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A POSTERIORI ERROR ESTIMATES FOR THE 3D STABILIZED MORTAR
FINITE ELEMENT METHOD APPLIED TO THE LAPLACE EQUATION *
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Abstract. We consider a non-conforming stabilized domain decomposition technique for the dis-
cretization of the three-dimensional Laplace equation. The aim is to extend the numerical analysis of
residual error indicators to this model problem. Two formulations of the problem are considered and
the error estimators are studied for both. In the first one, the error estimator provides upper and lower
bounds for the energy norm of the mortar finite element solution whereas in the second case, it also
estimates the error for the Lagrange multiplier.
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1. INTRODUCTION

We consider the Dirichlet problem

—Au = f, in
{ u =0, on 01, (1)

where € is a bounded polyhedral domain in R®, with a Lipschitz continuous boundary 9 and f is a given
function in L2(£2). We are interested in the mortar finite element discretization of such model problem.

The mortar element method is a non-overlapping domain decomposition technique which allows for using
different discretizations in the sub-domains. So, as it was already observed in [6], it is well adapted for mesh
adaptivity. Indeed, the possibility of working with non-matching grids leads to an efficient algorithm. In order
to take full advantage of the mortar method, it is necessary to define the error indicators associated to this
approach. The a posteriori analysis with various error indicators has been extensively studied (see [14] and the
references therein), however it is still insufficient for the mortar method. We refer to [16] for first estimates
concerning the residual type error indicators in the mortar framework. The extension of these error indicators
to the mortar finite element discretization in the two-dimensional case together with the derivation of optimal
estimates has been carried out in [4] without any saturation assumption (i.e., without assuming that finite
elements of higher order provide better approximation).
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The aim of this paper is to extend the a posteriori analysis with residual type error indicators to a three-
dimensional Laplace equation (as a typical elliptic second-order problem). Relying on a hybrid formulation
which gives rise to a saddle point problem, residual error indicators are proposed for two formulations of the
model problem: in the first formulation, which is the constrained one, they are associated to the error on the
mortar finite element solution. In the second case they are associated to the unconstrained formulation and
also enable us to estimate the Lagrange multiplier error. For both cases, we derive estimates which allow one
to compare the error estimators with the energy-norm of the error, without any saturation assumption. These
estimates are independent of the discretization parameters.

In order to perform the a posteriori analysis, we have to describe the appropriate mortar finite element
method in this framework. In three-dimensions, the approximation of the Laplace equation by using the finite
element method in the context of the domain decomposition with non-matching grids involves many difficulties.
The mortar element method has allowed to circumvent some of these difficulties and provides an efficient tool
for solving such problems. However, in the case of the tetrahedral affine finite element method the construction
of the Lagrange multiplier spaces (which express the matching condition across the interfaces) in the earlier
mortar approach is not an easy task (see [3]). A new formulation combining the saddle point formulation of the
mortar method and stabilization techniques is proposed in [1]. It allows the construction of a variant for the
mortar approach well adapted to the numerical simulation by the tetrahedral affine finite element method for
the three-dimensional Laplace equation. Based on this formulation, we review the a priori analysis and perform
the a posterior: analysis by residual error indicators.

The outline of the paper is as follows: in Section 2, we define the continuous setting and the discrete
problems. We also prove their well-posedness and derive some a priori estimates. In Section 3 we introduce the
error estimators and perform the a posteriori analysis by proving that they provide upper and lower bounds to
the energy norm of the mortar finite element solution. Section 4 is devoted to the a posteriori analysis of the
unconstrained formulation for which the error estimators also enable us to estimate the Lagrange multiplier.

2. STABILIZED MORTAR FINITE ELEMENT METHOD

2.1. Variational formulation and regularity

We introduce a decomposition of  into a finite number of disjoint open sub-domains Q¢, 1 < ¢ < L. In view
of the discretization, we consider a mixed variational formulation (known as the primal hybrid formulation of
the Poisson-Dirichlet problem (1), [11]). We denote by X the space of functions

X = {UGLQ(Q), v = v € H' (29, 1 gegL},

equipped with the broken H!'-norm

L 3
[vllx = <Z Ivellfrp(m))
=1
We consider the space
H(div, Q) = {q e (£2(Q)* divq e LQ(Q)} ,

and the associated norm

-

. 2
lall s div.oy = (lalZzzoyye + IdivalZe )

It is well known that for any q € H(div, ) the normal components (qme . Ile) arein H™2 (09%). We now define
the Lagrange multiplier space

L
M = {1/) = (Yy)e € H H 2 (892) , 3q € H(div,(), such that 1 = qiq¢ -0y, 1 <0< L} ,
=1
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equipped with the norm

L 3
_ 2
s = (;1) HWHH;<3m>

We also introduce the two bilinear forms a(.,.) and b(.,.), defined on the product spaces X x X, and X x M
respectively, by

L
a(u,v) = Z /m grad u - grad v dz,
=1

L
b(’l}, 7/1) - ZW% W>%,ama
=1
where (,)1 5o¢ denotes the duality product between H 2(8QY) and its dual H—2(9Q¢). The mixed variational
formulation associated with problem (1) reads: find (u, ) € X x M, such that

a(u,v) +b(v, ) = (f,v), Yo € X, (2)
b(“ﬂ/’) = 07 V"l/} € M’

where (.,.) is the usual L? scalar product. Note that the space HE () can be characterized as
Hi(Q)={veX, buy)=0, YpecM},
hence, we retrieve the standard variational formulation of problem (1) that reads: find u € H}(Q), such that
a(u,v) = (f,v), Vv e Hy(). (3)

The well-posedness of problem (3) is guaranteed by the Lax—Milgram lemma. Moreover, according to the
Babuska—Brezzi theory, the well-posedness of problem (2) relies on an inf-sup condition which is standard in
this case.

