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Abstract

In this paper we consider a Banach spaces-based fully-mixed variational formulation that has been
recently proposed for the coupling of the stationary Brinkman—Forchheimer and double-diffusion
equations, and develop a reliable and efficient residual-based a posteriori error estimator for the
2D and 3D versions of the associated mixed finite element scheme. For the reliability analysis,
we employ the strong monotonicity and inf-sup conditions of the operators involved, along with a
suitable assumption on the data, stable Helmholtz decomposition in nonstandard Banach spaces,
and local approximation properties of the Raviart-Thomas and Clément interpolants. In turn,
inverse inequalities, the localization technique through 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 estimator and illustrating the performance
of the associated adaptive algorithms, are reported. In particular, the case of flow through a 2D
porous media with channel networks is considered.
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1 Introduction

We have recently introduced and analyzed in [5] a Banach spaces-based fully-mixed variational formu-
lation for the 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™,n € {2,3}.
In there, besides the velocity, temperature, and concentration, the approach introduces the velocity
gradient, the pseudostress tensor, and a pair of vectors involving the temperature/concentration, its
gradient and the velocity, as further unknowns. As a consequence, a new fully mixed variational
formulation presenting a Banach spaces framework in each set of equations is obtained. In this way,
and differently from the techniques previously developed for this and related coupled problems, no
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augmentation procedure needs to be incorporated now into the formulation nor into the solvability
analysis. The resulting non-augmented scheme is then written equivalently as a fixed-point equation,
so that the well-known Banach theorem, combined with classical results on nonlinear monotone oper-
ators and Babuska-Brezzi’s theory in Banach spaces, are applied to prove the unique solvability of the
continuous and discrete systems. Appropriate finite element subspaces satisfying the required discrete
inf-sup conditions as well as optimal a priori error estimates are specified in [5].

Now, it is well known that adaptive algorithm based on a posteriori error estimates are very well
suited to recover the lose of orders of convergence of most of the standard Galerkin procedures, such
as finite element and mixed finite element methods, that are applied, specially to nonlinear problems,
under the eventual presence of singularities or high gradients of the exact solutions. In particular, this
powerful tool has been applied to quasi-Newtonian fluid flows obeying the power law, which include the
Brinkman—Forchheimer model. In this direction, we refer to [18], [16], [19], [30], and [9], for different
contributions addressing this interesting issue. Particularly, in [I8] 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 was proposed and analyzed. In turn, a new a posteriori error estimator
for a mixed finite element approximation of non-Newtonian fluid flow problems is developed in [19].
We observe that this mixed formulation, as in the finite volume methods, possesses local conservation
properties, namely conservation of the momentum and the mass. Later on, a posteriori error analyses
for the aforementioned Brinkman—Darcy—Forchheimer model in velocity-pressure formulation have
been developed in [30]. In fact, two types of error indicators related to the discretization and to the
linearization of the problem are established. Furthermore, the first contribution devoted to derive an
a posteriori error analysis of the primal-mixed finite element method for the Navier—Stokes/Darcy—
Forchheimer coupled problem was proposed and analyzed 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
[4]. 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. Meanwhile, a posteriori error analysis of a momentum conservative Banach space-based
mixed finite element method for the Navier—Stokes problem was developed in [3]. Standard arguments
relying on duality techniques, a suitable Helmholtz decomposition in Banach frameworks and classical
approximation properties, are combined there with corresponding small data assumptions to derive
the reliability of the estimators. In turn, similar techniques to those in [3] are employed as well in
[23] to derive reliable and efficient residual-based a posteriori error estimators in 2D and 3D for the
fully-mixed finite element methods introduced in [12] and [I3], thus providing the first a posteriori
error analyses of non-augmented Banach spaces-based mixed finite element methods for the stationary
Boussinesq and Oberbeck-Boussinesq systems. Finally, we refer to [10] for a recent a posteriori error
analysis of the partially augmented mixed formulation for the coupled Brinkman—Forchheimer and
double-diffusion equations introduced in [8]. We remark that a posteriori error analysis techniques
developed in [24], [25], [14], [6], [7], and [I5] for augmented-mixed formulations in Hilbert spaces,
with the ones described in [9] and [3] for Banach spaces-based mixed formulations are combined in
[10] to develop two reliable and efficient residual-based a posteriori error estimators in two and three
dimensions.

According to the above discussion, and aiming to continue extending the knowledge on the numerical
analysis of nonlinear and coupled problems, in this paper we proceed similarly to [3] and [23] and derive
reliable and efficient residual-based a posteriori error estimators in 2D and 3D for the fully-mixed
finite element method introduced in [5]. This means that our analysis begins by applying the strong
monotonicity and inf-sup conditions of the operators defining the continuous formulation. Next,



we apply suitable Helmholtz decompositions in non-standard Banach spaces, local approximation
properties of the Clément and Raviart—Thomas interpolants, and small data assumption, to prove the
reliability of a residual-based estimator. In turn, the efficiency estimate is consequence of standard
arguments such as inverse inequalities, the localization technique based on bubble functions, and other
known results to be specified later on in Section [3:3] We remark that up to the authors’ knowledge,
the present work provides the first a posteriori error analyses of non-augmented Banach spaces-based
mixed finite element methods for the coupling of the stationary Brinkman—Forchheimer and double-
diffusion equations.

The rest of this work is organized as follows. The remainder of this section introduces some standard
notations and functional spaces. In Section [2| we recall from [5], the model problem and its continuous
and discrete fully-mixed variational formulations. Next, in Section [3| we derive in full details a reliable
and efficient residual-based a posteriori error estimator for the 2D version of the problem. This includes
preliminary results to be utilized for the derivation of the reliability and efficiency estimates, and then
the proofs of the latter themselves, respectively. Then, in Section [4] we establish the 3D version of
the a posteriori error estimator provided in Section [3] Finally, several numerical results confirming
the reliability and efficiency of the a posteriori error estimator, as well as the good performance of
the associated adaptive algorithm, and confirming the recovery of optimal rates of convergence, are
reported in Section

1.1 Preliminary notations

Let us denote by © C R, n € {2,3}, a given bounded domain with polyhedral boundary I', and let
n be the outward unit normal vector on I'. Standard notation will be adopted for Lebesgue spaces
LP(§2) and Sobolev spaces W*P(Q2), with s € R and p > 1, whose corresponding norms, either for the
scalar, vectorial, or tensorial case, are denoted by || - [|o. ;0 and || - ||sp:0, respectively. In particular,
given a non-negative integer m, W™?2(Q) is also denoted by H™(f2), and the notations of its norm
and seminorm are simplified to || - || and | - |0, respectively. By M and M we will denote the
corresponding vectorial and tensorial counterparts of the generic scalar functional space M, and || - ||,
with no subscripts, will stand for the natural norm of either an element or an operator in any product
functional space. In turn, for any vector field v = (v;)i=1.n, we let Vv and div(v) be its gradient and
divergence, respectively. Furthermore, for any tensor fields 7 = (7;5)i j=1.n» and ¢ = ((ij)i,j=1,n, We let
div(7) be the divergence operator div acting along the rows of 7, and define the transpose, the trace,
the tensor inner product, and the deviatoric tensor, respectively, as

n n
1
.= (Tji)i,jzl,na tr(7) == Zm, T:¢:= Z 7ij Gij, and T ﬁtr(T)]I,
i=1 3,j=1
where [ is the identity tensor in R := R"*". In what follows, when no confusion arises, |- | will denote

the Euclidean norm in R := R™ or R := R"*™. Additionally, given p > 1, we define the following
vectorial and tensorial functional spaces (see [5l, Section 2.2] for details):

H(div,; Q) := {n eL2(Q): div(n) € LP(Q)}

and
H(div,; Q) := {r cL2(Q): div(r) € Lp(Q)} ,

endowed with the norms

[llaiv,0 == [[nllog + ldiv(mlope  and |7 {laiv,0 = [[Tlo.0 +[[div(T)]op0;



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") and
HY/2(I") (and also between H~'/2(I") and H'/?(T)).

2 The model problem and its variational formulation

In this section we recall from [5] the model problem, its corresponding fully-mixed variational formu-
lation, and the associated mixed finite element method.

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, 5]), 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 ¢2, both defining a vector ¢ := (¢1, ¢2), such that

—vAu+ K 'u+Fluju+Vp=~f(¢) in Q, div(uy=0 in Q,
—diV(Q1V¢1)+R1u'V¢1:O in Q, —diV(Q2V¢2)+R2u-V¢2:0 in Q, (2‘1)

u=up, ¢1=¢1p, and ¢a=¢2p on I, /p:(),
Q

with parameters v := D, i/ and F := 9D, Ry, where D, stands for the Darcy number, i the viscosity,
u 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/?(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

/FuD-nzo. (2.2)

In turn, the external force f is defined by

£(¢) = — (1 — d12) g + 2 (62— dox) g, (2.3)

with g representing the potential type gravitational acceleration, ¢; r the reference temperature, ¢o ,
the reference concentration of a solute, both of them living in L5(f2), and o is another parameter
experimentally valued that can be assumed to be greater than 1 (see [29, Section 2] for details). In
turn, the permeability, and the thermal diffusion and concentration diffusion tensors, are denoted by
K, Q; and Qg, respectively, all them lying in IL°°(£2). Moreover, the inverse of K and tensors Q1, Qa,
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(x)v > Cq, v|? VveR", ¥xeQ, je{l,2}. (2.4)

Next, we introduce the velocity gradient t, the pseudostress tensor o, the temperature/concentration
gradient t;, and suitable auxiliary variables p; depending on t;, u, and ¢;, all of which are defined,
respectively, by

~ ~ 1
t:=Vu, o:=vt—pl, t;:=Vo;, pj::thj—iquﬁju, Vje{l,2}, in Q. (2.5)
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In this way, utilizing the incompressibility condition (cf. second eq. in (2.1))) to eliminate the pressure,
which can be computed afterwards as

p=——tr(o) in Q, (2.6)

we find that problem (2.1)) can be rewritten, equivalently, as follows: Find (u,t, o) and (qﬁj,fj, p;),J €
{1, 2}, in suitable spaces to be indicated below such that

t=Vu in Q, ol=vt in Q, K 'u+Fluu-div(e)="1f(¢) in Q,

~ . ~ 1 . 1 ~ : .
t;=Ve¢, in Q, thj—iRjd)juZPj in Q, iRju‘tj—dlv(pj):O in Q, (27

u=up and ¢=¢p on I, /tr(a'):O.
Q

where the Dirichlet datum for ¢ is certainly given by ¢p := (¢1,p, ¢2.p). Note that (2.6) and the last
equation of ([2.7)) establish that fQ p = 0, which is required for purposes of uniqueness of this unknown.
2.2 The fully-mixed variational formulation

We first recall from [B, Section 2.2] the following tensorial functional spaces
L2(Q) = {rem@); tr(r) =0 in Q}

