/2,r} ;
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where C is a positive constant independent of h. In this way, replacing back into (4.18)), we
obtain the upper bound in concluding the required estimate. On the other hand, for the efficiency
estimate we simply observe, thanks to the trace theorem in H'(£2), that there exists a positive constant
¢, depending on I' and §2, such that

lup —wplffjpr < cllu—wllig.

The rest of the arguments are contained in the proof of Theorem and hence we omit further
details. 0

At this point we remark that the eventual use of @y (cf. ) in an adaptive algorithm solving
would be discouraged by the non-local character of the expression |[up — uy|[} Jor- In order to
circumvent this situation, we now replace this term by a suitable upper bound, which yields a reliable
and fully local a posteriori error estimator.

Theorem 5.2 Assume that the data up, ¢p and ¢, satisfy (4.5), and let

9 1/2 9 3/4
6y =1{ > <@§F7T+Z@gﬂ> + )8 ldivip; ||04/3T : (5.4)
TeETh j=1 j=1 \ TeT
where N )
@gva = Hf((ﬁh) +div(oy) — Klu,—F |uh|uhH07T
(5.5)
+ Hvuh—*thOT + Z ||11D—uh||1e
e€&p, ()
Then, there exists a positive constant érel, independent of h, such that
2 o~ ~
(o) = (o wn) | + D (P &5) = (Pjn: di)ll < Crer ©2. (5.6)

j=1

Proof. It reduces to bound |lup — upl|1 /9. In fact, since HY(I') is continuously embedded in H/2(I),
there exists a positive constant C', depending on I', such that

lup = unllf o < Cllup —wiallir = € > Jup — .,
ccEn(T)

which, together with the upper bound of (5.2)), implies (5.6 and finishes the proof. O

6 Numerical results

This section serves to illustrate the performance and accuracy of the proposed augmented fully-mixed
finite element scheme 1) along with the reliability and efficiency properties of the a posteriori error
estimators ©1 (cf. - and 0, (cf. (5.4)), in 2D and 3D domains. Regarding @2, it was estabhshed
in Section [5) I that it is reliable, but efficient only up to all its terms, except the last one in , which
is associated with the boundary I'. Indeed, while the numerical results to be displayed below suggest
that ©9 could actually verify both properties, the eventual efficiency is just a conjecture by now. All
simulations were implemented using the FEniCS library [2]. A Newton—Raphson method with a fixed
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tolerance tol = 1E-06 was used for the resolution of the nonlinear problem ([2.21)). In what follows, we
refer to the corresponding sets of finite element subspaces generated by £k = 0 and k& = 1, as simply
RTO — P1 — RT(] — P[) — RTO — PO and RTl — P2 — RT1 — P1 — RT1 — Pl, respectively.

Next, we denote by N the total number of degrees of freedom. The global error and the effectivity
indexes associated to the global estimators ©1 and ©2 are denoted, respectively, by

o 2 ‘ ' _ e(t) 5. . e(t)
e(t) := e(o) +e(u) + g (e(pj)+e(¢])), eff(©1) : 9. and eff(0y) (= ==,
=1 1 @2
where
e(o) == |lo —onlaivie, e(w) = [[u—wul0,

e(p;) = llpj — pjnllaivys0.  e(@)) = |l&; — djnlloae, J€{1,2}
We emphasize that other variables of physical interest such as the velocity gradient and heat vector

can be computed using the postproccessing formulae detailed in [8, Section 5]. However, for sake of
simplicity, we only present results for the error of the pressure (cf. (2.5)), namely

. 1
e(p) := Ip=pullog, with pp = ——tr(on).

Moreover, using the fact that N —1/d >~ p_ the respective experimental rates of convergence are
computed as

s (el0)/¢(o)

T(O) = IOg(N/N,) for each o € {U)u7p7pl’p27¢17¢27€}7

where NV and N’ denote the total degrees of freedom associated to two consecutive triangulations with
errors e(¢) and €'(¢), respectively.

The examples to be considered in this section are described next. In all of them, for sake of
simplicity, we take v =1, p=1,Ri =1, Ry =1,¢_=0,g= (0,—1)* when d = 2 and g = (0,0, —1)*
when d = 3, and similarly to [8, Section 6], we choose the parameters k1, k2 as in , that is,
k1 = v and Ky = /2. In turn, in the first three examples we consider F = 10 and the tensors K, Q,
and Qs are taken as the identity matrix I, which satisfy .