Proposition 2.1. For any data f € L*(Q), problem (2) has a unique solution (u,¢) € X x M. Moreover, the
following stability inequality holds

lullx + llellar < CllfllL2@)- (4)
In addition, u is the solution of problem (3) and we have

B
o=,  1<(<L
8n4

2.2. The mortar discrete spaces

Since we are interested in adaptivity, we will consider particular decompositions into sub-domains obtained
dynamically from successive refined meshes.

More precisely, let (7j,0)n0 be a family of “coarse” triangulations of 2. Each triangulation 77,0 consists of
elements which are tetrahedra with a maximum size h° satisfying the usual admissibility assumption, i.e., the
intersection of two different elements is either empty, a vertex, a whole edge or a whole face. In addition, 750 is
assumed regular, i.e., the ratio of the diameter of any element K € 750 to the diameter of its largest inscribed
ball is bounded by a constant o independent of K and hO.

Starting from this family (730)p0, we build iteratively new families of refined triangulations as follows. We
assume that (Zjn-1)p~—1 is known for each A" 1.

e For arbitrary positive integers k, we cut some elements of 7j,~»-1 into k tetrahedra.
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e We denote by Tpn.(K) the set of tetrahedra obtained by cutting ¢ times the element K of 70, in n
refining iterations.

e We denote by Q™* the union over K € Tp0 of Tpyn.«(K).

e We set 7p,» the union over £ of Tp,n..

For each n, there exists an integer L™, such that
v ¢ ¢ o
a=o", Q" nQ" =0, 0<e<i <L (5)
£=0

In addition, the parameters h™¢ and h™ are defined in an obvious way as the maximal diameters of the elements
of Tjyn.e and Tyn, respectively, and they satisfy

Rt <k7*h% and A" = max h™. (6)
0<4<L™

In the sequel we will assume given such a decomposition of 2. We will also perform the analysis for a fixed
iteration n, so we omit the index n.
Finally, we define the skeleton of the partition as follows

s =[Jaa"on, (7)

{=1

and we fix a decomposition of it into disjoint (open) mortars [7]

/

.
S=J7" "Ny =0, 1<m<m' <M
m=1

We make the assumption that each ¥, 1 < m < M*, is a whole face of a tetrahedron of the triangulation 7.,
located on one side of 4™, and thanks to the assumptions on the decomposition, it is the union of faces of
tetrahedra in Tpe, U Tpe, U--- U Ty, , where ¢; > £. We will denote by ¢(m), £1(m), ..., ¢,(m) the corresponding
indices ¢, /1, ..., £, and by p(m) the number p.

Let us denote by P;(K) the space of affine functions over K, and set the local approximation spaces,
for 1 </ <L,

Yhe = {vhﬁl e (§£> y Ungk € Pi(K) VK € Tpe, Upe =0 0n00QN 895} :

In order to enforce the matching condition we have to define the discrete mortar spaces associated with v,
1 <m < M*. However, the residual based error estimators in the two-dimensional case show that the standard
choices of these mortar spaces may lead to non optimal results for affine finite element approximations [4]. In
addition, the difficulty (in practice) of constructing the Lagrange multipliers space (at least with tetrahedral
meshes) and the lack of the inf-sup condition when dealing with affine finite elements yield to consider a modified
mortar method. This approach introduced in [1], combines the saddle point formulation of the mortar element
method with stabilization techniques [8].

Let now 4™, 1 < m < M*, be one of the mortars. Choosing one side of ¥ to be the “master” (in the
mortars terminology [7]), the other side being the slave (the Lagrange) one. With every element T in the
2D triangulation of the non mortar side of ™, 1 < m < M*, we associate the bubble function ¢7, equal to
the product of the three barycentric coordinates on T'. Denoting by K the (unique) tetrahedron having T as a
face and by {xx 1,7k 2, TK 3} (resp. {Ak.1, Ak,2, Ak,3}) the common vertices of K and T (resp. the associated
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barycentric coordinates), we set

60
op(x) = m)\Kl(x))\K,g(x))\K,g(ac), Vo € K,

extended by zero elsewhere. We denote by |T| the (two-dimensional) Lebesgue measure of T. The coefficient
ensures that fT pdo = 1. By scaling, it is easy to prove that

T 7 (k) + 197 250y < €lTI72, (8)

with the constant ¢ not depending on the shape of T'.
The stabilization technique consists of enriching the discrete spaces Y,f by the above bubble functions leading
to the new local approximation spaces

X =Y @ (SpermRET),

where ’Z;;Ym is the triangulation on the Lagrange side of " and R the set of real numbers.
Two possible choices exist for defining the local Lagrange multiplier space used to enforce the matching
condition on ™.

e The coarse space Mc(7™) = Po(y™) (in this case Thvm reduce to a triangle). We denote by £™ the
set {y™}.

e Otherwise, we define £™ as the set of the open connected components I'*s =5 NJNH(™) 1 < < p(m).
Each of this component being provided with a regular 2D triangulation ’Thrzi’l, and we define ’2}? as
the union of Threi'e, 1 <i<p(m). We set

MF(’ym) = {wh,m € L2(7m)7 Ve € Ema wh,m|T € PO(T%VT € 7-he}'

We denote by Mj (™) one of these two spaces according to the corresponding choice of the master side on ™.
The global space of approximation X} is now defined in the standard way

Xn = {Uh = (Uh,g)g S LQ(Q), Upe € Xf;, 1< < L},
and the Lagrange multiplier space is the subspace of M, defined by
L
My (S)= {¢h=(¢h,e)£€ H L2 (09°) , nem)EMr(v™), 1< m < M*, Yy pim) + Vngsomy =0, 1 < i < p(m)}'
=1

2.3. Discrete problem

The discrete problem associated with equation (1) is built from the mixed variational formulation (2). For a
fixed datum f € L2(), find (up, n) € X X My, such that

{ a(un,vn) + b(vn, ¢n) = (f,vn), Yop € Xp, ()
b(un,¥n) =0, Y, € M.

