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PRIMAL DUAL MIXED FINITE ELEMENT METHODS FOR
INDEFINITE ADVECTION-DIFFUSION EQUATIONS*

ERIK BURMANT AND CUIYU HEf

Abstract. We consider primal dual mixed finite element methods for the advection-diffusion
equation. For the primal variable we use standard continuous finite element space and for the flux
we use the Raviart-Thomas space. We prove optimal a priori error estimates in the H!- and the
L?-norms for the primal variable in the low Péclet regime. In the high Péclet regime we also prove
optimal error estimates for the primal variable in the H (div) norm for smooth solutions. Numerically
we observe that the method eliminates the spurious oscillations close to interior layers that pollute
the solution of the standard Galerkin method when the local Péclet number is high. This method,
however, does produce spurious oscillations when outflow boundary layers are present in the solution.
In the last section we propose two simple strategies to remove such numerical artifacts caused by the
outflow boundary layer and validate them numerically.
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1. Introduction. Advection-diffusion problems have been extensively studied
in the last decades for their wide applications in the areas of weather forecasting,
oceanography, gas dynamics, and contaminant transportation in porous media, to
name a few. Many numerical methods for advection-diffusion equations have been
explored in the literature. The two main concerns when designing a numerical method
for advection-diffusion problems are robustness in the advection dominated limit and
satisfaction of local conservation. The standard Galerkin method, using globally con-
tinuous approximation, is known to fail on both points, and therefore much effort has
been devoted to the design of alternative formulations. Typically to make the method
stable in the limit of dominating advection some stabilizing operator is introduced to
provide sufficient control of fine scale fluctuations. The most well known stabilized
method is the streamline upwind Petrov—Galerkin method introduced by Brooks and
Hughes [7] and first analyzed by Johnson, Névert, and Pitkaranta [37]. In order
to avoid disadvantages associated to the Petrov—Galerkin character, for instance re-
lated to time discretization, the discontinuous Galerkin method was introduced, first
in the context of hyperbolic transport [38, 26]. In this case the stabilizing mecha-
nism is due to the upwind flux, which controls the solution jump over element faces
and adds a dissipation proportional to this jump. In the context of finite element
methods using H'-conforming approximation several stabilized methods using sym-
metric stabilization have been proposed, for instance, the subgrid viscosity method by
Guermond [35], the orthogonal subscale method by Codina [27], and the continuous
interior penalty method, introduced by Douglas and Dupont [31] and analyzed by
Burman and Hansbo [14]. It is well known that for cases of both discontinuous and
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continuous approximation spaces a local conservative numerical flux can be defined. In
the continuous case, however, it must be reconstructed using postprocessing [36, 17].

In this work, to ensure local conservation of the computed flux we design a method
in the mixed setting: we approximate the primal variable in the standard conforming
finite element space and the flux in the Raviart—-Thomas space. Recall that mixed
formulations for convection-diffusion equations were first introduced in [46], with an
analysis of the method in the diffusion dominated regime. More recently mixed meth-
ods with Galerkin least squares stabilization has been proposed in [42, 4]. Contrary
to these works our numerical scheme is based on a constrained minimization prob-
lem in which the difference between the flux variable and the flux evaluated using
the primal variable is minimized under the constraint of the conservation law. The
method is very robust and was initially introduced for the approximation of ill-posed
problems, such as the elliptic Cauchy problem; see [15]. Herein we consider well-posed
but possibly indefinite advection-diffusion equations. Compared to [15] we propose a
full analysis of the well-posed problem in both the diffusion dominated regime and the
advection dominated regime. This also bridges the gap between the analyses of [15]
and [16]. Through the latter reference the results herein may be extended to ill-posed
advection-diffusion equations and to the best of our knowledge represent the first ap-
proach for such problems with a local conservation property. The method is also a
close relative to the First order system least square (FOSLS) methods of [18, 19, 23],
which, however, do not have local conservation. Another difference compared to these
works is that we herein choose to represent the total flux, i.e., both diffusive and ad-
vective flux, using the flux variable, which appears to be natural when indefinite
problems are considered and the total flux has to be imposed on the boundary. If
a stabilization term is introduced for the multiplier, the present method becomes a
FOSLS type method with a different flux [15].

Finite element methods for indefinite, or noncoercive, elliptic problems with Neu-
mann boundary conditions were considered first in [20] and more recently in [21, 39, 9]
using finite volume and finite element methods. The method proposed herein is a
mixed variant of the primal dual stabilized finite element method introduced in [9, 12]
for the respective indefinite elliptic and hyperbolic problems, drawing on earlier ideas
on H~l-least square methods from [5]. Contrary to those works we herein consider
a formulation where the approximation spaces are chosen so that it is inf-sup stable.
Hence no stabilizing terms are required. Primal dual methods without stabilization
were proposed for the advection-diffusion problem in [22] and for second order PDE in
[3, 2], inspired by previous work on discontinuous Petrov—Galerkin methods [30, 29].
Similar ideas have recently been exploited successfully in the context of weak Galerkin
methods for elliptic problems on nondivergence form [48], Fokker-Planck equations
[47], and the ill-posed elliptic Cauchy problem in [49]. In [40] a method was introduced
which is reminiscent of the lowest order version of the method we propose herein. The
case of high Péclet number was, however, not considered in [40], so our analysis is
likely to be useful for the understanding of the method in [40] in this regime.

1.1. Main results. For the error analysis, in the low Péclet regime, we prove
optimal convergence orders for the L2- and H'- norms for the primal variable for all
polynomial orders. For the analysis we do not use coercivity, but only the stability
of the solution, showing the interest of the method for indefinite (or T-coercive [24])
problems. In the high Péclet regime we assume that the data of the adjoint operator
satisfies a certain positivity criterion, which is different from the classical one for
coercivity. We then prove an error estimate in negative norm and optimal order
convergence of the error in the streamline derivative of the primal variable measured
in the L2- norm for smooth solutions.



PRIMAL DUAL METHODS FOR ADVECTION-DIFFUSION 2787

Numerical results for both the diffusion and advection dominated problems are
presented. Optimal convergence is verified on smooth problems and on a problem with
reduced regularity due to a corner singularity. We note that for problems with an
internal layer only mild and localized oscillations are observed (see Figure 1). However,
for problems with underresolved outflow boundary layers the effect of the layer causes
global pollution of the solution (see Figure 3). In section 6 we propose two simple
strategies to improve the method in this case. More specifically, one method imposes
the boundary condition weakly, and the second approach introduces a weighting of
the stabilizer such that the oscillation is more “costly” closer to the inflow boundary.
This latter variant introduces a notion of upwind direction.

This paper is organized as follows. In section 2, the model problem is presented.
The numerical scheme is proposed, and its stability and continuity are analyzed in
section 3. In section 4, we prove the error estimation results for both problems with
either low or high Péclet numbers. Numerical results are presented in section 5. In
section 6 we propose two strategies to improve accuracy in the presence of under-
resolved outflow boundary layers. Numerical results are also presented to test their
effectiveness.