Example 1 is used to show the accuracy of the method and the behaviour of the effectivity indexes
of the a posteriori error estimators ©1 and (:)2, whereas Examples 2-3 and 4-5 are utilized to illustrate
the associated adaptive algorithms, with and without manufactured solution, respectively, in both 2D
and 3D domains. The corresponding adaptivity procedure, taken from [33], is described as follows:

(1) Start with a coarse mesh T, of Q.
(2) Solve the Newton iterative method associated with (2.21)) on the current mesh.

(3) Compute the local indicator ©; 1 (respectively ég}T) for each T € Ty, where

2 1/2 2
O17 = {@]%F,T+Z®I2),j,T} + ZHdiV(pj,h) 0,4/3:T » (cf. (4.2)), (4.3)

J=1 J=1

2 1/2 2
Oo1 = {GEF,TJFZ@%J,T} + Y ldiv(p;p)lloasr - (cf B5), @3))

Jj=1 J=1
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(4) Check the stopping criterion and decide whether to finish or go to the next step.

(5) Use Plaza and Carey’s algorithm [30] to refine each T" € T}, satisfying

O1 7 > Cper max {@LT . Te 771} for some Cher € (0,1). (6.1)

(6) Define the resulting mesh as the current mesh, and go to step (2).

In particular, in Examples 2-5 below we take Cper = 0.5. Certainly, if the refinement is with respect
to the local indicator O3 r, we simply replace ©1 7 and ©1 1 by O3 1 and O3 1, respectively, in the

criterion (6.1).

Example 1: Accuracy assessment with a smooth solution in a square domain.

In this first example, we concentrate on the accuracy of the mixed method as well as the properties
of the a posteriori error estimators through the effectivity indexes eff(6;) and eff(©5), under a quasi-
uniform refinement strategy. We consider the square domain 2 := (0,1)2, and adjust the data in
so that the exact solution is given by the smooth functions

sin(7x1) cos(mxs) ]
u(xy, ) = ] , p(x1,2z2) := sin(zy — 0.5),
— cos(mzy) sin(mze)
¢1(x1,m2) := 0.5+ 0.5cos(z1x2), and ¢o(x1,x2) := 0.1+ 0.3exp(z122).

The errors and associated rates of convergence are reported in Tables [6.1] and [6.2, which are in
accordance with the theoretical bounds established in [8, Theorem 5.6 and Lemma 5.7]. In addition,
the global a posteriori error indicators O, @2, and their respective effectivity indexes are also displayed
there, from where we highlight that the latter remain always bounded.

Example 2: Adaptivity in a 2D L-shaped domain.

The second example is aimed at testing the features of adaptive mesh refinement after both a posteriori
error estimators ©; and 2 (cf. ([.1]), (5.4)). We consider an L-shaped domain € := (—1,1)%\ (0,1)2.
The manufactured solution is given by

w(er, 22) = <—7rcos(7m:2)sin(7m:1)>  plenm) = 10(1 — 1) 2 .

7 cos(mzy) sin(mxs) (z1 —0.09)2 4 (z2 — 0.09

1 2

= — d = —
o1(z1,2) Zo +1.055° $2(21,22) 79 +1.07°

where pg € R is chosen so that fQ p = 0. Note that the pressure, temperature and concentration fields
exhibit high gradients near the origin and the lines xo = —1.055 and z2 = —1.07, respectively. Figure
[6.1] summarizes the convergence history of the method when applied to quasi-uniform and adaptive
(via ©1 and @2) refinements of the domain, which yield sub-optimal and optimal rates of convergence,
respectively. Further corresponding details can be observed in Tables - and Tables -
where the errors, rates of convergence, efficiency indexes, and Newton iterations are displayed for
both refinements. We stress that the adaptive algorithm improves the efficiency of the method by
delivering quality solutions at a lower computational cost, in particular to the point that it is possible
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to get a better one (in terms of e(t)) with approximately only the 10% of the degrees of freedom of
the last quasi-uniform mesh for the mixed scheme with both £k = 0 and & = 1. Furthermore, the
initial mesh and approximate solutions builded using the adaptive RT; — P, — RT; — P; — RT; — P4
scheme (via ©1) with 663,663 degree of freedom are shown in Figure We observe there that the
pressure and temperature exhibit high gradients in the contraction region and at the bottom of the
domain, respectively. In turn, examples of some adapted meshes generated using ©1 and (:)2, with
k =1, are collected in Figure [6.3] We notice a clear clustering of elements near the corner region of
the contraction and the bottom of the L-shape domain as we expected.

Example 3: Adaptivity in a 3D L-shape domain.