We must now check the well-posedness of problem (9). Let V}, be the space

Vi = {on = (vne)e € Xn,  b(vn, ¥n) =0, Vo € Mu(S)},
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that is
Vi = {Uh(vh,é)EEXh; / [’Uh]i/}hd’r:o, VmE{l,...,M*}, Vd)hEMh('ym)},
N

where [vp] stands for the jump of vj, at ™. We introduce the reduced problem: find uy, € V}, such that
a(un,vn) = (f,vn), Yo € V. (10)

Note that since Mj(S) is a proper subspace of M, the space V}, is not contained in HJ () and the method is
always non-conforming. The bilinear form a(.,.) is obviously continuous with respect to the broken norm |.|| x,
and its ellipticity on Vj, can be checked by exactly the same argument as in [6]. In view of the a posteriori
analysis, we will prove a stronger version of the uniform ellipticity of a(.,.). We only state the result in
Lemma 2.3, which requires the following assumption.

Assumption A.1. For 1 <m < M*, either p(m) =1 or the space My(y™) coincides with Mp (™).
Remark 2.2. Assumption A.1 is also needed in the two-dimensional case.

Lemma 2.3. Under Assumption A.1, there exists a constant a only depending on the geometry of  such that
the following ellipticity property holds

Yo, € Vi, alvp,vn) > aflvn|%- (11)

From the Lax—Milgram lemma, we obtain the well-posedness of the reduced problem (10). Furthermore, the
bilinear form b(.,.) is continuous on X; x Mj, and by using the same argument [1, Lem. 5.1], we obtain the
following inf-sup condition (12), namely:

Lemma 2.4. There exists a constant 3 depending only on the geometry of Q) such that the following inf-sup
condition holds
b(vn, ¥n)

Vi, € Mp(S),  sup ————% > B||[vnlar- (12)
v €EXp ||UhHh

This leads to the well-posedness and stability properties of problem (9) stated in the following corollary.

Corollary 2.5. Under Assumption A.1, for any data f € L?*(Q) and for any h, problem (9) has a unique
solution (up, @r). Moreover, this solution satisfies, for a constant ¢ independent of h,

lunllx + llenllm < el fllzz)- (13)

2.4. A priori analysis

The a priori analysis of problem (9) is performed in [1] in the simpler case of a conforming decomposition,
however many results extend to the present case. If Assumption A.1 holds, with the discrete uniform inf-sup
condition (12), we derive two abstract error estimates which follow easily from [10] (II. Th. 1.1 and condition
1.18), and read

L
. 1 ou
|lu—upl|x <c| inf ||u—wvp||x + sup Z<—,’l}hye> , (14)
VR EVh v EVY HUh”X — on 1 00t
- <c| inf |Ju—-w inf — . 15
o=l < e it =y + i o~ vall ) (15)

Moreover, from [10] (/1. 1.16) and the inf-sup condition (12), the error estimate on ¢y, is a consequence of
that on uj, we thus focus on estimate (14). Note that the first term in (14) is the approximation error and the



A POSTERIORI ANALYSIS FOR 3D MORTAR METHOD 997

second term is the consistency error (which is zero in the conforming approximation case). The evaluation of
the consistency error relies on the matching condition, which implies, for 1 < m < M*,

wemtm), [ Griar= [ (Giox)ular

where the integral over v must be replaced by the duality product if u is not sufficiently smooth. From the
approximation properties on the orthogonal projection operator 7, which maps L?(y™) into Mj,(y™) [2], and
with smoothness assumptions on u, namely ujqc € H* (2, 1 < s¢ < 2, we obtain

L L %
1 ou o
sup ——— > { -, Vh.s <e [ SRV e | (16)
on 3,90 =1

e lvnllx =

with the constant ¢ being independent of h.
The estimate of the approximation error is more technical. We first assume s, > %, 1 < ¢ < L, and associate
with u the Lagrange interpolation operator (in each sub-domain) vy, ¢ = I, pu in Y,f . We derive

= vnell 1 ey < ch® Ml g ey (17)

The function v, = (vn,¢)e does not satisfy the matching condition and we therefore add a correction term to
obtain an approximation which belongs to V},. Consider a fixed mortar v, then

e cither the master side is a single face of a tetrahedron K of a sub-domain, say QF, then we set

Tnts = Ve ¥ ) (/ (vne = Uh,ei)dT) o1, 1<i<p(m);
T

TeThFei’e

e or the master side is a union of faces, then we set

p(m)
Dne=vnet (/ (Vn,e; — Uh,e)dT) o
i=1 T

We agree to set U5,¢ = vp0 on the master side. It is readily checked that ¥, fulfills the matching condition
across 7. It remains to bound the correction term. Denoting by S, the term added to vy, or vy and
using (8), we have in the first case 1 < i < p(m),

2
Sula < X ([ nemn)ar) 1epB )

TG,Z,{Zi,é
_1
<c Y ATz lone — vne iz
TEThr[iye
_1 2 2
<c 3 1T (lu=vnelacr + lu = vnelfan ) -
TeTrit

The first term in the sum is easily bounded thanks to the trace theorem and the Lagrange interpolation operator
properties. This yields
1
> AT R fu— v,

TeTr’

2(s¢;—1)
Tagry < chy” T ulle, Qi) (18)
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For the second term, denoting by A/ the triangle on the master side, we have

1 _1
Yo Tl wnllzay < e Y AT lu—vnellZaay)

Te,z_}rli,é TE'T}FZ%J
1 1
<e 30 ITPEHALPTEuR,
TeTr " !
<e D0 APl
T
reTyt
2(sg—1
<ty il
TeTr " ’

where we have used the Lagrange interpolation operator estimates and the comparison between adjacent mesh
sizes. We obtain

_1 2(sp—1
ST T lu = vnelZ iy < g T ul 2o 0. (19)

TeThFei’[

The second case is handled in a similar way.

