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A POSTERIORI ERROR ANALYSIS FOR A VISCOUS FLOW-TRANSPORT
PROBLEM *

MARIO ALVAREZ'™*, GABRIEL N. GATICA? AND RICARDO RUIZ-BAIER?

Abstract. In this paper we develop an a posteriori error analysis for an augmented mixed-primal
finite element approximation of a stationary viscous flow and transport problem. The governing system
corresponds to a scalar, nonlinear convection-diffusion equation coupled with a Stokes problem with
variable viscosity, and it serves as a prototype model for sedimentation-consolidation processes and
other phenomena where the transport of species concentration within a viscous fluid is of interest. The
solvability of the continuous mixed-primal formulation along with a priori error estimates for a finite
element scheme using Raviart—Thomas spaces of order k for the stress approximation, and continuous
piecewise polynomials of degree < k + 1 for both velocity and concentration, have been recently es-
tablished in [M. Alvarez et al., ESAIM: M2AN 49 (2015) 1399-1427]. Here we derive two efficient and
reliable residual-based a posteriori error estimators for that scheme: for the first estimator, and under
suitable assumptions on the domain, we apply a Helmholtz decomposition and exploit local approxi-
mation properties of the Clément interpolant and Raviart—Thomas operator to show its reliability. On
the other hand, its efficiency follows from inverse inequalities and the localization arguments based on
triangle-bubble and edge-bubble functions. Secondly, an alternative error estimator is proposed, whose
reliability can be proved without resorting to Helmholtz decompositions. Our theoretical results are
then illustrated via some numerical examples, highlighting also the performance of the scheme and
properties of the proposed error indicators.
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1. INTRODUCTION

We have recently analyzed in [2] the solvability of a three-field flow-transport problem given by the coupling
of a scalar nonlinear convection-diffusion problem with the Stokes equations where the viscosity depends on the
distribution of the solution to the transport problem. There, an augmented mixed-primal variational formulation
was proposed, where the Cauchy stresses are sought in H(div; §2), the velocity is in H'(§2), and the solution
to the transport problem has H!({2) regularity. The associated numerical scheme employed Raviart—Thomas
spaces of order k for the Cauchy stress, whereas the velocity and a coupled scalar field (e.g. concentration as
in [3], or temperature) were approximated with continuous piecewise polynomials of degree < k + 1. Optimal
a priori error estimates were also derived.

Our goal in this paper is to propose reliable and efficient residual-based a posteriori error estimators for the
coupled flow-transport problem studied in [2]. Estimators of this kind are typically used to guide adaptive mesh
refinement in order to guarantee an adequate convergence behavior of the Galerkin approximations, even under
the eventual presence of singularities. The global estimator @ depends on local estimators 7 defined on each
element T of a given mesh 7,. Then, 0 is said to be efficient (resp. reliable) if there exists a constant Cess > 0
(resp. Cre1 > 0), independent of meshsizes, such that

Cots 0 + hoot. <|lerror|| < Cre1 0 + h.o.t.,

where h.o.t. is a generic expression denoting one or several terms of higher order. A number of a posteriori
error estimators specifically targeted for non-viscous (e.g., Darcy) flow coupled with transport problems area
available in the literature (see, e.g. [11, 18, 28,32, 35]). However, only a couple of contributions deal with a
posteriori error analysis for coupled viscous flow-transport problems. In particular, we mention the reactive
flow equations studied in [12] and the adaptive finite element method for heat transfer in incompressible fluid
flow proposed in [29], which is based on dual weighted residual error estimation.

In contrast, here we apply a Helmholtz decomposition, local approximation properties of the Clément in-
terpolant and Raviart—Thomas operator, and known estimates from [4, 19, 22,24, 25], to prove the reliability
of a residual-based estimator. Then, inverse inequalities, the localization technique based on triangle-bubble
and edge-bubble functions imply the efficiency of the estimator. An alternative (also reliable and efficient)
residual-based a posteriori error estimator is proposed, where the Helmholtz decomposition is not employed
in the corresponding proof of reliability. The remainder of this paper is structured as follows. In Section 2,
we first recall from [2] the model problem and a corresponding augmented mixed-primal formulation as well
as the associated Galerkin scheme. In Section 3, we derive a reliable and efficient residual-based a posteriori
error estimator for our Galerkin scheme. A second estimator is introduced and studied in Section 4. Finally,
in Section 5 we provide some numerical results confirming the reliability and efficiency of the estimators, and
illustrating the good performance of the associated adaptive algorithm for the augmented mixed-primal finite
element method.

2. A COUPLED VISCOUS FLOW-TRANSPORT PROBLEM

Let us denote by £2 C R™, n = 2,3 a given bounded domain with polyhedral boundary I" = I'y U I'y, with
I'bNI'n =0 and |[Ip], [IN] > 0, and denote by v the outward unit normal vector on I'. Standard notation will
be adopted for Lebesgue spaces LP(£2) and Sobolev spaces H*(2) with norm |||, , and seminorm |- |5 . In
particular, H'/2(I") is the space of traces of functions of H'(2) and H~/2(I") denotes its dual. By M, M we
will denote the corresponding vectorial and tensorial counterparts of the generic scalar functional space M. We
recall that the space

H(div; ) := {r € L*(2): divt € L*(2)},

equipped with the usual norm
2 2 . 2
[Tl giv.0 = lITllo.0 + Idiv 7[5 ¢
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is a Hilbert space. As usual, I stands for the identity tensor in R"*™, and |- | denotes both the Euclidean norm
in R™ and the Frobenius norm in R™*".

2.1. The three-field formulation

The following system of partial differential equations describes the stationary state of the transport of species
¢ in an immiscible fluid occupying the domain 2 (¢f. [2]):
1

— 04 =Vu in 2, —dive = f¢ in £,
() (2.1)

o =9(Ve) Vo — dpu — y(d)k in 2, —dive =g in £,

u=wup on Ip, ov =0 on I},
(2.2)
¢ =¢p on Ip, and o-v =0 on IV,

where the sought quantities are the Cauchy fluid stress o, the local volume-average velocity of the fluid w, and
the local concentration of species ¢. In this model, the kinematic effective viscosity, u; the diffusion coefficient,
1#; and the one-directional flux function describing hindered settling, v; depend nonlinearly on ¢. In turn, k is
a vector pointing in the direction of gravity, and f € L>(£2), up € HY?(I'p), g € L?(£2) are given functions.
For sake of the subsequent analysis, the Dirichlet datum for the concentration will be assumed homogeneous,
that is ¢p = 0, ¥ is assumed of class C'', and we suppose that there exist positive constants u1, 2, 1, V2, U1,
Y9, L, and L., such that

pr < p(s) <pp and 4 <7(s) <7 VseR, (2.3)

91 <9(s) < ¥ and 9y <I(s) + s9(s) < Vs Vs >0, (2.4)
[u(s) = p(t)] < Lyuls—t| Vs, tER, (255)

[v(s) =) < Ly|s—t| Vs, teR. (2.6)

2.2. The augmented mixed-primal formulation

The homogeneous Neumann boundary condition for o on I'y and the Dirichlet datum for ¢ (¢f. second and
third relations of (2.2), respectively) suggest the introduction of the spaces

Hy(div; £2) = {T € H(div;2): 7v=0 on FN},
HL () = {zp cH'(2): ¢¥=0 on rD}.
Also, due to the generalized Poincaré inequality, there exists ¢, > 0, depending only on {2 and I, such that

[lhe < e ldlie Ve HE (9) (2.7)

An augmented mixed-primal formulation for problem (2.1) reads as follows: find (o, u, ¢) € Hy(div; 2) x
H'(£2) x H}, (£2) such that

= Fy(t,v) V(1,v) € Hy(div; 2) x H' (1),
Au(p,9) = Go(v) Vo€ HE (2) (2.8)

oy

=

9

£

8

<
|
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where
By((o,u),(T,v)) ::/ @o’dm—d + / u - divr — / v -dive (2.9)
Q Q Q
+ K1 /Q<Vu — ﬁo"v : Vo + mg/ndivo'-divr—l— K3 /FDu~v,
Fy(rv) = (Tv,up)ry + /quﬁ-v — k2 /quﬁ-divf T ks /F up v, (2.10)
Auod) = [0Vl Vo- o = [ ou-vo Vo v el (@) (2.11)

Go(¥) ::/Qv<¢>k~vw+ /ng Vi € Hi (12),

where k;, i € {1,2,3}, are the stabilization parameters specified in ([2], Lem. 4.1). Further details yielding
the weak formulation (2.8) can be found in ([2], Sect. 3.1), whereas its solvability follows from the fixed point
strategy developed in ([2], Thm. 3.13).