Here we replicate the Example 2 in a three-dimensional setting by considering the 3D L-shape domain
Q:=(0,2) x (0,1) x (0,2) \ (0,1)3, and the manufactured exact solution
sin(mxy) cos(mxa) cos(mxs)
u(zy,x2,x3) = | —2cos(mzy)sin(mwzy) cos(mzs) |, ¢1(x1, 2, 23) := 0.5+ 0.5 cos(xzax3),
cos(mxy) cos(mxy) sin(mxs)
1
(1 —1.07)%2 4 (23 — 1.07)2

p(x1, o, x3) 1= —po, and ¢a(xy,29,23) 1= 0.1+ 0.3exp(zix973).
Tables and along with Figure [6.4] confirm a disturbed convergence under quasi-uniform re-
finement, whereas optimal convergence rates are obtained when adaptive refinements guided by the a
posteriori error estimators ©;1 and (:)2, with & = 0, are used. In addition, it is also observed in Figure
that the results for @2 are similar to those obtained for ©1, reason why the corresponding table
of numerical results is omitted. In turn, the initial mesh and some approximated solutions after seven
refinement steps (via ©1) are collected in Figure In particular, we see there that the pressure
presents high values and hence, most likely, high gradients as well near the contraction region of the
3D L-shape domain, as we expected. The latter is complemented with Figure [6.6] where snapshots of
three meshes via ©1 show a clustering of elements in the same region.

Example 4: Flow through a 2D porous media with channel network.

Inspired by [8, Example 3, Section 6], we now focus on a flow through a porous medium with a channel
network considering strong jump discontinuities of the parameters F and K accross the two regions.
We consider the square domain € := (—1,1)? with an internal channel network denoted as 2. (see
the first plot of Figure below), and boundary I', whose left, right, upper and lower parts are given
by Diege = {—1} x (=1,1), Tyignt = {1} x (=1,1), T'top = (—1,1) x {1}, and T'yoptom = (—1,1) x {1},
respectively. We consider the coupling of the Brinkman—Forchheimer and double-diffusion equations
in the whole domain € with Q1 = 0.5I, Qs = 0.125I, but with different values of the parameters
F and K = a1 for the interior and the exterior of the channel, namely

10 in Qg _ 1 in Q.
F_{ 1 i Q\Q o= { 0.001 in Q\Q. (62)

This choice corresponds to increased inertial effect (F = 10) in the channel and a high permeability
( = 1), compared to reduced inertial effect (F = 1) in the porous media and low permeability
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(a =0.001). In addition, the boundaries conditions are
u = (O.Q,O)t on Fleft, on =0 on F\F]eft,
¢1 =03 on I, ¢1 =0 on Pright , pr =0 on Iyogtom U I\top )

¢2 =02 on I, ¢1 =0 on Frighta pp-n=0 on Ihottom L—JFtop-

In particular, the first row of boundary equations corresponds to inflow on the left boundary and zero
stress outflow on the rest of the boundary. In Figure for the sake of simplicity, we only display
the computed magnitude of the velocity and a velocity gradient component, which were built using
the RTg — P; — RTy — Pg — RTy — Py scheme on a mesh with 83,034 triangle elements obtained via
©;. Similarly to [8, Example 3, Section 6], faster flow through the channel network, with a significant
velocity gradient across the interface between the porous medium and the channel, are observed. These
results are in agreement with those obtained in [8] but now taking into account that the mesh employed
was obtained through an adaptive refinement process guided by the a posteriori error indicator O;.
In turn, snapshots of some adapted meshes generated using ©; and (:)2, are depicted in Figure
Notice that the meshes obtained via the indicator ©; are slightly more refined in the interior of the
domain than the meshes obtained via the indicator (:)2. This fact is justified by the terms that capture
the jumps between triangles, which arise from the Helmoltz decomposition applied to the Brinkman—
Forchheimer equations and the consequent local integration by parts procedures. We conclude that
the estimator ©; is more sensible than Oy to detect the strong jump discontinuities of the model
parameters along the interface between the channel and porous media.

Example 5: Flow through a 3D porous media with channel network.

In the final example we replicate the Example 4 in a three-dimensional setting. To that end, we
consider a 3D porous media with channel network as is described in the first plot of the Figure [6.9]
The model parameters F and K = oI are taken as in but now considering v = 0.0001 in Q\ Q.
In addition, the boundaries conditions are

u = (0.2’0’0)13 on I, u=0 on D[pottomUTltep, on =0 on Ipack Ulfont U rignt,
¢1 =03 on Tk, ¢1 =0 on I‘righta p1 =0 on Dpottom U I‘top U I'back U ront s

¢p2 = 0.2 on I, ¢1 =0 on 1—\rightv pr-n=0 on Ibottom U 1—\‘cop U I'back U L'tront -

In Figure [6.9] we display the computed magnitude of the velocity and concentration field builded using
the RTy — P; — RTy — Pp — RT(y — Py scheme via the indicator ©;. We observe faster flow through
the channel network as in its 2D counterpart. In addition, the concentration is higher on the left of
the boundary and goes decaying to the right of the domain as we expected. Finally, snapshots of the
initial mesh and two meshes via the a posteriori error estimator ©; are shown in Figure [6.10, where
again, as in Example 4, a suitable refinement around the interface that couples the porous medium
with the channel network as well as the region near the inflow boundary, are obtained.