2. The model problem. Let Q € R d € {2,3}, be a polygonal/polyhedral
domain with boundary 92 and outward pointing unit normal nn. We consider the
following advection-diffusion equation:

(2.1) V.- (Bu— AVu) + pu = f
with the boundary conditions

(2.2) u=gonIlp and
(Bu— AVu) -n =1 on Ty,

where I'p, 'y C 0, Tp NTx =0, and T'p ULy = 0. For simplicity, we assume
that IT'p # 0. The data is given by f € L2(Q), g € H2(Tp), ¥ € H 2(Ty),
AeR™ e R, and B € [L®(Q)]? with B, = |8 1=(). For the analysis in
the advection dominated case we will strengthen the assumptions on the parameters.
Furthermore, we assume that the matrix A is symmetric positive definite. With
the smallest eigenvalue Ayin,4 > 0 and the largest eigenvalue Amax,a, We assume
that Amax,A/Amin,a is bounded by a moderate constant. The analysis below also
holds in the case of variable A and p that are piecewise differentiable on polyhedral
subdomains, provided adjustments are made for loss of regularity in the exact solution.

To write the equations on weak form we introduce the following function spaces:

(2.3)
Vop={veH' (Q):v=gonTp} and Voyp={veH (Q):v=00nTp}.

Consider the weak form: find u € V; p such that
(2.4) a(u,v) =1l(v) YveVyp

with
a(u7 U) = (NUH v)Q + (Avu - ﬂuv V’U)Q

and

l(’U) = (faU)Q + <¢av>1"N )
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where (-,-),, and (-,-)p denote the L? inner product on w C R? and I' C R,
respectively. When w coincides with the domain 2 the subscript is omitted below.
We will only assume that the problem satisfies the Babuska—Lax—Milgram theorem
[1], which, in the case of homogenous Dirichlet condition, implies the existence and
uniqueness and the following stability estimate:

lullv < o iy,

where || - ||y is the H'-norm, « is the constant of the inf-sup condition, and the dual
norm is defined by
Iy := sup I(v).
veV
lvllv=1

The constant « is problem dependent, but for the sake of discussion we will here
assume that o = O(A\pin,4). Observe that in the case of nonhomogeneous Dirichlet
condition we may write v = ug + ug4, where ug € Vy, p is unknown and uy € Vy p is a

chosen lifting of the boundary data such that [Jug|lv < HgHH%(F X In that case the
D

stability may be written as
(2.5) luollv < o™ ligllv,
where I;(v) = I(v) — a(ugy,v). Clearly the form a satisfies the continuity

(2.6) a(u,v) < (Jpl + Amaz,a + Boo) lullv[lv]lv

=:Cq

and 1 < ¢,/a.
3. The mixed finite element framework.

3.1. Some preliminary results. Let {7}, be a family of conforming, quasi-
uniform triangulations of Q consisting of shape regular simplexes T = {K}. The
diameter of a simplex K will be denoted by hx, and the family index h is the mesh
parameter defined as the largest diameter of all elements, i.e, h = gggg{h;(}. We

denote by F the set of all faces in T, by F the set of all interior faces in 7, and by
Fp and Fy the sets of faces on the respective I'p and I'y. We assume that the mesh
is fitted to the boundary domains I'p and I'yy so that these coincide with element
faces. For each ' € F denote by hp the diameter of F' and by np a unit vector
normal to F. When F is a boundary face, np is fixed to be outer normal to 0f2.

Frequently, we will use the notation a < b meaning a < Cb, where C is a non-
essential constant, independent of h. Significant properties of the hidden constant
will be highlighted.

We denote the standard H!-conforming finite element space of order k by

V= {v, € H(Q) 1 v|g €PR(K) VKeT},

where P4 (K) denotes the set of polynomials of degree less than or equal to k in
the simplex K. Let iy : C°(Q2) — V[ be the nodal interpolation. The following
approximation estimate is satisfied by i; see, e.g., [33]. For v € H*(Q), ¢ > 1, there
holds

(3.1) [0 —invll + 2V (v = in0) | S h*|v]grere), k=1,

where s = min(¢, k4 1) and || - || = || - [| z2(q)-
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For the primal variable we introduce the following spaces:
ng,D = {Uh € V;f D Up = gp ON FD} and VO’fD = {vh € V,f vy =0o0n I‘D},

where gy, is the nodal interpolation of g (or if ¢ has insufficient smoothness, some other
optimal approximation of g) on the trace of I'p so that gy, is piecewise polynomial of
order k with respect to Fp.

For the flux variable we use the Raviart—-Thomas space

RT":= {q), € H(div,Q) : q,|x € P(K)* @ z(P(K)\Pi_1(K)) VKeT}

with & € R? being the spatial variable, | > 0, and P_;(K) = (. We recall the
Raviart-Thomas interpolant Ry, : H? (div, Q) — RT', where

H’(div, Q) :== {w e [H* ()] : V-we H*(Q)},

and its approximation properties [33]. For ¢ € HY(div,), ¥ > 1 and Rj,q € RT",
there holds

(32) llg — Rugq|l + 2V - (q— Ruq)| S (IV-alur-—1) + 14lar@) S P 1alar @),

where r = min(¢J, [ 4+ 1).
We also introduce the L?-projection on the face F' of some simplex K € T,

7py : L2(F) = Py(F),
such that for any ¢ € L?(F)

(0 = 7mru(®), Pr)p =0 YV € P (F).

Then by assuming that the Neumann data 1 is in L?(I'y) we define the discretized
Neumann boundary data by its L?-projection such that for each F € Fy we have
Yplp = mri(v). With the satisfaction of the Neumann condition built in, we define

RT) y ={q, € RT': q;, 'n =, on 'y}

and
RTé,N ={g, €RT":q;, - n=00nTy}.

For the Lagrange multiplier variable, we introduce the space of functions in L?(£2)
that are piecewise polynomial of order m in each element by

X = {zn, € L*(Q) 1 wp|x €P(K) VK €T}
We define the L?-projection 7x ,, : L*(2) — X™ such that for any y € L?(f)
(y = mxm(y),2n) =0 Va, € X5

For functions in X;"* we define the broken norms,

-

[N

1
v = (V) + 10 eall30m, )

3:3)  lznlln = <Z ||l’h||§<> and ||z,

KeT
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where Hh’l/Qa:hH%rIUFD = > hgp'llen]F and

FeFUFp

lim (z,(z — enp) —zp(2 + enp)) for F € Fy,

= e—0+
[za]lr(2) { xp(2) for F € Fp U Fn.

Also recall the discrete Poincaré inequality [6]: there exists ¢p > 0 such that

(3-4) [zl < cpllen

1,h th c X}T,

which guarantees that || - ||1,5 is a norm.
Given a function z;, € X we define a reconstruction, n,(zs) € RTé,N’ of the
gradient of xp such that for all F' € F; U Fp,

(3.5) (i (xn) - mp, pr)p = (hp'lenl, pr)p Von € Pu(F),
and, if { > 1, for all K € T,
(3.6) (n(zn), @)k = —(Van, @)k V@, € [P (K)]”

We provide the stability of n;, with respect to the data in the following proposition.