Ho(divs)s; Q) = {7‘ € H(divs)s; Q) : /tr(r) :0},

Q

and observe that the following decomposition holds:
H(divs/9; ) = Ho(divse; 2) © RI. (2.8)
Next, for the sake of clarity, we set the notations
i:=(ut), v:=(v,r), w:=(w,s)cH:=LQ)xLy(Q),
5= (05,8), W= (y,F)) € Hi=LY(Q) x L*(9)..
where the product spaces H and H are endowed, respectively, with the norms

00 VVeH and |[¢j] = |¥jlloea + [Flloe Vi;€H.

V[ = Iv

030+ (r

Hence, proceeding as in [5 eq. (2.27)], that is, multiplying the first two rows of equations in ({2.7))
by suitable test functions, integrating by parts, using (2.2)) and the Dirichlet boundary conditions, we
find that the fully-mixed variational formulation of (2.7) reduces to: Find (d, o) € H x Hy(divss;2)

and (¢, p;) € H x H(dives; ), j € {1,2}, such that

la(d),V] + [b(V),0] = [F4, V] VVEH,
o o N[bfﬁ)’T] = [Gp,T] Vie Hi)(div;;/z;Q), 29)
[a;j(¢5), 5] + [ej(a) (@), ¥5] + [b(¥5),p5] = 0 Vyj e H,
b(@).m;) =[Gy Yy € H(dive/s; ),



where the operators a, b, a;, E, and cj(w), for a given w € L3(12), are defined, respectively, as
[a(wW), V] := /K WV+F/|W|W v—|—1//s r, (2.10)
[b(V), 7] == / v -div(T) — / T:r, (2.11)
Q

6,(3)), ;] = /Q Qt; T, ()., / ; div(n,) / , (2.12)
and

@) 0= 57 { [ o &= [owe5 ) (2.13)

for all w = (w,s), Vv = (v,r) € H, 7 € Hy(divs/y;2) and for all (;S] = ((;5], i), % = (¢j,1j) € H,
n; € H(divg5;2). In turn, given ¢ = (p1,92) € L%(?), F,,Gp, and G] are the bounded linear
functionals defined by

[Fp, V] = /Qf(cp) v, [Gp,T] == — (Tn,up)p , (2.14)

and B

[Gjimyl == —(m; -1n,¢;p)p (2.15)
for all V = (v,r) € H, 7 € Hy(divs/y;2) and for all n; € H(divg/s; ). In all the terms above, [-, -]
denotes the duality pairing induced by the corresponding operators.

The well-posedness of , which makes use of a fixed-point strategy along with classical results
on nonlinear monotone operators and the Babuska—Brezzi theory in Banach spaces, is established by
[0, Theorem 3.13]. More precisely, given r > 0, and under smallness assumptions on the data involving
r, namely those detailed in [, eqs. (3.41) and (3.49)], it is proved that a suitable operator mapping
the ball W := {W eL3(Q):  |wlosa < r} into itself, has a unique fixed-point u in it, which yields
the unique solution

(1_1',0',5],03) € Hx HO(diVS/Q;Q) X ﬁ X H(diVG/B;Q)7 J € {172}7
of (2.9). In particular, note that there certainly holds

[ulloge < 7. (2.16)

2.3 The finite element method

We let {771}}»0 be a regular family of triangulations of Q, which are made of triangles T (when n = 2)
or tetrahedra (when n = 3) of diameter hp, and define the meshsize h := max {hT T e 771} In turn,
given an integer [ > 0 and a subset S of R", we denote by P;(.S) the space of polynomials of degree <[
defined on S, with vector and tensor versions denoted by P;(S) := [P;(S)]™ and Py(S) := [Py(S)]™*",
respectively. Hence, for each integer £ > 0 and for each T € 7}, we define the local Raviart—Thomas
space of order k as N

RT(T) :=Py(T) & Py(T)x

where x := (x1,...,7,)" is a generic vector of R", f’k(T) is the space of polynomials of total degree
equal to k defined on T'. Next, recalling from [5, Section 4.1] the finite element spaces



H = {vi e L)1 vily € Py(T) VTeTh}

Ht :{rhe]LtrQ . rplr €PW(T) VT e,

HY .= {Th € Hy(divys; Q) 1 c*rylr € RTH(T) VeeR", VT e Th} -
H¢:{¢heLGQ: Ynlr € Pu(T) VTeTh} 247
HY = {7 € 1AQ): Tulr € Pu(T) VT ETi},

HE — {nh € H(divg5; Q) :  mylr € RTW(T) VT e Th}
and denoting from now on

¢h = (¢1,h7¢27h)a Pr = (‘pl,ha@Q,h) € Hq}iz = Hi X Hiv
uy, = (uh,th), Vy, = (Vh,I‘h) e H = H;Ll X Hz,
(Ej,h = (¢j,h7Ej,h)7 'Jj,h = (’lﬁjyh,ffjﬁ) S ﬁh = Hi x Ht >

the Galerkin scheme for (2.9) reads: Find (i, o) € Hy, x Hf and (d;j,h,pj,h) e H, x H?, j € {1,2},
such that

la(tn), Vi) + [b(Vh),on] = [Fp,, V] V¥4 € Hy,
[b(dn), 7n] = [Gp,7Th] V7, €HT,
L. L o (2.18)
[@;()n), Vinl + lej(an)(Djn), ¥jn] + [0(¥5n), pjn] = O Vibin € Hy,
b(S5n)min] = [Gjimyn] ¥y, € HY.

The solvability analysis and a priori error bounds for (2.18) are established in [5 Theorems 4.10
and 5.5], respectively. Indeed, similarly as remarked at the end of Section and under the discrete
analogues of the assumptions [0, egs. (3.41) and (3.49)], which are detailed in [0, egs. (4.23) and (4.26)],

it is proved that a suitable discrete operator mapping the ball Wy, := {Wh € Hy :

into itself, has a unique fixed-point uy, in it, which yields the unique solution
(ﬁh70h7¢j,h>pj,h) € Hh X Hg X Hh X HZa ] € {172}7
of (2.18]). Certainly, in this case there also holds

lurllozn < r. (2.19)

3 A posteriori error analysis: The 2D case

In this section we derive a reliable and efficient residual-based a posteriori error estimator for the two-
dimensional version of the Galerkin scheme . The corresponding a posteriori error analysis for
the 3D case, which follows from minor modifications of the one to be presented next, will be addressed
in Section [l



3.1 Preliminaries for reliability

We start by introducing a few useful notations for describing local information on elements and
edges. First, given T' € Ty, we let E(T) be the set of edges of T, and denote by &, the set of all
edges of Ty, with corresponding diameters denoted by he. Then, we set &, = E,(Q) U E,(T), where
En(Q):={ec&: eCQland &,(T) :={e € &, : e CT}. Also for each e € &, we fix unit normal and
tangential vectors to e denoted by n. := (n1,n2)" and s, := (—ng,n1)", respectively. However, when
no confusion arises, we will simply write n and s instead of n. and s., respectively. In addition, the
usual jump operator [-] across an internal edge e € &,(Q) is defined for piecewise continuous tensor,
vector, or scalar-valued functions ¢ as simply [(] := (|7 — (|77, where T and T” are the triangles of 7
having e as a common edge. Furthermore, given scalar, vector and matrix valued fields ¢, v := (vq,v2)"
and T := (74)2x2, respectively, we let

curl(¢) := (% _&b)“’ curl(v) := <Curl(vl)t> ;

dxy’ 1y curl(vy)"

__Ovg Ouy _ (rot(Ti1, T12)
rot(v) := 5. Omy and rot(r):= (rot(T21,7'22) )

where the derivatives involved are taken in the distributional sense.

Let us now recall the main properties of the Raviart—Thomas and Clément interpolation operators
(cf. [I7], [11]). We begin by defining for each p > f—fQ the spaces

Hp = {T c H(divp; Q) : T|T S Wl’p(T) VT e 771} ) (3-1)

and
HY .= {T € H(divy;Q): 7lr € RTW(T) VT e Th} . (3.2)

In addition, we let Hz ‘H, — PAIZ be the Raviart—Thomas interpolation operator, which is character-
ized for each 7 € H), by the identities (see, e.g. [I7, Section 1.2.7])

/(HE(T) ‘n)§ = /(T ‘n)¢ VEe€Pg(e), Vedge or face e of Tp, (3.3)

when k£ > 0, and
[ v = [0 veerun, vreT, (3.4)
T T

when k£ > 1. In turn, given ¢ > 1 such that % + % =1, we let
Hy = {velUQ): vlr € P(T) VT ET}, (3.5)
and recall from [I7, Lemma 1.41] that there holds
div(ITf (7)) = Pr(div(T)) VY7 eH,, (3.6)

where PF : LP(Q) — H} is the usual orthogonal projector with respect to the L(2)-inner product,
which satisfies the following error estimate (see [17, Proposition 1.135]): there exists a positive constant
Cy, independent of h, such that for 0 <! <k + 1 and 1 < p < oo there holds

lw = PR(w)llope < Cob! [wlipe Vwe WH(Q). (3.7)



We stress that PF(w)|r = Pk(w|r) Vw € LP(Q2), where PE : LP(T) — Py (T) is the corresponding
local orthogonal projector. In addition, denoting by H}' the vector version of H}! (cf. (3.5))), we let
PF : LP(Q) — HY be the vector version of PF.

. . . k
Next, we collect some approximation properties of IIj.

Lemma 3.1 Given p > 1, there exist positive constants Cy, Cs, independent of h, such that for
0 <1<k and for each T € T}, there holds

I = () lopr < CLAG rlisapr Y € WHI(T), (3.8)

and
7 -0 =T () - nllope < Cohl™VP 7|1 pr Y7 e WYP(T), Vee & (T). (3.9)

Proof. For the estimate (3.8)) we refer to [23, Lemma 3.1], whereas the proof of (3.9)) can be found in
[3, Lemma 4.2]. O

Furthermore, denoting by H, aAnd Iﬁlg the tensor versions of H,, (cf. (3.1)) and I/-\Ig (cf. (3.2)),
respectively, we let H;“L : H, — H7 be the operator Hﬁ acting row-wise. Then, according to the
decomposition (2.8)), for each 7 € H), there holds

1
IO} (7) = I} o(7) + €1, with £:= ol / tr(II5 (7)) € R
Q

and TI} o(7) := Iji(7) — (T € HY .

Other approximation properties of Hﬁ and Hz, in particular those involving the div and div operators,
and using and , and their tensorial versions with Hl,?; and P¥, can also be derived. However,
since they are not employed in what follows, we omit further details on them.

We now recall from [3, Lemma 4.4] a stable Helmholtz decomposition for the nonstandard Banach
space H(divy;(2), whose particular cases given by p = 3/2 and p = 6/5 will be selected in the
forthcoming analysis. More precisely, we have the following result.