In the case where 1 < s; < %, the same approximation error bounds can be achieved by replacing the
Lagrange interpolant by the quasi-interpolant operator studied in [12]. Inserting (16)—(19) in (14, 15) leads to
the a priori estimate.

Theorem 2.6. Let the solution of problem (1) be such that each uqe, 1 < £ < L, belongs to H* (09,1 < s <2.
Under Assumption A.1, there exists a constant ¢ independent of h such that the following error estimate holds

L 2
lw —unllx + [l = enlla <c (Z(he)%‘f‘”IIU||§{se(m>> : (20)
{=1

3. A POSTERIORI ANALYSIS. CASE 1

For the a posteriori analysis, we assume that f € L?(Q) and fix f;, a finite element approximation of it
associated with 7;,. The residual error indicators in the framework of the mortar element method are of two
kinds [4].

e Error indicators linked to the elements of the mesh
For each K € 7}, we denote by £ the set of faces of K which are not contained in 02. We use hg to
denote the diameter of K and h, to denote the diameter of any e € £x. Then the residual indicator ng
associated with a tetrahedron K is defined in a standard way, [14]:

kn

where % denotes the normal derivative at the face e and [.] the jump across e.
e Error indicators linked to the faces of the skeleton.

1 1
i = hic|| o+ Aunl Lz + 5 > hi

eclk

(21)

L2(e) ’

Following [4], for 1 < m < M*, we associate with each e € £™ the indicator 7. defined as

Me = he || [un] | L2(e)- (22)
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Remark 3.1. The term Awuy, in the definition of g vanishes except if K intersects a mortar 4" and is located
on the slave side. This fact is due to the stabilization (by adding the bubble function) and its computation is
easy.

3.1. An upper bound for the error

The ellipticity of the form a(.,.) on Hg(£) is an obvious consequence of the Poincaré-Friedrichs inequality
and the uniform ellipticity on V}, is stated in Lemma 2.3; however, this does not yield the ellipticity on the sum
of H}(Q) and Vj,. Let V be the space of functions v such that

e their restrictions to each Qf, 1 < ¢ < L, belongs to H'(Q°);
e they vanish on 0€;
e for any v, 1 <m < M*;

Vee &M, /[U] dr =0. (23)

We now state a stronger property which yields the ellipticity on the space V containing Hg(£2) and V}, that we
prove in Appendix A.

Lemma 3.2. Under Assumption A.1, there exists a constant ¢ depending only on the geometry of € such that

1
L 2
VoeV, vl <c (E Ivlizlme)) : (24)
{=1

We now want to prove that (21, 22) yield an upper bound for the error. Note that from Lemma 3.2 we
deduce the following inequality

ollu — up||% < alu —up,u—up).
For brevity we set v = u — uy, and let v, be an approximation of v in V},. Multiplying the first line of (1) by vy,
integrating by parts and subtracting (9) we obtain

0
ollu — up||% ga(ufuh,vf’uh)Jr/ —u[vh]dr
Sé)n

Next, we integrate by parts the first term on the right-hand side on each element K of T},. This leads to
oNu—u Ju
allu =l < 3 ([ s —vass [ X8 i) 4 [ S pgar
Ker, VK oK n s on

Adding and subtracting f; and introducing the jump of W(U — vp) on each edge e of 0K gives

allu — up||% < Z (/K(chrAuh)(vvh)d:ch/K(ffh)(vvh)d:n

KeT),
33 [P w]ar) + f S an

e€Ek V€

Note that if e € £k is not contained in the skeleton, we have

/e {W(v N vh)] dr= 7/6 {%] (v —vp)dr,
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otherwise, we obtain

e P L O o P

€

Hence

allu—uplf < Y </K(fh+AUh)( Uh)dx+/(f fr)(w = wp) de—— > /[6%} Uh)dT>

KeTy eGS

+§: 3 </6W[vvh]d7+/eg—2[vh]d7>.

m=1ec&Em

Taking vy, to be a conforming approximation of v, i.e., v, € V;, N H* (Q) (the construction of vy, will be discussed
further on) and using the Cauchy—Schwarz inequality three times yields

v —vnllr2x v —vnllr2x
allu=unlx <el D {1+ Aunllpaiae — 2 1 = full 2oy
i l[vllx X
0 . _
H{ Uh] ST ) ‘ Z Z / U un) [up] dr ) (25)
To achieve our goal we have to evaluate the ratios and the last term in the right-hand side.

Tl =z
Bounding the first three ratios depends on the construction of a quasi-interpolant operator such as those
studied in [5,13]. We introduce the new approximation space

eGS

X ={v, € HJ(Q), 1 <(< L, vy € Xy, Wt} - (26)

We have the following proposition which we prove in Appendix B.

Proposition 3.3. There exists an operator Ry, from V into Xy and a constant ¢ independent of h such that
the following estimate holds for all v in V,

> (h?fllv—th@z(K) + heIHU_RhU'%z(e)) < clfvl%- (27)

KeT, e€EK

In order to evaluate the last term in the right-hand side of (25), we need Assumption A.1. For any s,
0 < s < %, we define A\, s(u) as the smallest constant such that

1
2

( > Wi - uhﬁ{us(m) < Angs(u)fu = unl[x. (28)

KeT,
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Proposition 3.4. Under Assumptions A.1, for any s, 0 < s < %, the following estimate holds for 1 <m < M*
and e € EM,

/eia(ua_nuh) [up) dr

< ene <h§|u — Up|E1ts (kL)

V)
L2(e)

Proof. To prove (29), we set for each e € £™, v = (u — uy,) and we introduce the L?-projection operator 7§
from H~=(y™) into Mj,(y™). Thanks to the matching condition, we have
v

Ov . [ Ov d o [ Ov
Nan ~mi\Gn ) )l dr) < ez =i Gy H7%<e>”[uh]”H%(e>'

The second term on the right-hand side is evaluated from an inverse inequality [9]

1
n < Sk (Hfh + Aup|Za) + 11 — fhl\%zao) T3 > he

KeTn,Keke e€EK

g

where K¢ is a union of elements sharing the face e.