PROPOSITION 3.1. There exists a unique n, € RT}  such that (3.5)~(3.6) hold.
Moreover, m;, satisfies the following stability estimate:

|

1 2
(3.7) Il < Cas (Imxa-aVanll + 10 mra(lend) IZum, )

where Cys > 0 is a constant depending only on the element shape regularity.
Proof. We refer to [15] for the proof. 0

We will also frequently use the following inverse and trace inequalities:

(3.8) IVollx S B Hollx Vo e Br(K)
and
(3.9) [vllox S A 2]k +hE[|Volx Yo e HY(K).

For a proof of (3.8) we refer to Ciarlet [25], and for (3.9) see, e.g., Monk and Siili [44].

3.2. The finite element method. The problem takes the form of finding the
critical point of a Lagrangian L : (vp, gy, zp) € Vg’fD X RTli)JV x X" — R defined by

(310)  Llon @) = 55l @), (o, @)] + D@, 1) — ().

Here xj, € X" is the Lagrange multiplier, s(-,-) denotes the constitutive law on least
squares form, here the equation for the flux,

(3.11) sl(u,p), (v, q)] := (Bu — AVu —p, Bv — AVv — q),

and b(,-) is the linear form defining the partial differential equation, in our case the
conservation law,
b(q,’U,IB) = (V 'q + Hv, 213)



PRIMAL DUAL METHODS FOR ADVECTION-DIFFUSION 2791

By computing the Euler-Lagrange equations of (3.10) we obtain the following
linear system: find (up,py,, 2n) € Vg’fD X RT&MN x X" such that

(312) S[(uh’ph)v (Uhv qh)] + b(qha Uhs Zh) =0,
(3.13) b(ppys un, xn) — (fy2n) =0

for all (va, gy, xn) € Vi p x RT{ 5 x Xj*. The system (3.12)-(3.13) is of the same form
as that proposed in [10, 13] but without adjoint stabilization. Therefore, to ensure
that the system is well-posed the spaces Vh’C x RT" x X i must be carefully balanced.
Herein we will restrict the discussion to the equal order case k = [ = m that is stable
without further stabilization. The arguments can be extended to other choices of
spaces provided suitable extra stabilizing terms are added (see [15] for details).

Observe that the s-operator in (3.11) connects the flux and the primal variables
and, more precisely, brings p; and Bup — AVu, to be close. In the low Péclet
regime this introduces an effect similar to the penalty on the gradient of the primal
variable used in [9]. In the high Péclet regime, on the other hand, the stability of the
conservation form of the convective derivative is obtained by the strong control of the
conservation law obtained through (3.13) through an inf-sup argument.

Remark 3.1. The constrained-minimization problem introduces an auxiliary vari-
able, i.e., the Lagrange multiplier, which for stability reasons must be chosen as the
discontinuous counterpart of the discretization space for the primal variable (unless
stabilization is applied; see [15]). This results in a system with a substantially larger
number of degrees of freedom than that of the standard Galerkin, the classical mixed
method [32, 45], and the least square method [18]. Nevertheless, it is possible to
reduce the system used in the iterative solver to a positive definite symmetric matrix
where the Lagrange multiplier has been eliminated. This is achieved by iterating on
a least square formulation, the solution of which is not locally mass conservative but
has similar approximation properties. The number of degrees of freedom of the re-
duced system consists only of those of the primal and flux variables. For a detailed
discussion of this approach we refer to [15].

3.3. Approximation, inf-sup condition, and continuity. For the analysis
we introduce the following triple norms on H'(Q) x H(div, ):

1
(3.14) (v, @)1 = (s[(v, @), (v, @)] + [(V - g+ po)[|*)*
1
(3.15) (v, @)llz = [[l(v; @)l -1 + ol + (22 gl = + [lq]-
To quantify the dependence of the physical parameters in the bounds below we intro-

duce the factor ¢, := B h + ||A|lcc + cp|p|h. Here cp is the constant of inequality
(3.4).

LEMMA 3.1 (approximation). For any v € H*(Q) and q € [H?(Q)]? the following
approximation property holds:

(3.16)
(v —inv,q — Ra@)lll=1 < [l(v — inv,q — Rh@)llls S cuh® vl m=() + A" lalur ),

where s = min(s, k+ 1) and r = min(¢, [ + 1).
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Proof. Applying the triangle inequality and the approximation properties (3.1)
and (3.2) gives

(3.17)
(v = inv, @ — Ra@)lll-1 S (Booh + [ Alloe + [1lh?) B°~ ol o) + @] 1 (0)-

To estimate the remaining terms note that the trace inequality (3.9) implies
|n/2(a = Rug)|| . < lla ~ Bagll + BV (@ ~ Fag)ll
which, combined with the approximation properties, gives

(3.18) (v — inv)|| + |

h3(a— Rng)|| , + lla = Buall S ulhlol oo + ' lal -
(3.16) is then a direct consequence of (3.17) and (3.18). This completes the proof of
the lemma. O

To facilitate the analysis we rewrite the system (3.12)—(3.13) in the following
compact form: find (up,py,, 2n) € Vg’fD X RTli)J\, x X" such that

(319) A[(uhapha Zh)a (Uha Qhaxh)] = lh(xh) V(”Uh, dp; xh) € VOITD XRTé,N XXPT?
where

A[(“haph, Zh)v (’Uha qp, xh)} - s[(uha ph)’ (Uh, qh)] + b(qiw Uhs zh) + b(ph? Uhs xh)
and
In(zn) = (f, zn).
Note that for the exact solution, (u,p), there holds
(320) A[(uapv 0)? (”Uh,qh,l'h)} = lh(xh) v(Uh7qh7xh) € ‘/O]fDXRTé,NXX;Ln

PROPOSITION 3.2 (inf-sup condition). Let k =1 = m in (3.19). Then there exists
a. > 0 such that, for all (vn,qy,zn) € VOIfD X RT&N x XF, there exists (On, @y, Tn) €
VOIfD X RT&N x XK satisfying

(3.21) ac ([[1(vns @)1 + lzall? ) < Al(vn, @ns 2n); (On, @p, @0))
and
(3.22) l(@ns @p)lll=1 + [1Z6lli,n < [l (vns @p)lll=1 + |28 ]l1,5-

Proof. Define 0, = m,(z5) € RTY y by taking | = m = k in (3.5)—(3.6) and
&, = h3(V - q, + pvp) € XF. We claim that, by choosing o, = v, € V&p, @, =
q, +en, € RT&N and 7, = —xp, + &, € X7, there holds (3.21) and (3.22), where ¢ is
to be determined later.
By the above definitions, we have
(3.23)
Al(vn, @ns zn), (vn, @, + €ng, —xn + &)
= (Bon — AV — qp,, Bon — AVv, — q, —eny,) + (V- (qy, + emy,) + pop, 2n)
+ (V- qy, + pon, —zn + &)
— [18un — AV — P + (T - gy, + pon)
— €(Bun, — AV, — gy, mp,) + (V- 1y, ).
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For the last term, it follows from integration by parts, (3.5), (3.6), and the facts that
n,-n=0onIy, Va,|x € Pr_1(K)?, and 2p,|r € Pr(F) that

