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Abstract

We propose and analyze a high order unfitted mixed finite element method for the pseudostress-velocity
formulation of the Stokes problem with Dirichlet boundary condition on a fluid domain 2 with curved
boundary I'. The method consists of approximating by a polygonal subdomain Dy, with boundary T'y,
where a Galerkin method is applied to approximate the solution, and on a transferring technique, based on
integrating the extrapolated discrete gradient of the velocity, to approximate the Dirichlet boundary data on
the computational boundary I';,. The associated Galerkin scheme is defined by Raviart-Thomas elements of
order k > 0 for the pseudostress and discontinuous polynomials of degree k for the velocity. Provided suitable
hypotheses on the mesh near the boundary I', we prove well-posedness of the Galerkin scheme by means
of the Babuska Brezzi theory and establish the corresponding optimal convergence O(h**1). Moreover,
for the case when I'y is constructed through a piecewise linear interpolation of I', we propose a reliable
and quasi-efficient residual-based a posteriori error estimator. Its definition makes use of a postprocessed
velocity with enhanced accuracy to achieve the same rate of convergence of the method when the solution
is smooth enough. Numerical experiments illustrate the performance of the scheme, show the behaviour of
the associated adaptive algorithm and validate the theory.

Keywords: curved domain, high order, Stokes flow, unfitted methods, mixed finite element method, a

posteriori error analysis
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1. Introduction

It is well-known that standard Galerkin procedures devised to solve PDEs on curved domains 2 do not
achieve high order accuracy whenever (2 is approximated by a nearby domain Dj,. In principle, neither the
regularity of the solution nor the smoothness of the curved boundary I' are the reasons behind the loss of
accuracy. Instead, the difficulties arise from the variational crimes (see, e.g. [9, Chapter 10]) given by an
eventual noncoforming method. A natural way to avoid the lack of accuracy is to use isoparametric finite
elements (see, e.g. [38]) where the mesh of Dy, fits the PDE domain under an explicit parametrization of
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I". However, these meshes are not easy to construct and remeshing is expensive, especially for complicated
geometries or evolving domains.

Alternatively, when the geometry is implicitly described by a level set function, unfitted methods, such as
the cut finite element method (CwtFEM [11]), minimize the complexity of mesh generation by, for instance,
immersing € in a background uniform mesh and setting D, as the union of all the elements of the mesh
that lie inside 2. While these methods are convenient for general curved domains, its major drawback is to
retain the high order accuracy of the approximation, since the computational boundary I'y, := 9Dy, is “far”
from T'.

Provided a domain € with Lipschitz continuous and picewise C? boundary I', a novel high order unfitted
method for Dirichlet boundary value problems has been proposed in the context of hybridizable discontinuous
Galerkin (HDG) methods [18, 19, 21]. More precisely, denoting by w the variable such that ¢ := Vu in Q
and v = g on I', it consists of transferring the Dirichlet datum ¢ from I' to I', by integrating ¢ along a
family of segments joining both boundaries, which are usually referred as transferring paths. At the discrete
level, the transferred data, say g, is approximated by g obtained by integrating the extrapolation of the
discrete approximation of ¢ along the transferring paths. Thus, the problem is solved in Dj, and its solution
is extended by local extrapolations to Df. It is remarkable that the method keeps high order accuracy
when the distance d(I',I';,) between I' and I';, is only of order of the meshsize h. Also, it covers the case
where I'j, is constructed through a picewiese linear interpolation of I'. In addition, also in the context of
HDG methods, this transferring technique has been successfully applied to a wide variety of problems in
continuum mechanics, including exterior diffusion equations [20], convection-diffusion problems [22], the
semi-linear Grad—Shafranov equation [42], the Stokes equations for incompressible flow [44], and the Oseen
equations [43]. It has been also extended to a diffusion problem with mixed boundary conditions and to an
elliptic transmission problem where the interface is not piecewise flat, for which we refer to [40].

On the other hand, we have recently proposed and analyzed in [39] the first high order unfitted mized
finite element method for diffusion problems where the Dirichlet datum is transferred according to the
above technique. Considering general finite dimensional subspaces, we showed the well-posed of the discrete
formulation by means of the classical Babuska-Brezzi theory (see, e.g. [29]). In particular, we showed that
Raviart—Thomas elements of order order £ > 0 for the vectorial variable and discontinuous polynomials of
degree k for the scalar variable, ensure unique solvability and optimal convergence O(h**1) of the associated
Galerkin scheme, which rely only on some hypotheses involving the “closeness” between I' and T'j,.

According to the above discussion, our first goal in this paper is to additionally contribute in the direction
of [39] and provide a high order unfitted mixed-FEM for the incompressible Stokes equations in which the
pseudostress tensor [12] and the fluid velocity are the only unknowns, whereas the pressure is computed via
a postprocessing procedure. We refer the reader to the early work of Gatica et al. [30] (see also [13]), for the
analysis of this problem in polygonal/polyhedral domains. A few points for this choice deserve comments.
First, the pseudostress tensor has been widely used to overcome the well-known disadvantages of considering
the symmetric stress tensor (see, e.g. [3, 5, 6, 10]). Indeed, in the modeling equations the pseudostress take
the place of the stress without requiring symmetry. In addition, an accurate direct calculation of further
physical quantities such as the velocity gradient, the vorticity and the stress, can be expressed in terms of
the pseudostress discretization via a simple postprocessing procedure, and with the same accuracy. Finally,
we remark that, different from the work by Solano and Vargas in [44], here the novelty lies on the treatment
of the pseudostress approximation in Dy,.

Now, in addition to the loss of accuracy over curved domains, the numerical approximation could be
deteriorated by singularities or high gradients of the solution, often as a result of domains with re-entrant
corners or solutions having interior/boundary layers. In order to guarantee a good convergence behaviour
in that cases, one usually needs to apply an adaptive mesh refinement near the critical region; for a survey,
we refer the reader to [48]. The elements to be refined are marked according to a global estimator © given
in terms of local indicators ©p on each element T of a given mesh. The estimator © is said to be efficient
(resp. reliable) if there exists Cogr > 0 (resp. Crel > 0), independent of the meshsizes, such that

Co® + h.o.t. < |lerror|| < Cie© + h.0.t.,
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where h.o.t. is a generic expression denoting one or several high order terms. In particular, concerning our
problem of interest, a residual-based a posteriori error estimator has been developed by [30]. However, in
all the proofs, Q has been assumed to be polygonal (or polyhedral in 3D).

In this paper, provided I is interpolated by a piecewise linear function, we further contribute in developing
the first residual-based a posteriori error analysis for Stokes flow where the above mentioned transferring
technique is employed. Unlike the polygonal case, our estimator is efficient up to calculable terms involving
curved segments and a postprocessed velocity with enhanced accuracy. It is import to remark that the
literature regarding high order approximations and adaptive mesh refinement on curved domains is scarce.
Up to the authors’s knowledge, probably the only work treating this matter was carried out in [2], where
the Poisson problem was solved by using the hp finite element method [6] along with isoparametric elements
fitting a Lipschitz continuous and piecewise C¥*2 boundary I' (for k& > 0). However, the associated hp
adaptivity strategy is difficult to implement. Indeed, at each refinement step and on each marked element,
it must be decided whether to refine the mesh (h-version of FEM) or increase the polynomial degree (p-
version of FEM). By contrast, in our analysis the assumption on I' can be relaxed to piecewise C? only.
Moreover, our adaptive algorithm keeps the polynomial degree fixed and improves the accuracy of the
approximation by refining the mesh without the need of using isoparametric elements, thus reducing the
complexity for implementation.

Outline. The rest of this paper is organized as follows. In the remaining of the present section we recall some
recurrent notation and general definitions. Next, in Section 2 we present the model problem and recall its
classical dual-mixed formulation, having the pseudostress tensor and the fluid velocity as main unknowns.
In Section 3, the fluid domain €2 is approximated by a polygonal subdomain D}, where a high order Galerkin
scheme is introduced and analyzed. An a priori error analysis, involving hypotheses of “closeness” between
I" and I'y, is derived in Section 4. Moreover, in Section 5 we derive our a posteriori error estimator and
establish its main properties, as long as I is interpolated by a piecewise linear function. Finally, in Section
6 we present numerical experiments validating the theory.

Preliminaries. In the sequel, when no confusions arises, | - | will denote the Euclidean norm in R2?. In turn,
given tensor fields o := (0y;);, j=1,2 and T := (7i;); j=1,2, we let div T be the divergence operator div acting
along the rows of 7, and define the trace tr (1) := Z?Zl Tii, the inner product o : 7 := Z?,j:l 0i;Tij, and
the deviatoric tensor 7¢ := 7 — %tr (7)I, where I stand for the identity tensor in R?*2. Also, we adopt
standard simplified terminology for Sobolev spaces and norms, where spaces of vector-valued and tensor-
valued functions are denoted in bold face and blackboard bold face, respectively. For instance, if O is a
domain in R?, € is an open or closed Lipschitz curve, and s € R, we define

H(0) := [H°(0)]", H°(0):=[H(O)]”*, and H*(%):=[H*(¥)],

with the conventions H°(0) = L2(0), L?(0) = H°(O) and L?(¢) = H(%). The corresponding norms are
denoted by || - ||s,0 and || - ||s,&, whereas the seminorm is denoted by | - |5, 0. Furthermore, we recall that

H(div; 0) := {T € L*(0) : divT € L}(0)},

equipped with the norm || - [laiv.o == (|| - I§.o + ||diV(-)H(2J)O)1/2, is a Hilbert space. Note that if
T € H(div; O), then Tngo € H-Y/2(90O), where H'/2(d0) is the space of traces of H'(0), H~'/2(00)
corresponds to the dual space of HY/ 2(00), and nye denotes the outward unit normal vector on 0. Here-
after, (-, -)go denotes the duality pairing between H=/2(90) and H'/2(90O) with respect to the L?(O)-inner
product. The following estimate (see, e.g. [29, Theorem 1.7]) holds:

||TIIH,1/2’3(9 <|Tllaiv,o V7 € H(div;O). (1.1)

In addition, by 0 we will refer to the generic null vector (including the null functional and operator), and
we will denote by C and ¢, with or without subscripts, bars, tildes or hats, generic constants independent
of the meshsize, but might depend on the polynomial degree, the shape-regularity of the triangulation and
the domain. Furthermore, for quantities A and B, we write A < B, whenever there exists C' > 0 such that
A < CB. Finally, A ~ B stands for both A < B and B < A being satisfied.
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2. The continuous problem

2.1. Governing equations

Let © be a bounded and open, not necessarily polygonal region with boundary I', which we assume to
be piecewise C? and Lipschitz continuous. We are interested in approximating, by a mixed finite element
method, the Stokes equations describing a steady viscous incompressible fluid flow occupying €2, under the
action of external forces, given by

o=2uVu—pl in Q, dive=-f in Q

. . (2.1)
divu=0 in Q, u=g on T, /p:O.
Q

Here, the unknowns are the fluid velocity u, the fluid pressure p, and the so-called pseudostress tensor o;
the given data are a volume force f € L?(Q) and the boundary velocity g € H'/?(T'), while the kinematic
viscosity p is a positive constant. Note that the incompressibility constraint divu = 0 in €2, which expresses
the conservation of mass, enforces that g must satisfy the compatibility condition

/Fg -nr =0, (2.2)

where nr stands for the outward unit normal vector to I Furthermore, the last condition in (2.1) is
added to ensure uniqueness of solution, and this will lead us to the introduction of the space L(Q2) :=

{qe?(Q): [,q=0}.