2.3. The augmented mixed-primal finite element method

We denote by 7j, a regular partition of (2 into triangles T' (resp. tetrahedra T in R?) of diameter hr, and
meshsize h := max {hT T € Th} In addition, given an integer k > 0, the space P (T") contains polynomial
functions on T of degree < k, and we define the corresponding local Raviart—Thomas space of order k as
RT,(T) := Pr(T) ® Pir(T)x, where, according to the notations described in Section 1, Py (T) = [Px(T)]",
and € R". Then, the Galerkin scheme associated to (2.8) is as follows: find (o, un, dn) € Hf x H} x Hf

such that
B¢h,((ah’uh)7 (Thvvh)) = F¢h (Thﬂvh) V(Thvvh) € HZ X H#a

(2.12)
Ay, (Pr,Pn) = /Qv(ﬁbh)k'th + /(29¢h Vi, € Hy,

where the involved finite element spaces are defined as:
HY .= {Th € Hy(div;2): ¢ 7ylr € RTH(T) VeeR", VTe Th}
Hx = {'Uh S C(ﬁ) : 'Uh|T S Pk+1(T) VT € 'Th},

HY = {% € C(@)NHE (2): Unlr € Pepa(T) VT € Th}
The solvability analysis and a priori error bounds for (2.12) are established in ([2], Sect. 5).

3. A RESIDUAL-BASED a posteriori ERROR ESTIMATOR

In this section we derive a reliable and efficient residual-based a posteriori error estimator for the Galerkin
scheme (2.12). The analysis will be restricted to the two-dimensional case, with the discrete spaces introduced
in Section 2. However, we point out that a straightforward extension of our analysis to 3D does also apply since
the key estimate given by the stability of the corresponding Helmholtz decomposition (see (3.36) below for our
2D case) follows from the technique suggested in ([26], Lem. 4.3) and the results provided in ([10], Thms. 2.17
and 3.12, and Cor. 3.16).

Now, given a suitably chosen r > 0 (see [2] for details), we define the balls

We={¢peHp (2): |¢le<r} and Wy:={dpcHy: o]0 <r} (3.1)
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and throughout the rest of the paper we let (o, u,¢) € Hy(div;£2) x H'(2) x Hj (£2) with ¢ € W and

(oh,un, ¢p) € HY x Hp x Hi with ¢, € W}, be the solutions of the continuous and discrete formulations (2.8)
and (2.12), respectively. In addition, we set

H = Hy(div, 2) x H'(2), (7, 9)llz = ITaive + [lvle V(r.v)€H,
and recall from ([2], Thms. 3.13 and 4.7) that the following a priori estimates hold

Il < Cs { luplliy.re + 610 1.0},

I@nudlln < Cs { lunllzry + 1énlae 1 fleo}.
where Cy is a positive constant independent of ¢ and ¢y,.

3.1. The local error indicator

Given T € 7y, we let E,(T') be the set of its edges, and let &, be the set of all edges of the triangulation 7j,.
Then we write &, = E,(2) UEL(ID) UEL(IN), where E,(2) :={e € & :e C N}, En(Ip):={e€ & : e CIp}
and E,(IN) := {e € &, : e C Ix}. Also, for each edge e € &, we fix a unit normal vector v, = (v1,12)",
and let s, := (—va,1)" be the corresponding fixed unit tangential vector along e. Then, given e € &,(2) and
7 € L2(£2) such that 7|7 € [C(T)]? on each T € Tp,, we let [7 - v.]] be the corresponding jump across e, that
is, [7 - ve] := (7|1 — T|17)|e - Ve, where T and T are the triangles of 7;, having e as a common edge. Similarly,
given T € L2(£2) such that 7|r € [C(T)]**2 on each T € T, we let [Ts.] be the corresponding jump across e,
that is, [7s.] := (7|7 — T|1/)|e Se. If no confusion arises, we will simple write s and v instead of s, and v,
respectively. The curl operator applied to scalar, vector and tensor valued fields v, ¢ := (¢1, p2) and T := (755),
respectively, will be denoted as

Ov curl(<p )t 9112 _ Oty
curl(v) := ( 92 ) , curl(p):= ( ! > , and curl(t):= % B % .

curl(y2)® 2 e

Then, we let g, := (|Von|)Von — onun — v(on)k and define for each T' € 7, a local error indicator 01 as
follows
2

+ hillg + dives|§r

. 1
62 = | Fon + divon|Zn + Hw ~ L
0,7

1(n)

2 2

+ h2

+ > he

curl { —1 ol } H—l ol s]]
h h
1(n) 0T ee,(REN(D) 1(on)

Y hellEvdBo Y kel vId.

0,e

e€&R (T)NEL(R2) e€&R (T)NER(IN)
du 1 2
D lup —unlZ, + D he| =2 ———0hs (3.3)
cE ds M(¢h) 0.e
e€&r (T)NEL(ID) ecEp (T)NEL(ID) )

The residual character of each term defining 62 is clear, and hence, proceeding as usual, a global residual error

estimator can be defined as: 12
0 := { > ezT} . (3.4)

TeT),

d
UD| o2 (e) for each e € &, (I'p). This is ensured below

e

Note that the last term defining 62 requires that

by assuming that up € H{(ID).
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3.2. Reliability

The following theorem constitutes the main result of this section

Theorem 3.1. Assume that {2 is a connected domain and that I'y is the boundary of a convex part of §2, that
is £2 can be extended to a convexr domain B such that 2 C B and I'n C 9B (see Fig. 1 below). In addition,
assume that up € H{(I'p) and that for some € € (0,1) (when n = 2) or some € € (1/2,1)(when n = 3) there

holds
1

Cs |k + Colluplljore,rn + Crlfllece < 5 (3.5)
where Cs, Cg and C7 are the constants given below in (3.22). Then, there exists a constant Crex > 0, which

depends only on parameters, |upl|1/24e,r, » | Flloo,2, and other constants, all them independent of h, such that

16 = dnllie + [l(o,w) = (on,un)la < Cre 6. (3.6)
We begin the proof of (3.6) with the upper bounds derived in the following two subsections.

3.2.1. A preliminary estimate for ||(o,u) — (on,up)| o

In order to simplify the subsequent writing, we first introduce the following constants

1

—  Lo(14 k2)1/2
Coi=—. Ci=2GC.C. Cs(T)M

2 b
251

where Cs(r) and C., C. are defined in ([2], ¢f. (3.22)) and ([2], Lem. 3.9 and Thm. 3.13), respectively.

Cy :=Cy (1 + Hg)l/z + rCh, (37)

Lemma 3.2. Let 07 := Z 9(2)7T, where for each T € T), we set
TeT,

2

+ Z lup —un

0T ceg,(T)NER(ID)

[3.e- (3.8)

1
02 - = ||fon + diven|?, + HVuh - —of
0,7 || ||O,T /~L(¢h) h

Then there exists C' > 0, depending on Co, k1, k3, and the trace operator in H(§2), such that

[(o,u) = (oh, un)|lx

_ (3.9)
< {00+ |Bulluy vy } + {Clunllyjzers +Calflwa) 6 = dnlha,
where Cy and Cy are given by (3.7), and Ey € Hy(div, 2), defined for each ¢ € Hy(div, §2) by
1 . . .
En(€) = {v,up)ry, — / o ¢ — / up, - div{ — ko /(fth + divey,) - div, (3.10)
o 1(dn) 17} 17
satisfies

En(¢,) =0 V¢, € Hy. (3.11)

Proof. We first deduce from the H-ellipticity of By (cf. [2], Lem. 3.4) that there holds the global inf-sup condition

all(r,v)|lg < sup By((T,v), (¢, w))

T (Gw)en (¢, w)|| a2
(¢, w)#0

V(T,'U) € H, (312)

where « is the constant of ellipticity, which depends only on py, ps, 2, I'n and I'p (see [2], Lem. 3.4). Then,
applying (3.12) to the error (7,v) := (60 — o}, u — uy), we find that

o)~ @run)y < sup TN Ballon w6 w)

(¢ w)eH ||(C7'w)HH
(¢, w)#0

(3.13)
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Next, using the definitions of By (cf. (2.9)) and Fy (cf. (2.10)), and adding and subtracting suitable terms, we

can write
Fy(C,w) = By((on, un), (C,w)) = Fy, (¢, w) — By, ((on,un), ({, w))

+ B¢’h((ahvuh)a(<7w)) - B¢((0h7uh)7(c’w)) + F¢(C7w) - F¢h(<7w)'
In this way, employing the estimate for |By, (-, (¢, w)) — By( -, ({, w))| (see [2], Eq. (3.29)) and |Fy4(¢, w) —
Fy, (¢, w)]| (see [2], Eq. (3.28)), we deduce from (3.13) and (3.14) that

[(o,u) = (on,un)llw < Col[Fe, () — Be, ((Tn,un), - )|l

+{C1lupllijzrern + Callfllocaf 16 = dnlla:

(3.14)

(3.15)

where, bearing in mind (3.10), there holds
Fy, (¢ w) = By, (o, un), (¢, w)) = En(C) + En(w) V(¢ w) € H, (3.16)
with Ej, € H!(£2)' defined for each w € H!(£2) by

~ 1
Ep(w) == /(_fgzbh + divey) - w + K1 / <Vuh — a’%) :Vw + K3 / (up — up) - w.
o o 1(¢n) '
Then, applying the Cauchy—Schwarz inequality we readily deduce the existence of a constant ¢ > 0, depending
on K1, k3, and the trace operator in H!(§2), such that
| En i )y < €60,
which, together with (3.15) and (3.16), imply the main inequality (3.9). Moreover, using the fact that
Fy,(Cnywn) — By, ((h, un), (Cpywn)) = 0 V(Cy,wn) € Hy,
and taking in particular wy, = 0, we deduce (3.11), which completes the proof. g
Observe, according to (3.11), that for each ¢ € Hy(div, {2) there holds
En(C) = En(C—Cn) V¢, €HYE,

and hence the upper bound of ||E}, |5y (aiv,e) to be derived below (see Sect. 3.2.3) will employ the foregoing
expression with a suitable choice of ¢, € HY.