Lemma 3.2 Given p > 1, there ezists a positive constant Cy, such that for each T € H(divy; Q) there
exist { € WIP(Q) and &€ € HY(Q) satisfying

T=(+curl(§) in Q and |

1o+ €lle < Cp I llaiv,:0 -

We stress here that the foregoing result is certainly valid for the tensor version H(div,;) of
H(div,; Q) as well, and hence in particular for Hoy(div,; ). In other words, for each 7 € Hy(divy; Q)
there exist ¢ € WHP(Q) and & € H!(Q) such that

T=¢+curl(§) in Q and [[C[l1p0+Ele < CpllTldivy0 - (3.10)

On the other hand, defining X := {vh € C(Q) : wlr € PI(T) VT € 77L} and denoting
by X, its vector version, we let I, : HY(Q) — Xj and Ij, : HY(Q) — X}, be the usual Clément
interpolation operator and its vector version, respectively. Some local properties of I, and hence of
I, are established in the following lemma (cf. [I1]):

Lemma 3.3 There exist positive constants Cv and Csy, such that

v —=TIn(0)llor < Crhr|vlliacy YT € Th,

and

IN

lv =Th(@)lloe < Caht?[[vll1a) Ve € &n,
where A(T) :=U{T" € Tp,: T'NT #0} and Ae) :=U{T" € Tp,: T'Ne#0}.
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3.2 Reliability

Recalling that (ﬁh,ah,$j7h,pj7h) € Hy x Hf x H;, x H?, j € {1,2} is the unique solution of the
discrete problem ([2.18)), we define the global a posteriori error estimator © by

{ o } { > } . { > }

T€T, T€ETh TeTh
s e (3.11)
Hxenl oo
TeTh TeTh
where, for each T € Tj, the local error indicators @(15/;, 937/721, @§7T, G)iT, and @g,T are defined as:
6/5
1/T = ZHdw Pin) — RJ uy, - t]hH%/ST, (3.12)
3/2 _ 3/2
07 = [If(dy) + div(on) — K "uy — F [wyfup ]|}z (3.13)
037 = loh —vtnlir + hzllrottn) I3+ D hellltas]l3,
ec&p (T)NEL()
2
~ 1
+ Y heltns— Vups|lg.+ <”pj,h = Qjtjn+ 5 R i unllsr (3.14)
ec&n (T)NEL(T) j=1
+hpllrot)lor+ D, el Gaslle+ Y. kel - V%‘,D'SH%,@) ;
eeé‘h(T)ﬂSh(Q) eESh(T)OSh(F)
947’ = hj ||th—vuhHo3T+ Z hellup —UhHg,s;e» (3.15)
e€&R (T)NER(T)
and )
Oy = (hGTHEj,h ~Voinlber+ Y. helldip - %hHg,a;e) : (3.16)
j=1 €&, (T)NE(T)

Notice that the fourth and eighth terms in (3.14) require (Vup s)|. € L?(e) and (V¢;p - 8)|e € L2(e)
for all e € &,(T), respectively, which is overcome below by simply assuming that up € H*(I') and
®;ip € Hl(l“), Jje{1,2}.

Throughout the rest of the paper, given any r > 0, as specified at the end of Sections and
both ¢(r) and C(r), with or without sub-indexes, denote positive constants depending on r, and
eventually on other constants or parameters.

The main result of this section, which establishes the reliability of ©, reads as follows.

Theorem 3.4 There exists a constant C(r) > 0 such that, under the data assumption

1
C(r)liglos #plli/zr < 5, (3.17)

there holds

(4, o) — (U, o) +ZII 65 P;) = (Din: Pip) | < Crar O, (3.18)
7j=1

where Cre1 1S a positive constant, independent of h.

10



We begin the proof of Theorem ([3.4])) with a preliminary estimate for the error ||(d, o) — (U, op)|].
Indeed, proceeding analogously to [9, Section 5.1] (see also [16, Section 1]), we first introduce the
residual functionals @ : H — R and R : Ho(divs/y; Q) — R, defined by

Q) = [Fy,,¥] — [a(iin), ¥] — b(¥),04] V¥ eH, (3.19)

and
R(T) := [Gp, 7] — [b(up), 7] V1 € Hy(divg); ), (3.20)

respectively, which, according to the first and second equations of the discrete problem (2.18]), satisfy
Q(vp) =0 Vv,eH, and R(ry) =0 V7, cHf. (3.21)
The announced preliminary result is established as follows.

Lemma 3.5 There exist C1(r), Ca2(r) > 0, independent of h, such that

1,0) = (i, on)| < Calr) {lIQN + IRI + [RI2} + Ca(r) lg]

0.2ll¢ — dpllosn - (3.22)

Proof. First, from the first two equations of (2.9) and the definition of Q and R (cf. (3.19) and (3.20)),
it is clear that

la(t) — a(ty), V] + [b(V),0 — o] = [Fg — Fy, , V] + Q(V) VveH, (3.23)

and
[b(d — up), 7| = R(T) VT € Ho(divg); ). (3.24)

Thus, proceeding similarly to [5, eqs. (3.5)-(3.6) in Theorem 3.1], we employ the continuous inf-
sup condition for b, which holds with a constant 5 (cf. [5, eq. (3.15) in Lemma 3.2]), the converse
implication of the equivalence provided in [I7, Lemma A.42], and , to deduce that there exists
w := (w,s) € H such that

1
b(w) =b(i—up) =R and |[w| < 3 IR - (3.25)

It follows that the error W — U can be decomposed as

=74 W, (3.26)

=11

i—
with Z := d — 1, — w € V. Then, taking v = Z in (3.23)), we find that
(a(t) — a(tin), 2] = [Fy — i, 2] + Q(2).

and hence, subtracting and adding a(t), we obtain

— —

[a(t — W) — a(tip),Z] = [a(i— W) — a(W),Z] + [a(d) — a(t), Z]
(3.27)
= [a(d - W) — a(W),Z] + [Fy — Fy,, 2] + Q(Z).

At this point we recall from [5, eq. (3.30)] that a strong monotonicity property of the operator a
establishes the existence of a constant agr such that

[a(X) — a(¥), X — ¥] > o |[|X — ¥

11



for all X, ¥ € H such that X —y € V. Then, applying the foregoing inequality to X = i — w and
¥ = up, and using (3.27)), we find that

agr 2] < la(d — W) — a(d), 2] + [Fy — Fy,, 2] + Q(2),

from which, making use of the continuity of a, which involves a constant Lgr depending on |Q],
K~ 0,002, Fy and v (cf. [5, eq. (3.25)]), and that of Fy (cf. [5, eq. (3.46)]), and then performing
simple algebraic computations, we obtain

ase 122 < Loe { (1 + 2 lulloza) [Wlose + Islos + W3 50} I12]
+ {lellolle — dulosa + 121} 2]

The above estimate, together with the fact that ||ul|o 3. is bounded by = (cf. (2.16])), yield

0,0

S - . 1
2] < ex(r) {10+ I+ 191} + - ligllo.all® — duloso. (3.28)

with ¢1(r) > 0 independent of h, and hence, using (3.26)), (3.25) and (3.28)), we conclude that
L N . 1
= iall < 12+ 191 < ea(r) {120+ IR+ IRI"} + - llglballd —dulose,  (3:29)

with ea(r) > 0 depending only on Lgr, agg, 7, and 5. On the other hand, applying the continuous
inf-sup condition for b (cf. [0, Lemma 3.2, eq. (3.15)]) to & — o}, employing the identity to
express [b(V),o — o], and using again the continuity of a and Fy (cf. [5, eq. (3.25), (3.46)]), we
deduce that

—[a() — a(un), V] + [Fg — Fg,, V] + Q(V)

Bllo — oullai 0 < sup =
Va2 veH Il
V0

< Los {1+ Jullog + lunlloge HE = all + Iglo.clié — dnlose + 121,

which, along with the fact that both ||u|o 3,0 and ||uy||o,3:0 are bounded by = (cf. (2.16]), (2.19))), and

some algebraic manipulations, imply

o o 1
o = @l 0 < es(r) {16 =@l + 121} + 5 lglool® ~ dullos (3.30)
with c3(r) > 0 depending only on Lgg,r, and 3. Therefore, the estimate (3.22) follows from (3.29)

and , thus ending the proof. O
We continue with a preliminary a posteriori estimate for the error H(gg], p;)— (ggjyh, p;n)ll- To that
end, we recall from [5, Section 3.3] that for each w € L3(9), and j € {1,2}, we define the operator
S;j(w) := ¢;, where (¢, p;) = ((¢j,tj), pj) is the solution of the problem arising from the last two
equations of after replacing u by w, that is, (5]', p;) € H x H(divg,s5; §2) is such that
[@;(85), 5] + [e;(W)(8)), 03] + [b(¥5), p;] = O vi; € H,

[5(5j),nj] = [Gj’nj] anGH(di%/s;Q)'

In turn, we know from [5, Lemma 3.8] that (3.31)) is well-posed for each w € L3(Q), and j € {1,2},
which implies that the bilinear forms arising after adding the corresponding left-hand sides satisfy

(3.31)

12



global inf-sup conditions uniformly. In other words, denoting from now on Hp := H x H(dive/5; ),
there exist positive constants ~;, j € {1,2}, independent of w, such that

—

(@5 (25), 5] + [e; (W) (5), 93] + [b(5), ;] + [b(&5), m;)

Y 15, ¢ < sup = : (3.32)
(;.m,;)€Hp [[(25,m;)l
(ijnj)7é0

for all (4}, ¢;) € Hp.
Next, we let @j :H — R and ﬁj : H(divg/5; Q) — R be the residual functionals defined by

— — —

Q;(y) = —[a(jn) i) — lej(wn)(B5n), ] — [b(d)), pjp] Vb € H, (3.33)
and
7ij(’?j) = [éjvnj] - [g(d;j,h)arlj] v7’Ij € H(diV6/5;Q)» (3.34)

respectively, and observe, from the third and fourth equations of the discrete problem (2.18]), that
they satisfy o . B N
Qj(lﬁj’h) =0 Vi/)j,h € H, and Rj(nj,h) =0 anyh S Hg (3.35)

Then, the aforementioned result is established as follows.