References
[1] S. AGMON, Lectures on Elliptic Boundary Value Problems. Prepared for publication by B. Frank

Jones, Jr. with the assistance of George W. Batten, Jr. Revised edition of the 1965 original. AMS
Chelsea Publishing, Providence, RI, 2010.

26



N[ elo) [r(@)] e [r)] el [rp)] elp) [rlp)] elpy) [r(py)
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431997 | 1.21e4-02| 0.99 | 7.63¢-01 | 1.59 | 3.51e-+00 | 1.04 | 1.00e+02 | 0.90 | 9.31e+01| 0.93
e(¢1) [r(¢1)| elga) [r(d2)| e®) [r@®) ] ©1 [eff(©1)] 62 |eff(Oy)] iter
1.07e+01| — [1.23e+01] — [3.00e+03] — [2.66e+03] 1.122 [[2.63e+03| 1.135 | 6
3.63e+00| 1.59 |4.48e+00| 1.48 |1.88¢+03]0.69| 1.71e+03| 1.099 | 1.69¢+03| 1.113 6
1.61e+00| 1.17 | 2.07e+00| 1.11 |1.14e+03|0.71 || 1.04e+03| 1.101 || 1.02¢e+03| 1.119 6
7.62e-01 | 1.08 | 1.00e4+00| 1.05 |6.08¢+02]0.92 || 5.51e+02| 1.103 || 5.40e+02 | 1.126 6
3.96e-01 | 0.94 | 5.21e-01 | 0.94 |3.16e+02|0.95 || 2.85e+-02 | 1.106 | 2.79e+02| 1.131 || 6

Table 6.3: EXAMPLE 2: RTy — P; — RTy — Py — RTy — Py scheme with quasi-uniform refinement.

N[ elo) [r(e)] em) [r(w] el [rlp)] elp) [rlp)] elpy) [r(py)
5583 [ 6.47e+02| — |6.69e+00] — [2.30e+01] — |6.17e+02] — |5.75e+02] —
22143 || 2.54e+02 | 1.36 | 2.95e+00 | 1.19 | 8.85e+00 | 1.39 | 2.49e+02 | 1.32 | 2.16e+02 | 1.42
90267 || 9.06e+01 | 1.47 | 6.29¢-01 | 2.20 | 2.69e+00 | 1.69 | 9.35e+01 | 1.40 | 7.48e+01 | 1.51
358971 || 2.59¢+01 | 1.81 | 1.19e-01 | 2.42 | 7.05e-01 | 1.94|2.78¢+01| 1.76 | 2.11e+01 | 1.84
1437603 || 6.57e+00 | 1.98 | 2.74e-02 | 2.11 | 1.72e-01 | 2.03 | 8.06e+00| 1.79 |5.90e+00| 1.83
e(¢1) [r(e1)| elgn) [r(d2)| e®) [r@®)] ©1 [eff(©1)] 62 |eff(©,)] iter
2.66e+00] — [2.98¢+00] — |1.85e+03| — [ 1.61e+03]| 1.144 |[1.59e+03] 1.160 || 6
7.22¢-01 | 1.89 | 8.46e-01 | 1.83 | 7.23e+02|1.36| 6.59¢+02 | 1.098 | 6.48e+02| 1.116 6
2.49e-01 | 1.52 | 2.84e-01 | 1.55 | 2.60e+02 | 1.46 || 2.39¢+02 | 1.087 || 2.34e+02 | 1.109 6
7.45e-02 | 1.75 | 8.12e-02 | 1.81 |7.51e+01|1.80| 6.83e+01| 1.099 | 6.69¢e+01| 1.122 6
2.27e-02 | 1.71 | 2.39e-02 | 1.76 |2.06e+01 | 1.86 || 1.87e+01 | 1.100 || 1.83e+01| 1.125 6

Table 6.4: EXAMPLE 2: RTy — P — RTy — P; — RTy — P; scheme with quasi-uniform refinement.

[7]

S. Caucao, G.N. GATICA, AND R. OYARZUA, A posteriori error analysis of an augmented
fully mized formulation for the nonisothermal Oldroyd-Stokes problem. Numer. Methods Partial
Differential Equations 35 (2019), no. 1, 295-324.