3.2.2. A preliminary estimate for ||¢ — énll1,0
We begin with the following results.
Lemma 3.3. The nonlinear operator Ay : Hi (2) — [Hp (2)] induced by Ay (c¢f. (2.11)), that is

[Ay(0), 1] = Aﬂ(\v¢|)v¢-vw — /qu)u-Vz/) Vi € Hp (£2), (3.17)

where [-,-] is the duality pairing between H}, (£2) and [Hp (R2)]', is Gateauz differentiable in H, (£2).

Proof. We begin by observing, thanks to simple computations and the C' Lregularity of 9, that for all ngS, P, €
Hj, (£2), with V¢ # 0 there holds

CALBt ) - A@Drgl [ (V- TY) ~
lim = / 19(|V¢|)7‘V$‘ Vo Vo (3.18)

e—0 €

+/Qﬂ(|V¢|>w-w - /Qwu-w,
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whereas for ngAS = 0, we find that

lim [Au($+ €Y) — Au(ngS),go] _ / B(0)Ve) - Vo — / Yu - V. (3.19)
Q Q

e—0 €

In this way, the identities (3.18) and (3.19) show that A,, is Gateaux differentiable at ¢. Moreover, DAu(&ﬁ\) is
the bounded linear operator of Hy, (£2) into [H}, (£2)]’ that can be identified with the bilinear form DA (¢) :
Hj, (£2) x Hp (£2) — R defined by

DAL(®)(W,¢) = lim [Au<¢+ew>6—Au<¢>,so1

Vi, € Hp, (92). (3.20)
O

Lemma 3.4. Letc, and c({2) be the constants given by (2.7) and ([2], Eq. (3.5)), respectively, and let u € H!({2)

be such that
U1

2¢,c(2)
Then, the family of Gateauzr derivates {'DAu(gg)}aeHl 2) is uniformly bounded and uniformly elliptic on
I'p

w10 <

H}D(Q) X H}D(Q) More precisely, there exist positive constants A, a, depending only on ¥1,02 (cf. (2.4)),
c(£2), and cp, such that for all (E, CRVNS H}«D (£2), there holds

DAL W 9) < Mélhelelhe ad  DALG)W,¥) = &[¥]7 o

Proof. Tt proceeds similarly to the proof of ([19], Lem. 5.1). O
As a consequence of the ellipticity of the family {DAU(@}&H; (@) Ve obtain the following global inf-sup
condition R v
~ DA, )
dllho < sup 2Au@W0) g (g, (3.21)
weH}D(n) H‘p |1,Q
p#0

Next, similarly as before, we simplify the subsequent writing by introducing the following constants
~ 1 ~ _ ~
C = E, Cg, = CLW, 04 = TC(Q) C, 05 = TC(Q) C, C@ = C1 05 C7 = C2 C{,, (322)

where C' is the constant provided by Lemma, 3.2.

Lemma 3.5. Assume that
1

Cs k| + Cs [luplli/24e.rpy + C7 (| flloc,2 < 3 (3.23)
Then, there exists C> 0, depending on C and C, (cf. (3.22)), such that
¢ = nllie < 0{90 + | Enllay div,2) + ”Eh”H}D(Q)'}a (3.24)

where Oy and Ey, are given in the statement of Lemmas 3.2 and (3.10), respectively, and E, € H}D(())’, defined
for each ¢ € HE, (£2) by

Bu(e) = [ ae = [ {0096 Ton = onun = 200k} - Ver (3.25)

satisfies B
En(pn) =0 Y, € HY. (3.26)
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Proof. Since ¢ and ¢y, belong to H}D (£2), a straightforward application of the mean value theorem yields the

existence of a convex combination of ¢ and ¢y, say ah € HlpD (£2), such that

DAW(B1)(& — dn,9) = [Au(d) —Aulén)g] Vo € Hp ().
Next, applying (3.21) to the Galerkin error ¢ := ¢ — ¢y, we find that

~ . [Au(¢) - Au(¢h)7 90}
(6] H¢ - ¢h||1,9 < wgzzf(m HSO |1,Q ’ (327)

p#0

Now, using the fact that [A,(¢), ¢] = [G4, ], the definition of A, (cf. (3.17)), and adding and subtracting
suitable terms, it follows that

[Au(®) = Aul(dn), ] = [Go, — Au,(00),¢] + [Go = Gops @l + [Aw, (Dn) — Auldn), @l. (3.28)

In this way, applying the estimate for |[Gy — Gy, , ¢]| (see [2], Eq. (5.5)) and |[Aw(¢rn) — Aw, (0n), ]| (see [2],
Eq. (5.6)), we deduce from (3.27) and (3.28) that

l6 = dnlle < ClGo, = Auw, (o0l 2y + C Ly k|6 = dnll1e + re() Cllu—unle. (3.29)

Then, bounding ||u — w1, by the error estimate provided by (3.9) (¢f. Lem. 3.2), and then employing (3.23),
we arrive at

16 = énllve < 2C{1Gs, = Au,(6n) gy oy + Ci (80 + | Bnllug(aivoy ) }-
where, bearing in mind (3.25), there holds
Gy, — Au,(91),0) = Enlp) Vo € HE,(Q).
Finally, using the fact that [Gy, — Ay, (1), o] =0 Vo, € Hi, we obtain (3.26) and the proof concludes. O

At this point we remark, similarly as we did at the end of Section 3.2.1, and thanks now to (3.26), that for
each ¢ € Hy (£2) there holds

En(p) = En(p—9n)  Ven € HY,
and therefore HEhHHlp () Will be estimated below (see Sect. 3.2.3) by employing the foregoing expression with
D
a suitable choice of ¢, € Hi

3.2.83. A preliminary estimate for the total error

We now combine the inequalities provided by Lemmas 3.2 and 3.5 to derive a first estimate for the total error
lo — onlli,2 + ||(o,w) — (o, up)| . To this end, we now introduce the constants

C(up, f) = 6{C’1 luplli/oqe,rp + C2 | fllco,2 + 1} and c(up, f) := C + C(up, f),

where C' and C are provided by Lemmas 3.2 and 3.5, respectively, and C; and Cy are given by (3.7).
Theorem 3.6. Assume that

1
Cs [kl + Cs llunljoters + C7lfllee < 3

Then there holds

¢ = onllre + l(o,u) = (on,un)|u < Clup, f) ”Eh”H}D(Q)/ + c(up, f) {90 + HEhHHN(div,Q)'}' (3.30)
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Proof. Tt suffices to replace the upper bound for ||¢ — ¢n|l1,2 given by (3.24) into the second term on the
right hand side of (3.9), and then add the resulting estimate to the right hand side of (3.24). We omit further
details. g

It is clear from (3.30) that, in order to obtain an explicit estimate for the total error, it only remains to derive
suitable upper bounds for || Ep[|g1,_ (o) and || Ep |[my (div,e) - This is precisely the purpose of the next subsection.
D
3.2.4. Upper bounds for ||Eh||H1 2y and || Ep||my div,2)

In what follows we make use of the Clément interpolation operator Zj, : H(£2) — X}, (cf. [17]), where X, is

given by .
Xpn i={vn € C(£2) s vp|7r € PL(T) VT € T}

The following Lemma establishes the local approximation properties of Zj,.