2.2. The pseudostress-velocity formulation

In what follows, we briefly recall the pseudostress-velocity formulation employed in [13] and [30] for the
Stokes problem described in the precious section. Let us first remark that taking the matrix trace operator
in the first equation and using the incompressibility condition, we easily obtain the postprocessing formula

p:—%tr(a’) in Q. (2.3)

In this way, using (2.3) we can eliminate p from (2.1), obtaining

1
2—0’GI =Vu in Q dive=-f in
a (2.4)

u=g on I, /tr(o-):().
Q

Notice that the last condition is a consequence of (2.3) and of the requirement on the pressure space,
and this therefore suggests the introduction of the space Ho(div; Q) := {7 € H(div;Q): [, tr(7) =0}
satisfying H(div ; Q) = Hy(div; Q) & Po(Q)I, where Py(Q) is the space of constant polynomials defined on
Q. More precisely, each 7 € H(div; ) can be decomposed uniquely as 7 = 7¢ + cl, with

1 1
=7 —0—= I € Hy(div; Q = R.
To =T (2|Q| /Qtr (T)) € Ho(div; Q) and ¢ o8] /Qtr () e

As a consequence of the above, from (2.4) it is not difficult to obtain the following variational formulation
of (2.4): Find (o, u) € Hy(div; Q) x L?(£2) such that

a(o, ) +b(t,u) = (rar,g)r V7 € Hy(div;Q),

blo,v) = —/Qf v YeL*Q), (2:5)
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where nr stands for the outward unit normal vector on I', whereas the bounded bilinear forms a : H(div; Q) x
H(div; Q) — R and b : H(div; Q) x L2(Q) are given, respectively, by

1
a(o,7):=— [ 0®: 7% and b(r,v):= [ v-divT.
21 Jo Q

We refer the reader to [30, Theorem 2.1] for the well-posedness analysis of this problem. In particular, the
respective continuous dependence result provided by the classical Babuska—Brezzi theorem (see, for instance
[30, Theorem 2.3]), implies that the following global inf-sup conditions holds:

(¢, W) lm@ivio)xL2@) S sup lafe, 7) + br, w) + b, v)

(rv)eHo(divi)xL2(@) (T V) [l@iv,o)x12(0)
(T,v)#0

(2.6)

for all (¢,w) € Hy(div; Q) x L2(2), where Il Mlmedivio)xez@) == (|l - H(Qiivﬂ + - Hg’Q)l/Q. The specific
purpose of this estimate will become clear below in Section 5 when dealing with the a posteriori error
analysis.

To end this section, we remark that the solution of (2.5) solves the original problem (2.4) in the sense
of the following lemma. The proof is omitted because is straightforward.

Lemma 2.1. Let (o, u) € Hy(div; Q) x L2(2) be the unique solution of (2.5). It satisfies in a distributional
sense, (2u)"1o? = Vu in Q, and dive = —f in Q. Moreover, u € HY(Q) and satisfies the boundary
condition described in (2.4).

3. The Galerkin scheme

3.1. Preliminary results

In the context of curved domains, we now proceed as in [39] (see also [19, 21] for HDG methods) and
suppose that there exist a family of subdomains Dj of the fluid region 2 having a polygonal boundary
I'y, := 90Dy, which may not necessarily fit the true boundary I'. The index h will refer to the size of a
given triangulation of Dj,. For ease of presentation, in this section we develop the theory and postpone the
construction of Dy, to Sections 5 and 6.

As a consequence of Lemma 2.1, we can infer that the solution of (2.5) satisfies in a distributional sense,

1
2—0’d =Vu in Dj, dive=-f in D,. (3.1)

7
In turn, following the approach of [21], the trace of u on I'y, denoted by g, can be conveniently rewritten
in terms of o. Indeed, integrating componentwise (2)~to? = Vu along a segment, say € (x), starting at
x € I'j, and ending at x € T', which is often referred as transferring path and whose definition will be detailed
in Section 3.2, we get

1

Blx) =8(x)— o7 ”~

o m(x)dn, (3.2)
where g(x) := g(x(x)) and m(x) is the unit tangent vector to ¢(x). Clearly, this definition coincides with
the trace of u on I'j, as it does not depend on the integration path. Moreover, when high order accuracy
is required, the line integral in (3.2) allows us to obtain a better approximation of g than the trace of the
finite element solution associated to u on I'y,.

Next, after reducing the equations of (3.1) to a weak form and using (3.2), it readily follows that the
solution of (2.5) satisfies

/ tr(o) = —/ tr (o) with D§ :=Q\ Dy, (3.3)
Dy D

c
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and
ap(o, )+ bp(T,u) = (rur,,g)r, V7 € H(div;Dy),

bh(U,V) :Fh(v) Vv GLQ(D}L),
where nr, denotes the unit vector pointing in the outward normal direction of I';, with respect to Dy, and

ap(+,+) on H(div; D) x H(div; D), bn(-,-) on H(div;Dy) x L%(Dy,), and Fj(+) on H(div;D}), denote the
forms defined, respectively, by

1
ap(o,T) = ﬂ/}) ot 7 by(r,v) = /D v-divr, Fp(v):= —/D f-v. (3.5)
h h h

(3.4)

However, defining oo € H(div; D) by

oo :=0|p, — (7) I with ~:= 7/ tr (o), (3.6)
2Dy D¢
it is not difficult to see that oo € Hy(div;Dy) if and only if (3.3) holds, and therefore, the equations
(3.3)-(3.4) can be rewritten, equivalently, as:

an(oo,T) + bp(T,u) = (tnr, ,g)r, V7 € Hy(div;Dp),

; (37)
bh(O'(),V) :Fh(V) VveL (Dh),

provided that the compatibility condition th g-nr, = 0 is satisfied. The latter is, indeed, a consequence of
Gauss’ divergence theorem and the equation divu = 0 in Dy, obtained from the first equation of (3.1) by
applying the matrix trace operator. In addition, let us observe that since 0% = o, (3.2) can be written in
terms of oo as .

- — ol m(x)dn, (3.8)
20 Jo) ©

g(x) =8(x)
Therefore, in what follows we propose a Galerkin scheme for (3.7). Before discussing further this matter, in
the next section we introduce notation that will be useful to define our approximation in the region Dj.

3.2. Meshes and transferring paths

We consider a shape-regular family of triangulations {7;,}1~0 that subdivides the polygonal region Dy,
into triangles T' of diameter hr and outward unit normal vector ny. Here, the index h > 0, refers to the
meshsize h := max {hr : T € T,}. Furthermore, we denote by & and 5}? the sets of interior and boundary
edges, respectively, and denote &, = &} U 5,‘?. Given e € &, we denote by T° the element of T, having e as
an edge. In addition, to emphasize that a unit vector is normal to I';, or to an edge e € Ef? , we will write
nr, and n., respectively.

We now turn to specify the family of transferring paths connecting I'y, and I". Given e € S}‘? , let p1 and p2
its two vertices. To each of them, we assign a unique point in I, denoted by p; and ps, respectively. In the
numerical experiment section we will describe how p; (i = 1,2) can be obtained. Now, let mPi := p; — p;.
We set mP: := mPi /|mP:| if |mP:| # 0 and mP: = n,, otherwise. Given x € e, € (x) is determined as a
convex combination of those paths originated from the vertices of e. More precisely, for 8 € [0, 1], we write
x = p1(1 — 0) + Op2 and define m := mP!(1 — ) + #mP2. Then, we write m := m/|m| if |m| # 0 and
m := n., otherwise. Thus, we set X as the closest intersection between the boundary I'" and the ray starting
at x whose unit tangent vector is m. In other words, the transferring path connecting a point x € I'y, to a
point x € T', is given by

h

E(x) :={x+mm(x): 0<n<L(x):=x—x|}.

In addition, concerning our approximate solution outside Dy, we consider, for each boundary edge e with
vertices p1 and ps, the cones

Cs, =={p1+e1(P1—p1) +e2(p2—p1): e1,e2 €RTY},

Cs, = {p2+e1(P2 — p2) +e2(p1 — P2) : 1,62 €RT},
6



and define, for e € 5}?,
Ty, ={¢(x): x€efnC, NCL, NDy.

Also, it will be convenient to write I'c to denote the intersection between I' and the closure of the region
Tee:vt' -

Finally, given e € 5,? , the exterior region TY,, is said to be an admissible set if for every x € e,
the intersection of the ray {x+e(X —x): ¢ € R} with I' is a single point (see left panel of Figure 1).
According to the above and for the sake for simplicity, from now on we assume that fjxt is an admissible
set, and denote by 7~71 the partition of Dj, into those sets. Therefore, for instance, cases like the one on the

right of Figure 1 are not considered.

TE

Figure 1: Examples of sets Teezt The admissible case is the one on the left.

3.3. Statement of the Galerkin scheme

In this section we specify the Galerkin approximation of (3.7). It requires first some definitions. Given
an integer [ > 0 and a subset O of R2, we let P;(O) (resp. P;(O)) be the space of polynomials of degree at
most | defined on O (resp. of degree equal to 1) and according to the terminology described in Section 1,
we set Py(O) := [P(O)]* and P;(0) := [P;(0)]**?. Then, for each integer k > 0 and for each T € Ty, we
define the local Raviart—Thomas space of order k (see, e.g. [10, 29]) as:

RT(T) := Pi(T) ® Pi(T)x,

where x = (xl,xQ)t is a generic vector of R?. In agreement with the previous notation, the space of
matrix-valued functions whose rows belong to RT(T") will be denoted by RTy (7). Also, we let

Hh(Dh) = {7’ S H(diV;Dh) : T|T S RTk(T) VT € 771},
and
Qh(Dh) = {V S LQ(Dh) : V|T S Pk(T) VT € 771} .
Notice that H(Dy) = Hy ,(Dp) @ RI, where Hy 5, (Dy,) := Hp,(Dp) N Hy(div; Q). In this way, we propose to
approximate the solution of (3.7) by (o0,n,up) € Ho n(Dp) x Qn(Dy), satistying

(an +dp) (@0,n, Th) + bu(Th,un) = Gr(Th) V71 € Hon(Dp),

br(o0,h, Vi) = Fr(vy) Yvy € Qu(Dp), (3.9)

where ay, by, and Fj, are given by (3.5),

Gh(Th) = Z g (Thne) de, (310)

665}? ¢

7



and

£(x)
dn (&, Th) == i Z / (/0 E, (52) (x+nm)mdn> - (Thne) dSx, (3.11)
665}{? ¢

where we recall that g(x) := g(x(x)). Above, Ej, is the extrapolation operator given by

7h(y) VyéT VT €T,

3.12
Thlre(y) VyeTs,, Vee&?, (3.12)

By Po(Ti) 3 7h — En(m)(y) = {

where for any integer n > 0, Pn(Ts) = [[pey, Pu(T). We observe that Ej(af ) is well-defined since
oonlr € RT,(T) C Pryq(T) for all T € T,. We also observe that above we are 1mphcltly using the following
approximation of g (cf. (3.8)):

1 £(x)

gn(x) == 8(x) -

o E; (0§ ,) (x + nm) mdn, (3.13)

for any edge e € 5,? and for each x € e. Note that if Q = Dy, is a polygonal domain, then g, = g and d;, = 0.
Hence, (3.9) would be reduced to the standard approach to approximate the saddle-point problem (2.5).