1
(Vompan) =Y (=, Van) ik + (my, - nic wn) o) = [Vanl>+ D 172 [aa]7
KeT FeFUFp

which, combined with (3.23), the Cauchy—Schwarz inequality, and (3.7), gives

(324) A[(Uhv dp, xh)v (Uh7 q; + €Ny, —Th + gh)]
1
> [|Bon — AV, — g |I” + (Y - @y, + pon)||* — 1/18vn — AV, — asl*
— [y +e <||V$h||2+ > ||h2ﬂ$h]]|%>
FeFiUFp

3
> 71Bon = AVon — @y [P+ 1h(V - gy, + pron) [P (1 = eCGy)l|znll7 1

(3.21) is then a direct result of (3.24) by choosing € = 3C; % and a. = min(3, 2e¢).
To prove (3.22), first applying the triangle inequality gives

(3:25)  [ll(@n, gp)lll -1 +l1Znlln < M (on, gp)lll-1+llznlln + 110, enp)l[ -1 +1€n 11, p-

Then applying the trace and inverse inequalities and (3.7) yields

(3.26) 11€0; enp)lll—1 = e Ulmnll + 1BV - 04 1) S lnll S llnllsn

and

(3.27) I€nll1n S hTHIERN = 1R(YV - qn + por) | < (Il (o, @u)lll -1

Finally, combining (3.25)—(3.27) results in (3.22). This completes the proof of the
proposition. 0

PROPOSITION 3.3 (existence and uniqueness). The linear system defined by (3.19)
admits a unique solution (up, py,, 2n) € Vg]’fD X RT@N x XF.

Proof. In order to prove the invertibility of the square linear system it is equivalent
to prove the uniqueness. Assume that there exist two sets of solutions, (u1 p, Pins Z1,h)
and (u2,h, Py, 22,1), both in ng,D X RTéf’N x XF. We then have that for all (v,,, gy, 1)
in the space of VolfD X RT&N x X there holds

Al(u1,n — u2,h,P1 p = Paps 210 — 22,0)5 (Vn, Q> Tn)] = 0.
By Proposition 3.2, the following must be true:
[(u1,n — u2,nP1 — Pop)ll-1 + 21,0 — 220110 = 0,
which immediately implies
21 =22, and V- (B(urp —uzp) — AV(urp —u2p)) + p(urp —ugp) = 0.

Since (2.1)—(2.2) admits a unique trivial solution for zero datum we conclude that
u1,n = u2,, and, hence, py ,, = p, ;. This completes the proof of the proposition. [
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We end this section by proving the continuity of the bilinear form. Define
HO,N(di’U,Q) = {q S H(dl’U,Q), qg-n=0on FN}

and
Hy n(div,Q) = {q € H(div,Q), g-n =1 on y}.

PROPOSITION 3.4 (continuity). For all (v,q) € H*(Q) x Ho n(div,Q) and for all
(Vn, @, ) € ViF x RT' x X;™ there holds

(3.28) Al(v, q,0), (vn, g, zn)] < (v, @lllg (1o, gp)lll -2 + [lznllLn)-

Proof. The inequality (3.28) follows by first using the Cauchy—Schwarz inequality
in the symmetric part of the formulation,

=
[N

s[(v, @), (vn, @3)] < sl(v, @), (v, @)]2 s[(vn, @), (va, @))%

For the remaining term we use the divergence formula elementwise to obtain

(Vog+po,zn) =Y —(q,Van)xk+ Y (q-np [zl)p + (po,z5).
KeT FeFiUFp

(3.28) then follows by applying the Cauchy—Schwarz inequality and (3.4). This com-
pletes the proof of the proposition. ]

4. Error estimation. In this section we will prove optimal error estimates
for smooth solutions, both in the diffusion dominated and the advection dominated
regimes. When the diffusion dominates we prove optimal error estimates in both the
H'- and L?-norms under very mild stability assumptions on the continuous problem.
In this analysis constants may blow up as the Péclet number becomes large.

For dominating advection we need to make an assumption on the problem data
to prove an error estimate in the H~'-norm. This is then used to prove an estimate
that is optimal for the error in the divergence of the flux, computed using the primal
variable. In this case this corresponds to the convective derivative on conservation
form. However, we cannot improve on the order for the L2-error as for typical residual
based stabilized finite element methods. In this part constants remain bounded as
the Péclet number becomes large.

4.1. Error estimate for the residual. First we prove the optimal convergence
result for the residual, i.e., the optimal convergence for the triple norm (3.14). This
estimate will then be of use in both the high and low Péclet regimes.

LEMMA 4.1 (estimate of residual). Assume that (u,p) is the solution to (2.4) with
ue H NV, p(Q), p € [H*(Q)]*NHy n(div, Q) and that (un,py,, 2n) € V) p X RT) 5 X
XF is the solution of (3.19). Then there holds
(4.1) 1w = un,p = py)lll-1 + llznllin S cah®Hulpre @) + B[Pl (),
where s = min(s, k+ 1) = and r = min(Y, k + 1).

Proof. Firstly, applying the triangle inequality gives

(4.2)
(v —un, p —pp)lll=1 < |[|(w — inu, p — Rpp)|ll=1 + [[|[(un — inu, P, — Rup)|||-1.



PRIMAL DUAL METHODS FOR ADVECTION-DIFFUSION 2795

Note that up, — ipu € VolfD and p;, — Ryp € RT&N. Then by Proposition 3.2 there
exists (vp, gy, wp) € ngD X RT&N x XF such that

Il(un — inu, oy, — Rap)|II21 + 2070

5 A[(Uh-ihﬂ, ph_tha Zh))a (Uh7 qh7 wh)] = A[(u - Zbhu7p - th7 0)7 (Uha qh) wh)]
S M (w = dnu, p = Rpp)llls ([[1(un — inw, o — Brp)lll-1 + 2nll1n) -
The last equality and inequality follows from (3.19), (3.20), and Proposition 3.4.
Therefore, we immediately have that
I[(un = inu, p, = Bup)lll-1 S [l(w — inu, p — Rap)|lls
which, combining with (3.16) and (4.2), implies (4.1). This completes the proof of
the lemma. O

Observe that the hidden constant in (4.1) has no inverse powers of the diffusivity.
Hence, recalling the definition of ¢,,, we have the following corollary.

COROLLARY 4.1. Under the same assumptions as in Lemma 4.1, if ||Allcoc << h,
By =0(1), |ul=0(1), s=r=k+1, there holds

(4.3) I1(w = wn, p = pp)lll-1 + ll2n
with hidden constant O(1).

1,0 S R ul g ) + R Dl e o

4.2. Error estimates in the diffusion dominated regime. In this subsection
we provide results for the error estimation in the diffusion dominated regime, i.e.,
)\?%'OA is of order 1, where Ap,ipn, 4 is the smallest eigenvalue of A.

PROPOSITION 4.1 (H!-norm estimate). Assume that (u, p) is the solution to (2.4),
u € H(Q)NV,p(Q), s >1, and p € [H*(Q)]? N Hy n(div,Q), 9 > 0, and that
(un, Py, 2n) € ng,D X RTJf’N x X is the solution of (3.19). Then the following esti-
mate holds:

(4.4)  u—unllv S a™t ((ca + ca)p* Mulgs@) + B (IPlar @) + [$la--1200y)))

where s = min(s, k+ 1) and r = min(J, k + 1).