Lemma 3.7. There exist constants c1,co > 0, independent of h, such that for all v € H*(£2) there hold
H’U _Ih('U)”O,T < ClhTH'U”LA(T) VT € 771, (331)

and

[0 = Zn(®)]lo,e < c2hl?|v]l1,a) Ve € En, (3.32)

where A(T) and A(e) are the union of all elements intersecting with T and e, respectively.
Proof. See [17]. O
We now recall from Subsection 3.1 that we have defined there
on = V(Veu)Vor — dnun — v(dn)k. (3.33)

Then, the following lemma provides an upper bound for \|Eh||H1 Ly

Lemma 3.8. Let Z Ny, where for each T € Tp, we set
TeT),
iy = hllg + divenllg - + Yo hellon-velge + > he |G - v[f -
e€&r (T)NEL(12) e€&R (T)NER(IN)

Then there exists ¢ > 0, independent of h, such that
1Bl oy < cm- (3.34)

Proof. Given ¢ € Hf, (£2) we let ¢p, := Ip(p) € H¢, and observe, according to (3.25), (3.26), and (3.33), that
En(p) = En(p — o) Z/ 9 (¢ —on) Z/Uh V(e — @n)-
TeT), T€Th

Next, integrating by parts on each T' € 7}, in the last term on the right hand side of the foregoing equation, we

find that
Z/g+d1vo’h(4p ©n) — Z /90 on) lon-ve] — Z /@ n)on v,

TEeT, e€&n(N2) e€&R(IN)

from which, applying Cauchy—Schwarz inequality, employing the approximation properties of the Clément
operator given by (3.31) and (3.32), and performing some algebraic rearrangements, we readily conclude that

[En(e)] < clle]o:
which yields (3.34) and finishes the proof. O
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FIGURE 1. Extension of {2 to a convex domain B for the Helmholtz decomposition.

We now aim to provide an upper bound for ||E4|my (giv,0) (cf. (3.10)), which, being less straightforward
than Lemma 3.8, requires several preliminary results and estimates. We begin by introducing the space

H (2) = {peH'(2): ¢ =0 on Iy},

and establishing a suitable Helmholtz decomposition of our space Hy (div, 2).

Lemma 3.9. Assume that 2 is a connected domain and that I'x is contained in the boundary of a convex part
of £2, that is there exists a conver domain B such that 2 C B and I'n C 9B (see Fig. 1). Then, for each
¢ € Hy(div, 2), there exist 7 € H'(£2) and x € Hp, (2) such that

¢C=7+eully) in 2 (3.35)

and
ITlle + IxlLe < Cl¢laiv,o, (3.36)

with a positive constant C' independent of €.
Proof. Given ¢ € Hy(div, §2), we let z € H?(B) be the unique weak solution of the boundary value problem:

div( in {2

-1 o . =
W/;}dlvc m B\.Q

Thanks to the elliptic regularity result of (3.37) we have that 2 € H?(B) and

Az = , Vzv =0 on 0B, / z = 0. (3.37)
2

Izle.s < clldivo.o, (3.38)

where ¢ > 0 is independent of z. In addition, it is clear that 7 := (Vz)|, € H!($2), divr = Az = div( in £,
T7v =0 on 9B (which certainly yields 7 =0 on Iv), and

ITle < lzl2e < lzl25 < cl[divc]o.q. (3.39)
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On the other hand, since div(¢ — 7) = 0 in {2, and 2 is connected, there exists x € H'({2) such that
¢ —7 = curl(x) in {2 (3.40)

In turn, noting that 0 = ({ — 7)v = curl(x)v = i—’; on Iy, we deduce that x is constant on Iy, and
therefore x can be chosen so that x € Hf, (£2), which, together with (3.40), gives (3.35). In addition, from the
equivalence between ||x||1, and |x|1,o = |curl(x)llo, (which is a consequence of the generalized Poincaré

inequality), and employing (3.39) and (3.35), we deduce that there exists a constant ¢ > 0 such that

Ixll1,2 < ¢l[¢llaiv,o- (3.41)
Finally, it is clear that (3.39) and (3.41) yield (3.36), which is the stability estimate for (3.35). O

We remark here, as already announced at the beginning of this section, that Lemma 3.9 also holds in the
3D case. The corresponding proof follows by combining the extension technique introduced in ([26], Lem. 4.3)
with the approach suggested in the foregoing proof (cf. auxiliary problem (3.37)), and the results stated in ([10],
Thms. 2.17 and 3.12, and Cor. 3.16).

We now consider the finite element subspace of Hp (£2) given by

Xh,N = {(ph S C(ﬁ) Qoh‘T S Pl(T) VTG?;;, e = 0 on FN},

and introduce, analogously as before, the Clément interpolation operator Zp, n : Hry (2) — X, . In addition,
we let ITF : H!(£2) — HY be the Raviart—Thomas interpolation operator (see [13,31]), which, given 7 € H!(£2),
is characterized by the identities:

/H,’f(i')u-p:/?y-p, Vedgeee€ T, VpePile), when k>0, (3.42)
€ €
and
/H,’f(i'):p:/i’:p, VT €T, VpePr_(T), whenk>1, (3.43)
T T

where Py (e) := [Pr(e)]? and Py_1(T) := [Pp—1(T)]**2. It is easy to show, using (3.42) and (3.43), that (see,
e.g. [21], Lem. 3.7, [30], Eq. (3.4.23))

div(ITf (7)) = PF(div7), (3.44)
where PF : L2(2) — Q, is the L2(£2)-orthogonal projector and
Qn:={vel?2): vlr ePL(T) VTeT}.

Note that PJ’ can also be identified with (PF, PF), where P} is the orthogonal projector from L?(2) into Qp,
with Qp :={v € L?(2): w|r € P(T) VT € T3}. Furthermore, the following approximation properties hold
(cf. [13,16,21,31)):

v —PF@)or < ch® |vlmr VT €T, (3.45)

for each v € H™(£2), with 0 <m < k + 1,
|7 — IF(F)or < ch|F|lmr VT €T, (3.46)
for each 7 € H™(£2), with 1 <m < k+1,

|div(7 — IE(E)or < chF |divT|mr YT €Ty, (3.47)
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for each 7 € H'(£2) such that divF € H™({2), with 0 < m < k + 1, and
|7v — IF(F)vloe < chl?||F|lir, Vedgee e Ty, (3.48)

for each 7 € H!(2), where T, € 7}, contains e on its boundary.
Then, given ¢ € Hy(div, £2) and its Helmholtz decomposition (3.35), we define x;, = Zn n(X), and set

¢ = TIE(r) + curl(x,) € HY (3.49
as its associated discrete Helmholtz decomposition. It follows that
¢ Cp =T — I(7) + curl(x — xa),
from which, using (3.44) and the fact that divr = Az = div{ in {2, yields
div(¢ — ¢p,) = div(T — I} (7)) = (I - PF)(dive). (3.50)
Hence, according to (3.10) and (3.11), and noting from (3.50) that

/ wy, - div(r — I} (1)) = / up, - (I — PF)(div¢) = 0,
Q

%)
we find that
En(C) = En(C =€) = Ena(T) + En2(x)s (3.51)
where
1
Epa(7) == ((r = (7)) v,up)ry, — o (7 — 115 (7))
/n 1(n) (3.52)
+ o [ (Fon + divan) - (- Ph)dive),
%)
and )
En2(x) = (curl(x — xp) v, up)r, — /Q mai seurl(x — xp,)- (3.53)

It is now evident from (3.51) that, in order to estimate || Ep||p, (aiv,)» it only remains to bound [Ej 1 (7)|
and |Ep 2(x)| in terms of a multiple of ||¢||aiv,«, which is indeed the purpose of the following two lemmas.

Lemma 3.10. Let 67 := Z 9%7«, where for each T € T}, we set
TeT),

2

03 7 = hy || Vun — + | fén + divenll§» + > he lup — unllg .-

0,7 e€EL(T)NEL(ID)

1 d
—0
pon) "
Then there exists ¢ > 0, independent of h, such that

|Ena(T)] < 01 |[Cllaiv,o- (3.54)

Proof. The analysis for the first two terms defining Ej, 1 (cf. (3.52)) follows as in the proof of [24], Lem. 4.4, after
replacing I" by I'p, and then employing the characterization (3.42)—(3.43), the Cauchy —Schwarz inequality, the
approximation properties (3.46) and (3.48), and the stability estimate (3.36). In turn, for the corresponding
third term it suffices to see that

/(f¢h + divey,) - (I—Pf)(divT))
2
< |Nfon + divey|oe ||div oo < [[fén + divenrlo,e [[C]ldiv,o:

which concludes the proof. O
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Lemma 3.11. Assume that up € HY(Ip), and let 03 = Z 0%,71, where for each T € T}, we set
TeTn

2

2 12 1 a : 1 a
+ Z e d:;—SD — @o’d s i
e€ER(T)NEL(ID) 0,e
Then there exists ¢ > 0, independent of h, such that
|En2(x)| < cO2|C|ldiv, - (3.55)

Proof. We proceed similarly as in the proof of ([24], Lem. 4.3). In fact, using that curl(x —x;)v = (f—s(x —Xh)s

du
noting that D cr? (Ip), and then integrating by parts on I'p, we find that

du du
(curl(x — xp) vV, up)r, = — <X — Xn> d—SD> Z / X = Xn) =
I'p

e€&p(Id)