Lemma 3.6 There exists Cs(r) > 0, independent of h, such that

2 2
Z 1(&.07) - qb],h,p]h)usc?,(r){z(uémuﬁju)+|r¢D||1/2,p||u—uh|ro,3;n}, (3.36)

j=1

Proof. We proceed similarly to [23, Lemma 3.5]. In fact, applying the inf-sup condition (3.32]) to
w = u and (Fj,(;) = (¢j — djn, P; — Pj 1), adding and substracting [cj(up)(djn), ¥;], using the last
two equations of (2.9), and the definitions of éj and ﬁj (cf. (3.33)), (3.34)), we deduce that

i 1. £5) = (S50, 10|

c oy GUNARmy) o [l6((6in) — () Gin) )]
Gmpers @)l (5 n e, 15,1

(1;]’”])750 (1/7]77”])750

which, together with the continuity of the operator ¢; (cf. [5, eq. (3.18)]), that is,

[u —wnllos.all ¥l

|lej (W) (B1.0) — cj(un)(@in), 5| < Ryl

where R; is a respective continuity constant, yields

[u—ugllos0-

. . 1 /. ~ - R, -
165205 = Ginpadl < — (IG5 +1Rs1) + 22 130
i i

Thus, summing up over j € {1,2}, using the a priori estimate [5, eq. (4.29) in Theorem 4.10] to
bound [|¢; || in terms of ||¢;pll1/2,r, We obtain

[\

17

2
1
Z gb]:pj ¢],h7p]h Z — ( ’Q] | + ||R H) + C( ) ||¢DH1/2,F Hu - uh||0,3;ﬂv (337)
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where |[¢plli/20 = l#10ll1/20 + [[92,plli/2r and c(r) is a positive constant depending only on r
and data, and hence independent of h. Finally, it is clear that (3.36) follows from (3.37)), with
C3(r) :== max{1/v1,1/v2, c(r)}, concluding the proof. O

The derivation of our res1dual based estimator will now follow from and - In fact,
bounding ||¢ — ¢, [l0,6:0 in ([3-22) by the right-hand side of (3.36]), we find that

2
(8 0) = (@i, o) < Cu(r) {19+ RN+ IRI?} + O lgllow 3= (1931 +I1Rs1) 5 a9
j=1

+ C(r)

where C(r) := Cq(r)C3(r). Thus, under the assumption (3.17) with this constant C'(r), and noting
that when |R| < 1 the term ||R||? is dominated by ||R||, whence the former can be neglected, it
follows from (3.38]) that

2
IG.o) = Gneon)l < C0) {11+ IR + 3 (181 + IR0 }. (3.30)

j=1
with C (r) > 0, independent of h. In turn, employing (3.39)) to bound the last term on the right-hand
2

side of (3.36)), we derive the corresponding upper bound for Z I (qz%-, p;)— (ggj,h, p;n)ll- More precisely,

j=1
we have proved the following result.

Lemma 3.7 Assume (3.17) with the aforementioned constant C(r). Then, there exists a positive
constant C, independent of h, but depending on v, Lgr, ogr, 5, ||gllo.0, R, 7 € {1,2}, and the datum
¢p, such that

(T, o) — (G, on)]| +ZH 3i.p;) — (Ginpin)l
= (3.40)

<c {HQH +IRY+ Y (1951 + IR } :

J=1

Throughout the rest of this section, we provide suitable upper bounds for each one of the terms
on the rlght hand side of ([3.40). We begin by establishing the corresponding estimates for ||Q|| and

19,1 (cf. and (3.33)), which follow from straightforward applications of the Cauchy—Schwarz
and Holder 1nequaht1es We omit further details and provide the respective bounds as follows.

Lemma 3.8 There exist constants C1, Cy > 0, independent of h, such that
12l < 1 {llof = vtallon + [1E(,) + divion) - K 'w, — Flugunlosze)  (341)

and

_ ~ 1 . 1 ~
195l < Co {Hpj,h —Qjtjnt 5B djn uplloo + Idiv(p;,) — s Rjup - t,

5 ; } . (3.42)

We now turn to the derivation of the corresponding estimate for HRH and Hﬁ ||. To that end, we
first recall from ) and (3.35)) that R(7;) = 0 for all 7, € HJ and R, i(mj) =0 for all m; , € HY,

14



respectively, whence the aforementioned norms can be redefined as

R(T —7h = R(n; —njn)
IR := sup Rir = 74) and ||R;| = sup —d R (3.43)
TEH(divy,2;0) ||7'Hdiv3/2;ﬂ n;€H(divg,5:0) HndeiV6/5;Q
T#0 1,;7#0

where the functions 7, and 7 j, are chosen within the suprema of so that they depend on the cor-
responding 7 € Hy(divs/o; Q) and n; € H(divg/s;2). More precisely, they are suitably defined in what
follows by employing the Helmholtz decompositions provided by Lemma [3.2] and its tensorial version
(B10), with p € {3/2,6/5}. Indeed, letting ¢ € W3/2(Q2), ¢ € HY(Q), and {; € WH/5(Q),¢; € HY(Q),
such that

T:=(+curl(§) and mn;:=(+curl(§;) in Q, (3.44)

with
I€l13/20 + 1€lle < CspalITllaivy 0 and  [1Gl1e/s0 + €110 < Coss lmylldivg g0, (345)
we set
Th =5 (C) + curl(I,(§)) + cT € HY  and  n;, := I}(;) + curl(I;(;)) € HY (3.46)

where the constant c is chosen so that tr(7,) has a null mean value, and hence 7, does belong to HY .
Note that 7, and 1 ;, can be seen as discrete Helmholtz decompositions of 7 and n;, respectively. In
this way, using that R(cI) = 0, and denoting

Ci=C-T(C), &:=€6-1,(€), G=¢-T5G), and &:=¢& —TL(E),
it follows from and , that
R(1) = R(tT —74) = R(C) + R(curl(€)), (3.47)

and
Rij(n;) = Rj(n; —njp) = Ri(G) + Rjcurl(E;)), (3.48)
where, according to the definitions of R and ﬁj (cf. (3.20)), (3.34), we find that

RE@ = [T+ [weaiv@) - (Com)
Rlcurl@) = [ t:curl® ~ (curl@n,up) .

Ri(¢) = /Q’tvj,h'@ + /ch)j,hdiV(@) - <@-n,¢j,n>r,
and

R(eurl(@) = [ T curl(®) — (curl§) n.0;),..

The following two lemmas establish the residual upper bounds for ||R|| and HﬁJH (cf. (3.43)). The
corresponding proofs can be derived from a slight adaptation of [23, Lemma 3.8]. We just remark
that the main tools employed are integration by parts, the Cauchy—Schwarz and Holder inequalities,
suitable boundary integration by parts formulae, namely (cf. [23, eq. (3.41) in Lemma 3.8 |):

<%rl(§)n,up>F = — <VuDs,E>F and <curl(gj) -n, ¢j’D>F = — <V¢j7D . s,gj>r, (3.49)

the approximation properties provided by Lemmas and and the Helmholtz stability bounds
collected in (3.45)). Thus, we simply state the corresponding results as follow.
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Lemma 3.9 There exists a positive constant C, independent of h, such that

1/2 1/3
IRl <C (Ej@) +<Z}ﬁ0 : (3.50)

TeTh TeT

where @i,T is defined in (3.15)), and

07 == hzlrot(t) i+ Y. hellltrslii.+ D heltas— Vups|j, .
e€E,(T)NER(Q) e€&,(T)NER(D)

Lemma 3.10 There exists a positive constant C, independent of h, such that

2 1/2 1/6
SR < © (ze%) N (zeg,T) | @.51)
j=1

TeTh TeTh

where @gT is defined in (3.16)), and

2

& =3 (h%urot@,h)raT T hll g s,
j=1 e€&L(T)NERL(Q)
+ Z helltjn-s—Vo,p- 3”(2),e> .

ec&n (T)NEL(T)

We end this section by stressing that the reliability estimate (3.18]) (cf. Theorem is a straight-
forward consequence of Lemmas (3.7 — and the definition of the global estimator © (cf. (3.11)).

3.3 Preliminaries for efficiency

For the efficiency analysis of © (cf. (3.11))), we proceed as in [2], [24], [22], [9], [3] and [23], and apply
the localization technique based on bubble functions, along with inverse and discrete trace inequalities.
For the former, given T € Ty, we let T be the usual element-bubble function (cf. [31, egs. (1.5) and
(1.6)]), which satisfies

Yp € P3(T), supp(r) CT, ¢Yr=0 on 9T and 0<¢p <1 in T.

The specific properties of ¢ to be employed in what follows, are collected in the following lemma,
for whose proof we refer to [31, Lemma 3.3 and Remark 3.2].

Lemma 3.11 Let k be a non-negative integer, and let p,q € (1,4+00) conjugate to each other, that is
such that 1/p+1/q =1, and T € T;,. Then, there exist positive constants c1, c2, and c3, independent
of h and T, but depending on the shape-reqularity of the triangulations (minimum angle condition)
and k, such that for each uw € Py(T) there hold
/ u YU
clulopr < sup b

vEP(T) [[v]lo,g;7
v#£0

< HUHO,p;T>

and
2 hpt|Yrullogr < IV@Wrw)llogr < eshpt|lvru

0,q;T -
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In turn, the aforementioned inverse inequality is stated as follows (cf. [26, Lemma 1.138]).

Lemma 3.12 Let k, I, and m be non-negative integers such that m <1, and let r,s € [1,400], and
T € Tp. Then, there exists ¢ > 0, independent of h, T, r, and s, but depending on k, I, m, and the
shape regularity of the triangulations, such that

ol < chm ATV g Vo € PR(T). (3.52)

Finally, proceeding as in [ Theorem 3. 10], that is employing the usual scaling eestimates with
respect to a fixed reference element T and applying the trace inequality in W (T ) for a given
€ (1,+00), one is able to establish the following discrete trace inequality.

Lemma 3.13 Letp € (1,+00). Then, there exits ¢ > 0, depending only on the shape regularity of the
triangulations, such that for each T € Ty, and e € E(T'), there holds

1ol e < e {hzt [0l + W5 o ip ) V0 € WHP(T), (3.53)

3.4 Efficiency

We now aim to establish the efficiency estimate of © (cf. ) For this purpose, we will make
extensive use of the original system of equations given by , which is recovered from the fully-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 3.14 Assume, for simplicity, that up and ¢jp, j € {1,2}, are piecewise polynomials.
Then, there exists a positive constant Cess, independent of h, such that

2
Cogs © + hoot. < [[(T,0) — (dn,on)ll + D165, 05) — (s pin)ll (3.54)
j=1

where h.o.t. stands for one or several terms of higher order.

The proof of (3.54) is carried out throughout the rest of this section. We begin the derivation of
the efficiency estimates with the following result.

Lemma 3.15 There exist positive constants C1,Csy,Cs, and Cy, independent of h, such that for each
T € Ty, there hold

lot = vtalor < €1 {llo = anllor + It = tullor} (3.55)

|1£(¢y) + div(on) — K u, —

(3.56)
¥

< Oy {Hu —wpllogr + lo — onlldivs)s;

. 1 T
Idiv(p) = 5 Ry wn - t5nllo.6/5:r (3.57)

< C3 {Hu —wyllogr + It — tinllor + llp; — pj,h“divﬁ/g);T} , and

~ 1
lpjn—Qjtjn+ SR ®j.nanllor

o (3.58)
< € {Ila—willoar + 165 = Syallos + & — i

o0+ 1lp; = pyallor }
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Proof. First, in order to show ([3.55)), it suffices to recall that 04 = vt in Q (cf. (2.7)). In turn, for
the proof of (3.56]), we use the identity K~ 'u + F |uju — div(e) = f(¢) in Q (cf. (2.7)), the fact that

() — £(¢n)

which readily follows from the definition of f (cf. (2.3))), and the Hélder inequality, to obtain

If(oy,) + div(ey) — K tuy, —

(3.59)
<C {||u = Wllogir + [[[ufa = [upfupllos/er + lo - Uh”div3/2;T + o — ¢h||0,6;T} )

where C' is a positive constant depending only on ||g|lo,7, K, and F. Next, adding and subtracting
|uluy, (also work with |uj|u), and employing the triangle and Cauchy—Schwarz inequalities, we find
that

37) [ —unllosr,

[[afu — [upupllo /2 < (

which, together with the fact that ||uljos.7 and |upllo3,r are bounded by |ullp3.0 and ||uplo3:0,
respectively, which in turn are bounded by data (cf. [5 egs. (3.50) and (4.27)]), allows us to deduce
that there exits a positive constant C, independent of h, such that

[[ula — [up|uplloz/2r < Cllu—upllosr- (3.60)

Then, replacing (3.60) back into , we conclude - On the other hand, the proof of -
and (| - follow from a slight adaptamon of [23, egs. (3.51) and (3. 52) in Lemma 3.14], respectlvely

We just observe here that the main tools used are the identities Q; t; Rjgju=p; and i sRju- t
le(p]) =01in Q (cf. . , the triangle and Holder inequalities, the estlmates

, )(||u —ullozr + |\ij —¥j7h||0,T) )

[u 'Ej —uy 'Zj,h los/sr < (

and
1) (lu = wrllosr + 65 — dinllosr)

and, similarly to (3.60), the fact that ||¢;{o.6.7, [tillor, and |luslos.r are bounded by ;060
Ht llo,, and ||uh||0 3.0, respectively, which in turn are bounded by data (cf. [5] eqgs. (3.52), (4.27)]).
Further details are omitted. O

pju— ¢j rupllor < ([lunllosr + [1é5llo,

At this point, we stress that the local efficiency estimates for the remaining terms defining © (cf.
(3.11))) have already been proved in the literature by using the localization technique based on triangle-
bubble and edge-bubble functions (cf. Lemma , the local inverse inequality (cf. ), and the
discrete trace inequality (cf. ) More precisely, we provide the following result.