We end this section by recalling the approximation properties of the corresponding discrete spaces. To
that end, we first introduce the L?(Dj,)-orthogonal projector onto Qp, (D), P¥ : L%(Dy) — Qn(Dy,), which
for each v € H/(Dy,), with 0 <1 < k + 1, satisfies the approximation property

Iv = PsW)llo.r S Helvlr VT € T (3.14)

In turn, we recall the classical Raviart-Thomas interpolation operator Hﬁ : HY(Dy,) — Hy, (Dy,), which,
given T € H'(Dy,), is characterized by the identities

/Hk €h*/7'3£h Ve, €Pr1(T), VT €Ty, when k > 1,

/ (HZ(T)ne) Py, = /(Tne) <1p, YV, € Pr(e), Ve € &, when k >0,

€ €

whence it is easy to show that div (IT}(7)) = PF(divT) for all 7 € H'(D,). In addition, the local
approximation properties of H’fL (see, e.g. [10, 41]) satisfy

e For each 7 € H/(Dy,), with 1 <1 < k + 1, there holds

|7 — I} (T Wor S hylrlir YT € Th. (3.15)

e For each 7 € HY(D},) such that divr € HY(Dy,), with 0 <1 <k + 1,

div (7 = I (7))l S Bpldivrlr VT € T (3.16)
e For each 7 € H'(Dy,), there holds
|6 — T nclloe S A2 re Ve € & (3.17)

Moreover, the interpolation operator H’,i can be defined as a bounded linear operator from the larger space
H*(Dy) N H(div,Dy) into Hy(Dy,) for all s € (0,1] (see, e.g. [37, Theorem 3.1]) and in that case, the
approximation property reduces to

I7 = T () llaiv,r S b5 (750 + |divT|sr) VT € T (3.18)

8



3.4. Well-posedness

We first introduce some hypotheses regarding the closeness between I' and I'j,. We remark that most of
the notations and ideas here are closely connected to the ones of [19] and [39].
Let e € 2. We define 7, := H./ht, where H, := maxxee £(x) and h. is the distance between the

vertex, opposite to e, and the plane determined by e. In turn, for each T € Tj, we introduce Sy (9T) :=
[Tece(r) Pr(e), and for each edge e € &, we set

V e
Cey = th/eQ sup M, (3.19)
vnes,(0r°) 1Vall=1/2,67¢
vL7#0
=~ - E,(T
Ge () IEA(rll. 520
ThEP, (T®) l7nllo,7e
Th#0

where the mapping
Z(x) 1/2
€ gl = ( / / |€(X+?7m(X))2dnSx> (3.21)

), which is equivalent to the standard L2(T¢

©¢)-norm (see [39, Lemma

defines a norm over the space L2(T%,,
3.4]) if we assume that

(i) mP - mP2 > 0,
(ii) there exists a constant ., independent of h, such that m(6) - n. > é. > 0 for all 8 € [0, 1]; and

(iii) mP* - (mP2)" > 0, with (mP?)" being the vector obtained from mP? through a counterclockwise
rotation by 7/2 about the origin.

We notice that both norms coincide when mP! is parallel to mP2, and in such a case, conditions (i)-
(iii) are no longer required. On the other hand, (3.19) is inspired by the equivalence between the norms

|- ll=1/2,0re and [ - [lo,or< (see, e.g. [23, Lemma 3.2]), whereas (3.20) was originally introduced by [19] with
the L2(T¢,,)-norm, and later generalized to the norm |- [l by [39]. We also recall that both C¢, and ce.,

are independent of the meshsize h, but depend on the shape-regularity constant and the polynomial degree.
In turn, we denote R := max,cgo e and assume

(A1) R < C, where C > 0 is independent of h; and

(A2) max,cep {ace cgq} < O /ACs.

ext

Above, C7 and Cs are positive constants, depending only on Dy, such that
Ciltllsp, <75 p, + IdivT|§p, VT € Ho(div;Dy) (3.22)

and
l7%0.0, < CollT|ldiv.p, V7 € H(div,Dp). (3.23)

In particular, the proof of (3.22) can be found in [4, Lemma 3.1] (see also [10, Proposition 3.1]).

Let us briefly discuss the implications of these constraints. Assumption (A1) indicates that d(I',T'),) < h.
In addition, Assumption (A2) holds true when, for instance, I'j, is constructed by interpolating I'" by a
picewise linear function because 7. for h is small enough.

We have then the following result.



Lemma 3.1. Suppose that (A1) and (A2) hold. There exist positive constants Cq and &, independent of
the meshsize h, such that

|dn(€&s,T1)| < Call€nlldiv.p, IThlldiviD, Y Eh. Th € Hon(Dy), (3.24)
(an + dn)(Th, Th) = &l Th|Aiv D, V1), € Vi (D), (3.25)

where Vi, (Dy,) := {7, € Ho n(Dp) : bp(Th,ve) =0 Vv € Qn(Dyp)}.

Proof. We proceed analogously to [39, Section 2.4]. In fact, having in mind the estimation of dj, let us first
define for any &, € Hp (D) and any edge e € 7,

£(x) 4
wh (%) ::/O En(€)(x+mm)mdn Vx€ce.

Integrating this vector-valued function over the edge e, applying the Cauchy—Schwarz inequality, using the
constants C¢,, of (3.20) to bound the term in the norm ||| - [|,, employing the estimate in (3.23) and the fact
that hj‘ < hre, yield

£(x)

il < [ 060 [ BaED e+ mm) dndSi < 7o (G IERI - a0
d (12 ~ e 2 2 .

< e (7o) 16813 e < hre (7eCi0sC) 10wz

Then, applying the Cauchy—Schwarz inequality together with (3.26), we have

|dh(£h77—h |

Z C:zt T82||Thn||0,6Te

eeé',? ee&f

for all &, 7 € Ho n(Dp). In view of this, by the definition of C¢, (cf. (3.19)) together with the estimate
(1.1), and after some algebraic manipulations, we have from Assumption (A1) that (3.24) holds. On the
other hand, to obtain the coercivity of (ap + dp) on Vi (Dp), we note that 71, € V,(Dy,) implies divr, =0
in Dy, since divHy ;(Dy) € Qp(Dp). Consequently, from the inequality (3.22), the boundedness of dj;, and
Assumption (A2), it follows that

Cl 3C,
HHT’Z”dlv Dy Z 8 HTthlV ,Dp

1
(an +dp)(Th, Th) > EHT?L 5

for all 7p, € V;,(Dy,), showing that (3.25) is satisfied with & = 3C1 /8y and concluding the proof. O

Remark 3.1. The boundedness of the functional G, in (3.10) can be deduced from the continuity of the
mapping X : ), = T (cf. Section 3.2). In fact, since g(-) = g(X(-)) belongs to HY/?(T'},), we apply the
continuity of the normal trace operator and the estimate (1.1) to obtain |G (Tw)| < ||8ll1/2,r, |74l div,D, for
all Ty, € Hy 1, (Dy), as required.

Let us now recall that the pair (Hy, 0(Dy,), Qr(Dy,)) satisfies the following discrete inf-sup condition (see,
for instance [30, Lemma 3.2]):

b (Th, Vh)

1mn T EEEEETe—

Th€Ho,n(Dn) || T aiv,0
‘l'h,;éo

(Dn), (3.27)

with ,@ > 0, independent of h.
We are now ready to state the main result concerning the well-posedness of (3.9).
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Theorem 3.2. Suppose that (A1) and (A2) hold. Given f € L2(Q) and g € H/?(T), there exists a unique
(o0,n,u) € Hp, o(Dp) x Qr(Dy,) solution to the problem (3.9), which satisfies

(0,5 wn) lEx(div :0p) xL2 (1) S I Fnllieo., a7 + 1GrlliQy (4

Proof. The proof is a straightforward application of the discrete version of the Babuska—Brezzi theorem (see,
e.g. [29, Section 2.5]). O

We end this section by providing a postprocessing technique for approximating the pseudostress o and
the pressure p in the computational domain Dp. To that end, we let (o, up) € Hp o(Drn) x Qn(Dp) be
the unique solution of (3.9) and based on the definition (3.6), we propose the following approximations of
o and p:

Yh
= I 2
o oo,n+ <2|Dh|> ) (3.28)
and 1
pp = —itr (on), (3.29)
where

Yh 1= — /DC tr (Eh(UO,h) — <2|IQ| e tr (Eh(UO,h))> H) ) (3.30)

and Ey (o ) denotes the extrapolation of o, (cf. (3.12)). Notice that the following identity holds:

/ tr(on) = Yh- (3.31)
Dp,

4. A priori error bounds

Given (o,u) € Hy(div; ) x L*(Q) and (o04,un) € Hon(Dy) x Qn(Dp) solutions of (2.5) and (3.9),
respectively, we are now interested in obtaining upper bounds for

lo —oullaivp,, lu—unllop, and |[p—pullop,,

where o, and py, are given by (3.28) and (3.29), respectively. These errors, as we shall see below, depend
on a Céa-type estimate for ||og — 0.1/ div.D,, With o defined as in (3.6). For this reason, we follow the
strategy of [39]: we first derive the corresponding Céa estimate, then apply it to derive error bounds for the
main variables, even on the complement Dj,, and finally infer the theoretical rate of convergence result.

4.1. Estimates on Dy,

We begin with a Céa-type estimate for our Galerkin scheme (3.9). For its proof we proceed similarly to
the proof of [39, Theorem 3.3].

Theorem 4.1. Let (o,u) € Hy(div; Q) x L*(Q) and (00,1, up) be the unique solutions of (2.5) and (3.9),
respectively. Let o be defined as in (3.6) and suppose that hypotheses of Theorem 3.2 are satisfied. Then,
there holds

(o0 — 00,h, 0 — uh)||H(div;Dh)><L2(Dh)

< . . . . . a_ 4
~ Vhe(lthf(Dh) ”u VhHO’Dh N 50,h,€11?ﬂn0,fh(Dh) HO-O E(),h”lethr " egg:a H|o- Eh (soyh) |He .
h
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Proof. Recalling that (o9, u) solves (3.7), and rearranging conveniently (3.9), it follows that

ap(oo,7) + bp(T,u) = {(tor,,&)r, V7 € Hy(div;Dy),
bn(oo,v) = Fi, (V) Vv e L2(Dy),
and
an(oo,n, Th) + bu(Th,un) = Gr(Th) — dn(oon, Th) Y 7i € Hon(Dn),
br(oon, V) = Fr(vh) Vv € Qn(Dy).
It should be noted that the structure of these problems differ only in the functionals concerning the Dirichlet

boundary condition. This leads us to apply the well-known Strang-type estimate to obtain our preliminary
error bounds as done in [39, Section 3.1] (see also [25, Lemma 5.2] or [33, Section 4.1]):

ay by, .
||ao—ao,h||div,m_(1+” L”)( ” 6) inf oo — €ollaion

&y 1 €Ho,n(Dr)

(4.1)
o]l . ¢ B 1 4
+—— in [u—wnllop, + =T,
@ wrEQL(Dy) (07
and
llanll < ”ah”) ( ”bhH) .
u—u S 1+ 14+ —— inf o) — i
l wllo,p,, 3 3 3 ) eonei on oo — &o,plldiv.D, )

b brl| || . 1 a
o (OB S MRS ¢ FRLTA E
Bé wrEQR(Dr) B a
where & is the coercivity constant of the bilinear form ay, (actually, & = Cy/2pu), B is the positive constant
satisfying (3.27), || - || denotes the norm of the corresponding bilinear forms, and T is the error of the
boundary condition on I';, given by

%= sup [(Thory,, 8)r, — (Gu(Th) — di(oon, Th))| sup [(Thnr,, 8 — 8n)r, |
Trh€MHo,n(Dp) HTthiV7Dh TrE€Ho,n(Dr) HTthiV;Dh
Th#O Th#O

It remains therefore to upper bound T¢. To this end, using the Cauchy—Schwarz inequality, the constant
C¢, of (3.19), the definition of 7., and the norm given in (3.21), it follows that

Z e PE - ghnoes?zj (7)o — B (a2 (4.3)
eesf’ 966?

where we recall that o, has been defined in (3.28) and of, = () ,,.
Now, we will establish an upper bound for [|o® — Ej,(o%)]|,. Inspired by (3.28), let &, ;, € Ho (D) and

[yp— Ch
& =8t (2|Dh> I, (4.4)

with constant cj, being defined as 73, in (3.30) by replacing o by & ;. Then, adding and subtracting

E.,(€9) in (4.3), using the constants Ce ¢ and Cs (cf. (3.20) and (3.23), respectively), and also employing
the Assumption (A2), we have

Gy

Z 72| deh(g‘,‘l)|||e+—Ilah*Sthw Dy
8658
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from which, adding and subtracting o and considering the identity &5 = 537,” it holds

1 ~ C
T7 < o > ) ||ot = Engd ), + = (lo = &llaivp, + o = onllaivp,) - (4.5)

8
eeﬁﬁ’ H

Furthermore, according to definition (3.6), we know that o|p, = o9 + (2“;”) I and fD’ tr (o) = . Thus,

concerning the last term in (4.5), we use (3.31) to infer

—Yh
llo — onllaiv,p, < |loo — o0.kllaiv,D, + H <7 i > I
2|Dp|

0,Dp

= o H +Hl (/ tr >>H
-0 iv,Dy, r(c—o
0 0, |ldiv,D; 2[Dn] \ U, h

0,Dy,
< lloo = aunllan, + 57 = o,
and hence,
lo — onllaiv.p, < (2 _2\@) loo — oo.nllaiv,D,- (4.6)
Similarly, we have
o = €ulla, < (55 ) 170 - €oulapi (@.7)