On the other hand, integrating by parts on each T € 7}, we obtain that

/nu(; )Ui:m(x—xh) =y {/Tcurl{@ai}%x—xh) - /GTM(;h)U%S'(X_Xh)}

TET,

_Tg/curl{ } (x — xn) e;ﬂ/[[ (on) hs]] (x —xn)
ee;(:r )/ O'hs (X —xn) — eeg(:FN)/em s (X — Xn)-

Then, replacing the above expressions on the right hand side of (3.53), and using the fact that x|, = xplrw = 0,
we deduce that

Ena(x Z /[[—O'hsﬂ (X —xn)

ecéy,

-, /Cuﬂ{—ah} (x = xn)

TeT),

- /{duD— o 2}-(x—xh)~

ecEp FD)
Next, since x;, := Zn, n(X), the approximation properties of Iy n (c¢f. Lem. 3.7) yield

Ix = xpllor < cihrlxlli,am VT €T, (3.56)

and

hl/? Vee&,. (3.57)

Ix = xnlloe < c2

In this way, applying the Cauchy—Schwarz inequality to each term in the above expression for Ej 2(x), and
making use of (3.56), (3.57), and (3.36), together with the fact that the number of triangles in A(T") and A(e)
are bounded, the proof is finished. O

As a consequence of Lemmas 3.10 and 3.11 we conclude the following upper bound for || Ep||m, (div, ) -
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Lemma 3.12. There exists ¢ > 0, independent of h, such that
| Enlley @iv,0) < 0{91 + 92}-
Proof. Tt follows straightforwardly from (3.51) and the upper bounds (3.54) and (3.55). O

We now observe that the terms hZ||Vu, — WO’%”%,T and he|up — up|[§ ., which appear in the definition
of 03 1 (¢f. Lem. 3.10), are dominated by |[Vuy, — WU%H(Q)’T and [lup — usl[3 ,, respectively, which form part
of 63 1 (cf. (3.8)). In this way, the reliability estimate (3.6) (¢f. Thm. 3.1) is a direct consequence of Theorem 3.6,
the definition of @y (¢f. Lem. 3.2), and Lemmas 3.8, 3.10, 3.11, and 3.12.

We end this section by remarking that the assumption (3.5) on the data k, up, and f, which, as shown
throughout the foregoing analysis, is a key estimate to derive (3.6), is, unfortunately, unverifiable in practice.
In fact, while the data are certainly known in advance, the constants C5, Cg, and C7 involved in that condition
(¢f. (3.22)), which in turn are expressed in terms of the previous constants Cy and Cy (¢f. (3.7)), depend all on
boundedness and regularity constants of operators, as well as on parameters, some of which are not explicitly
calculable, and hence it is not possible to check whether (3.5) is indeed satisfied or not. This is, however, a
quite common fact arising in the analysis of many nonlinear problems, and only in very particular cases (usually
related to simple geometries of the domain) it could eventually be circumvented.

3.3. Efficiency

The following theorem is the main result of this section.
Theorem 3.13. There exists a constant Cess > 0, which depends only on parameters, |k|, [[up |1 /2.y, || flso, 2
and other constants, all of them independent of h, such that

1 1
TN
where h.o.t. stands for one or several terms of higher order. Moreover, under the assumption that o € 1L4(£2),

there exists a constant Cegs > 0, which depends only on parameters, |k|, |up|li/2,ry, | flloc,2; [|ol|lLs(2), and
other constants, all them independent of h, such that

+ h.o.t. (3.58)

Cot0 < [6—bnllie + [u—unlie + [divie - ah>||m+H
0,0

(o,u) — (oh,up)||g + h.o.t. (3.59)

eff

Throughout this and the following sections we assume for simplicity that the nonlinear functions p, ¥, and

1
(1(dn)’
assumed for the data up and g. Otherwise, and if =, ¥, 7, up, and ¢ are sufficiently smooth, higher order
terms given by the errors arising from suitable polynomial approximations of these expressions and functions
would appear in (3.58) and (3.59) (¢f Thm. 3.13), which explains the eventual h.o.t. in these inequalities. In
this regard, we remark that (3.58) constitutes what we call a quasi-efficiency estimate for the global residual
error estimator 6 (cf. (3.4)). Indeed, the quasi-efficiency concept refers here to the fact that the expression
appearing on the right hand side of (3.58) is not exactly the error, but part of it plus the nonlinear term
given by || —= O'hHO . However, assuming additionally that o € L*(£2), we show at the end of this

~ are such that I|Vonl), v(én), and hence o, as well, are all piecewise polynomials. The same is

H(¢ (¢h
section that the latter can be bounded by [|o — oo, + ||¢ — ¢nll1,0, thus yielding the efficiency estimate given

by (3.59).
In order to prove (3.58) and (3.59), in what follows we derive suitable upper bounds for the ten terms defining
the local error indicator 62 (cf. (3.3)). We first notice, using that f¢ = —dive in 2, that there holds

Ifon + divenlgr < 2[f(¢—on)l5r + 2[divie — an)|Er

<2[If1%.ellé—onl§r + 2ldivie — on)l§ 1 (3.60)
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In addition, since Vu = ﬁa’d in 2, we find that

2 2

1 1 1
Vup — o} < 2||Vu — Vup|dr + 2 H—o’d - arll - (3.61)
H M(¢h) g 0,T 0. M(¢) M(¢h) 4 0,7
Furthermore, employing that 4 = wp on I'p and applying the trace theorem, we obtain that
S — wald, = fu—wnld g, < A lu—unl g, (3.62)
ecEn(Ip)

where cg is the norm of the trace operator in H*(£2).

The upper bounds of the remaining seven terms, which depend on the mesh parameters hy and h., will be
derived next. We proceed as in [14,15] (see also [20]), and apply results ultimately based on inverse inequalities
(see [16]) and the localization technique introduced in [34], which is based on triangle-bubble and edge-bubble
functions. To this end, we now introduce further notations and preliminary results. In fact, given T' € 7}, and
e € E(T), we let ¢ and 1. be the usual triangle-bubble and edge-bubble functions, respectively (see [34],
Egs. (1.4) and (1.6)), which satisfy:

(i) Y € P3(T), supp(¢or) CT, ¢y =00on T, and 0 < ¢pp < 1in T.
(ii) e|r € Po(T), supp(te) Cwe :=U{T" € Ty s e € ER(T7)}, e = 0 on 9T \{e}, and 0 < ¢, < 1 in we.

We also recall from [33] that, given & € NU {0}, there exists a linear operator L : C'(e) — C(T) that satisfies
L(p) € Py(T) and L(p)le =p Vp € Py(e). A corresponding vectorial version of L, that is the component-wise
application of L, is denoted by L. Additional properties of ¥, 1. and L are collected in the following lemma.

Lemma 3.14. Given k € NU{0}, there exist positive constants c1,ca,cs, and cq, depending only on k and the
shape regularity of the triangulations (minimum angle condition), such that for each T € Tj, and e € En(T),
there hold

1/2
loralZr < a3z < el alis  Yae Pu(T),

A

(Ve LD)Er < IPISe < e2lle?ple VP € Pile),
cahellplfe < W L@)IEr < cahelplie Vo€ Pile). (3.63)
Proof. (see [33], Lem. 4.1). O

The following inverse estimate is also needed.

Lemma 3.15. Let l,m € NU {0} such that Il < m. Then, there exists ¢ > 0, depending only on k,l,m and the
shape reqularity of the triangulations, such that for each T € T, there holds

\qlmr < ch™|glir Vq e P(T). (3.64)
Proof. (see [16], Thm. 3.2.6). O

The following Lemma is required for the terms involving the curl operator and the tangential jumps across
the edges of 7j,. It proofs, which makes use of Lemmas 3.14 and 3.15, can be found in [14].

Lemma 3.16. Let p, € L2(02) be a piecewise polynomial of degree k > 0 on each T € Ty,. In addition, let
p € L2(£2) be such that curl(p) =0 on each T € T;,. Then, there exist c, ¢ > 0, independent of h, such that

leurl(py)llor < chz'llp—pyllor VT €T,

and
||[[phse]]||0,e < Ehe_l/2 lp— Ph”O,we Ve € &p.
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Proof. For the first estimate we refer to ([14], Lem. 4.3), whereas the second one follows from a slight modification
of the proof of ([14], Lem. 4.4). Further details are omitted. O

We now apply Lemma 3.16 to obtain upper bounds for two other terms defining 6.
Lemma 3.17. There exist ¢1,ca > 0, independent of h such that

2 2

1 1 1
h2 curl{—ad} <&|l—oet— —0o¢ VT €Ty,
g p(bn) " 0,7 (o) 1(n) " 0,7
2 2
1, H S T
el || ——0oF5 s <cl|l—0c* - —0c Vee&L(2).
ﬂu(%) "o 1(9) w(dn) "o, )
Proof. Tt suffices to apply Lemma 3.16 to p;, := WO’% and p = mod = Vu. O
Lemma 3.18. There exists ¢z > 0, independent of h, such that
dup 1 P ~ 1 a L
el|l— — ——0o% s <ecl||—0o"— —0o Vee&,(ID). 3.65
as o ™, = 1u@ " wen Mo o) (36
Proof. We proceed similarly as in the proof of ([24], Lem. 4.15), by replacing g, I", and %a’% by up, I'p, and
Wa’%, respectively. O

Finally, it only remains to provide upper bounds for the three terms completing the definition of the local
error indicator 2. (c¢f. (3.3)). This requires, however, the preliminary result given by the following a priori
estimate for the error |6 — &5 7

Lemma 3.19. There exists C > 0, depending on U1, V2, Ly (cf. (2.4), (2.6)), and |k|, such that

15 =l < CLllo—onlBr + lu@— dnldr + llon( — w3z} (3.66)

Proof. According to the definitions of & (¢f. (2.1)) and &, (cf. Sect. 3.1), and applying the triangle inequality,
we obtain that

o —&nlgr <2 {Ilﬂ(lvcb)vfb —I(Ver)Vorlgr + 21k(v(¢) = v(dn)II5 7
(3.67)

£ Al —o)r + 4lén(u —uh>|3,T}.