Lemma 3.16 Assume that up and ¢;p, j € {1,2}, are piecewise polynomials. Then, there exist
positive constants C;, i € {1,...,10}, all independent of h, such that

a) B 6 — Vg s < Co {llw—will o + hrllt — a3} YT €T,

b) B \I6jn — Vil sr < Co {H%‘ — &inlld g7 + Prllt; _Ej7h||g,T} VT €Th,
©) hellup —wnllf e < Cs{Jln =l s, +hr e —talldr | Ve e (),

d) he 1950 = Ssalllse < Caf{lles — einll§o, + b — Ealls, } Ve € &),
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e) hillrot(tn)lIgr < Cslt —tullsr VT € Th,

£) hZ |rot(t;n)3 s < Collt; —tinlds VT €T,
g) hellltnslle < Crllt —tnlf.. Ve e &n(Q),

h) he|[Einsll3e < Cslit; —tinlld, Ve € En(®),

i) hellts - Vus|3, < Collt — tl2,, Vee & (D).

)
)

J S

helltjn-s—Vojn-s|d. < Collt; —tinlldy, Vee &),

where T, is the triangle of T, having e as an edge, whereas w. denotes the union of the two elements
of Tn, sharing the edge e.

Proof. The estimates a) and b) follow straightforwardly from a slight modification of the proof of [23],
Lemma 3.17], whereas c¢) and d) follow from [23, Lemma 3.18]. In turn, for the proof of e), f), g) and
h), we refer to [2, Lemmas 4.3 and 4.4]. Finally, the proof of i) and j) follow the same arguments to
the ones used in the proof of [24, Lemma 4.15]. O

We note here that if up and ¢;p, j € {1,2} were not piecewise polynomials but sufficiently smooth,
then higher order terms given by the errors arising from suitable polynomial approximations of these
expressions and functions would appear in the efficiency estimates ¢), d), i), and j), provided in Lemma
which explains the expression h.o.t. in the lower bound of .

We end this section by observing that the proof of (3.54) (cf. Theorem [3.14) follows straight-
forwardly from Lemmas |3.15| and and after summing up the local efficiency estimates over all
T € Ty. Further details are omitted.

4 A posteriori error analysis: The 3D case

In this section we extend the results from Sectionto the three-dimensional version of . Similarly
as in the previous section, given a tetrahedron T € Ty, we let £(T) be the set of its faces, and
let &, be the set of all faces of the triangulation 7. Then, we write &, = &E,(Q) U & (L), where
En(Q)={e€ & eCQfand &) == {e € &, : e CT}. Also, for each face e € &, we fix a
unit normal vector n. to e, and then, given v = (v1,v9,v3)" € L%(Q) and T 1= (7;)3x3 € L*(Q)
such that v|lr € C(T) and 7| € C(T) on each T' € T, we let [v x n.] and [ x n.] be the
corresponding jumps of the tangential traces across e. In other words, [v x n.] = (v|p — v|7v) X n,
and [T X n.] = (7|r — T|v) X n, respectively, where T' and 7" are the tetrahedron of 7, having e as
a common face and

(T11, 712, T13) X D¢

T X Ne 1= (7’21,7’22,7’23) X Ne

(731, 732, T33) X D¢
From now on, when no confusion arises, we simply write n instead of n.. In the sequel we will also
make use of the following differential operators

61;3 8’()2 81)1 (%3 8’02 81)1
8$2 81‘3 ’ 8133 8331 ’ 8ZE1 8562)

and

CllI‘l(Tll, 712, 7’13)

%I‘l(‘l’) = CUI‘](TQl,TQQ,ng)
Curl(Tgl, 732, T33)
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In turn, the tangential curl operator curlgs and a tensor version of it, denoted curl,, which is defined
component-wise by curlg, will also be used (see [6, Section 3] for details).

We now set for each T' € T,

031 = lloh — vtnll§ 7 + 17 lleurl(ty) I3

+ > hellltxn]lfe+ D helltn x n— curly(up)|3.
e€&R(T)NEL(Q) e€&R(T)NEL(T)

%,T + h2T”0ur1(tj,h)||3,T

2
- 1
+ E <Hpj,h —Qjtjn+ 5B djnun
j=1

+ ) kel taxa]llfo+ D helltjaxn — curly(é)p) H(2),e> ;

e€ER(T)NER(R) e€ER(T)NEL(T)

and the global a posteriori error estimator is defined as

5/6 2/3 1/2
o { S eg/;} . { 5 @;;/;} . { 5 @;T}

TeETh TeETh TeTh

1/3 1/6
+{ Z QE,T} + { Z Qg,T} ;

TeTh TeTh

(4.2)

where @?7/;, @37/%, @iT’ and @gT are defined as in (3.12), (3.13)), (3.15), and (3.16)), respectively.
In this way, the corresponding reliability and efficiency estimates, which constitute the analogue of
Theorems [3.4] and are stated as follows.

Theorem 4.1 Assume (3.17) and that up and ¢p are piecewise polynomials. Then, there exist
positive constants Crea1 and Cezs, independent of h, such that

2
Cors © +hot. < [[(ih,0) = (i, on) | + D (165, 0,) — (B0 23| < Cear ©.
j=1

The proof of Theorem [ follows very closely the analysis of Section [3 except a few issues to be
described throughout the following discussion. Indeed, we first notice that the general a posteriori
error estimate given by Lemma and the upper bounds for ||Q|| and ||Q,| (cf. (3:41)), (3.42)), are
also valid in 3D. In turn, we follow [20, Theorem 3.2] to derive a 3D version for arbitrary polyhedral
domains of the Helmholtz decomposition provided by Lemma with p > 6/5 (cf. [3, Lemma 3.4]).
Next, the associated discrete Helmholtz decomposition and the functionals R and R; are set and
rewritten exactly as in , , and , respectively. In addition, in order to derive the new
upper bounds of ||R|| and ||R;|| (cf. (3.43)), we now need the 3D analogue of the integration by parts
formulae on the boundary given by (3.49). In fact, by employing the identities from [26, Chapter I,
eq. (2.17), and Theorem 2.11], we deduce that in this case there holds

(curl(€) -n,0). = —(curly(0),£). V€ HY(Q), VoeHYAD).

In addition, the integration by parts formula on each tetrahedron T € 7T}, which is used in the proof
of the 3D analogues of Lemmas |3.9{ and becomes (cf. [26, Chapter I, Theorem 2.11])

/ curl(q) - & — / q-curl(§) = (qxn,§),, VqeH(cur;Q), VEe H'(Q),
T T
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where <-, '>8T is the duality pairing between H~Y/2(9T) and H'/2(9T), and, as usual, H(curl; Q) is
the space of vectors in L2(£2) whose curl belongs to L2(2). We observe that, unlike the 2D case, it
is not necessary for the reliability analysis to assume that up € H'(I') and ¢;p € HY(T), j € {1,2},
since the curlg is defined into H'/ 2(T'). Nevertheless, for computational purposes, in Section [5| we
will consider that up and ¢;p are sufficiently smooth, in which case curl (up) (resp. curls(¢;p))
coincides with Vup x n (resp. V¢, p x n).

Finally, in order to prove the efficiency of © (cf. ), we first observe that the terms defining
@?/;, 93/7%, and the first and fifth terms defining @§7T (cf. (3.12)), (3.13)), (3.14)), are estimated exactly
as done for the 2D case in Lemma [3.15] For the remaining terms, we establish the following lemma.

Lemma 4.2 Assume that up and ¢;p, j € {1,2}, are piecewise polynomials. Then, there exist
positive constants Cy, i € {1,...,10}, all independent of h, such that

a) b [t — Vunld g < o {lln—will}gp + hrllt = tall} ) VT €T,

b) A3 \Itjn = Voinlgsr < Co {l!¢j — &jnllg 6 + ity — tj,hllg,T} VT eTh,

¢) hellup —up[} 5, < Cs {Hu —w§ 3., + Pt — th||3,Te} Ve e & (D),

d) hellésp — ¢jah”8,6;e < Cy {||¢j - ¢j,h||876;:re + hr, |It; —Ej,hHg’Te} Vee & (D).
e) hillcurl(ty)|f » < Cs ||t — tullgr YT €Th,
f) h ||Cur1(f{-’/j,h)”[2)7T < Ce ”E —¥j7h||(2)7T VT €Th,

g) hellltn x ]|}, < Crllt —tp)3,, Vee€ &),

h) hell[Ejn x n]l3, < Csllt; —tald,, Ve e &),
i) he [[bn x 0 — curl (up)|3, < Collt —tallfz, Vee &),
i) helltjn x n—curlg(¢;p)l3. < Crollt; — tinllds, Ve € Eu(T).