Note that /. is a tetrahedron obtained by cutting £(m) times an element of 70.

[up] dr <c

. on

ITun]ll ;4 ) < che ) fun) | 2(o)- (30)

The first term uses the following property of the operator «f, [2, Th. 2.4] which can be established by a duality

argument
H(‘?’U 7‘}6;, <8U)H ) <Ch6
on o) || (g3 o)

It remains to estimate the term

For any g in H2*(e), there exists a lifting wy of g in H'7%(K,) which vanishes on 0K, \ e and satisfies

ov
on

H ™% (e)

sup <8n’g>

H@*E(e) gEHiiS(e) ||gHH§75(e)

wglin—sge.) + hic eglzagey < cllgll iy, (31)

Let us assume that w, € H'(K.), then we have

<%,g>:/ gradv - grad w, dz + Z / Avwgdx—_ Z Z /[0v]w9d7_

KekK. KeK.eclk

therefore, combining (31) and the trace theorem (58) we obtain

@
on

L S C|U|H1+S(IC6) + Cl < Z h%l_S)(”fh + Auh||%2(K)
H*™ 2 (e)

KeK.

I, )

A density argument and (30) achieve the proof of (29). O

+If = fh||L2(K) +h_26< Z he

eclk
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Next, taking the sum over all m in (29), using Holder inequality together with the following inequality:
for v > 0 (chosen small enough)

- :
A (2 3 n§> = ]l < ylu— unll® + (Z ) ne>,

m=1ecEm m=1ec&m

and Proposition 3.3, we get the following result.

Theorem 3.5. Under Assumption A.1, for any s, 0 < s < %, there exists a constant c independent of h such
that

M* 3
b unbe < 5 (a5l ~ o) + 400 3 37 ) )
KeT, m=1ecEm
Remark 3.6.

(1) It is possible to obtain optimal lower bounds, i.e., with the constant Ap s(u) = 1 in (32), if we assume
that the functions of V}, are continuous on the boundary of e as in the two-dimensional case. However,
this assumption is not realistic in the three-dimensional case since it leads to numerical locking [3].

(2) Note that the constant A s(uw) tends to 1 when s tends to zero.

3.2. An upper bound for the indicator

In order to bound the indicators nx and 7. both locally and globally as functions of the error, we take a test
function w in H}(Q) and we rewrite (3) as follows

/ grad (u —up) - grad wdz = / fwdzr — / grad uy - grad w dz.
Q Q Q

Integrating by parts yields

Z / grad (u — uy) - grad wdx = Z (/ (f+Auh)wd:c+/ WwdT),
K oK

KeT, KeTh
hence
Z / grad (u — up,) - grad wdr = Z (/ (fh—l—Auh)wdx—i—/(f fh)wdx__ Z /[&m] dT).
KeT, Ket, \"K eES

(33)
Now, as it is standard for residual type indicators, we will obtain the estimates by appropriate choices of the
function w in (33).

With each K in 7p, we associate the bubble function ¥ g equal to the product of the four barycentric
coordinates on K. For each face T in £k, we associate the bubble function 17 equal to the product of the three
barycentric coordinates on T'. We now introduce an operator defined as follows: on a reference element K, we
fix a lifting operator P of polynomlal traces on a face T' of K that vanish on the boundary 8T into polynomials
on K that vanish on K \ T. A similar operator is then obtained on each K by affine transformation.

Proposition 3.7. There exists a constant c independent of h such that the following estimate holds for all K
m Th

N

i < e | llu—unll g, + ( > hllf - m%zu«)) : (34)
K'egk
where G is the union of K and all the tetrahedra that contain a face of K.
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Note that thanks to the assumptions on the decomposition and the regularity of individual meshes in the
sub-domains, the number of elements in Gx is bounded independently of h.

Proof. The proof is performed in two steps.
(1) We take w in (33) equal to

_J (fn+Aup)x on K,
w =
0 elsewhere.

Since i vanishes on 0K, this yields

H(fh + Auh)%%( .

= / grad (u —uyp) - grad ((fn + Aup)Yr) dz — / (f = fu)(fn + Aup)tp da.
K K

L2(K)
It then follows that
2

) u = un| g )| (fn + Dun)r) [ ) + 1L = Full 2ol (fn + Aun)vk | 2k

|+ Awnyk

By going back to the reference element, it can be checked that for any polynomial ¢ of degree at most
k the following inequalities hold

lellzxy < c HW%‘ lovi | m (k) < chie el 2,

L2 (k)

with the constants depending only on the degree k of the polynomial and on the shape parameters of K.
Noting that ¥ < 1, we obtain

hrcl|(fn 4+ Aun)llz2(xy < e(lu —unlm (i) + hc | f = fallzzx))- (35)

(2) Let us denote by T a face of Ex. We distinguish two cases. First, if T is not contained in S, it is a
common face of two tetrahedra K and K’ of the same triangulation 7;.. We take w in (33) equal to

ou
Px 7 ( {6—:] )  on K,
w= PKI,T([%] ’lpT) on K’,
0 elsewhere.