Remark 4.1. Using the assumption o = O(Ayin,4) we see that the constant in
the above estimate satisfies

Oéil(Ca + Cu) ~ A;LL,A(“A + /\maa:,A + ﬁoo)

Since the expression of the right-hand side blows up as Ap,in,4 goes to zero, the above
estimation is valid only for the diffusion dominated problem.

Proof. To avoid using coercivity arguments, our starting point for the error analy-
sis below is the stability estimate (2.5). Let e = v — uj,. We note that e is a solution
to (2.4) with the right-hand side linear operator being r(v) := {(v) — a(up, v), i.e.,

a(e,v) = r(v).

Now apply the decomposition e = ey + e4 such that e4lr, = elr, and |legllv <
lell gr1/2(rp,)- It then follows from (2.5) that

||60HV < a—l sup T(U) — a(eg,v)

< a7 ([Irllve + callegllv).
vev vllv
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Hence
lellv < lleollv + llegllv < o (lIrllv: + callegllv) + llegllv-

For the term ||eg4||v, by definition and a standard trace inequality, we have

(5)  leglly < Cllu—inull, 3 ) < Cllu = inally < Ch*fulro (o)

To prove the bound on |||y we recall that

a(u — up,v)

[rilv: = sup
cv [vllv

v=0 01l T'p

Then by integration by parts, (3.13), and Cauchy—Schwarz inequality, we have
(4.6)
a(u — up,v) =1l(v) — alup,v)

= (f,v) + W, v)p, — (AVuy — Bup, Vo) — (pup, v)

=(f =V py —pup,v) + @ +py -n,0)p, — (P, — Bun + AVup, V)

= (f-V p,—pup,v—mx,00)+(p — p;, — B(u —up) + AV(u — up), Vo)

+ (¢ = Yn, v — TRV,
S = pro = wn) |- lIVoll + |22 (0 = ) |ry |Vl

which, combined with (4.5), (4.1), and the following observation (see, e.g., Lemma
5.2 of [34]),

|pr@=vn)| S Wlassawny,
N

gives (4.4). This completes the proof of the proposition. 0

In the remaining part of this subsection we will focus on the convergence of the
L?-norm error in the primal variable. For simplicity we here restrict the discussion
to the case of a convex polygonal domain 2, smooth solutions (s = k+ 1, r = k in
Lemma 4.1), and homogeneous Dirichlet condition. We first prove the convergence
result for the L2-norm of the Lagrange multiplier.

PROPOSITION 4.2. Assume that §) is convex polygonal, u € H}(Q) N H*1(Q),
and p € [H*(Q)]%. Let z), be the Lagrange multiplier of the system (3.19). We have
the following error estimate:

(4.7) znll S B (Jul s ) + [Pl @) -
Proof. Let ¢ be the solution such that
V- (Bp—AVY) + pugp = 2z,

with boundary condition ¢ = 0 on 9€2. Then by the well-posedness assumption on
(2.1) and the assumption on 2 we have the following stability result:

(4.8) 18l rr2(02) < [lznll-

Let g = Bp — AV¢. By adding and subtracting suitable interpolates we have

49)  llznl® = (2, V - (@ — Bng) + u(¢ — in®)) + (24, V - Rng + pin).
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For the first term in (4.9) using the elementwise divergence theorem, the facts that
(zh, (@ — Rnq) -mg)p=0 VYK cT,VF COK

and that

lg — Rugll < hlléllm2ie) < hllenll and ¢ —indll < KlI6llm2(0) < B?[lzll,
and (3.4) gives

(4.10) (20, V- (@ = Rnq) + (¢ — in®)) S h(1 + [plh)||znll1,nll2n]-

For the second term in (4.9) we first apply (3.12) with q, = Ri(q) € RT* and
vy = ipp € Volf p with 'y = (J; then applying the Cauchy—Schwarz inequality, (3.1),
and (3.2), we have that
(4.11)
(2h, V- Bnq + ping) = — (Bup — AVup — py, Bing — AV (in¢) — Riq)

S 1Bun — AVup — pyl| (Boolld — indll + [|Allc [ V(¢ — ind)l| + llg — Ragl])

S N(Bun = AVun = pp)|| (Boch® + | Allsch + 1) 6]l 1120

S Ml(Bun = AVup = py) |||z
(4.7) is then a direct consequence of (4.10), (4.11), and (4.1). This completes the
proof of the proposition. 0

We now proceed to prove the error estimation of the primal variable in the L2-
norm. To estimate the error of the primal variable in the L?-norm we require that
the adjoint problem is well-posed and satisfies a shift theorem for the H2-norm.

Assumption 4.1. Consider the adjoint problem for (2.1). For each ¢ € L?*(),
we assume that the data is such that the following adjoint problem admits a unique
solution, using Fredholm’s alternative,

(4.12) -V -AVp—-B-Vo+ pup =1 in Q
with ¢|sq = 0. Furthermore, the following regularity result holds true:

(4~13) ||<PHH2(Q) S ||¢||~

PROPOSITION 4.3. Let u € H*1(Q) N HY(Q), p € [H*(Q)]|?, and (un,py,, z1) be
the solution of (3.12)—(3.13). Under Assumption 4.1 we have

(4.14) lw = un | S B (Jul g o) + [Plar @) -

Proof. Let ¢ be the solution of the dual problem (4.12) with the right-hand side
being e := u — up. Then by integration by parts and the assumption that ¢ = 0 on
1), we have
lell> = (f, ) + (un, V - AV + B - Voo — o)

4.15
(4.15) = (f =V py — pun, ) + (Bun — AVup — py, Vo).

The first term can be estimated by applying (3.13) and the Cauchy—Schwarz
inequality:
(416) (f_vPh_:u’uhnSD) = (f_v‘ph_liuha@—ﬂx,ksﬂ)

S hl(w—un, p — pp)lll-1llellm2(0)-
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To estimate the second term we apply (3.12) with g, = R, (V) € RT* and the fact
that V - (Rh(Vga)) = WX,kAQO:

(4.17) (Bup, — AVup — pp, Vo)
= —(zn, V- (Rn(V))) + (Bur, — AVup — py,, (Vo — Ri(V)))
S llznllllmx xAell + Rl Bun — AV, — ppllell r2(0)

S (lznll + RlBun — AV, — pyll) llell 2(0)-

Combing (4.15)—(4.17) and (4.13) gives

(4.18) llell < Alll(u = un, p = pp)lll-1 + [lznll-

(4.14) is then a direct consequence of (4.18), (4.1), and (4.7). This completes the
proof of the proposition. ]

Remark 4.2. Note that the hidden constants in (4.8) and (4.13) blow up in the
advection dominated regime. Therefore the above L2-analysis is relevant only in the
low Péclet regime.