Therefore, from (4.1), (4.5), (4.6) and (4.7), we deduce, after simple algebraic manipulations and recalling
that & = C1 /2y, that

3—2V2 |
—_— oyg) — O
4_2\/5 0 0,h

S whegl,f(m) [u—wnllo,p, +llo0 — & nlldiv,p, + gg:a lle® —En (£5.)]]].-
h

‘diV,Dh
(4.8)

Finally, dividing (4.8) by (i:;g) > 0, placing the resulting inequality together with (4.2), one easily arrives
at the result claimed. O

Corollary 4.2. Suppose that hypotheses of Theorem 4.1 hold. Then,

lp = prllop, + [l — onllaiv.p,

St e=vallop, + - inf oo = &onllap, Eg) llo® = En (€5,), ] -
h

Proof. A direct application of definitions (2.3) and (3.29), and the estimate (4.6), imply

3
I~ pallos, + 117 = olan, < (5= ) 7 = Fosllan.v,.

The rest of the proof follows from Theorem 4.1. O
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4.2. Approzimation in D and rate of convergence
We now turn to provide approximations of the pseudostress o, the velocity u and the pressure p outside
Dy. To alleviate the notation, these approximations will be also denoted by o, up and py, respectively.
In order to approximate o in Df, we follow the idea in [19, Section 2.1.3]. To that end, given (oo 5, us) €
Ho,» (D) x Qp(Dy) the unique solution of (3.9), let o, be the tensor defined in (3.28). Then, for each e € 5,?

and any y € T¢

oxts We set

on(y) == En(on)(y). (4.9)

Remark 4.1. From (3.30), we have that fD;‘; tr (Ep(oo,n)) = — ‘]‘gzhl"yh, thus

/D tr (o) =/D

and by (3.31) we conclude that [, tr (o) = 0. In addition, we can write

tr (Baoras)) + (7 ) DA = =
¢ e Dh|

on = Eh<0'0,h) — <2|1Q . tr (Eh<0'0,h))> I in . (4.10)

When Assumption (A1) and definition (4.9) (or equivalently, (4.10)) are considered, it is important to
point out that since, in Dj,, the normal component of the extrapolated o, is, in general, discontinuous across
the transferring paths {€(x)}xer, (cf. Section 3.2), the method ensures that, at least, o belongs to the
broken Sobolev space (see, e.g. [28, Section 1.2.6])

H(div; i) i= {7 € L2(D}) : 7lz € H(diviTs,,) Vee &)

1/2 ~
endowed with the broken norm || - {4, 7 = (Zeeff I - ||ziv e ) , where T}, is the mesh defined in
’ g stext

Section 3.2.
On the other hand, by defining

1
Dh = —§tr(ah) in Df, (4.11)

it is clear from Remark 4.1 that [, p, = 0. Moreover, from definitions (2.3) and (4.11), we have

1
lp = prllopg < 5llo —onllops - (4.12)

The latter suggests to establish firstly the error estimate associated to the pseudostress.
Let us start by introducing the following intermediate result.

Lemma 4.3. Let (o,u) € Hy(div; Q) x L2(Q) be the unique solution of (2.5) and assume that hypotheses
of Theorem 4.1 hold. Suppose further that there exists an integer | > 0 such that o € H'TY(Q), with
divo € H*Y(Q). Then, for any &, € Hy(Dy), we have

Y o —Ennllo 7., S llo = &ullop, + Ao 0, (4.13)
eeff
and
> llo —En€n)llawy 7, S llo = €nllaiv.n, + 1T (o]l + [diveliie) . (4.14)

6652

Proof. The proof makes use of the averaged Taylor polynomials (cf. [9, Chapter 4]) in the neighborhood of
the curved boundary I'; and their well-known approximation properties. For details of the proof we refer to
[39, Lemma 3.5]. O
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The following lemma allows us to deduce upper bounds for (o — a,) in the L?-norm, as well as in the
broken H(div)-norm on D§. The general idea of the proof is inspired by [39, Lemma 3.6].

Lemma 4.4. Assume the same hypotheses of Theorem 4.1. Let (o,u) € Hy(div; Q) xL2(Q) and (oo.n,up) €
Ho,»(Dr) x Qn(Dy) be the unique solutions of (2.5) and (3.9), respectively. Let o, be defined as in (4.9).
Suppose further that there exists an integer | > 0 such that o € H'TY(Q), with dive € H*Y(Q). Then, we
have

o—o < inf u—w + inf oo — + Yo 4.15
[ rllo,pg ST L [ rllo,p,, EO,}LGHM(D”H 0 —&onlloDy lolli+1,0, (4.15)

and

lo = onllgiv 7, (4.16)
. . . 4.16

< inf u-—w + inf oo — i + A (o + ||div o .

S n = walon, &, ot 00— o, + A (I na+ iVl a)

Proof. Let &, be given by (4.4). By adding and subtracting convenient terms, applying the estimate (4.13),
using the definition of C¢

exr

; in (3.20), and making use of Assumption (A1), we obtain

lo—nllon; < 3 (o= En@ll 7, + IBr(&n) — oully 7. )
eegﬁ
ShT o lise + o = &ullon, + Y Cou(F) 2o — &llore (4.17)

6653

Sh o lle + o - &,

lo.p, +[lo = anllop,
On the other hand, the same arguments as for (4.6) and (4.7) imply

2
00, + o —onllon, < <2_\/§) (lleo — ool

Combining (4.17) and (4.18), and employing the error estimate given by Lemma 4.1, it yields

lo =&l

0.0, + lloo = &o pllo.n,) - (4.18)

lo = onllop: < Ao llis10 + Z e —En(&5)]ll.

ec&? (4.19)
oo — inf u—v .
tlloo = &opllop, + inf - lu=valop,
In turn, by using the fact that || - ||, 7= and [|-[|, are equivalents norms over L2(T%,,) (cf. Section 3.4),
Text

and noting that ”TdHOafS’m < ||T||Oj::m holds for all T € H(div;T¢,,), we get

> Ml = En&ll. = - lle® — Eatebll.

eESﬁ eegg
5 Z Ho'd - Eh(£2)||0f§zt 5 Z ||0' - Eh(‘fh)”o,f"gﬂ (4'20)
eeg}? 665,?

S hl+1||0'||l+1,9 + lo = &pllopy < hl+1H0'||l+1,Q +lloo—&on

0,Dp, -

Therefore, (4.15) is obtained by gathering (4.19) and (4.20), and by noting, thanks to the identity (3.6), that
loolli+1.0, S llolli+1,0- The estimate (4.16) is obtained analogously to (4.15), but considering the estimate
(4.14) instead of (4.13). O

The following result is a direct consequence of the inequalities (4.12) and (4.15).
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Corollary 4.5. Let us suppose that hypotheses of Lemma 4.4 are satisfied. Let p and py, be defined as in
(2.3) and (4.11), respectively. There holds

- e < inf u-—w + inf oy — + Ao .
lp=plons S inf u=walon, +, nf oo €oalon, + A ol

To conclude this section, it remains to specify u;, in D§. In doing so, we proceed exactly as in [19,
Section 2.1.3]. In fact, given an edge e € 5,‘3, it is easy to see that for each point y € Tfmt there exists a
transferring path ¢'(x), starting at x € I', and ending at X € I, such that y = x+ (¢/¢(x))(Xx — x) for some
e € ]0,£(x)]. As a result, the definition of uy, in D§ can be stated similarly to the one of gy, that is,

m@%=wﬁ—%;

Iy-yl
| ot + ity )k(y) dn (421)
0
where o, is defined as in (4.9), y := x and k(y) := (y —y)/|y — y|- Actually, it is possible to define uy,
with either o, or o, upon taking into account the identity o§ = o’&h.
The next lemma provides an upper bound for (u—uy) in the L?-norm on D¢. The proof, which involves
the estimate (4.15), is basically the same as for Lemma 3.7 in [39], and for this reason is omitted.

Lemma 4.6. Suppose that the hypotheses of Lemma 4.4 are satisfied. Then, there holds

u—u « < Rh inf u—w + inf oy — + Rh? o .
| nllo,pg (Whth(Dh)H rllo,py, so,heHo,h(Dh)H 0 Eo,h||0,Dh,) lollivia

Finally, the following theorem provides the theoretical rate of convergence of our Galerkin scheme (3.9)
and the main unknowns, provided the usual regularity assumptions on the exact solution.

Theorem 4.7. In addition to the hypotheses of Theorem 4.1 and Lemma 4.4, let us assume that there exists
s € (0,k + 1] such that o € H*(Q2), divo € H*(Q?) and u € H*(Q). Then, there hold

(a0 — 0.n, 0 —un)|u(@iviD,) xL2(D,) S B ([[o]lso + [[divelsa + [[ullsq),

and
o —onllaiv.p, + lp = prllop, S P° (loso+[[divelsae + [[ullse).

Moreover, in the non-meshed region Dj,, we have

lo = onllgiv 7, + P = prllopg Sh° (lollso+ [[divelsa+ [ullsq),

and
lu—unllop; S RE°H (lofs.q+ ldivelso+ ullsg).-

Proof. Tt is concluded from Theorem 4.1, Corollary 4.2, Lemma 4.4, Corollary 4.5, Lemma 4.6, the approx-
imations properties (3.14)-(3.16), and (3.18), and the usual interpolation estimates. O

It is interesting to note here that the extra power of h related to [[u — up|lo,pe follows exclusively from
Assumption (A1), i.e., from the fact that in (4.21) the maximum length of the integration segments is of
order of Rh. However, the convergence rate of the method is entirely determined by the error estimates on
the computational domain Dy,.

5. A residual-based a posteriori error analysis

In this section we develop a reliable and quasi-efficient residual-based a posteriori error estimator for the
Galerkin scheme (3.9). Throughout this section, we restrict ourself to the case where I'j, is constructed by
interpolating I" by a picewise linear function and Dy, is contained in €. In that case, the distance between
I';, and T is of order h?. We emphasize that the a priori error analysis in previous sections holds under the
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less restrictive assumption that d(T',T) is of only order h. However, the corresponding a posteriori error
analysis of the latter case is not trivial and is subject of ongoing work. In Section 5.3 we will comment how
to deal with the case when Dy, is not necessarily contained in Q.

We start by introducing some useful notation and previous results. In what follows, h. stands for the
length of a given edge e € &,. Moreover, for every e € &, we fix a unit normal vector n, := (ne1,Me2)"
to the edge e, and let t. := (—n¢2,7ne1)" be the unit tangential vector along e. We define nr, and tr,
similarly. In particular, for every e € &7 (resp. I'. C T'), we take n. (resp. nr,) as the vector pointing in
the outward direction of T, (resp. T') from Dy, (resp. ). However, when no confusion arises we will simply
write n and t instead of n. and t. (or, nr, and tr,), respectively. Now, given an edge e € &,, v € L?(Q)
and 7 € L2(Q), such that v|p € [C(T)])* and 7|7 € [C(T)]2*2 on each T € Ty, we let [v] and [rt] be the
corresponding jumps across e, that is,

vl == (v|,.) ’e - (v|;) ‘e and  [7t] .= {(7]..) [, = (7];-) .} &,

where T and T~ are two triangles of 7, having e as a common edge. Finally, if v := (v;); j=1,2 and
T := (Ti;)i j=1,2 are sufficiently smooth vector-valued and tensor-valued functions, respectively, we let

v _9n 9nz _ Om
curl (v) := gﬁi Zﬁ; and curl (1) := 3212 887221

dxy  dxy Oz Oxs

Let (00,5, up) € Ho,(Dr) x Qr(Dy,) be the unique solution of (3.9) and o, be defined as in (3.28). For
the forthcoming analysis we introduce an element-by-element postprocessed velocity uj being the unique
function in [[c7 Pr+1(T), such that, for all T' € Ty,

1
/VuZ:Vq:—/U‘}L:Vq Vq € Pr(T),
T 2

T
/uﬁz/uh.
T T

It is immediate to check that uj, is well-defined. Moreover, if we assume that u € H™"*1(D;,) and o € H!(Dy,),
with m,{ € [1,k + 1], it is not difficult to verify (see, e.g. [17, Theorem 5.2]) that

(5.1)

0.0, S ALY (lolip, + [uflms1,0,) - (5.2)

[u — uj|

Therefore, the pair (o, u}) is an optimal convergent approximation of (o, u) € Hy,(Dp) x Qn(Dy,). For the
sake of simplicity, the extrapolation of u} on D¢ (in the sense of (3.12)) will be denoted simply as uj,.
We introduce the following global a posteriori error estimator:

1/2
0 (z @%) , 65:3)

TeTh
where O is the local error indicator defined for each T' € Tj, by

2

2
1 1
op = Jeu { S at}| 4+ 3 {h oot |+ helnuumnae}
K 0,7 eEE(T)ﬂfﬁ H 0,e
2
1 . .
+ HZU% —Vui||  +|f+dives|gs + Z If + div o - (5.4)
H 0.7 c€E(T)NE? “
%2 1 ,]]2 K2
Hllun —willer+ Y fw Willg 7. +J7 + Kz
ecg(T)NEP
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Here, J; and K7 are computable terms concerning the curved boundary I', which take the form

1/2
Ir = > g —wilgr, ; (5.5)
e€€(T)NEP
and s
dg 1
K := hre || =2 — —gd 5.6
v | X b et (5.6)

ecE(T)NE?