Proof. For a) and b) we refer again to [23, Lemma 3.17] by using now the local inverse inequality
(3.52)) with n = 3, whereas c) and d) follow from [23, Lemma 3.18] and the present estimates a) and
b). In turn, for the proof of e), ), g) and h), we refer to [22, Lemmas 4.9 and 4.10]. Finally, i) and j)
can be derived after slight modification of the proof of [24, Lemma 4.15], along with the definitions of
curl, and curlg, respectively. O

5 Numerical results

This section serves to illustrate the performance and accuracy of the proposed fully-mixed finite
element scheme along with the reliability and efficiency properties of the a posteriori error
estimator © (cf. ), in 2D and 3D domains. In what follows, we refer to the corresponding sets
of finite element subspaces generated by k£ = 0 and k& = 1, as simply Py — Pg — RTy — Py — Py — RTy
and P; — P; — RT; — Py — P; — RTy, respectively. Our implementation is based on a FreeFem++
code [27]. Regarding the implementation of the Newton iterative method associated to (2.18)) (see [5l
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Section 5] for details), the iterations are terminated once the relative error of the entire coefficient
vectors between two consecutive iterates, say coeff” ! and coeff™, is sufficiently small, that is,

coe — Ccoe
ﬁ-m+1 fTm
||c0efferl I

< tol,

where || || stands for the usual Euclidean norm in RP%, with DOF denoting the total number of degrees

of freedom defining the finite element subspaces H}!, Hf , HY HZ, HI, and Hz (cf. (2.17))), and tol is
a fixed tolerance chosen as tol = 1E — 6. As usual, the individual errors are denoted by:

e(u) :=[lu—uplloza, et):=|[t—tuloo, elo):=lo—0onldivs0, eP@)=Ip—pulog,

2

e(@) == > lléj — djnl

J=1

2 2
ooy e®):= D6~ Galoa.  e) =D llp; — pinlla e
j=1 j=1

where py, is the post-processed pressure suggested by ([2.6)):

1
= ——4 .
Dh - r(op)

In turn, the global error and the effectivity index associated to the global estimator © are denoted,
respectively, by

e(@) :=e(u) +e(t) +e(o) +e(¢) +e(t) +e(p) and eff(O) ‘:e(@&)

Moreover, using the fact that DOF~1/™ = b, the respective experimental rates of convergence are

computed as
_ log (e()/€/(x)
log(DOF /DOF’)

r(x) := for each % € {u,t,a,p, o, t, p,&'} ,
where DOF and DOF’ denote the total degrees of freedom associated to two consecutive triangulations
with errors e(x) 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, o=1,R; = 1,Re =1, ¢, =0, g = (0,—1)" when n =2 and g = (0,0, —1)*
when n = 3. In turn, in the first three examples we consider F = 10 and the tensors K, Qq, and Q2
are taken as the identity matrix I, which satisfy (2.4). Furthermore, the condition [, tr(op) = 0 is
imposed via a penalization strategy. Example 1 is used to show the accuracy of the method and the
behaviour of the effectivity indexes of the a posteriori error estimator ©, whereas Examples 2—-3 and 4
are utilized to illustrate the associated adaptive algorithm, with and without manufactured solutions,
respectively, in both 2D and 3D domains. The corresponding adaptivity procedure, taken from [31],
is described as follows:

1. Start with a coarse mesh 7j,.
2. Solve the Newton iterative method associated to (2.18]) for the current mesh 7p,.

3. Compute the local indicator @)T for each T € Ty, where
R 5
Or =Y Oir. (cf BI2-B16))
i=1

22



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

5. Generate an adapted mesh through a variable metric/Delaunay automatic meshing algorithm
(see [28, Section 9.1.9]).

6. Define resulting mesh as current mesh 7, and go to step (2).

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

We first concentrate on the accuracy of the fully-mixed method as well as the properties of the a
posteriori error estimator through the effectivity index eff(©), under a quasi-uniform refinement
strategy. We consider the square domain 2 = (—1,1)2, and adjust the data in so that the exact
solution is given by the smooth functions

—sin?(7x1) sin(2 7z
u(x1,x2)=< (nm1) sin(2 )

, Px1,T2) = cCcoOS(TTx1)eXplT2),
sin(27rx1)sin2(7r:1:2)> ( ) (me1) exp(zz)

od1(x1,22) = 15 — 15exp(—x122(21 — 1)(22 — 1)), and ¢o(x1,22) = —0.5+ exp(—x% — m%) .

Tables and show the convergence history for a sequence of quasi-uniform mesh refinements,
including the average number of Newton iterations. The results illustrate that the optimal rates of
convergence O(h¥*1) established in [5, Theorem 5.5] are attained for & = 0, 1. In addition, the global
a posteriori error indicator © (cf. ), and its respective effectivity index are also displayed there,
from where we highlight that the latter remain always bounded.

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

We now aim at testing the features of adaptive mesh refinement after the a posteriori error estimator
O (cf. (3.11])). We consider an L-shaped domain €2 := (—1,1)%\ (0,1)2. The manufactured solution is
given by

w(zy, 29) = —m cos(may) sin(mwxy) (21,22) = 10(1 — 1) -
b 7 cos(may ) sin(mas) /) PR 2 (z1 —0.02)2 + (z2 — 0.02)2 bo-

1 1

—_— — d —_ e—
dr(@n,w0) = sy and s galm,ma) =

where py € R is chosen so that fQ p = 0. Observe that the pressure, temperature and concentration
fields exhibit high gradients near the vertex (0,0) and the lines o = —1.055 and x2 = —1.07, re-
spectively. Tables along with Figure summarizes the convergence history of the method
applied to a sequence of quasi-uniformly and adaptively refined triangulation of the domain. Subopti-
mal rates are observed in the first case, whereas adaptive refinement according to the a posteriori error
indicator © yields optimal convergence and stable effectivity indexes. Notice how the adaptive algo-
rithms improves the efficiency of the method by delivering quality solutions at a lower computational
cost, to the point that it is possible to get a better one (in terms of e(¢')) with approximately only
the 0.7% of the degrees of freedom of the last quasi-uniform mesh for the fully-mixed scheme in both
cases k = 0 and k£ = 1. Furthermore, the inital mesh and approximate solutions builded using the
P, —P; —RT; — P; — P; — RT; scheme (via the indicator ©) with 55,299 triangle elements (actually
representing 2,935,459 DOF), are shown in Figure In particular, we observe that the pressure and
concentration exhibit high gradients near the contraction region and at the bottom boundary of the
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L-shape domain, respectively. In turn, examples of some adapted meshes for £k = 0 and & = 1 are
collected in Figure We can observe 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= (-0.5,0.5) x (0,0.5) x (—0.5,0.5) \ (0,0.5)3, and the manufactured exact solution

sin(mwxy ) cos(mze) cos(mxs)
10$3

21 — 0.02)% + (z3 — 0.02

u(x1, e, x3) = | —2cos(mxy) sin(mwxy) cos(mxs) |, p(x1,x2,x3) = ( E — Do,

cos(mxy) cos(mxg) sin(mxs)

o1(z1, 22, 23) = 0.5+ 0.5cos(z1x923), and ¢o(xy, e, x3) = 0.1 4+ 0.3 exp(xiz273) .

Tables and along with Figure [5.4] confirm a disturbed convergence under quasi-uniform re-
finement, whereas optimal convergence rates are obtained when adaptive refinements guided by the a
posteriori error estimator ©, with k = 0, are used. In turn, the initial mesh and some approximated
solutions after four mesh refinement steps (via ©) 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
where snapshots of three meshes via © show a clustering of elements in the same region.

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

Inspired by [5l, Example 3, Section 6], we finally 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
Qc (see the first plot of Figure below), and boundary I', whose left, right, upper and lower parts
are given by I'epp = {—1} % (=1,1), Tyigne = {1} x (=1,1), Top = (—1,1) x {1}, and Tpottom =
(—1,1) x {—1}, respectively. We consider the coupling of the Brinkman—Forchheimer and double-
diffusion equations in the whole domain 2 with Q; = 0.5 and Q2 = 0.1251, but with different
values of the parameters F and K = «I for the interior and the exterior of the channel, namely

10 in € 1 in €
F= _ and o= _
1 in Q\Q 0.001 in O\
The parameter choice corresponds to increased inertial effect (F = 10) in the channel and a high
permeability (o = 1), compared to reduced inertial effect (F = 1) in the porous medium and low
permeability (a = 0.001). In addition, the boundary conditions are
un=02, u-t=0 on T, on=0 on I\,
$1 =03 on Ipottom, ¢1 =0 on I‘topa pp-n=0 on Dlegy U Frig;ht >
$2=0.2 on Ipottom, ¢2=0 on I‘top ;, pprn=0 on Dlefy U Frig;ht .
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 velocity gradient tensor, which were built using
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the Py — Py — RTy — Py — Py — RT( scheme on a mesh with 48,429 triangle elements (actually
representing 824, 663 DOF) obtained via ©. Similarly to [5, 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 [5] but
now taking into account that the mesh employed was obtained through an adaptive refinement process
guided by the a posteriori error indicator ©. In turn, snapshots of some adapted meshes generated
using © are depicted in Figure We can observe a suitable refinement around the interface that
couples the porous medium with the channel network as well as the region near the inflow boundary.
The latter suggest that the indicator © is able to detect the strong jump discontinuities of the model
parameters along the interface between the channel and porous media, as we expected.

DOF | iter [ e(u) [r(w)| et) [rt) ][ eloe) [r(e)] el [rp

644 | 5 |S.09EO0L| - | 7.68E+00 | — | 6.688+0L| — | 3.60E+00 | —

9818 | 5 | 4.05E-01 | 0.94 | 3.97E+00 | 0.89 | 3.52E+01 | 0.87 | 1.44E+00 | 1.24

10464 | 5 | 2.22B-01 | 0.92 | 2.12E4+00 | 0.96 | 1.86E-+01 | 0.97 | 7.50E-01 | 0.99

41124 | 5 | 111E-01 | 1.01 | 1.08E+00 | 0.98 | 9.33E+00 | 1.01 | 3.72E-01 | 1.02

164698 | 5 | 5.58E-02 | 1.00 | 5.43E-01 | 0.99 | 4.67E+00 | 1.00 | 1.85E-01 | 1.01

665758 | 5 | 2.78E-02 | 1.00 | 2.69E-01 | 1.01 | 2.32E+00 | 1.00 | 9.14E-02 | 1.01
e(d) [r(d) ] e(t) (t) | elp) [rlp] e@) [rd) ][ © |ef£(0)
3.52E+00 - 1.14E+01 - 3.26E+401 - 1.23E4-02 - 1.52E402 | 0.806
1.85E400 | 0.87 | 5.76E4+00 | 0.93 | 1.55E+01 | 1.01 | 6.27E401 | 0.91 | 8.50E401 | 0.738
9.19E-01 | 1.07 | 2.97TE4-00 | 1.01 | 7.86E+00 | 1.03 | 3.27TE401 | 0.99 | 4.50E+01 | 0.727
4.41E-01 | 1.08 | 1.50E+00 | 1.00 | 3.96E+00 | 1.00 | 1.64E+01 | 1.01 | 2.29E+01 | 0.718
2.24E-01 | 0.97 | 7.48E-01 | 1.00 | 1.98E+00 | 1.00 | 8.23E4-00 | 1.00 | 1.15E+01 | 0.718
1.10E-01 | 1.02 | 3.72E-01 | 1.00 | 9.82E-01 | 1.01 | 4.08E+00 | 1.00 | 5.70E+00 | 0.716

Table 5.1: [EXAMPLE 1] Py — Py — RTy — Py — Py — RTy scheme with quasi-uniform refinement.