This yields

auh %2
51, = 2, (i

L*(T) re(K,K’

9
e (|0] o))
n H1 (k)

(I + Dunllzge + 1F = Fall o) \

(3]

The following inequalities, obtained by going back to the reference element, also hold

L2(k) ) .

on iaer on L2(7)
ou _ ou —1||[ow
PK’T <|:—h:| wT) ‘ * th PK’T <|:—h:| wT) S ChT2 |:—h:| .
on HY (v) on L2(x) on Jlz2(ry
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Remarking that ch,, < hp < h,, we obtain
Oun
on

The second case occurs when 7' is contained in 4.

o If K is contained in 7,e(m), we denote by K’ the tetrahedron on the other side of 4™, i.e., obtained
by cutting an element of 7,0, and having T as a face. We proceed as above and use (6) to obtain
(36).

o If K is contained in 7p¢;(m), we denote by K’ the tetrahedron in 7mm) such that T is contained
in a face T’ of K’'. We extend [%ﬁ{] 7 to T" and we make the same choice as before for w which
leads to (36).

Combining (35) and (36) yields the desired bound for 7. O

1
2
hT

<c Y (lu—unlgi + bsllf = fullLzce + Pl fr + Aunll o) - (36)
L2(T) wE(K,K"')

Taking the sum for K € 7}, of the square of estimate (34) leads to the following corollary.

Corollary 3.8. There exists a constant ¢ independent of h such that the following estimate holds

Z Nk <c <|Uuh||§( + Z hilf - fh|%2(K)> : (37)

KeT, KeT,

It now remains to bound 7.

Proposition 3.9. Under Assumption A.1, there exists a constant c independent of h such that the following
estimate holds

Ne < cllu — unllm(=.), (38)
where 2. is the union of all elements (from the two sub-domains) having a non null intersection with e.

Proof. 'We first consider the case where My (y™) is taken equal to Mp(7™), so that e coincides with a connected
component of the intersection ¥™NANY (™) Denoting by i, the mean value of [up] on e, and using the matching
condition, we obtain

2 _ — 2 2
) o = [ (] = e < chlwn] By
This yields
_1
he ) fnd sy < el fu—wnl 3.
By going back to the reference element we prove that the trace operator is continuous from H'(K) into H 3 (1),
with its norm bounded independently of K, where T is a part of the boundary of K, T' € e. We therefore obtain

he * || fun] | 2(e) < € (Z u— uh|H1(R)) :

KEEe

When Mp(y™) is taken equal to Mc(4™), by Assumption A.1, p(m) = 1 and the same argument yields the
result. O

The global estimate follows directly from the local ones.

Corollary 3.10. Under Assumption A.1, there exists a constant ¢ independent of h such that the following
estimate holds

M
D> 0 <cllu—unlk. (39)

m=1ec&E™
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4. THE FULL ESTIMATOR

In Section 3 we have studied a residual error estimator for the broken energy norm of the error (v — up). In
this section we introduce a residual error estimator for the saddle point formulation of the mortar approach.

The residual error indicators in the framework of this formulation are of two kinds. The error indicators
linked to the elements and those linked to the faces of the skeleton. We will show that we can take the same
error indicators as before, namely nx defined in (21) and 7. defined in (22), and also obtain upper and lower
bounds for the global error. To derive a posteriori estimates for the mixed formulation, we note first, that
multiplying the first line of (1) by v, € X}, and integrating by parts, yield for all p € M

ou

a(u,v;l)—l—b(vh,(p):/vahdac—i—/s (%— ) [vg] dT.

Subtracting (9) and inserting into the previous line, we obtain

a(u — up,vp) +b(vn, 0 — o) = /S (% — ) [vg] dT. (40)

Next, we set v = u — up, then we deduce from Lemma 3.2 and (40)
allu —up||% < alu —un,v —vp) + alu — up, vy)

0
< a(u—up,v —vp) = b(vn, ¢ — pn) +/ (a_u - ) [vp] dr.
S n

We expand the first term in the right-hand side as in the previous section and we obtain
9 1 O(u — up)
alu—unl% < Y (fn+ Aup)(0—vp)de + [ (f = fa)v—vp)dz+5 Y [ [=—=(—wv)|dr
KeTy, K K 2 e€Ex € on

,b(vh7</?*<ph)+/3 <% <p> [vg] dT.

Here also we have to consider two cases: when e € £ is not contained in the skeleton and when e belongs to S.
Therefore, we have
9 1 Ooup,
afu—unl% < Y (fn + Aun)(v —vn)de + | (f = fu)(v —vp)dz — 5 > 5, | (v~ vn)dT
K K e n
KeTy e€fK

+§: Z /W[’U—Uh]dﬂ'—b(wu@_@h)‘f'/ (%— )[Uh]dT. (41)

m=1ecEm v ® S

Note that from the definition of the bilinear form b(.,.), we derive

L
bln, o —on) == Y, /Uh(sO—sOh)dT

— e
=1 eeT,f‘Qé

-
==Y > [(p—wn)lva] dr

m=1ec&m €
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We take v, to be a conforming approximation of v, i.e., v, € X, N H}(Q), then, noting that
b(Uha Y — @h) = 07

and replacing in (41), lead to

allu—up)% < Z (/K(chrAUh)(th)der/(f fn)(v = o) de*— Z /[auh} U’Uh)d7>

KeTy, eEE

fY T [ a2

m=1ec&m™

Next, we derive from the uniform inf-sup condition (12) and (40) the following inequality: for any v, € Mj

lon = ¥nllar < C sup (43)

vp €Xp

<|a(u — Up, vn) + b(vh, o — Yn) fS ©) [vn] dr|>

llonllx

The last term in (43) is the consistency error already bounded in the a priori analysis. Therefore, assuming for
simplicity (see Rem. 4.1) u is such that u, € H?(Q), 1 < ¢ < L, we deduce from (16)

| Js(5s — ) [on] d7]

sup < chljullx < ch||fllL2(o)- (44)
v €Xp HUhHX
Using triangular inequality, (43) and (44) yield
e —nllm < clllu —unllx + inf |l —¥nlla + Rl fllL2@)- (45)
Y €My