Observe that, from the strong equations (2.4) and the regularity of the continuous weak solution, the residual
character of each term defining (5.4) becomes clear. Note also that (5.6) requires that dg/dt € L*(T.) for
each curved edge I'. being part of the boundary I', which is overcome below by simply assuming that
g € HY(I"). Moreover, since by (5.2) with [ = m = k + 1 the postprocessed uj, converges to u with order
O(R**2) in the L2(Dy)-norm, it should be expected, and this is verified in practice (cf. Section 6), that
the global a posteriori error estimator © retains the rate of convergence of our method, i.e., O(h**1), if the
solution is smooth enough.
We are now in position of establishing the main result of this section.

Theorem 5.1. Assume that g € Hl(I‘), Then, there exist positive constant Cre1 and Cog, both independent
of the meshsizes and the continuous and discrete solutions, such that

(o — o, u—up)|lE@ivio)xL2 @) < Cra®, (5.7)

and
Cer® < [|(0 — o, u — wp)|[E(@ivio)xL2(0) + B, (5.8)

where

1/2 1/2
B:= <Z J%«) + (Z K2T> ) (5.9)

TETh TETh

and Jp and K are given by (5.5) and (5.6), respectively.

We recall from Section 4.2 that o, in DY, is obtained by (4.9) and satisfies [, tr (o) = 0. Then, since
T'j, is constructed by a picewise linear interpolation of T', it is clear that o) € Hy(div; ), and hence the
norm in the left hand side of (5.7) makes sense. In addition, we notice from (5.8) that © is efficient up to
the term B, which is usually referred as quasi-efficiency (see, e.g. [1, 34]). More importantly, the terms Jr
and Ky lie on both sides of the inequality (5.8), which does not represent any problem since they provides
computable estimates for the approximations uj and (2;1)_10%1: of the boundary data g and its tangential
derivative along I', respectively. It should be noted, however, that B must have at least the same rate of
convergence of the global error if the exact solution is smooth enough. In section 5.2 we treat this matter
in more detail.

The proof of Theorem 5.1 is separated into several steps. In Section 5.1 we prove that © satisfies the
reliability property (5.7), whereas the corresponding quasi-efficiency property (5.8) is derived in Section 5.2.

5.1. Reliability of the a posteriori error estimator

We proceed similarly as in [31] (see also [30, 32]), that is, we start by using the global inf-sup condition
in (2.6). In fact, we have

(6 = on,u—up)|m@ivio)x2@) S [[un — uillo + (0 — on,u — uh) [H@ivio)x L2 (Q)

SJ ||11h—11;;| \a(a—o'h,‘r)—|—b(‘r,u—ufl)+b(o'—0'h,v)|

0,0 1 sup
(7,v)EHp (div;Q) x L2 (Q) || (t,v) ||H(div;Q) xL2(Q)
(7,v)#0

)
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from which
(o = on,u— ) [m@ivio)xr2 @) S [[un —agllo,o + [f +divonoe + Rl (@ivio) (5.10)
where R : Hy(div; Q) — R is the linear and bounded functional defined as
R(t) := (mor,g)r —alop, ) —b(T,u}) V7 € Hy(div; Q). (5.11)

In this way, to obtain the reliability estimate (5.7) it suffices to bound (5.11). We notice that in the
case of mixed methods with  being polygonal, this is typically accomplished by using a stable Helmholtz
decomposition of 7. In what follows, with the help of an auxiliary polygon different from Dj,, we shall extend
that idea to domains 2 with curved boundary. B

Given e € 5;? such that e # I'., we suppose that there exists an auziliary triangle T, ,, with diameter

hifw , satisfying

hi. =~ hre, [Te| ~ he; and if F = TS N Tahe, with

€, ej € 5,‘?, i # j, then F is either a common vertex or a common edge of T% and Tui.; see an
illustration in Figure 2.

(B1) T¢,, has e as a boundary edge, T'. C T, Fe

We observe that in the case of e = Iy, we can simply take T, as T¢. For this reason, from now on we
assume, without loss of generality, that for all e € £, e # I'.. By defining 7,%%% := {T¢,. : e € £}, we
further assume that

(B2) the triangulation 7, := T, U ’7;{“”” is shape-regular.

Figure 2: Example of auziliary triangle ifum (gray region).

These hypotheses are expected to be satisfied on sufficiently fine meshes since I'y, is constructed through a
picewise linear interpolation of I', even though, as we shall see later, the auxiliary triangles will not be used
to compute our a posteriori error estimator. In this setting, it is straightforward to extend the Raviart—
Thomas interpolation operator (cf. Section 3) to the polygonal region D} induced by the triangularization
T, say Df = U{T : T € T;*}. Therefore, the approximation properties of this operator also hold in T;*.

Next, we denote by Z;, : H'(D}) — {v € C(D}) : v|lr € P1(T) VT € T;} the Clément interpolation
operator [16]. From this operator we recall the following classical approximation properties.

Lemma 5.2. Assume that (B1)-(B2) are satisfied. Then, for all v € H(D}) there hold
o =Zn()llo,r S hrlvham VT €Ty, (5.12)

and
||U _Ih(v)| 0,e 5 he|v|1,A(e) Vedge e Of 771*a (513)

where A(T) :=U{T" €T, : TNT # &} and Ale) :=U{T" € T} : enT’ # @}.
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Let us continue with the estimation of || R ||m,(div;0)- To that end, we let (see, e.g. [30, Setion 4])t
T=C(+curl(p) in Q (5.14)
with x € H}(2) and ¢ € H*() satisfying the stability property

10 S I7llaiv.0- (5.15)

In turn, following essentially the ideas in [30, Section 4.1] (see also the proof of Lemma 3.8 in [31]), we
specify the discrete version of the identity in (5.14). First, we recall from [45] that for any v € H'(£2) there
exists an extension &(v) € H'(R?) such that &(v)|o = v and ||&(v)|1r2 < [|v]l1,0. Then, we let

¢ =101, (8(Qlp;) and @, =T (8(0)Ip;) »

where Hﬁ is the Raviart—-Thomas interpolation operator described before, whereas & and I} are defined
componentwise by the extension operator & and the Clément interpolant 7, respectively. Therefore, the
aforementioned discrete Helmholtz decomposition is given by

T :=Cp +curl (p,) +cl in Dy, (5.16)

with ¢g = —ﬁ Jotr (¢, +curl(ep,)) chosen in such a way [, tr(7,) = 0. In this way, adding and
subtracting 7, in the argument of R (cf. (5.11)), using the identities (5.14) and (5.16), noting that ¢l
vanishes in the definition of R due to the compatibility condition (2.2), we have

R(T) = R(7h) + R(¢ = ¢p) + Rlcurl (o — ¢y,)). (5.17)
In particular, from (5.11) and the identity o : 74 = o : 7, it follows that
1
R(Th) Z / (Trnr,) —/ ol Ty —/ uj - div Ty, (5.18)
cee? 2p Ja Q

By splinting the integrals over €2 into Dj, and Dj,, integrating by parts elementwise on each of these regions,
and recalling that, for every e € S}? , the vector n. is pointing outwards from Dy, there hold

1 4 / .
— o5 Th+ u; -div Ty,
20 Jo, h b, h
Z{/<1 Vuh):‘thr/ u;:.(‘rhn)} 5 19
fer Ur 2M oT (5.19)
— Z / <o-h Vuh) T + Z /[[uh]] ThrIe) Z /uh The),
TETh ect} ec&?
and )
— Ui:T}L—l-/ uj, - div Ty,
2p D¢ D¢

=

1 d * | . *
/Te (QMUh —Vuh> D Th —l—/(ﬁe uj, (Thn)} (5.20)

ext
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Combining (5.18), (5.19) and (5.20), and observing that uj; coincides with its extrapolation along every edge
e € &7, we obtain

Z/(Uh Vuh) "'h*Z/ﬂuh]] Thie)

TEThH ec&}
1 (5.21)
+ ;@ {/ —u}) - (Tpnr,) — /:Tt (QMUZ — Vu;> : T;,} .

The following result plays an important role when estimating |R (7).

Lemma 5.3. Suppose that (B1)-(B2) hold. Then, for every edge e € £ and each T € HY(TY,,), there
hold

Iror o, < k20l 7 (5.22)

1 2
I - 1S (e o, Y Iz (5.23)
I~ (o, S W20l 7. (5.24)

Proof. Given an edge e € £, let F¢,, be the usual ivertible affine mapping satisfying F¢,, (Tref) = Tjux,
with T}..r denoting the reference element. Then, we let I';. ¢ be the corresponding inverse image of I'.. Let
then 7 € HY(T,,) and define 7 := 7 o0 F°,_. In the present setting, according to Lemma 3 in [36], the

following continuous trace inequality holds:

178 r,.; S 1Tz, 1Pl 2

from which standard scaling arguments gives

by Il <hg lrlde, SIrl2z + (hay ) 725, - (5.25)

Together with the assumption hz. =~ hpe, this implies (5.22). The remaining two estimates (5.23) and

(5.24) are a consequence of (5. 25) “the approximation properties of the Raviart—Thomas interpolation op-
erator and the fact that hz. =~ hye has been assumed, by just replacing 7 by 7 — HE(T). O

Similarly, for every e € £ and all v € H!(Dj}), we have
v = ZuW)lor, S hE2IVI Az, (5.26)
where Zj, is the vector Clément interpolant introduced above and A( is the union of all the elements
of 7,* intersecting with T(fw
In the framework of Assumptions (B1)-(B2), the following three lemmas provide upper bounds for
IR(T1r)|, IR(¢ — ¢,)| and |R(curl (¢ — ¢,))| arising from (5.17).

aux )

Lemma 5.4. There holds 12
R(Tr)| S (Z CH ) 7| div, 2 (5.27)
TeTh
where

2

Y Gr) Mgl Y () IR

0T ceg(T)nEP c€E(T)NE]
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Proof. Applying the Cauchy—Schwarz inequality to each term in (5.21), and using (3.19), (5.22), the fact
that || - ||y 7 < I [l holds for all e € &Y (cf. Section 3.4), and the extrapolation constant (3.20), it follows
that .