S. Caucao, G.N. GATICA, R. OYARZUA, AND N. SANCHEZ, A fully-mized formulation for the
steady double-diffusive convection system based upon Brinkman—Forchheimer equations. J. Sci.
Comput. 85 (2020), no. 2, Paper No. 44, 37 pp.

S. Caucao, G.N. GATIcA, R. OYARZUA, AND F. SANDOVAL, Residual-based a posteriori error
analysis for the coupling of the Navier-Stokes and Darcy-Forchheimer equations. ESAIM: Math.
Model. Numer. Anal. 55 (2021), no. 2, 659-687.

S. Caucao, D. MoRA, AND R. OYARZUA, A priori and a posteriori error analysis of a
pseudostress-based mized formulation of the Stokes problem with varying density. IMA J. Nu-
mer. Anal. 36 (2016), no. 2, 947-983.

S. Caucao, R. OYARZUA, AND S. VILLA-FUENTES, A posteriori error analysis of a momentum
and thermal energy conservative mized-FEM for the Boussinesq equations. Preprint 2020-29, Cen-
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N[ el@) [r(@)] e [r(w] el [r()] elp) [r(p)] elps) [r(py)
17251 9.74e+02| — |1.64e4+01| — [4.93e+01| - |9.8le4+02| - |1.00e4+03| -
2247 | 7.67e+02 | 1.81 | 1.28e+01 | 1.86 | 4.06e+01 | 1.47 | 6.99e+02 | 2.56 | 7.07e+02 | 2.64
2679 || 4.80e+02 | 5.34 | 8.37e+00 | 4.85 | 2.63e+4-01 | 4.92 | 6.55e+02 | 0.73 | 6.61e+02 | 0.78
4317 || 3.10e+02 | 1.83 | 6.17e+00 | 1.28 | 1.97e+4-01 | 1.22 | 4.13e+4-02 | 1.93 | 4.09e+02 | 2.01
8487 || 2.18e+02 | 1.05 | 4.74e+00 | 0.78 | 1.42e4-01 | 0.96 | 2.49e+02 | 1.50 | 2.46e+02 | 1.50

12675 || 1.57e402 | 1.64 | 4.13e+00 | 0.68 | 1.04e+01 | 1.58 | 2.02e+02 | 1.03 | 2.04e+4-02| 0.93
21243 || 1.14e+02 | 1.23 | 3.66e+00 | 0.47 | 7.92e4-00| 1.04 | 1.54e4-02 | 1.06 | 1.60e+02 | 0.94
41571 || 8.08e+01 | 1.03 | 3.10e4-00 | 0.50 | 5.74e400 | 0.96 | 1.15e+02 | 0.88 |1.17e402| 0.94
77343 || 5.76e4+01 | 1.09 | 2.17e+00 | 1.14 | 4.01e+00 | 1.16 | 8.48e+01 | 0.97 | 8.75e401 | 0.92
155535 || 4.04e+01 | 1.02 | 1.59e+00 | 0.89 | 2.84e4-00 | 0.99 | 6.09e4-01 | 0.95 | 6.22e+01 | 0.98
289359 || 2.90e+01 | 1.07 | 1.09e4-00 | 1.22 | 2.00e+4-00 | 1.13 | 4.55e+01 | 0.94 |4.70e+4-01| 0.90
574851 || 2.04e+01 | 1.02 | 8.18e-01 | 0.84 | 1.42e+00 | 0.99 | 3.30e4-01 | 0.93 | 3.37e+01| 0.98

e(¢1) [r(o)| e(g2) [r(g2)]| e®) [r(®)] ©1 |eff(01)]iter
1.07e+01 — 1.23e+01 — 3.00e+03 | — | 2.66e+03| 1.122 6

4.87e+00 | 5.99 [5.96e+00 | 5.49 |2.20e+03|2.35]( 1.93e+03 | 1.135
4.54e+00| 0.79 [5.53e+00| 0.85 [1.81e+03|2.18 || 1.58e+03 | 1.147
2.09e+00 | 3.26 | 2.68e+00| 3.03 | 1.14e+03|1.94| 1.01le+03| 1.131
1.09e+00 | 1.93 |1.48e+00 | 1.77 | 7.20e+02 |1.37 || 6.37e+02 | 1.129
8.70e-01 | 1.12 | 1.24e4+00 | 0.87 |5.69e+02 | 1.17 || 5.03e+02 | 1.132
6.66e-01 | 1.03 | 1.01e+00| 0.81 |4.33e+02 |1.05 | 3.81e+02| 1.137
4.68e-01 | 1.05 | 6.93e-01 | 1.12 | 3.16e+02|0.94 || 2.78e+02 | 1.138
3.43e-01 | 1.00 | 5.20e-01 | 0.92 |2.33e+02|0.99 || 2.05e+02 | 1.138
2.42e-01 | 1.00 | 3.65e-01 | 1.01 |1.66e+02|0.98 || 1.46e+02| 1.136
1.82e-01 | 0.91 | 2.78e-01 | 0.88 |1.23e+02]0.96 || 1.08e+02| 1.134
1.30e-01 | 0.98 | 1.95e-01 | 1.04 | 8.83e+01|0.97 || 7.82e+01| 1.129