We now recall from ([23], Thm. 3.8) that the nonlinear operator induced by the first term defining A, (¢f. (3.17))
is Lipschitz-continuous with constant L := max{ds, 202 —11 }. In this way, applying the aforementioned Lipschitz
continuity, but restricted to each triangle T' € 7}, instead of 2, and using the Lipschitz continuity assumption
for v (cf. (2.6)), we deduce from (3.67) that

15— Enl2 < 2 {y 196 — Vonllr + 202 K2 16— onller

|8,T}a

which readily yields (3.66) and ends the proof. O

(3.68)
+ Allu(d— )5 s + 4lldn(u —up)

Having proved the previous result we now establish the efficiency estimates given by the following three
lemmas.
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Lemma 3.20. There exists ¢4 > 0, which depends only on L, L., |k|, and other constants, all them independent
of h, such that

htllg + diven|gr < é {I|¢— Snlltr + llu(e —on)lls.r + llén(u— uh)|g,T}~ (3.69)

Proof. We proceed as in the proof of ([4], Lem. 4.4). In fact, given T' € 7}, we first observe, using that dive = —g
in {2, and integrating by parts, that

lg+divanl3r < e lls/? (g +divan) |3z = o / V(i (g +diva)) - (5 - a1)-
T

Next, the Cauchy—Schwarz inequality, the inverse estimate (3.64), the fact that 0 < ¢y < 1, and the triangle
inequality imply that

lg+divenlgr < clpr(g+diven)hr o —anllor < Chy'llg+diveslorllo —anllor,

which gives
lg +divanlor < Chz'lle —&nlor-

The foregoing inequality and (3.66) (c¢f. Lem. 3.19) imply (3.69) and complete the proof. O

Lemma 3.21. There exists ¢5 > 0, which depends only on L, L., |k|, and other constants, all of them inde-
pendent of h, such that for each e € E,(§2) there holds

he|[6n - velle <& ) {|¢—¢hlliT + [lu(¢ — ¢n)llg.r + |¢h(u_uh)|g,T}’ (3.70)

TCwe
where we is the union of the two triangles in T, having e as an edge.

Proof. Proceeding analogously as in the proof of ([4], Lem. 4.5), we find that

he [[on - ve]

2, <e {h% lg + divanlZy + |5 - &|3,T},
TCwe

which, together with (3.66) and (3.69) (cf. Lems. 3.19 and 3.20), yields (3.70) and ends the proof.
U

Lemma 3.22. There exists ¢g > 0, which depends only on L, L., |k|, and other constants, all of them inde-
pendent of h, such that for each e € E,(I'N) there holds

T+ [lu(d — ¢n)

hellon Vg < {|¢— bn 5.0 + lln(u — uh)lg,T}’ (3.71)

where T is the triangle of T, having e as an edge.
Proof. Following a similar reasoning to the proof of ([4], Lem. 4.6), we find that
hellgn vid, < c{hdllg + dvanlis + o — 5134},

which, thanks again to (3.66) and (3.69), provides (3.71) and ends the proof. O
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In order to complete the global efficiency given by (3.58), we now need to estimate the terms ||u(¢p — ¢h)||(2),T
and ||op(u — uh)||(2)7T appearing in the upper bounds provided by the last three lemmas. In fact, applying

Cauchy—Schwarz’s inequality, the compactness (and hence continuity) of the injections i : H!(£2) — L*(£2) and
i: HY(2) — LY(2) (¢f [1], Thm. 6.3, [30], Thm. 1.3.5), and the a priori bound for ||u||1.o given by (3.2), we

find that
S llu@—onllsr < Y lulism e — énllfsr

TET, TET, (3.72)
< lulise o= onllis < Clé—onllf o,

where C' is a positive constant, independent of h, that depends only on |[i]|, |[il|, [[wpll1/2,rp, [|Fllec,2, and r
(¢f. (3.1)). Similar arguments allow to establish the existence of another constant C' > 0, also independent of h,
and depending now on ||¢||, ||i||, and r, such that

S flon(u — un)

TeT,

5r < Cllu—wunlf o (3.73)

Consequently, it is not difficult to see that (3.58) follows straightforwardly from (3.60), (3.61), (3.62),
Lemmas 3.17, 3.18, 3.20, 3.21, and 3.22, and the final estimates given by (3.72) and (3.73). Furthermore,
adding and subtracting a suitable term, using the lower bound (¢f. (2.3)) and the Lipschitz continuity (cf. (2.5))
of p, and applying the boundedness of 7 — 79, we find that

L a4 L

HMU (o) 7"

from which, assuming now that o € IL*(£2), and estimating ||(¢ — #5 )0 |0, almost verbatim as we derived (3.72)
and (3.73), we arrive at (3.59), thus concluding the proof of Theorem 3.13.

1 L
< — o —aulloe + =5 (¢ = on)alo.e, (3.74)
0,02 H1 1251

4. A SECOND A POSTERIORI ERROR ESTIMATOR

In this section we introduce and analyze another a posteriori error estimator for our augmented mixed-primal
finite element scheme (2.12), which is not based on the Helmholtz decomposition. More precisely, this second
estimator arises simply from a different way of bounding || E|[my (aiv,) in the preliminary estimate for the
total error given by (3.30) (¢f. Thm. 3.6). Then, with the same notations and discrete spaces introduced in
Sections 2 and 3, we now set for each T € 7, the local error indicator

2

_ . 1 .
B = || fon + divon|Zs + Hwh L sl g Rzt divaals
1(n) 0,T
Y RdBerdBet Y helEnrBet Y up—unl,
c€ER(TINER (L) €& (T)NER(I'N) e€En(T)NER(ID)

and define the following global residual error estimator

~2 ~
0" = > 07 + |lup—unlij (4.1)
TeT,

In what follows we establish quasi-local reliability and efficiency for the estimator 6. The name quasi-local
refers here to the fact that the last term defining @ can not be decomposed into local quantities associated to
each triangle T' € 7, (unless it is either conveniently bounded or previously modified, as we will see below).

Theorem 4.1. Assume that up € H}(Ip) and

1

Cs k| + Ce [luplli/24e,rp + C7 (| flloc,2 < 3
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where Cs, Cg and C7 are the constants given in (3.22). Then, there exists a constant érel > 0, which depends
only on |up|li/24e,rps | fllco,2 and other constants, all them independent of h, such that

~ ~2
6 —énli o+ llo,u) = (nun)lf < Cra 6. (4.2)

Proof. As mentioned at the beginning of this section, the proof reduces basically to derive another upper bound
for || En|lmy (div,0) - Indeed, Integrating by parts the third term defining Ej, (cf. (3.10)), and then using the
homogeneous Neumann boundary condition on Iy, we find that for each ¢ € Hy(div, £2) there holds

En(¢) = (Cv,up —un)ry +/

9}

1
(VU}L — mﬂ'z) :C — k2 /Q(.f¢h + diVO’h) ' diVCa

from which, applying the Cauchy—Schwarz inequality, we readily deduce that

@oi T lIfén +divah||o,9}, (4.3)

where C' is a positive constant independent of h. In this way, replacing (4.3) back into (3.30) (¢f. Thm. 3.6),

IBulleviar < € {llun —wnlljar, + [Fus - .

and employing again the upper bound for ||EhHH1F (2y (cf. Lem. 3.8), and the definition of 8y (cf. Lem. 3.2),
D
we obtain (4.2) and finish the proof. O

Theorem 4.2. There exists a constant Clee > 0, which depends only on parameters, |k, |up|li/2,r,, [|llec, 2
and other constants, all them independent of h, such that

2
L _ 1 1
Clea @ < 16— dnlg + llu—unlZp + Ildivio — on)Z0 + H—a L

() (on) + h.o.t. (4.4)

0,02

where h.o.t. stands for one or several terms of higher order. Moreover, assuming o € L*(02), there exists a

constant Cass > 0, which depends only on parameters, |k, |upll1/2,ry, | fllc,2, |ollLs(2), and other constants,
all them independent of h, such that

~  ~2
Cett 0 < |l¢ = onlT o + ll(o,u) = (on,un)|F + hoot. (4.5)

Proof. We simply observe, thanks to the trace theorem in H!(£2), that there exists ¢ > 0, depending on I'p and
2, such that

lwp —wnlije ry < cllu—wunl? o (4.6)

The rest of the arguments are contained in the proof of Theorem 3.13 (¢f. Sect. 3.3), and hence we omit further
details. ]

At this point we remark that the eventual use of 8 (cf. (4.1)) in an adaptive algorithm solving (2.12) would be
discouraged by the non-local character of the expression ||up —up||? /2.0 In order to circumvent this situation,
we now apply an interpolation argument and replace this term by a suitable upper bound, which yields a reliable
and fully local a posteriori error estimate.