1 -1/2
RIS D 5.0 = Vil Tallor + S g, (hre) 2 1 Tuidllo.ellallaiv.kc e
rer, I “H 0T o
(5.28)
+ Y {(hT) le 1 G (F)V? || ot — Vi ||m|0,—Tv;ﬂ},
ec&p 0,7

where

K(e):=u{T"€Ty: ec&T")}. (5.29)

Notice that |74, Fe  Can be bounded by [|74|[, Fe. thanks to Assumption (B1). Combining it with (5.28),

using again the Cauchy Schwarz inequality, and ﬁnally observing that (5.15) and (5.16) give ||Th[l1pr <
|71 div,o, we have

2

1 *
R S el | 32 [0t = Vui|  + 37 (65,)” (hee) IR,
TETh 0,7 EEL
1/2
* (12 e 2~ 1 * 2
+ 3 ) Mg - wil e, + (Ciu) e - Vuj ,
ecef 0,Te
where, by Assumption (A1), 7, < C for all e € S}‘?. This completes the proof. O

Lemma 5.5. There holds

1/2
IR(C - ch|<<Z@ ) I¢]l1.0, (5.30)

TeTh

where
2

1
—oao5 — Vuj,

O, = h?
1T T3,

+ Y hrellg—wlRe v > hrel[upll3..

0T ceg(T)nE? ecE(T)NE!

Proof. We first observe that, making use of the approximation properties of the Raviart—Thomas interpola-
tion operator, we obtain, for every edge e € &7,

= chno,f;u <€)~ Cullo7e < hre€(C) (5.31)

auJ:

since, by assumption, Tmt and h~ ~ hre. In this way, after replacing 7, by (¢ — ¢},) in (5.21),

ux
we can use similar arguments as in the prev10us lemma to obtain

IR(C—¢Cu)l < Z hr 7‘7}1 Vuh h1/2||[[uh]]||06||C|llK
TETh 2u ec&l
1
+ { (hr)""? llg = Wi llox, + Ceyhre ()2 | -0 — Vi }'w a7,
ce€? H 0,T¢

The conclusion is therefore straightforward from the continuity of the extension operator &, Assumption
(A1) and the Cauchy—Schwarz inequality. O
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Lemma 5.6. Assume that g € H(I'). Then, there holds

1/2
IR(curl (¢ —¢4))| < <Z CH ) el (5.32)
TeTh
where
1 2 dg 1 2 1 2
2 d d d
@27’1" = hT curl {ZIuah} + Z hTe dt — ﬂaovht + Z he |]:2/_//0-ht:|] 0

0T ceg(T)ne? 0T ceg(m)ne]

Proof. We follow [30, Lemma 4.3] and use integration by parts formula, but more precisely the identities
from [35, eq. 2.17 and Theorem 2.11], and the fact that curl (v)nr = dv/dt for a sufficiently smooth
vector-valued function v, to obtain

(curl (¢ — ¢p,)nr, g)r Z/ % (o), (5.33)

9653

which holds true because g € H!(I') has been assumed. In turn, from R(curl (¢ — ¢},)), using the identity
div (curl (¢ — ¢,)) = 0, applying [35, Theorem 2.11] to integrate by parts elementwise the integrals over
Dj, and D, separately, and then combining the resulting terms with (5.33), it follows that

R(curl (¢ — ¢;,)) Z/ (o —n) — 22[20%:M(¢—<Ph)
:—T;/curl{ah} (¢ —#n) ;/Hahtﬂ (o —&n)

Z{

6655

/e curl{if%}%sowhH/re (Zf;uah)(wwh)}

Next, applying the Cauchy-Schwarz inequality to each term above, noting that similarly to (5.31), one has
5(8")“17&%;”) Vee &,

using the extrapolation constant (3.20) in the same fashion as in the proof of Lemma 5.4, and making use
of the approximation properties (5.12)-(5.13) and (5.26), we obtain
1
Hmaitﬂ H llell,ace

curl { ,uo-(}il} lelli,am + Z hi/Q

”90 - ‘Ph”ojgn S hpe

[R(curl (¢ — @) S Y hr

TETh 0T €L},
~e ~\1/2 1 1/2 || dg 1
+ 3 R Cehre (7e)'? |l {az + (hpe) . —olt [CAC1FNT.
ecef 2p 0,1 t 2ﬂ/ o,I'. ? auw

In addition, owing to the shape-regularity of 7,*, the number of triangles in A( T¢,.), A(T) and A(e) are
bounded, and thus the proof ends by using the same arguments as in the last two lemmas. O

Finally, from the identity (5.17), the estimates (5.27), (5.30), and (5.32), and the stability of the
Helmholtz decomposition (cf. (5.15)), we have

1/2
IR 10 (divs2)) (Z Z@ ) .

TeT, 1=0

Then we combine it with (5.10), and then use the fact that h, < hpe for all e € 5,‘?, to conclude the reliability
of © (ctf. (5.7)).
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5.2. Quasi-efficiency of the a posteriori error estimator

In order to prove the quasi-efficiency of our estimator O, in what follows we derive suitable upper bounds
for each term defining the local error indicator O defined in (5.4). In particular, we briefly discuss at the
end of this section the situation of B (cf. (5.9)) involving the Dirichlet datum g and the postprocessed
velocity uj.

We first notice that, using dive = —f in 2 (see Lemma 2.1), there holds

I+ divonl ;= |div(o —on)[3r < llo —onlir YT ET, (5.34)

and similarly,

If +div o]l < |lo =l Vee & (5.35)

2 2 ~
0,T¢,, div, TS,

On the other hand, we have the following result for the terms involving the curl operator and the
tangential jumps across the interior edges of Tj,.

Lemma 5.7. There hold

2
1 .
Bt [[Q—J%t]] Slo—onliee Veeé, (5.36)
H 0,e
and
1 2
h2. ||curl {202} <o — O'h”aT VYT € Th, (5.37)
H 0,T

where K(e) is given by (5.29).

Proof. Tt follows by using similar arguments as in the proofs of Lemmas 6.3 and 6.4 in [15] (see also [7,
Lemmas 4.3 and 4.4] or [30, Lemma 4.11]). We omit further details. O

Next, we exploit the properties of the postprocessed velocity uj, (cf. (5.1)) and derive the local efficiency
of h; '[up]ll§ . for all e € £}. In doing so, we follow here the approach of [24, Section 3.2]. Denoting by P}
the L2(Dj,)-projection onto the piecewise constant functions on each edge, and then adding and subtracting
a convenient term, we easily get

he ITunllS e < 2 I = PR)RDIE e + b PR TR DIG (5.38)

where I denotes the identity operator. In this direction, our present goal reduces to bound each term in the
right hand side of (5.38). The first of them is provided next.

Lemma 5.8. For every edge e € £;, we have
_ 12
W =P, S D IV —ui)lg (5.39)
TeK(e)

Moreover, for each T € Ty, there holds

2
Sllo—onllgr (5.40)
0,7

1 *
Hzﬁl - Vi

Proof. With minor modification the proofs follows from Lemmas 3.5 and 3.7 in [24]. O

The next result establishes an upper bound for the last term in (5.38). The proof is similar to the one
of Lemma 3.4 in [24], where the equations of the proposed hybridized Raviart-Thomas method and the
posptocessed velocity are used to establish a relation between the residuals on elements and edges. For the
sake of completeness and since we are not using hybrid-based methods, we include a detailed proof.
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Lemma 5.9. For each e € 52, there holds

1
n P IPRED o £ D0 500 - Vui (5.41)

TeK(e)

0T

Proof. From the Galerkin scheme (3.9) and the equations defining the postprocessed velocity uj (cf. (5.1)),

it is easy to check that
fron Lz fyotms [ aivm}
= — | o)+ [ up-divTy
reT, (200 )7 T

) {/T (ia%—Vuz) i‘l'h+/aTuZ'(7'hﬂ)}

TeTh

N
o
>

T
>
=

N
|

for all 7, in the space given by Hy ,(Dy,) with k = 0 (cf. Section 3.3). After some algebraic manipulations,

it yields
y Z/( o — Vuh> Th="— Z/ﬂuhﬂ Thne+Z/ (8r —up) - Thne. (5.42)

TETh e€t} ec&p

In particular, taking 7, such that, for a given edge €’ € £} and each T’ € K(¢’),
/ThnT=0 Vee&(T), e#¢,
/ Tpnp = / P)([u;]) for the edgee’,
e’ e’

and for all T € Tp, \ K(¢'),
/ThnT —0 Vee&(T),

e

we have that 7|7 = 0 for all T € T, \ K(¢’), and then (5.42) gives rise to

Te%e)/ <°'h vuh) Th*/[uhﬂ Ph(lur]) = ||Ph([ur]) ||Oe

1/2|

In turn, applying the Cauchy—Schwarz inequality and observing that |7pllor S |Thne o, for all

T € K(¢') (see, e.g. [24, Lemma A.1]), we obtain

1/2 *
PR DR < Z ! oh = vui| oo
TeK(e ’
1/2 1 * *
= X he/ (;az - v | IPE (i) oo
Tek(e') H ’
Clearly, this implies the claimed result. O

Consequently, gathering (5.39) and (5.41) into (5.38) and employing the upper bound in (5.40), we
conclude that, for each edge e € 5,2,

hNlGe S D) llo—onllg s (5.43)
TeK(e)

The following lemma deals with the corresponding upper bound for the estimator terms involving only
the two velocity approximations.
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Lemma 5.10. For each T € T, and h < 1, there holds
lun — 33 < llo — onlBr + la— will3r- (5.44)
Moreover, for all e € 5,‘?, we have
Jwn =il 7 % o= ol + = wnl e (5.45)

Proof. Let wy, := uj, — uj,. Denoting by P% the L?(T)-projection onto Po(T), we have P%(wy|r) = 0 for
all T € T, since uj, solves (5.1). In this way, using the approximation property (3.14) with k =0 and [ = 1,
and the fact that P.(wp|r) = PY(Wp)|r, we obtain

Iwhllo.r = [[wh = PR(wn)lly 7 < hrlwalir.

Adding and subtracting (2u) "'}, and applying the triangle inequality, it follows that

2 2

1

d
- - v
2’uo'h up

+ 2
0,7

b
0,17

1
Iwil2z < qu"i v

where we have used that h < 1. The first term in the right-hand side of the above inequality can be bounded
by using (5.40). In turn, following the proof of Lemma 6.3 in [14] (see also [30, Lemma 4.13]), we easily get

2
L 4
—o — Vuy

h2

S llo = anllg.r + llu—unli§ 7,
0,7

concluding (5.44).

On the other hand, using the extrapolation constant (cf. (3.20)) and the equivalence of the norms
|- llo.7e and ||-[lo, for all e € &7, we obtain [[wh|l, 7. < (Fe)/2CE, || Whllo,re, Which together with the
»Text ’ Text

Assumption (A1) and the estimate (5.44), implies (5.45). O

Therefore, the quasi-efficiency property of the estimator © is a consequence of the upper bounds given
by (5.34)-(5.37) and (5.43)-(5.45).

Having established (5.8), as already mentioned at the beginning of this section, the mayor issue is the
convergence rate of B given by (5.9). If g were piecewise polynomial on a polygonal boundary T, it would
be possible to apply the results given by Lemmas 4.14 and 4.15 in [30], which are based on standard tools
including the usual localization technique of bubble functions and inverse inequalities, to deduce that the
convergence order of B is at least O(h*T!) owing to the approximations properties of the postprocessed
velocity uy. Otherwise, assuming that g is sufficiently smooth, the previous estimate is actually valid with
possible further high order terms arising from Taylor approximations of the data. The extension of this idea
to curved domains is an ongoing work. However, our numerical results below allow us to conjecture that B
has the above mentioned optimal convergence property.

5.3. Extending the estimator © to more complicated geometries

When defining the computational boundary as in the previous section, it would be possible to have
w:=0°NDy, # @. Indeed, this certainly happens if we consider nonconvex curved domains €2, even though
some regions having boundaries that are not completely curved, as for instance the pacman-shaped domain,
could be the exception. Thus, our intention here is to propose a way of extending the previous analysis
to that situation. In what follows, we assume that the solution (o, u) of (2.5) can be extended to w, with
o € H(div;w U Q), but not necessarily satisfying [ ,tr (o) =0.