SO O D

Table 6.5: EXAMPLE 2: RTy — P; — RTg — Py — RTy — Py scheme with adaptive refinement via ©;.
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Figure 6.1: EXAMPLE 2: Log-log plots of e(t) vs N for quasi-uniform/adaptive schemes via ©; and
O9 for k =0 and k£ = 1 (left and right plots, respectively).

29



N[ el@) [r(@)] e [r(w] el [r()] elp) [r(p)] elps) [r(py)
5583 | 6.47e+02| — |6.69e+00| — |2.30e4+01| - [6.17e+02| — |5.75e+02| ~
7227 || 2.52e4-02 | 7.32 | 2.63e+4-00 | 7.24 | 8.91e+00 | 7.36 | 3.78e+02 | 3.79 | 3.42e+4-02 | 4.04
8439 || 1.58e+02 | 6.02 | 1.75e+00 | 5.27 | 6.09e+4-00 | 4.91 | 2.88e+02 | 3.49 | 2.54e+02 | 3.82
12519 || 8.95e+01 | 2.87 | 1.08e+00 | 2.43 | 3.45e+00 | 2.89 | 1.38e+02 | 3.73 | 1.15e+4-02 | 4.00
16851 || 4.26e+4-01 | 4.99 | 6.43e-01 | 3.51 | 1.95e+00 | 3.83 | 9.08e+01 | 2.82 | 7.49e+401 | 2.91
23775 || 3.75e+01 | 0.75 | 6.04e-01 | 0.36 | 1.76e+4-00 | 0.59 | 4.94e+4-01 | 3.54 | 4.10e+01 | 3.50
31515 | 2.09e+01 | 4.15 | 4.67e-01 | 1.82 | 1.14e4-00 | 3.07 | 4.09e+4-01 | 1.34 | 3.42e+01 | 1.29
54339 || 1.31e4+01 | 1.72 | 4.07e-01 | 0.51 | 7.59e-01 | 1.50 | 2.03e+4-01 | 2.57 | 1.84e4-01| 2.27
79119 || 8.65e+-00 | 2.20 | 3.47e-01 | 0.85 | 5.35e-01 | 1.86 | 1.42e+01 | 1.89 |1.26e+01 | 2.01
122007 || 5.24e+00 | 2.32 | 2.65e-01 | 1.25 | 3.27e-01 | 2.28 | 9.76e+400 | 1.75 | 8.68e+00| 1.74
199647 || 3.36e+00 | 1.80 | 1.63e-01 | 1.97 | 2.16e-01 | 1.68 | 5.62e4-00| 2.24 | 5.08e+00 | 2.17
298251 || 2.11e+00 | 2.30 | 9.99¢-02 | 2.43 | 1.29e-01 |2.56 | 4.07e4+00 | 1.61 |3.57e4+00| 1.75
462903 || 1.36e+00 | 2.01 | 7.22e-02 | 1.48 | 8.60e-02 | 1.85 | 2.58e+400 | 2.07 |2.28e+4-00 | 2.05
744255 || 8.56e-01 | 1.95 | 4.10e-02 | 2.39 | 5.42e-02 |1.94 | 1.58e+00 | 2.07 |1.40e4-00| 2.04