DOF ‘ iter ‘ e(u) ‘ r(u) ‘ e(t) ‘ r(t) ‘ e(o) ‘ r(o) ‘ e(p) ‘ r(p)

1972 | 5 | 383E-01| - |401E+00]| - |3.07E+0L| - | L.OSE+00 | -

8714 | 5 | 9.17E-02 | 1.93 | 8.86E-01 | 2.03 | 8.41E+00 | 1.74 | 2.75E-01 | 1.84
32480 | 5 | 2.49E-02 | 1.98 | 2.41E-01 | 1.98 | 2.35E+00 | 1.94 | 7.20E-02 | 2.04
127924 | 5 | 6.34E-03 | 1.99 | 5.97E-02 | 2.04 | 5.99E-01 | 1.99 | 1.71E-02 | 2.10
512808 | 5 | 1.59E-03 | 1.99 | 1.52E-02 | 1.97 | 1.50E-01 | 1.99 | 4.33E-03 | 1.97
2074454 | 5 | 3.86E-04 | 2.02 | 3.74E-03 | 2.00 | 3.66E-02 | 2.02 | 1.06E-03 | 2.02
e(p) [r@)| et) [r®) [ elp) [rp)| e [r(&)]| © |eff(0)
5.64E-01 - 2.20E4-00 - 8.71E4-00 - 4.66E4-01 - 7.54E+01 | 0.617
1.36E-01 | 1.91 | 5.48E-01 | 1.87 | 1.95E+00 | 2.01 | 1.20E+01 | 1.82 | 2.00E+01 | 0.600
3.87E-02 | 1.91 | 1.45E-01 | 2.02 | 5.13E-01 | 2.03 | 3.31E+00 | 1.96 | 5.52E400 | 0.599
1.04E-02 | 1.91 | 3.76E-02 | 1.97 | 1.30E-01 | 2.00 | 8.44E-01 | 1.99 | 1.41E400 | 0.598
2.35E-03 | 2.15 | 9.37E-03 | 2.00 | 3.27E-02 | 1.99 | 2.12E-01 | 1.99 | 3.53E-01 0.599
5.88E-04 | 1.98 | 2.28E-03 | 2.02 | 7.97E-03 | 2.02 | 5.16E-02 | 2.02 | 8.63E-02 0.598

Table 5.2: [EXaAMPLE 1] Py — P; — RT; — P; — Py — RT; scheme with quasi-uniform refinement.
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DOF ‘ iter ‘ e(u) ‘ r(u) \ e(t) ‘ r(t) ‘ e(o) ‘ r(o) ‘ e(p) ‘ r(p)

1832 8 1.35E+01 - 1.81E+02 | — | 8.63E+03 | — | 3.44E+02 | -

7608 7 1.35E+01 — | 2.51E402 | - 1.14E+04 | -~ 3.56E+02 | -
29666 6 1.03E+01 | 0.40 | 2.79E4+02 | — | 1.06E+04 | 0.11 | 2.76E4-02 | 0.37
117710 6 5.09E4-00 | 1.02 | 2.20E+02 | 0.35 | 7.65E403 | 0.48 | 1.86E+02 | 0.57
470938 6 1.91E+00 | 1.41 | 1.39E+02 | 0.66 | 4.64E403 | 0.72 | 1.03E402 | 0.85
1887552 6 5.24FE-01 | 1.86 | 7.20E+01 | 0.94 | 2.44E403 | 0.92 | 5.15E401 | 1.00

() [rd)| et) [r®) ][ elp [rlp)] e@) [r(F)] © [eff(6)
2.26E+01 | - [ 144E+02| - [1.62E+03 [ - [1.06E+04 [ — [ 1.0SE+04 [ 1.008
118E+01 | 0.91 | 9.89E+01 | 0.53 | 1.20E+03 | 0.42 | 1.30E+04 | — | 1.31E+04 | 0.995
6.25E4+00 | 0.94 | 5.90E+01 | 0.76 | 7.37E+02 | 0.72 | 1.17TE+04 | 0.15 | 1.19E+04 | 0.986
3.11E+00 | 1.01 | 3.08E+01 | 0.94 | 3.81E+02 | 0.96 | 8.29E+03 | 0.50 | 8.44E+03 | 0.982
1.64E+00 | 0.93 | 1.59E+01 | 0.95 | 1.95E+02 | 0.97 | 4.99E+03 | 0.73 | 5.14E+03 | 0.971
8.25E-01 | 0.99 | 7.97E+00 | 1.00 | 9.74E+01 | 1.00 | 2.62E+03 | 0.93 | 2.69E+03 | 0.973

Table 5.3: [EXAMPLE 2] Py — Py — RTy — Py — Py — RTy scheme with quasi-uniform refinement.

10* ¢

10° ¢

102 ¢

e()

10' ¢

L ] ol i

——Ch 107 —e—cCn?
—o— quasi-uniform refinement (k = 0) —o— quasi-uniform refinement (
—o— adaptive refinement (k = 0) —o- adaptive refinement (k=1

k=1)
)

10* 10° 108 10* 10° 108

Figure 5.1: [EXAMPLE 2| Log-log plots of e(&) vs. DOF for quasi-uniform/adaptative schemes via ©
for k =0 and k =1 (left and right plots, respectively).
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DOF | iter [ e(u) [r(u)| et) [rt) ][ e(e) [rlo)] el [rp
5640 | 7 | 9.83E+00 | — | 2.16E+02 | — | 6.50E+03 | - | 2.22E+02 | -
23576 | 6 | 6.97E+00 | 0.48 | 2.23E+02 | — | T.95E+03 | — | L96E+02 | 0.18
92202 | 6 | 2.75E+00 | 1.36 | 1.38E+02 | 0.70 | 6.54E+03 | 0.29 | 1.13E+02 | 0.81
366406 | 6 | 8.26E-01 | 1.74 | T.01E+01 | 0.98 | 3.32E+03 | 0.98 | 5.38E+01 | 1.07
1467074 | 6 | 1.78E-01 | 2.21 | 2.52E+01 | 1.47 | 1.22E4+03 | 1.45 | 1.74E+01 | 1.62
5882432 | 6 | 2.42E-02 | 2.87 | 6.83E+00 | 1.88 | 3.52E+02 | 1.79 | 4.90E+00 | 1.83
elp) [r@)| e®) [r®)] elp) [rlp)] e@) [rd)][ © [ef£(0)
6.94E+00 - 5.91E+01 - 7. 75E+02 - 7.57E+03 - 8.13E403 | 0.931
2.79E+00 | 1.28 | 2.93E+01 | 0.98 | 4.80E402 | 0.67 | 8.70E+03 - | 9.19E403 | 0.946
1.03E400 | 1.46 | 1.17TE401 | 1.34 | 2.11E+02 | 1.20 | 6.91E403 | 0.34 | 7.46E403 | 0.926
2.68E-01 | 1.95 | 3.47TE+00 | 1.76 | 6.40E+01 | 1.73 | 3.46E4-03 | 1.00 | 3.77E4+03 | 0.917
7.96E-02 | 1.75 | 9.89E-01 | 1.81 | 1.80E+01 | 1.83 | 1.26E+03 | 1.46 | 1.38E403 | 0.915
2.09E-02 | 1.93 | 2.52E-01 | 1.97 | 4.60E+00 | 1.97 | 3.64E+4+02 | 1.79 | 3.95E+02 | 0.921

Table 5.4: [EXAMPLE 2] Py — P; — RT; — P; — Py — RTy scheme with quasi-uniform refinement.
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Figure 5.2: [EXAMPLE 2| Initial mesh, computed pressure and concentration fields.

[4] S. Caucao, M. DiscacciaTi, G.N. GATICA, AND R. OYARZUA, A conforming mized finite
element method for the Navier—Stokes/Darcy—Forchheimer coupled problem. ESAIM Math. Model.
Numer. Anal. 54 (2020), no. 5, 1689-1723.

S. Caucao, G.N. GATICA, AND J.P. ORTEGA, A fully-mized formulation in Banach spaces for
the coupling of the steady Brinkman—Forchheimer and double-diffusion equations. ESAIM Math.
Model. Numer. Anal. 55 (2021), no. 6, 2725-2758.

S. Caucao, G.N. GATICA, AND R. OYARZUA, A posteriori error analysis of a fully-mized formu-
lation for the Navier—Stokes/Darcy coupled problem with nonlinear viscosity. Comput. Methods
Appl. Mech. Engrg. 315 (2017), 943-971.

S. Caucao, G.N. GAaTicA, 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.
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DOF [iter | ew) Jrw ]| e®t) [ r®) ][ e@) [rlo)] el | rk)

1832 8 1.35E+01 | - 1.81E402 | — | 8.63E+03 - 3.44E+02 | -
3057 6 1.09E+01 | 0.84 | 2.54E+02 | - 1.12E+04 | 2.98E4-02 | 0.56
4422 6 3.81E400 | 5.70 | 1.90E+02 | 1.57 | 7.29E403 | 2.31 | 1.59E+02 | 3.42
7023 6 1.13E4+00 | 5.25 | 8.77E+01 | 3.34 | 3.21E403 | 3.54 | 6.87E+401 | 3.62
13072 6 1.01E4+00 | 0.36 | 4.84E+01 | 1.91 | 1.52E403 | 2.41 | 3.78E401 | 1.92
25059 6 8.71E-01 | 0.46 | 3.42E+01 | 1.07 | 9.97TE+4-02 | 1.30 | 2.64E+01 | 1.11
45447 6 7.85E-01 | 0.35 | 2.52E+01 | 1.02 | 7.46E402 | 0.97 | 1.94E401 | 1.04
77578 6 5.98E-01 | 1.02 | 1.90E+01 | 1.05 | 5.66E+4-02 | 1.03 | 1.42E+401 | 1.15
142989 6 4.51E-01 | 0.92 | 1.44E401 | 0.92 | 4.26E402 | 0.93 | 1.06E+01 | 0.96
250193 6 3.15E-01 | 1.28 | 1.09E+01 | 0.98 | 3.24E4-02 | 0.98 | 8.02E4-00 | 1.00
452423 6 2.42E-01 | 0.89 | 8.33E+00 | 0.91 | 2.49E4-02 | 0.89 | 6.10E4+00 | 0.93
795326 6 1.74E-01 | 1.18 | 6.33E400 | 0.97 | 1.89E+02 | 0.97 | 4.63E+400 | 0.98
elp) [r@)| e®) [r®)] elp) [rlp)]| e@) [r@)[ © [efi(0)
2.26E401 - 1.44E4+02 | -~ 1.62E4+03 | - 1.06E+404 | - 1.06E+04 | 1.008
1.71E401 | 1.10 | 1.33E4+02 | 0.32 | 1.41E+03 | 0.56 | 1.30E4-04 | — 1.29E4-04 | 1.006

1.49E+01 | 0.75 | 1.19E4-02 | 0.61 | 1.32E+03 | 0.33 | 8.94E4-03 | 2.02 | 8.80E+03 | 1.015
9.87E400 | 1.78 | 9.21E+01 | 1.09 | 1.09E403 | 0.82 | 4.50E+03 | 2.97 | 4.40E+03 | 1.022
6.05E4-00 | 1.58 | 5.81E+01 | 1.48 | 7.44E402 | 1.24 | 2.38E+03 | 2.05 | 2.33E+03 | 1.020
4.26E4+00 | 1.08 | 4.38E+01 | 0.86 | 5.73E402 | 0.81 | 1.65E+03 | 1.12 | 1.62E4-03 | 1.021
2.52E400 | 1.76 | 2.58E+01 | 1.78 | 3.46E402 | 1.69 | 1.15E+03 | 1.23 | 1.13E+03 | 1.014
1.91E+00 | 1.05 | 2.05)E401 | 0.86 | 2.75E+02 | 0.86 | 8.83E402 | 0.97 | 8.71E+02 | 1.014
1.29E+00 | 1.29 | 1.35E4-01 | 1.37 | 1.82E+02 | 1.35 | 6.37TE4-02 | 1.07 | 6.31E+02 | 1.010
9.61E-01 | 1.04 | 1.02E+01 | 0.99 | 1.38E+02 | 0.99 | 4.84E+4+02 | 0.98 | 4.79E4+02 | 1.010
6.50E-01 | 1.32 | 6.82E+00 | 1.37 | 9.19E4+01 | 1.37 | 3.57E402 | 1.03 | 3.55E4+02 | 1.006
4.83E-01 | 1.05 | 5.11E400 | 1.03 | 6.90E401 | 1.02 | 2.70E+02 | 0.99 | 2.69E+02 | 1.006

Table 5.5: [EXAMPLE 2] Py — Py — RTy — Pyp — Py — RT scheme with adaptive refinement via ©.