Remark 4.3 (the role of zp). The multiplier variable z;, encodes all information
necessary for the a posteriori error estimation. We will show this in the case of
homogeneous Dirichlet conditions, i.e., g = 0 and I'y = (). Note that, in this case,
from (4.6) there holds (neglecting for simplicity the dependence of «)

lu —unllmio S (v —un,p—pp)lll-1 S IPy — Bun + AVup || + bl f — 7xmfll-

From (3.12) we deduce that

(4.19) Py — Bun + AVuy||> = —(V - py, + pun, 21) = —(f, ).

Combing the above two inequalities gives

(4.20) = unll ey S 1(Fr20) M2 + Rl f = Txm Sl

This shows that the error only depends on the stability of the continuous problem,
the right-hand side data, and zj,.

4.3. Error estimates in the advection dominated regime. In this section,
we consider error estimates in the advection dominated regime. We consider estimates
for smooth solutions s = r = k + 1 in Lemma 4.1 and [|A]e << h, B, = O(1),
|u| = O(1), so that Corollary 4.1 holds.

For the stability we make the following assumption on the data that ensures
stability of the adjoint equation independent of the diffusivity; see [28].

Assumption 4.2. We assume that the the domain € is convex, that the diffusivity
Ais ascalar, and 8., = O(1). Let Z denote the identity matrix and Vg8 := 1/2(VB+
(VB)T), i.e., the symmetric part of V3. Then assume that uZ — (Vg3 — 1/2V - BT)
is symmetric positive definite, and denote by A,,;, its smallest eigenvalue. Moreover
we assume that 3-n = 0 on 9.

We now prove the following inverse inequality regarding the H~1(£2) norm.

LEMMA 4.2. For any vy, € Vi the following inverse inequality holds:

(4.21) lonll < B~ Hlvnll -2 0)-
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Proof. Let E € H}(Q) be the weak solution to
—AE+ FE =wvp, in Q.
Then by the definition and duality inequality we have

[Ellmr@) = sup  ((VE,Vw)+ (E,w))
weHL(Q)
”wHHl(Q>:1
= sup  (=AE+ E,w) = |lvn|lg-1(0)-
weH(Q)
”wHHl(Q):]‘

(4.22)

By integration by parts we also have
[onll* = (v, —AE + E) = (v, E) + (Vou, VE) < |l @)l Ell a1 @)

which, combined with (4.22) and the inverse inequality, gives (4.21). This completes
the proof of the lemma. ]

Assumption 4.2 allows us to show that the H'-seminorm of the solution is bounded
uniformly in the diffusion coefficient.

LEMMA 4.3. Let ¢ € H}(Q) be the solution to (4.12) with the right-hand side
Y € HE(Q). Then under the Assumption 4.2 the following stability result holds:

(4.23) Amin VoI < (V3]
Proof. By the definition and integration by parts we have
(Y, =A¢) = (uV§, Vo) + (B Vo, Ad) + (AL¢, Ag)

Using the relation of [11, equation (3.6)] we have for the second term of the right-hand
side

1
(4.24) (B-Vo,A¢) = <(2V BL - Vsﬁ) Vo, V¢> -
Combining similar terms we then have

(4.25)
((uz . (Vsﬁ Ly ﬂI>) vo, w) (AL, AY) = (4, ~p) = (T4, V),

and, therefore,
(4.26) Amin| VO < VY|
and, as a byproduct,
|a12D2|| 5 ||at200] < A2V

This completes the proof of the lemma. 0
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PROPOSITION 4.4. Let u and uy be the solutions of (2.4) and (3.19), respectively.
Then under Assumption 4.2 we have the following estimate:

(4.27) lu = unllzr-1(0) < CrALilI(u = un,p =Pyl -1,

where C'p is the constant of the Poincaré inequality

Y lIhg (¢ = mx.08) % < CRIVel®.
K

Proof. By definition we have

lu—unllg-10) = sup  (u— up,w).
wEHG ()
”wHHl(Q)Zl

Let ¢ € H}(2) be the solution of (4.12) with the right-hand side an arbitrary function
Y € Hj(Q) with [|[¢)]| g1y = 1. Applying the integration by parts, (3.13), and the
Cauchy—Schwarz inequality gives

(u —up,¥) = (u—up, —B - Vo — ADp + pp)
= (Wu—un) + V- (p—pp) ) — (Bu—un) — AV(u —up) — (p — ), Vo)
= (ulu—up)+V-(p—pp) e — mx00) — (B(u—un)—AV(u —up) — (p — pp), Vo)
< (Cpllh(p(u —un) +V - (p — pp)) [ +18(u — un) — AV(u —up)—(p — pp)|) Vo
< Cplll(w—un,p — )1Vl < CpA, LI (w = wn, p — py) |l -1,

where in the last inequality we also applied the stability result of Lemma 4.3. This
completes the proof of the proposition, since the bound is valid for arbitrary i €
Hy(Q) with || g o) = 1. o

COROLLARY 4.2 (negative norm, a posteriori, and a priori bounds). Under the
same hypothesis as Proposition 4.4 the following a posteriori and a priori error esti-
mates hold:

lu —up|| -1y < CpA, b, (1W(f — pun — V- pp)|| + |Bun — AVuy, — py )

(4.28) i
S CpAL L (W ul g ) + BT pl e o))

Proof. The proof is immediate using Proposition 4.4 and Corollary 4.1. |
We are now ready to prove the main result.

THEOREM 4.1. Let u € H* Y Q)N H(Q), p € [HF(Q)]Y, and (un,py,, 21) be
the solution of (3.12)—(3.13). Assume that || Allcc < h?. Then under Assumption 4.2
we have the following error estimates:

(4.29) lu—upl| + |V - (p— pp)ll S B (Jul gresr(0) + |P|Hk+1(Q))
and
(4.30) [V - (B(u—un))|l < R (|U|Hk+1(9) + |P\Hk+1(9)) .

Here the hidden constants are bounded in the limit as A — 0.
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Proof. Applying the triangle inequality, (4.21), and Corollary 4.2 gives
llu = unll < lu = inul +h™Hup = ipull g-1(0)
S thrl|U|Hk+1(§z) +h7 M= unllg-10) + A lu = dpull -1
(4.31) .
,S hk+1|U|Hk+1(Q) + h_1||u — uhHH—l(Q) + ht Hu — zhu||
St (|U|Hk+1(9) + |P\Hk+1(9)) .
Applying the triangle inequality, (4.31), and (4.1) gives

V=Pl <V (p—pp) + plu—up)| +[|p(u—u)|
(4.32) ShTHI(w = un, p = pp)lll -1 + [[(u = un) |
<t (Jul o1 ) + |P|Hk+1(§z)) .

(4.29) is then a direct result of (4.31) and (4.32).
To prove (4.30) we first apply the triangle inequality,

(4.33) IV - (Bu—un)ll < IV - (B(u—inu)[| + V- (B(un — inu))|.