Now, since o solves (2.5), which ensures that [, tr (o) = 0, we can write

1 / / .
o=00— — tr(og)— [ tr(o) |I in Dy,
’ 2|Dy ( D¢ (@) w ( )>
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where g € Hy(div;Dy,). Similarly, the tensor o, could be defined as in (3.28), by replacing v in (3.30) by

Yh 1= —/DC tr (Eh(Uo,h) - ﬁ (/D tr (En(oon)) — / tr (Eh(ao,h))> H) ; (5.46)

from which we easily obtain that o, € Hy(div; (), provided oo € Hon(Dr). As a consequence, the a
priori error bounds in Section 4 still valid on the larger region w U Q2. Moreover, whenever T° Nw # & we
consider T¢, = T¢ (cf. Section 5.1) and define the global a posteriori error estimator © as in (5.3), with
the only difference that o, is now computed in terms of (5.46).

6. Numerical results

We now present a series of numerical examples devised to illustrate the good performance of our discrete
scheme (3.9), to validate the reliability and quasi-efficiency of the a posteriori error estimator © defined
in (5.3), and to show the behavior of the associated adaptive algorithm. Our implementation is based on
a MATLAB code along with the direct linear solver UMFPACK [26]. All our examples were carry out
using the finite element spaces Hy ,(Dy) and Qp(Dy) with k& € {0,1,2,3} (cf. Section 3.3). In turn, the
condition th tr (7r) = 0 for 75, € Hyp »(Dp) was imposed as usual, that is, via a real Lagrange multiplier.
Regarding the basis functions of high order, they were computed using the hierarchical basis for the local
Raviart—-Thomas space of order k, as presented in [8], and the Dubiner basis (see, e.g. [27]) for the local
polynomial space of degree less or equal to k.

In what follows, we denote by N the total number of elements defining the mesh 7, associated to the
computational domain Dj. Denoting by uy the solution of the problem (3.4), and by o, p, and uj the
postprocessed solutions given by (3.28), (3.29) and (5.1), respectively, the individual errors are defined as

e(u) = [lu—upllo,0,  €"(u) = [lu—ujflo0,

/
o) == Ip = palloa, and o(@) = (o = onllip, +lo - auly )

where the approximations in DY, are those specified in Section 4.2. According to Theorem 5.1, the global
error is computed as

e(or,u) i= (e(u)? +e(e)?) "/,

whereas the quality of the posteriori error estimator © is measured by using the effectivity index ef£(0) :=
O/e(o,u). In order to explore the convergence properties of B (cf. (5.9)), we also introduce the estimator

terms
1/2 1/2
J::(ZJ%) and K::(ZK%) :

TeTh TETh

where Jr and Kr are given by (5.5) and (5.6), respectively. In addition, suppose that e and €’ are any of
the above quantities for two consecutive meshes with N and N’ number of elements, respectively. Then, by
using the fact that h ~ N~/2 we consider the experimental rate of convergence given by

log(e/e€’)

=— W for quasi-uniform/adaptive refinements.

The examples to be considered in this section are summarized in Table 1. For the examples that include
adaptivity, we use the following algorithm:

1. Start with a coarse mesh 7j, of Dy,.
2. Solve the discrete problem (3.9) on the current mesh 7p,.
3. Compute O for each T € Tj,.
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4. Check the stopping criterion and decide whether to finish or go to next step.
5. Use red-green-blue procedure to refine each 7" € Ty, satisfying O > 0.5 (maxre7;, O1).
6. Project every new vertex x of I'y, onto the closest point X of I' by using the transferring paths.

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

While Steps 1-5 are applied to refine polygonal meshes (see, e.g. [47]), the 6th step is added to improve the
approximation of the curved boundary (see, e.g. [46]) and also to expect the Assumption (A2) of Section
3.4 to hold. In fact, without including the 6th step, the region Dj, remains unchanged when updating 7p,.

[Example[d(T,T',)[ Exact solution | Q [Q° N Dy [Adaptivity |
1 O(h) smooth nonconvex| & no
2 O(h?) smooth convex 1% no
3 O(h?) smooth convex 1) yes
4 O(h?) |with a singularity |nonconvex| @ yes
5* O(h?) smooth nonconvex| # & yes

Table 1: *It is carried out with the help of the considerations made in Section 5.3.

Example 1. This test is aimed at evaluating the performance of the method when the computational
boundary is as far from I' as the theory allows. To that end, we consider the kidney-shaped domain 2 whose
boundary satisfies

(2 [(21 4 0.5)2 + 23] — 21 — 0.5)° — [(w1 +0.5)> + 23] +0.1 = 0.

In turn, we take the viscosity g = 1, and f and g such that the exact solution is given by

u(zy, 2s) = <(

—2x9 sin(x1)

i (2 1 2)
x3 + 23) cos(z1) + 224 sin(ml)) and  p(x1,22) = sin (] + 23) = po(w1,2),

where pg € R is chosen such that p € L3(£2). In practice, pg is computed numerically employing a extremely
fine polygonal mesh approximating €. The precise construction of Dj, is given next. Following [21, Section
2.1], we consider a uniform Cartesian background grid By, of a square domain B such that  C B, and then
set Dy, as the union of all elements that are inside €2; see an example in the left panel of Figure 3. Here, the
index h > 0, refers to the meshsize of Bj,. By construction, the distance d(I',,T") is only of order h, which
increases the complexity for the implementation of the transferring paths. However, as we have already seen
in Section 3.2, this task is reduced to find those paths associated to the vertices p; and ps of every edge
ee€ 5,? . To that end, we use the algorithm proposed in [21, Section 2.4.1] that uniquely determines a point
pi (i =1,2) in T as the closest point to p; such that € (p;) does not intersect any other path and does not
intersect the interior of the domain Dy ; computed paths are shown in the right panel of Figure 3. In Table
2 we present the convergence history obtained for this example under a sequence of uniform triangulations
of the background mesh detailed before. We observe there that the convergence rate predicted by Theorem
4.7, namely O(h*+1), is attained by e(u), e(o) and e(p). In addition, the error e*(u) is clearly converging
like O(h¥*+2), that is, it is superconvergent, which corresponds to the theoretical error bound (5.2) with
I =m =k +1. On the other hand, the approximate pseudostress component o1, obtained with N = 654
and k = 2 is depicted in Figure 4. The good accuracy of the approximation suggests that the Assumption
(A2) (cf. Section 5) holds true, event though it is not entirely verifiable because some of the quantities
involved cannot be calculable explicitly.

Example 2. Next, the accuracy of the proposed scheme (3.9) is tested under a sequence of quasi-uniform
triangulations satisfying the hypotheses in Section 5. The main goal is to asses the properties of the posteriori
error estimator © (cf. (5.3)) via the effectivity index eff(©). We choose € as a disc centered at the origin
with radius 2, the viscosity u = 1 and the smooth solution to the problem (2.4) given by

[ —mcos(mxa) sin(mxq)
u(zy,x2) == ( 7 cos(mwy) sin(mas)

) and p(ﬂfl,l‘Q) =22 eXP(ﬂfl) —p0($1’$2),
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Figure 3: Left: the domain © defined in EXAMPLE 1, its boundary T' (solid line), the first background mesh B} under con-
sideration, and the corresponding computational domain Dj, (gray color). Right: computed transferring paths (dotted lines)
associated to the vertices of the computational boundary; they were obtained by using the algorithm introduced in [21, Section
2.4.1].

k|N h  dof | e(u) r | e (u) r | e(o) r | e(p T

28 0.263 159 3.98¢ —02 - [2.02¢—02 - |840e—01 - [3.09¢e —01 -

146 0.131 769 2.50e — 02 0.56(3.87¢ — 03 2.00|3.81e — 01 0.96(1.21e — 01 1.14
654  0.066 3355 1.39¢ — 02 0.78(8.99¢ — 04 1.95(1.76e — 01 1.03|5.16e — 02 1.14
3068 0.031 15497 [6.90e — 03 0.90(2.88¢ — 04 1.47|7.57e — 02 1.10|2.02¢ — 02 1.21
12579 0.016 63205 |3.52e — 03 0.96|7.66e — 05 1.88[3.63e¢ — 02 1.04|9.28¢ — 03 1.10
50877 0.008 255007 |1.78¢ — 03 0.98[1.90e — 05 1.99|1.77¢ — 02 1.03[4.51e — 03 1.03
28 0.263 485 5.23e — 03 - [2.06e —03 - [2.08¢—01 - [1.09¢ —01 -

146 0.131 2413 1.42e — 03 1.58|1.80e — 04 2.95|2.64e — 02 2.50|7.78c — 03 3.20
654  0.066 10633 [3.70e — 04 1.79|4.22e — 05 1.94|7.05e — 03 1.76|2.88¢ — 03 1.33
3068 0.031 49401 [9.54e — 05 1.75(2.52e — 06 3.65|1.20e — 03 2.29|4.18¢ — 04 2.50
12579 0.016 201883 [2.40e — 05 1.95|2.65e¢ — 07 3.19(2.58¢ — 04 2.18|7.49¢ — 05 2.44
50877 0.008 815275 |6.04e — 06 1.98(2.57e¢ — 08 3.34|5.35e — 05 2.25(1.21e — 05 2.61
28 0.263 979 3.15e—04 — [3.09¢e—04 - |2.13¢—02 — |[14le—02 -

146  0.131 4933 1.48¢ — 05 3.70(1.29¢ — 05 3.85|1.41e — 03 3.29|8.30e — 04 3.43
654  0.066 21835 6.52¢ — 06 1.10(6.03e — 06 1.02]1.03e¢ — 03 0.42(6.89¢ — 04 0.25
3068 0.031 101713 [1.40e — 07 4.97|6.56e — 08 5.85|1.40e — 05 5.56|8.44e — 06 5.70
12579 0.016 416035 |1.62e — 08 3.06|3.48¢ — 09 4.16|1.35¢ — 06 3.31|7.88¢ — 07 3.36
50877 0.008 1680805|2.02¢ — 09 2.98(2.04e — 10 4.06|1.03e — 07 3.69(5.63e — 08 3.78
28 0.263 1641 6.78e¢ —05 - [6.74e—05 — |5.78 —03 - |3.88¢e—03 -

146 0.131 8329 1.68¢ — 06 4.48|1.66e — 06 4.49|1.73e — 04 4.25|1.11e — 04 4.31
654  0.066 36961 1.35¢ — 07 3.36|1.35e¢ — 07 3.35|2.58¢ — 05 2.54|1.67e¢ — 05 2.52
3068 0.031 172433 |1.27¢ — 09 6.04[3.97¢ — 10 7.54|1.77¢ — 07 6.45|1.06e — 07 6.55
12579 0.016 705661 |7.68¢ — 11 3.97|1.18e — 11 4.99(8.33e — 09 4.33|4.69¢ — 09 4.42
50877 0.008 2851597 |4.77e — 12 3.98(2.86e — 13 5.32|3.46e — 10 4.55(2.01e — 10 4.51

Table 2: EXAMPLE 1: Convergence history of the individual errors under uniform refinement.