Theorem 4.3. Assume that up € H}(Ip) and that

1

Cs [kl + Ce [luplli/24e,rp + C7 (| flloc,2 < 3
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~2
where Cs, Cg and C7 are given in (3.22). In turn, let 0 = Z é\%, where for each T € Ty, we set

TeT),
> . 2 I 4 ? 2 .~ 2
Or = [|fon + divonlgr + |Vun — ——0} + h7llg + divenlsr
M(¢h) 0,T
+ > helllen - velllg . + > hellon - vlg,. + > lup — wnllf ..
€& (T)NER(R2) e€&n (T)NER () e€ER(T)NER(ID)

Then, there exists a constant Crey > 0, which depends only on parameters, luplli/o4e, > | flloo,2, and other
constants, all them independent of h, such that

~ ~2

¢ —énli o + llo.u) = (onun)lf < Cra 6. (4.7)

Proof. It reduces to bound ||up — wn||1/2, 1y, In fact, since H'/?(Ip) is the interpolation space with index 1/2
between H'(Ip) and L?(Ip), there exists a constant ¢p > 0, depending on I, such that

|lup — 'Uzh“%/z’[b < ¢p |lup —unllo,rp lup — wnlli,m

4.8
< epllup—wilin, =co 3 up—wil, (48)
e€&n(Ip)
which, together with (4.2), implies (4.7) and finishes the proof. O

The same remark stated at the end of Section 3.2 concerning the assumption (3.5) (which is also required in
Thm. 4.3) is valid here.

5. NUMERICAL TESTS

This section serves to illustrate the properties of the estimators introduced in Sections 3 and 4. The domain
of each example to be considered below is discretized into a series of nested uniform triangulations, where errors
and experimental convergence rates will be computed as usual

e(o) = llo —onllaiv,e, e(w):=[u—unl,e, e(@):=I¢—dnl,0,
r(0) = log(e(a)/f(ff)) r(u) = log(e(u)/f(u)) () = log(e(éi’)/%(éi’))
log(h/h) log(h/h) log(h/h)

with e and é denoting errors associated to two consecutive meshes of sizes h and h, respectively. In addition,
the total error, the modified error suggested by (3.58) and (4.4), and the effectivity and quasi-effectivity indexes
associated to a given global estimator 7 are defined, respectively, as

e = {[e(0)]? + [e(w)] + [e(@)*} /%, etf(n) = 5
ot od 2 1/2 n
= {eCwP + (@) + aive —divanl o+ | T - —F| LT qers) < 2

According to the coupling structure of the scheme (2.12), the linearization of the coupled problem can follow
a Newton method solving the nonlinear transport problem, nested within a Picard iteration to establish the
coupling with the Stokes problem. This procedure requires the computation of the Gateaux derivative (3.20).
When the residuals from Newton—Raphson and Picard iterations reach the tolerances ex = le-8 and ep = le-7,
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TABLE 1. Test 1: Convergence history, average Newton iteration count, Picard steps to reach the
desired tolerance, effectivity and quasi-effectivity indexes for the mixed-primal RTy — Py —
P41 approximations of Cauchy stress, velocity, and concentration, with k£ = 0, 1.

h e(c) r(o) e(w) r(u) e(®) r(¢p) in ip eff(0) qeff(0) eff(0) qeff(H)

Augmented RTy — P1 — P1 scheme

0.7071 99.1853 - 10.1168 - 1.5980 - 4 12 1.8570 1.8603 1.8740 1.8773
0.4714 83.1416 0.4351 8.6706 0.3804 1.1558 0.7990 3 15 1.5604 1.5627 1.5950 1.5973
0.2828 56.1085 0.7698 6.1721 0.6653 0.7191 0.9288 5 17 1.2142 1.2158 1.2474 1.2490
0.1571 31.7872 0.9667 2.9676 1.2458 0.4035 0.9828 4 16 1.0694 1.0707 1.1021 1.1034
0.0831 16.7731 1.0051 1.3190 1.2749 0.2136 0.9998 4 16 1.0088 1.0101 1.0409 1.0421
0.0428 8.5927 1.0083 0.6226 1.1316 0.1100 1.0009 4 16 0.9861 0.9873 1.0180 1.0193
0.0217 4.3466 1.0053 0.3071 1.0422 0.0558 1.0003 5 16 0.9777 0.9789 1.0097 1.0110

Augmented RT; — P2 — P2 scheme

0.7071 51.6128 - 7.1534 - 0.4563 - 5 13 1.0353 1.0370 1.1487 1.1506
0.4714 29.6423 1.3677 3.2044 1.9805 0.2157 1.8475 4 14 0.9638 0.9650 1.0549 1.0562
0.2828 15.2131 1.3058 1.2003 1.9222 0.0799 1.9439 4 16 0.9573 0.9580 1.0198 1.0205
0.1571 4.9972 1.8940 0.3289 2.2022 0.0249 1.9837 5 15 0.9525 0.9532 1.0088 1.0095
0.0831 1.4251 1.9726 0.0868 2.0947 0.0070 1.9944 5 16 0.9515 0.9522 1.0045 1.0052
0.0428 0.3799 1.9928 0.0225 2.0320 0.0018 1.9984 4 16 0.9488 0.9495 1.0003 1.0011
0.0217 0.0980 1.9983 0.0057 2.0070 0.0004 1.9996 5 16 0.9396 0.9403 0.9895 0.9902

respectively, the algorithms are terminated. The unsymmetric multi-frontal direct solver for sparse matrices
(UMFPACK) is used to solve the linear systems appearing at each linearization step.

In a first example, the following exact solutions to system (2.1) are considered

d(r1,22) = b—bexp(—z1(z1 — Daz(xe — 1)), wu(xi,z2) = (

8u1

o(r1,72) = pu(¢) Vu — M(¢)8—xlﬂ’

sin(27x1) cos(2maa)
—cos(27xy) sin(2wxs) )

defined on the unit square 2 = (0,1)? and satisfying the first and third conditions of (2.2) on the whole
boundary I'p = 0f2. The data up, f, g are constructed with these manufactured exact solutions, and the involved
coefficients in the equations (and in the solutions) are k = (0, —1)T, p(¢) = (1 — cp) 72, v(¢) = cod(1 — cg)?,
I(VP|) = my + ma(l + |[VP|>)3/271 with b = 15,¢ = m; = my = 1/2,m3 = 3/2. These values imply
w1 = 0.99, po = 3.35, and consequently the stabilization parameters adopt the values k1 = p?/pa = 0.2976,
Ko = 1/us = 0.2985, and k3 = k1/2 = 0.1488.

The manufactured solutions on the considered (convex) domain are smooth, and the a posteriori error in-
dicators show effectivity (and quasi-effectivity) indexes close to one in all studied cases. This behavior can be
observed in Table 1, where errors in different norms indicate optimal convergence rates for the two lowest order
methods (k = 0, 1). We also show the average number of Newton steps to achieve the tolerance ey and the total

Picard iteration count at each refinement level. The subsequent examples will be restricted to the lowest order
method k£ = 0.

Our second test focuses on the case where, under uniform mesh refinement, the convergence rates are affected
by the loss of regularity of the exact solutions. The problem setting is as follows: the domain is taken as the
non-convex pacman-shaped domain 2 = {(x1,22) € R? : 2 + 23 < 1}\ (0, 1)?, where an exact solution to (2.1)
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is given by the same velocity as in the previous test, while concentration and Cauchy stress now read
(x1,22) = b —bexp(af(af + 3 — 1)),

s T3 . (5.1)
vy ((m1—a1)? + (w2 — a2)?)?]

o (21, 22) = () Vuu W)

Now the boundary is indeed split into I'y = (0,1) x {0} (the horizontal segment of 92) and I'p = 942\ Iy (the
arch and vertical borders of the domain), and the only difference with respect to (2.1) is that a non-homogeneous
concentration flux o - v = j is imposed on I'y, where j is manufactured according to (5.1). In this case, the
relevant term in the a posteriori error estimators will be evidently replaced by

Z he ”Eh'y_j‘lg,ev
ecE (T)NEL(IN)

whose estimation from below and above follows in a straightforward manner. For this example, the individual
and total convergence rates are determined by the expression

r() = —2log(e(")/é())log(N/N)]

where N and N denote the total number of degrees of freedom associated to each triangulation. Alternatively to
the first test, here the Picard tolerance is set to ep = le-6, and no inner Newton linearization will be employed
for the transport problem.