The first term in (4.33) can be easily estimated using (3.1). For the second term in
(4.33) applying the triangle and inverse inequalities gives

IV (Bun —inu))|l < h~H|B(un — inu) — (Rap — py) — AV (up, — ipu) |
(4.34) +h 72 Allso (I (un = w)|| + 1 Ginu — w)l)
+IV-(@—p )l + V- (p— Rup)|.
By the triangle inequality, Corollary 4.1, and (3.17) we have

(4.35)
hHIB(un — inu) — (Rap — pp,) — AV (up, — ipu) | S ¥ (Jul ger o) + [Plarsio)-

By the assumption ||A|s < R2, (3.1), (3.2), and (4.29), the remaining terms in (4.34)

can be estimated as follows:
(4.36) h 2| Allso (I(un — w)|| + [[(inu — w)[)) + [V - (p — )| + IV - (p — Rup)|
S RF (Jul s ) + [Plae+) + [V - Plar@) -

Finally, (4.30) is a direct consequence of (4.33)—(4.36). This completes the proof of
the lemma. |

Remark 4.4. Tt is possible to prove Theorem 4.1 under the standard coercivity
assumption for advection-diffusion problems, but not Proposition 4.4. Also note that
we need the diffusivity to be O(h?) to ensure that the high Péclet result holds. This
is a stronger assumption than usual for convection-diffusion equations, but a similar
condition was introduced in the analysis of the FOSLS method in [23].

Remark 4.5. Observe that the results in the above section are both suboptimal
compared to approximation (except (4.30)) and somewhat academic due to the strong
assumptions on the velocity field. The interest of the results resides in the fact that
the bounds of Proposition 4.4 and Corollary 4.2 appear to use the stability of the
continuous problem and the stability of the numerical method in an optimal way. Since
the estimate on the residuals is optimal, it is difficult to see how to improve on the
estimate. In the numerical section below, we explore the performance of the method
on a less restrictive set of physical parameters. The error bounds in Corollary 4.2 and
(4.30) are similar to the corresponding results for classical stabilized methods.
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5. Numerical experiments. In this section we present results for numerical
experiments in both the diffusion dominated and convection dominated regimes. The
numerical results are produced using the FEniCS software [41].

Ezample 5.1 (diffusion problem with singularity). In this example we test a
pure diffusion problem, i.e., ¢ = 1, 8 = 0, and ¢ = 0, on the L-shaped domain
Q= (-1,1)2\ (-1,—1)% We consider the problem with solution being

u(r,0) = r*3sin(20/3), 0 € [0,37/2]
in polar coordinates. It is well known that the solution satisfies
—Au=0 inQ

and belongs to H®/ 3=¢(Q) for € > 0 with the singularity located at the reentrant
corner, i.e., (0,0). The numerical scheme takes the pure Dirichlet boundary condition.

The magnitude of errors and their corresponding convergence rates are presented
in Table 1. For this pure diffusion problem, where the solution has a singularity and
limited smoothness, we observe optimal convergence for both the primal and flux
variables. The flux variable is a superior approximation of the fluxes, but only by a
factor two.

Ezample 5.2 (indefinite problem). In this example we consider the indefinite
problem used in [21, 9]; the parameters are chosen such that A is the identity matrix,
@ =0, and

B = (—100(z + y), —100(y — =))

with the domain 2 = [0, 1]2. The problem is set to satisfy the homogeneous Dirichlet
boundary condition and has |lu|| = 1. It is easy to check that V - 8 = —200 which
makes the problem highly noncoercive with a medium high Péclet number. The
optimal convergence rates are verified in Table 2 and Table 3 for orders k£ = 1 and
k = 2, respectively.

Ezample 5.3 (pure convection problem with internal layer). In this example we
consider a pure convection problem with an internal layer. See [33, section 5.2.3]. The
solution has the following representation:

(5.1)  u(@,y) = exp(—op(z, y)arccos (py(;yl)) arctan (W) ,

where 0 = 0.1, p(z,y) = /a2 + (y + 1)%. Tt is easy to verify that
V-=0, B-Vu+ou=0

TABLE 1
Errors and convergence rates for Example 5.1 with k = 1.

h lu —urnll  Rate | |lu—unllgiay Rate [ l[p—pnll Rate
1/16 3.025E-3 1.35 7.790E-2 0.65 4.110E-2 0.67
1/32 1.189E-3 1.35 4.949E-2 0.65 2.589E-2 0.67
1/64 4.689E-4 1.34 3.315E-2 0.66 1.631E-2 0.67
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TABLE 2
Errors and convergence rates for Example 5.2 with k = 1.

h lu — up| Rate | |lu—ullg1(q) Rate | [p—psl Rate
1/16 9.469E-3 1.79 4.631E-1 1.01 8.281E-1 1.86
1/32 2.736E-3 1.90 2.295E-1 1.00 2.274E-1 1.92
1/64 7.317TE-4 1.96 1.143E-1 1.00 6.025E-2 1.96
1/128 1.876E-4 1.99 5.708E-2 1.00 1.546E-2 1.99

h IV-(p—py)ll Rate Iz |l Rate
1/16 1.513E-0 2.00 3.494E-3 2.42
1/32 3.789E-1 2.00 6.524E-4 2.02
1/64 9.478E-2 2.00 1.599E-4 1.99
1/128 2.369E-2 2.00 4.036E-5 1.99

TABLE 3

Errors and convergence rates for Example 5.2 with k = 2.

h lu — up| Rate | |lu—ullg1) Rate | [p—psl Rate
1/16 1.585E-4 3.19 1.597E-2 2.00 1.796E-2 3.19
1/32 1.733E-5 3.15 3.986E-3 2.00 1.969E-3 3.15
1/64 1.958E-6 3.05 9.965E-4 2.00 2.220E-4 3.06
1/128 2.358E-7 3.01 2.491E-4 2.00 2.671E-5 3.01

h IV-(@—pp)ll Rate [EA Rate
1/16 4.141E-2 3.00 7.311E-5 3.32
1/32 5.181E-3 3.00 7.283E-6 3.12
1/64 6.478E-4 3.00 8.352E-7 3.03
1/128 8.098E-5 3.00 1.018E-7 3.00

TABLE 4

Errors and convergence rates for Example 5.3 with § =1 and k = 1.

h lu—unl  Rate | Ju—ullgi  Rate | [p—psl Rate
1/32 6.021E-5 2.04 8.591E-3 1.00 6.939E-5 2.03
1/64 1.475E-5 2.03 4.281E-3 1.00 1.711E-5 2.02
1/128 3.638E-6 2.02 2.135E-3 1.00 4.235E-6 2.01

b [IV-(—pyl Rate | [V-(Blu—un)| Rate | [zl __ Rate
1/32 6.021E-6 2.04 5.343E-3 1.00 1.084E-7 2.99
1/64 1.475E-6 2.03 2.669E-3 1.00 1.360E-8 3.00
1/128 3.638E-7 2.02 1.333E-3 1.00 1.703E-9 3.00

for B8 = @(y +1,—z) and that the inflow boundary, I'™ = {z € 9Q, B(z) - n < 0},
is z = 0 and y = 1. The solution possesses an internal layer when ¢ is small. The

finite element scheme we use for this problem is to find u € ngr,, p € RT*, and
zp, € XJ such that (3.12) and (3.13) hold.

We first test the case when § = 1 to test the performance of our method on
smooth problems (see performance results in Table 4). We further test the case when
0 = 0.01 in which case the solution has a sharp internal layer (see performance results
in Table 5).