e(pr) [r(d0)] elg) [r(d2)] e®) [r®)] ©: |eff(O) iter
2.66e+00 — 2.98e+00 — 1.85e+03 1.61le+03| 1.144 6
1.47e+00 | 4.58 | 1.72e+00| 4.23 | 9.77e+02|4.95 | 8.74e+02| 1.117
8.90e-01 | 6.51 |1.06e+00| 6.29 | 7.04e+02 |4.23 || 6.36e+02| 1.106
3.91e-01 | 4.17 | 4.59e-01 | 4.24 | 3.45e+02 | 3.61 || 3.11e+02| 1.108
2.68e-01 | 2.54 | 3.18¢e-01 | 2.48 [2.10e+02 | 3.36 || 1.93e+02 | 1.088
1.41e-01 | 3.73 | 1.67e-01 | 3.72 | 1.29¢4+-02[2.83 || 1.17e4+02 | 1.098
1.08e-01 | 1.87 | 1.34e-01 | 1.60 | 9.66e+01 | 2.04 || 8.80e+01 | 1.097
6.56e-02 | 1.84 | 9.74e-02 | 1.16 | 5.24e+01|2.25 [ 4.79¢+01| 1.093
4.20e-02 | 2.38 | 5.90e-02 | 2.66 | 3.60e+01 |2.00 || 3.28¢e+01| 1.095
2.96e-02 | 1.62 | 4.17e-02 | 1.60 |2.40e+01 | 1.87 || 2.20e+01| 1.091
1.76e-02 | 2.10 | 2.54e-02 | 2.01 |1.43e+01|2.12|| 1.31e+01| 1.085
1.18e-02 | 2.00 | 1.66e-02 | 2.13 | 9.88e+001]1.83 | 9.07e4+00| 1.089
7.63e-03 | 1.98 | 1.09¢-02 | 1.91 [6.31e+00|2.04 || 5.84e+00| 1.080
4.80e-03 | 1.95 | 6.74e-03 | 2.03 | 3.89¢+00 | 2.04 || 3.61e+00| 1.077

SOOI

Table 6.6: EXAMPLE 2: RT; — P, — RTy — P; — RT; — P; scheme with adaptive refinement via @2.

tro de Investigacion en Ingenieria Matematica (CI2MA), Universidad de Concepcién, Concepcién,
Chile, (2020).

[12] P. CLEMENT, Approzimation by finite element functions using local regularisation. RAIRO
Modélisation Mathématique et Analyse Numérique 9 (1975), 77-84.

[13] E. COLMENARES, G.N. GATICA, AND R. OYARZUA, Fized point strategies for mized variational
formulations of the stationary Boussinesq problem. C. R. Math. Acad. Sci. Paris 354 (2016), no.
1, 57-62.

[14] E. COLMENARES, G.N. GATICA, AND R. OYARZUA, A posteriori error analysis of an augmented

mized-primal formulation for the stationary Boussinesq model. Calcolo 54 (2017), no. 3, 1055—
1095.

30



N[ elo) [r(@)] em) [rw] el [ri)] elp) [rlp)] elps) [r(py)
14679 [[2.38¢+02 | — [4.96e+00] — [1.22¢4+01] — [8.04c-01] — |8.84e-01| —
40048 || 2.35e+02 | 0.03 | 3.87e+00 | 0.74 | 9.85e4-00 | 0.64 | 5.69¢-01 | 1.03 |6.41e-01| 0.96
96977 || 1.75e+02 | 0.99 | 2.99e+00 | 0.88 | 6.98¢+00 | 1.17 | 4.09¢-01 | 1.12 | 4.69¢-01 | 1.06
265548 || 1.42e+-02 | 0.63 | 2.17e+00 | 0.95 | 5.22¢+00 | 0.87 | 2.77e-01 | 1.17 |3.26e-01 | 1.09
670471 || 1.19e402 | 0.57 | 1.64e-+00 | 0.91 | 3.99e+00 | 0.87 | 1.96e-01 | 1.11 |2.36e-01 | 1.04
1276920 || 1.03e4-02 | 0.64 | 1.33e--00 | 0.98 | 3.30e+00 | 0.88 | 1.57e-01 | 1.04 | 1.93¢-01 | 0.93
e(¢1) [r(d)] e(ga) [r(d2)| e®) [r@®)] ©1 [eff(©1)] 65 |eff(Oy)] iter
4.33¢-02] - ]9.48¢-02] - |2.44e+02] — [[2.53e+02] 0.962 [[2.49¢+02] 0.979 | 5
3.21e-02 | 0.89 |6.41e-01| 0.96 | 2.40e+02|0.05 || 2.11e+02 | 1.136 | 2.07e+02| 1.158 || 5
2.34e-02 | 1.07 [4.69e-01] 1.06 | 1.79e¢+021]0.99 || 1.74e+02 | 1.029 || 1.70e+02| 1.052 5
1.69¢-02 | 0.98 | 3.26e-01| 1.09 |1.44e+02|0.64 || 1.47e4+02| 0.985 || 1.44e+02| 1.005 || 5
1.25¢-02 | 0.97 | 2.36e-01| 1.04 |1.21e+02|0.58 || 1.22e4+-02| 0.988 || 1.20e+02| 1.008 || 5
1.04e-02 | 0.85 | 1.93e-01| 0.93 | 1.05e402 | 0.65 || 1.05e+02 | 1.000 || 1.03e+02| 1.022 | 5

Table 6.7: EXAMPLE 3: RTy — P; — RTy — Py — RTy — Py scheme with quasi-uniform refinement.

-34.501
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400.0 800.0 1200.4
|

Figure 6.2: EXAMPLE 2: Initial mesh, computed pressure and temperature fields.