(\ﬁ“\
s

T11,h
[2 26400
1
—0
l.
y
l—2.4e+00

4

-

Figure 4: EXAMPLE 1: Approximate pseudostress component 17, obtained with N = 654 and k = 2.
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where pg satisfies the same as that required by the previous example, in terms of which we define the
corresponding source term f and the Dirichlet data g. Let us now specify the domain Dy. Given h > 0,
let T'y, be the computational boundary constructed through a piecewise linear interpolation of I', such that
the length of each segment is of order h. We define Dj, as the region enclosed by I';, and then set Tj
as a quasi-uniform triangulation of Dj with meshsize h. The transferring paths associated to the interior
points of a boundary edge e can be chosen so that they are perpendicular to e, we have d(I',T;) = O(h?)
and actually the assumptions of Section 3.4 hold for i small enough. Also, all the geometrical hypotheses
required by the a posteriori error analysis (cf. Section 5) are satisfied. The results reported in Table 3 are
in accordance with the theoretical bounds established in (5.2) and Theorem 4.7. In addition, from Table 4,
we can conclude that both estimator terms J and K yield a convergence O(hk+3/ 2), which, together with
the fact that, for each k € {0,1,2,3}, the effectivity index eff (©) remains bounded, verifies not only the
reliability of the a posteriori error estimator ©, but also suggests its efficiency. In turn, the effectivity index
increases as k does, which is not surprising since, according to Theorem 5.1, the reliability constant depends
on the polynomial degree, and more specifically on the extrapolation constant defined in (3.20).

k\ N d.o.f \ e(u) r \ e*(u) r \ e(o) r \ e(p) r
36 191 5.82e+00 — [4.89¢+00 - [2.3le+02 — [2.15e+01 -
138 721 13.51le+00 0.75({1.55e¢ 4+ 00 1.72|1.40e + 02 0.75{1.23e¢ + 01 0.83
528 2721 |1.78e + 00 1.01(4.31e — 01 1.90|7.20e + 01 0.99|6.15¢ + 00 1.03

2120 10713 |8.86e — 01 1.01|1.01le — 01 2.09(3.59¢ + 01 1.00|3.03e + 00 1.02

8696 43737 [4.43e — 01 0.98|2.49¢ — 02 1.99(1.79¢ + 01 0.98|1.53e¢ + 00 0.97

34612 173573 |2.21e — 01 1.00|6.30e — 03 1.99(8.98¢ + 00 1.00|7.63e — 01 1.01
36 597 13.30e+00 — [1.69e+00 - |1.27e+02 - [1.19e+01 -
138 2269 |8.85e — 01 1.96|2.12¢ — 01 3.09|3.40e + 01 1.96(4.41e + 00 1.48
528 8609 [2.46e — 01 1.91(2.88¢ — 02 2.9819.98¢ + 00 1.83|1.16e + 00 1.99

2120 34145 |5.86e — 02 2.06|3.34e — 03 3.10(2.41e + 00 2.04|2.75¢ — 01 2.07

8696 139649 |1.44e — 02 1.99|4.12¢ — 04 2.97[5.95¢ — 01 1.98|6.85¢ — 02 1.97

34612 554817 |3.60e — 03 2.00(5.12¢ — 05 3.02(1.49¢ — 01 2.00|1.71e — 02 2.01
36 1219 [1.08e +00 — |4.44e—01 - [4.51le+01 — |5.66e+00 -—
138 4645 |1.67¢ — 01 2.78|2.10e — 02 4.54(6.73e + 00 2.83|7.78¢ — 01 2.95
528 17665 |2.17¢ — 02 3.04|1.66e — 03 3.78(8.96e — 01 3.01|1.15e¢ — 01 2.85

2120 70297 [2.61le — 03 3.05|8.91e — 05 4.21{1.08¢ — 01 3.04|1.36e — 02 3.07

8696 287737 [3.29e¢ — 04 2.93|5.46e — 06 3.96|1.36e — 02 2.94|1.65¢ — 03 2.99

34612 1143733|4.10e — 05 3.02|3.39¢ — 07 4.02(1.70e — 03 3.02|2.07e — 04 3.00
36 2057 [3.08e —01 — [1.43e—01 — |141le+01 — [1.98¢+00 -
138 7849 [2.09e¢ — 02 4.01(3.43e — 03 5.56|8.69¢ — 01 4.15|1.26e — 01 4.10
528 29889 |1.89e — 03 3.58|1.24e — 04 4.94(7.68e — 02 3.62|8.06e — 03 4.10

2120 119169 |1.01e — 04 4.22|3.64e — 06 5.08[4.13e — 03 4.21|4.57e¢ — 04 4.13

8696 488001 [6.34e — 06 3.92|1.19¢ — 07 4.85[2.61e — 04 3.91|2.95¢ — 05 3.88

34612 1940321|3.93e — 07 4.03|3.66e — 09 5.04|1.61e — 05 4.03|1.80e — 06 4.05

Table 3: EXAMPLE 2: Convergence history of the individual errors with quasi-uniform refinement.

Example 3. We set the fluid domain €2, the computational domain Dy, the transferring paths and the
viscosity as in the previous example. However, this time, the manufactured exact solution adopts the form

[ z1sin(zz) — sin(xq) o 1 _
u(z1, 2) = (cos(xz) + x5 cos(z1) and - ple,y) := z? + 23 — 2.052 Po(21,22),

with pp € R being chosen as before. Notice that p has high gradients near the boundary I" and thus, in
addition to the accuracy of the method, we now asses the performance of the a posteriori error estimator
© by using both quasi-uniform and adaptive refinement strategies. In Figure 5, we display the total error
decay with respect to the total number of elements using both refinement strategies and different polynomial
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k| N dof | J r| K r [ eomuw r| © r |eff(©)
36 191 |6.23e+00 — |2.51le4+01 - (23le+02 — [2.26e+4+02 — | 0.981
138 721 2.20e 400 1.55]1.02e + 01 1.34|1.40e + 02 0.75|1.43e + 02 0.69| 1.021
528 2721 |7.30e — 01 1.65]4.76e + 00 1.14|7.20e + 01 0.99|7.42¢ + 01 0.97| 1.031
2120 10713 |4.00e — 01 0.87|1.90e + 00 1.32]3.59¢ 4+ 01 1.00{3.70e + 01 1.00| 1.032
8696 43737 |1.23e — 01 1.67|6.63e — 01 1.49|1.80e + 01 0.98|1.85e 4+ 01 0.98| 1.031
34612 173573 |4.38¢ — 02 1.50(2.36e — 01 1.50(8.98¢ 4+ 00 1.00(9.26e 4+ 00 1.00| 1.031
36 597 12.13e+00 - [4.89e+01 - [1.27e+4+02 - [1.86e+02 — | 1.468
138 2269 |4.45e¢ — 01 2.33|5.66e + 00 3.21|3.40e + 01 1.96|5.73e + 01 1.75| 1.687
528 8609 |6.60e — 02 2.84|8.89¢ — 01 2.76|9.98e + 00 1.83|1.60e + 01 1.91| 1.599
2120 34145 |1.51e — 02 2.12|1.81e — 01 2.29|2.41e 4+ 00 2.04|3.88e + 00 2.04| 1.607
8696 139649 |2.20e — 03 2.73|2.79e — 02 2.65|5.95e — 01 1.98|9.96e — 01 1.93| 1.673
34612 554817 [4.08e — 04 2.44|5.26e — 03 2.42]1.49¢ — 01 2.00(2.47e — 01 2.02| 1.657
36 1219 |7.90e — 01 — |2.83e+ 01 4.51e 401 9.32¢ +01 — | 2.067
138 4645 |4.44e — 02 4.28|1.01e 4+ 00 4.95(6.73e 4+ 00 2.83|1.29¢ 4+ 01 2.95| 1.911
528 17665 |2.94e — 03 4.05|9.89e — 02 3.47|8.96e — 01 3.01|2.17e + 00 2.65| 2.418
2120 70297 [3.98¢ — 04 2.88|1.19¢ — 02 3.05|1.08e — 01 3.04|2.47e — 01 3.12| 2.287
8696 287737 |2.75e — 05 3.79|8.85e — 04 3.68|1.36e — 02 2.94|3.11e — 02 2.94| 2.279
34612 1143733 |2.48¢ — 06 3.48|7.87e — 05 3.50(1.70e — 03 3.02|3.88¢ — 03 3.01| 2.285
36 2057 [1.98¢—01 - [9.05e+00 - |14le+01 - |3.08e+01 2.175
138 7849 |5.06e — 03 5.46|1.93e — 01 5.73|8.70e — 01 4.15|2.76e + 00 3.59| 3.176
528 29889 |1.56e — 04 5.18|6.55e — 03 5.05|7.68e — 02 3.62|1.99¢ — 01 3.92| 2.594
2120 119169 |1.05e — 05 3.88|4.38¢ — 04 3.89|4.13e — 03 4.21|1.13e — 02 4.13| 2.729
8696 488001 [2.83e¢ — 07 5.12|1.46e — 05 4.82|2.61e — 04 3.91|7.61e — 04 3.82| 2.920
34612 1940321 |1.30e — 08 4.46|7.46e — 07 4.31|1.61e — 05 4.03|4.61e — 05 4.06| 2.855

Table 4: EXAMPLE 2: Convergence history of some estimator terms and the total error with quasi-uniform refinement.

degrees. In all cases, the errors of the adaptive refinement are considerably smaller than the quasi-uniform
ones considering the same number of elements N > 500, and it is also able to achieve the optimal convergence
order for the total error e(o,u), namely O(h¥*1). Some snapshots of the adapted meshes obtained with
k = 0 and k = 2 are depicted in Figure 6, and it is concluded from there that the adaptive procedure is
marking where is needed. Moreover, it is clear that the case k = 2 produces a very accurate approximate
pseudostress component o9 5, with a considerable less number of triangles than its counterpart of lowest
order.

Example 4. The next example is on the pacman-shaped domain
Q= {(21,22) € R?*: 27 +23 < 1}\ (0,1) x (~1,0),

with ¢ = 1/2 and the manufactured exact solution given, in polar coordinates, by

( )\) O 2/3 Sln (23)\) d ( )\) _ 0
u(r, A) := 7"2/3(:05(23’\) and p(r,\) =0,

satisfying f = 0. We notice that the partial derivatives of the components of u have a singularity at the
origin, and then a convergence O(hz/ 3) should be expected from Theorem 4.7. The construction of the
domain Dy, and transferring paths are the same as that indicated in the last two examples. We point out
that, since the nonconvex part of € is only including the straight segments {0} x (—1,0) and (0,1) x {0},
on which the boundaries I', and I' coincide, the requirement D; C £ holds true. In Table 5 we report
the convergence history of the total error for £ = 0 using the quasi-uniform refinement strategy, where the
total error is converging like O(h?/3), as expected. In turn, it can be observed from Figure 7 that in all
cases the adaptive algorithm reduces significantly the magnitude of the total error and also restores the
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Figure 6: EXAMPLE 3: Initial mesh and two adapted meshes according to the residual-based a posteriori error estimator © with
k =0 (first row) and k = 2 (second row), and comparative view of the approximate pseudostress component o 5 obtained in

the 9th iteration.

(k[N dof [e(o,u) 1 |
65 349  |2.62e-01 -~
257 1331 |1.58e-01 0.73

01037 5273 |1.01e-01 0.65
4143 20873]6.32e-02 0.67
16583 83333|4.08e-02 0.63

Table 5: ExAMPLE 4: Convergence history of the total error with quasi-uniform refinement.
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Figure 7: EXAMPLE 4: Log-log plot of e(o,u) vs N for quasi-uniform/adaptive refinements and k =0, 1,2, 3.

optimal convergence order. Again, very accurate approximations are obtained with a few elements when
the polynomial degree is increased as Figure 8 shows.

Example 5. To conclude, we choose 2 to be the annular domain consisting in two concentric circles of
radius 0.5 and 2, respectively. Here the computational boundary is also constructed through a piecewise
linear interpolation of I', implying w := QN Dy, # &. In order to asses the accuracy of the Galerkin scheme
(3.9) we use both quasi-uniform and adaptive refinement strategies and adopt the considerations made in
Section 5.3. To that end, we take u = 1 and the manufactured exact solution such that

= (may) sin(r)

——5——— — wcos(mry) sin(mz

x? 4+ 23 —2.22 2 !

u(zy,x2) == %1 .
EEFE Ty + 7 cos(mry) sin(mwas)
and
1
p(x1,32) =

exp(z2 +22 —0.452) —1 po(1, 22),

with pg € R being chosen so that p € L3(Q2). As a result, the fluid pressure has high gradients near the
boundary of the circle of radius 0.5, whereas the components of the fluid velocity have high gradients near
the circle of radius 2. The decay of the total error with respect to the total number of elements using
both refinement strategies is depicted in Figure 9. In all cases, although the adaptive procedure is able to
recognize the regions where there exist high gradients of the solution, the error convergence is oscillatory for
small values of N, which could be explained by the fact that the region w is too big when starting the mesh
refinement process as shown in Figure 10. After that, the adaptive refinement strategy is much superior that
the quasi-uniform one because it reduces the magnitude of the total error with optimal convergence O(h*+1).
We also present in Figure 10 the approximate velocity component u;; and the approximate pressure py,
obtained with the adaptive procedure and k = 2.
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Figure 9: EXAMPLE 5: Log-log plot of e(o,u) vs N for quasi-uniform/adaptive refinements and k£ = 0, 1, 2, 3.
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