The viscosity, hindered settling and diffusivity functions p,~,9 are taken as in the first example with the
parameters a; = 0.1, ag = 0.5, b = 3, ¢ = 4/3. Notice that the isotropic part of the stress in (5.1) exhibits
a singularity just outside the domain, at (a1, as). With the chosen parameters, the concentration has a high
gradient near Ip, and the viscosity vanishes whenever the concentration attains its maximum value. Therefore,
and according to (5.1), high gradients are also expected in the stress approximation; and optimal convergence,
especially in that field, is no longer evidenced under uniform mesh refinement (see first rows of Tab. 2). On the
other hand, if an adaptive mesh refinement step (guided by the proposed residual error indicators) is applied,
optimal convergence can be restored, as shown in the last two blocks of Table 2. This feature is also seen
in Figure 3, where we plot the total errors e,m versus the degrees of freedom associated to each triangulation.
Total errors under adaptive refinement exhibit a superconvergence whereas uniform refinement yields suboptimal
rates. From the figure we also observe that the curves for e and m coincide for each algorithm.

Once the local and global error indicators are computed, the adaptation procedure uses the automatic
adaptmesh tool (see particulars in e.g. [27]) to construct the next triangulation. The algorithm is based on
an equi-distribution of the discrete a posteriori error indicators, where the diameter of each triangle in 7y, ,,
which is contained in a generic element T € 7}, in the new step of the algorithm, is proportional to hp times
the ratio &T /¢, where é denotes the mean value of an estimator over 7,. Approximate solutions obtained
after six adaptation steps are depicted in Figure 2, whereas a few adaptive meshes generated using the two
proposed indicators are collected in Figure 4. At least for this particular configuration, the second a posteriori
error estimator produces smaller errors but the convergence rates coincide with the ones obtained with the first
indicator.

In our last example the assumptions on the diffusivity ¢ will not hold anymore: we allow ¢ to be constant
and very small for any concentration below a so-called gel point ¢ € [0, ¢.]. This extension (whose limit case
translates into a loss of ellipticity in the concentration equation) implies that for low volume fractions, one
may expect shock-like fronts to develop (see e.g. the monograph [9] and the recent review [5]). Adaptive mesh
refinement would then be highly appreciated in this particular case; not only to restitute optimal convergence
orders, but also to resolve concentration profiles accurately without the need of refining the grid everywhere (even
more important if higher-order schemes are used, or transient models are studied). The problem configuration
corresponds to the so-called Boycott effect (cf. [6]), where the sedimentation-consolidation of small particles
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FIGURE 2. Test 2: Approximate solutions obtained with the lowest order method, after six

steps of adaptive mesh refinement following the second indicator 0. Concentration, velocity
components, and stress components are depicted.
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F1GURE 3. Test 2: log-log plot of the total errors vs. degrees of freedom associated to uniform
and adaptive mesh refinements using the two proposed indicators.
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TABLE 2. Test 2: Convergence history, Picard iteration count, effectivity and quasi-effectivity
indexes for the mixed-primal approximation of the coupled problem under quasi-uniform, and
adaptive refinement according to the indicators introduced in Sections 3, 4.

N  e(o) r(o) e(u) r(u) e(d) r(¢) ip eff(0) qeff(0) eff(0) qeff(H)

Augmented RTy — P; — P; scheme with quasi-uniform refinement

135 497.2285 - 172.3239 - 1.6796 - 25 1.0930 1.0855 1.0736 1.0662
403 501.6796 -0.0174 189.3379 -0.1835 1.5883 0.1090 29 0.9688 0.9610 0.9654 0.9576
1191 325.2386 0.8264 136.1004 0.6295 0.7731 1.3728 28 1.0512 1.0490 1.0413 1.0391
4090 150.5401 1.2842 35.1355 2.2575 0.4022 1.0896 29 1.0112 1.0078 1.0096 1.0062
15074 81.0276 0.9336 12.4395 1.5649 0.1990 1.0606 28 1.0022 0.9988 1.0031 0.9997
58289 41.1328 1.0175 3.0515 2.1089 0.1012 1.0146 31 1.0004 0.9968 1.0031 0.9996
238705 20.5693 1.0063 0.8447 1.8650 0.0510 0.9956 29 0.9997 0.9962 1.0032 0.9997

Augmented RTy — P1 — P scheme with adaptive refinement according to 8

409 482.0538 - 229.0604 - 1.1557 - 21 1.1461 1.1431 - -
1215 325.3517 0.7222 151.3681 0.7610 0.5798 1.2670 20 1.0059 1.0040 - -
3108 160.3139 1.5071 47.6470 2.4614 0.4017 0.7817 19 1.0032 1.0007 - -
6346 82.9351 1.8466 13.4484 3.5441 0.3298 0.5527 18 1.0060 1.0030 - -
13629 44.6689 1.6201 4.6110 2.8026 0.2538 0.6851 21 0.9984 0.9949 - -
31278 25.1967 1.3780 1.8416  2.2089 0.1908 0.6873 20 0.9941 0.9893 - -
79064 15.0459 1.1118 0.8192 1.7468 0.1332 0.7739 19 0.9903 0.9849 - -

Augmented RTy — P1 — P1 scheme with adaptive refinement according to [}

409 482.0538 - 229.0604 - 1.1557 - 21 - - 1.1219 1.1190
1206 318.9239 0.7641 148.2081 0.8052 0.5510 1.3700 19 - - 0.9979  0.9962
3247 160.2352 1.3899 49.7563 2.2041 0.3399 0.9758 20 - - 0.9986  0.9965
6703 79.3292 1.9399 12.8689 3.7315 0.3024 0.3221 21 - - 1.0038 1.0011
15393 41.1173 1.5928  3.7409  2.9945 0.2553 0.4104 20 - - 1.0073  1.0039
36869 229177 1.3296 1.2198  2.5490 0.1777 0.8247 20 - - 1.0055 1.0008
94817 13.4813 1.1231 0.5302 1.7635 0.1289 0.6790 19 - - 1.0058  1.0006
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FIGURE 4. Test 2: From left to right, four snapshots of successively refined meshes according
to the indicators € and 0 (top and bottom panels, respectively).



1814 M. ALVAREZ ET AL.

6.900-04
Enm
-0
Eu.oom
E-o 0007

~9.98204

“Hﬂm

ul,h(x17x2) “2,}1(551 \T)

0514
Eoz
S0
Eo2

-0.5

~-0.738

~.5.156-03

Ull,h(xl \Ty) U1z,h($1 Vo) ‘722,);(3”1 \Zo)

FIGURE 5. Test 3: Approximate solutions obtained with the lowest order method, after six
steps of adaptive mesh refinement following the second indicator 6. Concentration, velocity
components, and stress components are depicted.

within an enclosure is enhanced by tilting the vessel (from the gravity direction), thus allowing the formation of
recirculation zones carrying low concentration fluid along the underside of the inclined wall (see also [7]). The
diffusivity function will be set to

€ for ¢ < ¢,

19 — a—1
(¢) o % (%) otherwise,

with @ = 5,99 = 0.055,e = le-6. As computational domain we consider an inclined rectangle of height 1.5m
and width of 6 m forming an angle of 27/3 with the positive x;-axis, which we initially discretize into a coarse
mesh of 102 triangular elements. Viscosity is set as in the previous examples and the remaining coefficients
are f = Apk, g =0, up = 0, ¢p = {0.8 on the bottom and overside inclined wall; 0.0001 elsewhere in 92},
Y(@) = {y00(1 — ¢)? if ¢ > ¢¢; 0 otherwise}, ¢ = 0.07, ¢ = 2/3, 70 = 4.4e-3, Ap = 700, The stabilization
constants will depend on p; = 1 and s = 4.75.

The numerical solutions are collected in Figure 5, where velocity shows a main circulation zone at the center
of the domain, directing the flow towards the bottom along the lower inclined side and moving upwards on the
opposite side. In addition, high concentration zones are located at the bottom of the vessel, while clear fluid
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FI1GURE 6. Test 3: From left to right, four snapshots of successively refined meshes according
to the indicator 6.

forms at the top. These flow patterns are in accordance with the observations in [7,8]. Four intermediate steps

of mesh adaptation guided by the second a posteriori error estimator 8 are displayed in Figure 6. We can see
the capturing of the high concentration gradient and velocity boundary layer near the upper inclined side of
the domain.
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