8]

[10]

[11]

[12]

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, G.N. GaTticAa, R. OYARZUA, AND P. ZUNIGA, A posteriori error analysis of a
mixed finite element method for the coupled Brinkman—Forchheimer and double-diffusion equa-
tions. Preprint 2022-11, Centro de Investigacion en Ingenieria Matemética (CI2MA), Universidad
de Concepcién, Chile, (2022).

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

E. COLMENARES, G.N GATICA, AND S. MORAGA, A Banach spaces-based analysis of a new fully-
mixed finite element method for the Boussinesq problem. ESAIM Math. Model. Numer. Anal. 54
(2020), no. 5, 1525-1568.
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DOF | iter [ e(u) [ r(u) | et) [rt) ][ elo) [r(e)] elp |rlp

5640 7 9.83E+4-00 - 2.16E4+02 | — | 6.50E403 | - 2.22E+02 | -
9105 6 4.34E400 | 3.41 | 1.72E402 | 0.96 | 7.14E403 - 1.32E402 | 2.16
13393 6 5.77E-01 | 10.45 | 5.41E+01 | 5.98 | 2.90E4+03 | 4.66 | 4.49E4-01 | 5.61
23159 6 1.05E-01 | 6.21 | 1.09E401 | 5.86 | 5.62E+02 | 6.00 | 7.99E4-00 | 6.30
41452 6 1.01E-01 | 0.15 | 4.78E+400 | 2.81 | 1.67E4+02 | 4.17 | 3.51E400 | 2.83
87093 6 8.66E-02 | 0.41 | 1.87E+00 | 2.53 | 7.49E+401 | 2.16 | 1.34E+00 | 2.59
198988 6 5.82E-02 | 0.96 | 1.13E+00 | 1.21 | 3.856E401 | 1.61 | 8.13E-01 | 1.21
462786 6 1.67E-02 | 2.96 | 4.00E-01 | 2.47 | 1.64E401 | 2.02 | 2.87E-01 | 2.47
1195614 6 8.38E-03 | 1.45 | 2.11E-01 | 1.35 | 7.38E400 | 1.68 | 1.53E-01 | 1.33
2935459 6 2.34E-03 | 2.84 | 6.81E-02 | 2.52 | 2.70E4-00 | 2.24 | 4.91E-02 | 2.53
e(p) [r@)| e®) [r®)] elp) [rlp)]| e@d) [r@)[ © [ef£(0)
6.94E+00 | - | 591E4+01 | - | 7.75E4+02 | - | 7.57TE+4+03 - 8.13E403 | 0.931
5.96E+00 | 0.64 | 4.98E+01 | 0.71 | 6.91E4-02 | 0.48 | 8.06E+03 - 8.40E+03 | 0.960

4.60E4+00 | 1.33 | 4.46E+01 | 0.57 | 6.33E402 | 0.46 | 3.64E+03 | 4.12 | 3.76E403 | 0.969
1.49E400 | 4.13 | 1.68E401 | 3.56 | 3.02E+02 | 2.71 | 8.93E402 | 5.13 | 9.13E4-02 | 0.978
6.00E-01 | 3.11 | 6.88E4-00 | 3.07 | 1.31E+02 | 2.87 | 3.10E4-02 | 3.63 | 3.20E+02 | 0.968
3.02E-01 | 1.85 | 3.88E400 | 1.54 | 7.54E+01 | 1.48 | 1.56E402 | 1.84 | 1.61E+02 | 0.972
9.88E-02 | 2.70 | 1.17TE4-00 | 2.91 | 2.26E+01 | 2.92 | 6.35E4-01 | 2.18 | 6.65E+01 | 0.955
4.49E-02 | 1.87 | 6.17E-01 | 1.51 | 1.24E401 | 1.42 | 2.99E+01 | 1.79 | 3.07E+01 | 0.974
1.59E-02 | 2.19 | 1.96E-01 | 2.42 | 3.82E4-00 | 2.48 | 1.16E+01 | 1.99 | 1.21E4-01 | 0.958
6.72E-03 | 1.91 | 9.50E-02 | 1.61 | 1.91E4+00 | 1.55 | 4.77E4-00 | 1.98 | 4.90E+00 | 0.975

Table 5.6: [EXAMPLE 2] P; — P; — RT; — P; — P; — RT; scheme with adaptive refinement via ©.

[13]

[14]

[15]
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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.

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.

A. ERN AND J.-L. GUERMOND, Theory and Practice of Finite Elements. Applied Mathematical
Sciences, 159. Springer-Verlag, New York, 2004.

V.J. ERvVIN AND T.N. PHILLIPS, Residual a posteriori error estimator for a three-field model of
a non-linear generalized Stokes problem. Comput. Methods Appl. Mech. Engrg. 195 (2006), no.
19-22, 2599-2610.
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DOF ‘ iter ‘ e(u) ‘ r(u) ‘ e(t) ‘ r(t) ‘ e(o) ‘ r(o) ‘ e(p) ‘ r(p)

4456 5 5.14E-01 — 5.94E+00 — 1.58E402 - 9.39E+00 -
67000 4 2.96E-01 | 0.61 | 5.42E+00 | 0.10 | 1.50E+02 | 0.06 | 7.53E+00 | 0.24
271744 4 1.97E-01 | 0.87 | 4.79E+00 | 0.26 | 1.37E+02 | 0.19 | 5.90E4+00 | 0.52
703252 | 4 | 1.35E-01 | 1.19 | 4.11E+00 | 0.48 | 1.1I8E+02 | 0.47 | 4.60E+00 | 0.79
1446088 | 4 | 9.80E-02 | 1.34 | 3.57E+00 | 0.58 | 1.02E+02 | 0.62 | 3.72E+00 | 0.88
e(@) |r@)| et) [r®) | ep [rip]| e@) [r@d)]| © |eff(0)
2.06E-02 1.29E-01 — 2.47E-01 — 1.64E+02 — 1.50E+02 1.099
1.20E-02 | 0.59 | 6.45E-02 | 0.76 | 1.19E-01 | 0.81 | 1.56E+02 | 0.06 | 1.41E+02 1.107
7.34E-03 | 1.06 | 4.03E-02 | 1.01 | 7.45E-02 | 1.00 | 1.42E+02 | 0.20 | 1.29E+4+02 1.099
4.71E-03 | 1.39 | 2.78E-02 | 1.18 | 5.03E-02 | 1.24 | 1.22E+02 | 0.47 | 1.12E+02 1.095
3.22E-03 | 1.59 | 2.05E-02 | 1.27 | 3.65E-02 | 1.33 | 1.05E402 | 0.62 | 9.63E+01 1.093

Table 5.7: [EXAMPLE 3] Py — Py — RTy — Py — Py — RTy scheme with quasi-uniform refinement.

DOF \ iter \ e(u) \ r(u) \ e(t) \ r(t) \ e(o) \ r(o) \ e(p) \ r(p)
4456 5 5.14E-01 — 5.94E+00 - 1.58E+02 — 9.39E-+00 -
10246 5 5.54E-01 - 6.23E+00 - 1.65E402 — 1.12E+401 —
52750 4 2.91E-01 | 1.18 | 5.41E+00 | 0.26 | 1.56E+02 | 0.10 | 6.90E+00 | 0.89

144226 4 1.41E-01 | 2.16 | 4.02E+00 | 0.88 | 1.14E+02 | 0.93 | 4.22E+00 | 1.46
915951 4 6.09E-02 | 1.37 | 2.34E+00 | 0.88 | 6.23E+01 | 0.98 | 2.02E+400 | 1.20
e(¢) |r@) | et) [rt) | ep [rip]| e@) [r@)]| © |eff(0)
2.06E-02 1.29E-01 — 2.47E-01 — 1.64E402 — 1.50E+4+02 1.099
2.49E-02 — 1.41E-01 — 2.35E-01 | 0.17 | 1.72E4+02 — 1.53E+02 1.126
1.07E-02 | 1.55 | 6.44E-02 | 1.44 | 1.17E-01 | 1.28 | 1.62E+02 | 0.11 | 1.47TE+02 1.098
5.27E-03 | 2.11 | 3.90E-02 | 1.49 | 7.02E-02 | 1.52 | 1.18E+02 | 0.94 | 1.08E+02 1.091
2.48E-03 | 1.22 | 2.00E-02 | 1.09 | 3.72E-02 | 1.03 | 6.47E+01 | 0.98 | 5.94E+01 1.090

Table 5.8: [EXAMPLE 3] Py — Py — RTy — Py — Py — RT scheme with adaptive refinement via ©.

[19] M. FARHLOUL AND A.M. ZINE, A posteriori error estimation for a dual mized finite element
approximation of non-Newtonian fluid flow problems. Int. J. Numer. Anal. Model. 5 (2008), no.
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1110-1121.

[21] G.N. GATICA, A Simple Introduction to the Mized Finite Element Method. Theory and Applica-
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G.N. GaTica, L.F GATICA, AND F. SEQUEIRA, A priori and a posteriori error analyses of a
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Figure 5.3: [EXAMPLE 2| Three snapshots of adapted meshes according to the indicator © for k = 0
and k =1 (top and bottom plots, respectively).
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Figure 5.4: [EXAMPLE 3] Log-log plot of e(¢') vs. DOF for quasi-uniform/adaptative schemes via © for
k=0.
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Figure 5.5: [EXAMPLE 3| Initial mesh, computed magnitude of the velocity, and pressure field.

Figure 5.6: [EXAMPLE 3| Three snapshots of adapted meshes according to the indicator © for k = 0.
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Figure 5.7: [EXAMPLE 4] Initial mesh, computed magnitude of the velocity, and velocity gradient
tensor.
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Figure 5.8: [EXAMPLE 4] Three snapshots of adapted meshes according to the indicator © for k£ = 0.
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