The second term in the right-hand side in inequality (45) depends only on the approximation properties of Mj.
In fact, using the orthogonal projection operator m, which maps L?(y™) into My(y™), 1 < m < M* (see [2])
and assuming u is such that u, € H?(Q¢), we have

L

inf _ <
¢;}2Mh HSD whHM B Ch; ”@HH%(aQZ)

L
< Chz el 2 (e
=1

< chl|fllr2(e)
1
2

<c sup (—) (Z hi(lf — fh||L2(K)+||fh||L2(K)> .

KeT, \h KeT,
Thus, from the regularity of the triangulation we derive
%
w,ié%, lo — vl < e < Z hi (Hf — fulliexy + ”fh'%?(K))) - (46)
e KeT,
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l . . .
We set Ep(f) = (ZKeTh R2(||f — fh”%Q(K) + Hfh”?m(;())) 2. Next combining (45) and (41) yield

Ilo = wnllzac)

lu—unllx + llo = pnllnm < C( > <|fh + Aup|| L2 (k)

Ket, vl x
lv—vnllL2(x 3Uh lv—vnllL2
+ I f = frlleeigy————— ¢ 4 e
vl x eeg e lvlx
uU—u %
\z R L ) A
m=1ecEm

Remark 4.1. If u is such that up, € H*(Q%), 1 < s, < 2, 1 < ¢ < L, the only modification we need is to
multiply Ej(f) by the factor sup;<,<; h™*¢. Note that the perturbation term Ej(f) is negligible for smooth
data.

To evaluate the ratios in the first three terms we resort to the construction of a similar operator R, as in
Proposition 3.3, except that now Ry, is defined on X.

Proposition 4.2. There exists an operator Ry, from X to X}, and a constant ¢ independent of h such that the
following estimate holds for all v in X :

> <hK2||th’UI%2<K> + Y th||th?)|%2<6>> < cllvllk- (48)

KeT, e€fk

Combining Proposition 4.2 and Proposition 3.4, and estimate (46) we can states the following theorem

Theorem 4.3. Under Assumption A.1, for any s, 0 < s < %, denoting Ap,s(u) the constant defined by (28),
there exists a constant ¢ independent of h such that

M 3
[u—unlx + |l —¢nllm < c < > (771( +hillf - fh”L?(K)) 0+ DD 773) : (49)

KeTy, m=1ec&m

To bound the error indicators we note that up, the solution of problem (2) is also the solution of problem (3).
We have thus already obtained an upper bound for 7, and ngk.

4.1. Conclusion

The bounds obtained for the residual error estimators considered here are quasi optimal in the sense that they
are almost independent of the discretization parameters. In fact, up to the terms hx||f — fullz2(x) (which are
negligible for smooth data), the Hilbertian sum of the indicators is equivalent to the error on the mortar finite
element for the first formulation and also to the global error (with the Lagrange multiplier) in the unconstrained
formulation.

Moreover, the a priori analysis shows that the stabilized mortar finite element method is well adapted, from
the approximation and also from the practical point of view, for using affine tetrahedral meshes in the numerical
simulation of three-dimensional problems in the framework of domain decomposition.

Combining these two essential ingredients of adaptivity enables us to have an efficient tool for solving elliptic
second-order partial differential equations in three dimensions.

Moreover, once the strategy of cutting up (and also gluing back) elements is fixed, the implementation of an
adaptive algorithm similar to the one used in the two-dimensional case [4] will be easy thanks to the stabilized
mortar method.
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APPENDIX A

Relying on an argument due to M. Crouzeix (cited in [4]), we now prove the V-ellipticity of the bilinear
form af.,.) stated in Lemma 3.2.

Proof. We use a duality argument. Indeed, we have

v(x)g(z)dz
ollzagay = sup Jang@dz (50)
geL?(Q) HQHL?(Q)

For any g € L?(Q), we consider the following homogeneous Dirichlet problem

7A90 =g, on Q7
@ =0, on 0f).

The regularity properties of the Laplace operator on a polyhedron yield the existence of a real number s > %
such that ¢ belongs to H*T1(£) and satisfies

el (@) < cllgllrae)- (51)
We have
L
/U(ac)g(ac)dx = —Z/ v(x)Ap(x)de.
Q =179
By integration by parts we obtain
L M P
/ v(z)g(x)da = Z/ gradv(z) - grady(x) dz — Z Z /[v] 8—90 dr. (52)
Q2 =179 m=1lecEm v € "

The first term in the right-hand side is easily bounded

< |olaolela - (53)

/ gradv(z) - gradp(z) dz
(914

To handle the second term, we fix a mortar v™, 1 < m < M™*, and consider a face e € €™ which is shared
by two sub-domains Q° and QY. Tt follows from the definition of V and Assumption A.1 that vjge and Gy
have an equal mean value on e, that we denote by v.. Note that, in general, e is not the whole face of the two
sub-domains. We therefore assume that e is a whole face of Q¢ and only a part of the corresponding face of 0.
With obvious notation we have

90 4 _ N N
/e[v]andT_/ef(W Ue)é)n*dT—i_/ﬁ(W’ ’Ue)anerT.