[15] E. COLMENARES, G.N. GATICA, AND R. OYARZUA, A posteriori error analysis of an augmented
fully-mized formulation for the stationary Boussinesq model. Comput. Math. Appl. 77 (2019), no.
3, 693-714.

[16] E. CREUSE, M. FARHLOUL, AND L. PAQUET, A posteriori error estimation for the dual mized

finite element method for the p-Laplacian in a polygonal domain. Comput. Methods Appl. Mech.
Engrg. 196 (2007), no. 25-28, 2570-2582.

[17] C. DoMINGUEZ, G. N. GATICA, AND S. MEDDAHI, A posteriori error analysis of a fully-mized

finite element method for a two-dimensional fluid-solid interaction problem. J. Comput. Math. 33
(2015), no. 6, 606—641.

[18] A. ERN AND J.-L. GUERMOND, Theory and Practice of Finite Elements. Applied Mathematical
Sciences, 159. Springer-Verlag, New York, 2004.
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N[ elo) [r(@)] em) [rw] el [ri)] elp) [rlp)] elps) [r(py)

14679 || 2.38e4+02| — [4.96e4+00| — |1.22e4+01| — |8.04e-01| — |[8.84e-01| -~
24634 || 1.81e+02 | 1.56 | 4.26e+00 | 0.88 | 6.73e+00 | 3.44 | 6.79e-01 | 0.98 | 7.60e-01 | 0.88
47487 || 1.17e+02 | 2.02 | 3.69¢+00 | 0.65 | 4.01e4-00 | 2.37 | 6.26e-01 | 0.37 | 7.23e-01 | 0.23
115645 || 7.69e+01 | 1.40 | 3.30e+00 | 0.38 | 2.64e+00 | 1.41 | 5.76e-01 | 0.28 | 6.48e-01 | 0.37
195700 || 6.10e+-01 | 1.32 | 3.21e+00 | 0.14 | 2.14e+00 | 1.20 | 5.71e-01 | 0.06 | 6.40e-01 | 0.07
405208 || 4.41e+01 | 1.33 | 3.16e+00 | 0.07 | 1.67e4-00 | 1.01 | 5.65e-01 | 0.04 |6.34e-01 | 0.04
821077 || 3.43e+01 | 1.07 | 2.21e4-00 | 1.52 | 1.35e+00 | 0.89 | 3.79¢-01 | 1.70 | 4.75e-01 | 1.23
1790290 || 2.58e+4-01 | 1.09 | 1.99e+4-00 | 0.42 | 1.03e+00 | 1.04 | 3.37e-01 | 0.46 | 3.85e-01 | 0.81

e(o1) ‘ r(¢1) ‘ e(¢2) ‘ r(p2) ‘ e(f) ‘ T(E) H SH ‘ eff(04) H iter
4.33e-02 — 9.48e-02 - 2.44e+02 | — || 2.53e+02| 0.962 5

4.19e-02 | 0.19 | 7.60e-01 | 0.88 | 1.87e+02 |1.54 || 1.74e+02 | 1.073
4.17e-02 | 0.02 | 7.23e-01 | 0.23 | 1.22e+02|1.96 || 1.19e+02 | 1.022
3.85e-02 | 0.27 |6.48e-01| 0.37 | 8.15e+01|1.35] 7.90e+01| 1.032
3.84e-02 | 0.02 |6.40e-01 | 0.07 | 6.55e+01 | 1.25 || 6.30e+01 | 1.039
3.83e-02 | 0.00 |6.34e-01| 0.04 | 4.86e+01|1.23 | 4.68e+01| 1.038
3.00e-02 | 1.05 | 4.75e-01 | 1.23 |3.75e+01 | 1.10 || 3.63e+01 | 1.032
2.26e-02 | 1.08 | 3.85e-01| 0.81 | 2.86e+01|1.04| 2.77e+01| 1.034

Tt Ot Ot Ot Ot Ot Ot

Table 6.8: EXAMPLE 3: RTy — P; — RTy — Py — RTy — Py scheme with adaptive refinement via ©;.
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Figure 6.3: EXAMPLE 2: Three snapshots of adapted meshes according to the indicators ©; and (:)2
for k =1 (top and bottom plots, respectively).
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Figure 6.4: EXAMPLE 3: Log-log plot of e(t) vs N for quasi-uniform/adaptive schemes via ©; and O,
for k = 0.
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component.
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tion field.

Figure 6.9: EXAMPLE 5: Domain configuration, computed magnitude of the velocity, and concentra-
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Figure 6.10: EXAMPLE 5: Initial mesh and two snapshots of adapted meshes according to the indicator
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