By going separately to the reference sub-domains Q) and , and denoting (indifferently) by é the image of e~
(resp. et) by the piecewise affine transformation which maps Qf into 2 (resp. QY into O ), we derive

0
/ei (ve =) 5 dr

< clelhg 190, — Tell 2 (o) lgrad@ g [l L2

and

< ey 100y — Vell 2 (o) llgraddg |l L2ce)-

_ . Oy
l+ (’U@l — ’Ue) 6n—+d7'
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The equivalence of norms in finite-dimensional spaces and an easy consequence of the Bramble—Hilbert lemma
yield

”’D\Q — Vellr2(e) < é|@|H1(§2)v ||grad¢‘§2||L2(é) < 6ngad¢|QHHs(Q)a
and
19107 = ellLzce) < €0l ey, llgrad@ g (lr2(e) < ellgradd g || e ay-
Going back to the sub-domains Qf and QY , we get

9
/ei (ve = B) 5 C-dr

< clelhg! 1972 haelv| g o) | Q) T2 hae||lgradeige| e r)

and
Oy mip—1 |0t |—1 -1
[ o= 00 55| < ™19 g ol 1071 e lgradiae - e
whence
9
Jwgear<e 3 bl lelnn o (54)
€ =00

Since each sub-domain appears a finite number of times, the desired inequality follows by inserting (51-54)
into (50) O

APPENDIX B

Here, we give the proof of Proposition 3.3. More precisely, to construct an operator R from V into X
which satisfies

> (hl_(2||U_RhU|%2(K) + > hel||’U_Rh’U|%2(e)> < cfvl%- (55)
KeTy, e€EK

We first recall [12] the existence of an operator R’ from the space of functions of H*(£2f) vanishing on 99N oN*
into Y,f such that, for such a function v,

e the value of R®v at a corner a of an element K in ’];f that does not belong to 0f is equal to the mean

value of v on the union Zf; of all elements in 7, that contain a,
e the following estimates hold for all K in ’T,f and all e in &k,

lv = R*ll 2y < chicllvllmiiag), v = Rllz2e) < ché |[vllm(ag), (56)

where A—%, resp. A_ﬁ, stands for the union of the A_f; such that a is a corner of K, resp. an endpoint
of e. Moreover, R’ is continuous from H'(A% ) into H'(K) with its norm bounded independently of h.

The next estimate follows by a simple interpolation argument: for 0 < s < 1,
lv = Rl (i) < chi *l[oll g ac,)- (57)
Following the argument of [4, Prop. 3.2] we built Rj in several steps. More precisely we will define Rj, =

R} + R,QL + R,3L + R%. The operators R{L, j # 3, are defined as in the two-dimensional case while R,3L is build as
in the proof of Theorem 2.6.

1) The operator R} is defined by

(Rhv) g = R'v, 1<(<L.
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Multiplying the first estimate in (56) by h1_<1 and summing its square on all K in 7, yields the first part
of (55) for R}. Note that the tetrahedra contained in A% appear at most a finite number of times in
the sum, and this number is bounded as a function of the regularity of ’T,f. The second part is handled
in a similar way.

2)  — We denote by #* the set of the corners of elements in 7,¢ that belong to S and that are also corners

of tetrahedra in T}f , ¢ # (. Bach a in #* belongs to several Q and we denote by ¢(a) the largest
such £. Let ¢, be the Lagrange function associated with a, we set

(Riv) o = Z (Re(“)’u(a) — R%(a)) Pajoe, 1 <L L

acit

The estimates for R,QL result from the same lines as in the two-dimensional case with obvious
modifications.
— To each QF, we associate the set ¥ of its corners which are inside a mortar v, and we take

(R}sz)me = Z [R}L’u + Riv} (a)@ajqr, 1<L< L.

acv?

Note that if Q¢ coincides with Q% (™) the jump [R,llv + R%v} (a) means

(R}Lv + Riv) — (R,llv + Riv)

|Q¢(m) ‘in(m) ’
Following [4, Lem 2.3], we derive the estimate (55) for R}, + R7.
3) For each fixed mortar y™, 1 < m < M*, we denote by Qf, Q% 1 <4i < p(m), the sub-domains sharing
this mortar. We define an operator R;?’l such that,

— if the master side of ¥ is a single face (of Q) then

(Biv)ge = D </T(W%)d7> o, 1<i<p(m);

it

TeT,
— otherwise
p(m)
(B = X ([ = v ar ) o,
i=1

where we have set v, = vjgr. We denote by ALi(m) 1 << p(m), and AY(™) the union of elements K
sharing the same mortar . We set v = (R}, + R?)v in the definition of R}. Easy computations (see
the treatment of the approximation error in Sect. 2.4) yield

S nE R < c(Hth—i—R Ol i) + |\R;U+bev|@p(w))).
KeAti(m)

The analogous estimate for the sum on the faces also holds thanks to the trace theorem [13, Lem. 3.2]
lellzacry < e (hn® el ey + Il (5)

4) For each m, the intersection of 4 and 9Q%(™) 1 <4 < p(m), has a finite number, say n(i), of open
connected components, which we denote v;%, 1 < j < n(z). Let Aﬁi(m) denote the set of tetrahedra



(1]
(2]
(3]
(4]
(5]

[16]
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in ,]-he,,(m) that intersect ;7. Then, using the analogue operator of [5, Th. 5.1] (see also [15]) enables
us to build the lifting operators L™% from the space of traces on 74 of functions in Xf;"(m) vanishing

at the endpoints of 77, to the space Xﬁi(m), such that L™ %y vanishes on 8A§i(m) \ v™ and satisfies
for % < s <1,
L7550l gty < llel oy
We define R} by
M* p(m) n(i)
4
Ri=> 2 D Rj
m=1 i=1 j=1
with
RZL = [[mw (((R,l7L + Ri + R%)U)lﬂl(m) — (R}L + Ri + Ri)v) ‘Qli(m)) .

The same computations as in the two-dimensional case are still valid and yield

> BRIz < cllvlk-
KeTy,

The analogous estimate for the sum on the faces also holds.
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