To test the robustness of our method for the pure convection problem, in Figure 1
we show the numerical solutions with £ = 1 and § = 0.001 on structured meshes with
various mesh sizes. We observe that, even for the highly sharp internal layer problem
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TABLE 5
Errors and convergence rates for Example 5.3 with § = 0.01.

h lu—unl  Rate | Ju—ulgi  Rate | [p—pall Rate
1/128 2.616E-2 1.17 3.801E-0 0.64 2.615E-2 1.17
1/256 9.421E-3 1.47 2.012E-0 0.91 9.421E-3 1.47
1/512 2.515E-3 1.91 8.461E-1 1.25 2.515E-3 1.91
h IV-(p—pp)ll _Rate | [[V-(B(u—un))|l Rate llznl Rate
1/128 2.616E-3 1.17 3.435E-1 0.36 1.375E-6 2.25
1/256 9.421E-4 1.47 2.362E-1 0.54 2.367E-7 2.54
1/512 2.515E-4 1.91 1.423E-1 0.73 3.200E-8 2.89
(a) k=1
h [lu — up| Rate llu = ull g1 (qy Rate | ||p—pnll Rate
1/128 4.470E-3 1.77 1.123E-0 1.25 4.470E-3 1.77
1/256 8.402E-4 2.41 3.103E-1 1.86 8.402E-4 2.41
1/512 8.442E-5 3.31 5.018E-2 2.63 8.441E-5 3.32
h IV-(p—pp)ll Rate | [[V-(B(u—un))| Rate llznl Rate
1/128 4.470E-4 1.77 6.839E-2 1.06 8.267E-8 2.91
1/256 8.402E-5 2.41 2.610E-3 1.39 7.847E-9 3.39
1/512 8.442E-6 3.32 7.817E-3 1.74 5.088E-10 3.94
(b) k=2

Exact Solufion

h=1/128

h=1/512 h=1/1024

Fic. 1. Various numerical solutions for Example 5.3 with § = 0.001.

on relatively coarse meshes, the numerical solutions show no signs of global spurious
oscillations. When the mesh size does not resolve the layer only mild and localized
oscillations present around the internal layer.

Ezample 5.4 (boundary layer). In this example we consider the boundary layer
problem [43]
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TABLE 6
Errors and convergence performance for Example 5.4 with e = 1.

h | lu—unl Rate | [u—unlgi Rate | [p—pnll Rate
1/32 5.084E-4 1.99 4.240E-2 0.99 1.213E-3 2.00
1/64 1.273E-4 2.00 2.123E-2 1.00 3.035E-4 2.00
1/128 | 3.184E-5 2.00 1.062E-2 1.00 7.592E-5 2.00
(a) k=1
h lu—unll Rate | [[u—wunllgiq Rate | [[p—p,ll Rate
1/32 5.129E-6  3.00 1.231E-3 2.00 3.602E-5 2.58
1/64 6.415E-7 3.00 3.081E-4 2.00 6.166E-6 2.55
1/128 | 8.021E-8  3.00 7.705E-5 2.00 1.071E-6 2.52
(b) k=2
ou Ou
—eAu+2—+ — =
dr Oy f

on the domain Q = [0, 1), where the true solution has the following representation:

u=(1—exp(=(1 —z)/€))* (1 —exp(=(1 —y)/€)) * cos(m(z + y))

and € € R. The solution has a O(e) boundary layer along the right top sides of the
domain, and the value of € determines the strength of the boundary layer.

We first test the value e = 1 in which case the solution is smooth. The magnitude
of the errors and their corresponding convergence rates are listed in Table 6 for the
first and second orders, i.e., K = 1 and k£ = 2. For both orders we observe optimal
convergence of the errors for the primal variable in both the L?- and H'- norms.
For the flux variable we observe the optimal rate for the linear order and a slightly
suboptimal rate for the second order, compared to interpolation. Nevertheless the
flux variable provides an approximation of the flux that is more accurate than that
using the primal variable by two orders of magnitude. Note that the convergence
orders observed are in all cases consistent with the theoretical results.

We now test optimal convergence rate by letting e = 0.01 (see performance results
in Table 7). For both the first and second orders, the method produces the optimal
convergence rate for the streamline derivative. For the flux variable we observe the
optimal convergence for both orders 1 and 2. For the primal variable we observe the
optimal convergence rates both in the L2- and H'- norms.

To test the robustness of our method, we compute with ¢ = 0.002 in which case the
boundary layer is extremely sharp. The numerics, however, produce global spurious
oscillations when the layer is not resolved. We also compared our method with the
FOSLS method in [18, 19]. The results by FOSLS also produce global oscillations
while our method shows slightly better performance.

In Figure 2 we compare the convergence performance between FOSLS and the
primal dual method in the linear case when ¢ = 0.01. We observe that both meth-
ods yield optimal convergence results for the primal variable. However, for the
flux variable the primal dual variable converges one order faster than the FOSLS
method.

6. Outflow boundary layers. From numerics we have seen that the current
method does not handle outflow boundary well because of its lack of upstream mecha-
nism. In this section we propose two simple modifications of the method based on the
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TABLE 7
Errors and convergence rates for Example 5.4 with e = 0.01.

h lu—unl  Rate | lu—ulyi,  Rate | [p—pnll Rate
1/32 9.393E-2 1.42 6.2560E-0 0.97 2.066E-1 1.42
1/64 3.502E-2 1.79 3.1999E-0 1.00 7.724E-2 1.79
1/128 1.010E-2 1.94 1.5916E-0 1.00 2.233E-2 1.94
1/256 2.633E-3 1.98 7.9304E-1 1.00 5.823E-3 1.98

h IV-(®@—pp)ll Rate | |IB-V(u—wup)ll Rate Izl Rate
1/32 8.988E-1 1.55 9.916E-0 0.97 1.267E-3 1.71
1/64 3.072E-1 1.85 5.055E-0 1.01 3.850E-4 1.92
1/128 8.518E-2 1.96 2.508E-0 1.00 1.019E-4 1.98
1/256 2.190E-2 1.99 1.248E-0 1.00 2.586E-5 1.99

(a) k=1

b lu—unl  Rate | lu—ulgi  Rate | Ip—pyll Rate
1/32 1.704E-2 2.78 1.836E-0 1.67 3.708E-2 2.83
1/64 2.475E-3 3.28 5.768E-1 1.88 5.223E-3 3.39
1/128 2.544E-4 3.26 1.569E-1 1.96 4.979E-4 3.38
1/256 2.659E-5 3.10 4.024E-2 1.99 4.762E-5 3.13

h IV-(p—pp)ll Rate | [[B-V(u—wup)|| Rate [EZA Rate
1/32 2.242E-1 2.45 2.909E-0 1.69 1.756E-4 2.95
1/64 4.103E-2 2.82 9.076E-1 1.88 2.274E-5 3.51
1/128 5.814E-3 2.95 2.463E-1 1.96 1.993E-6 3.60
1/256 7.521E-4 2.99 6.311E-2 1.99 1.634E-7 3.38

(b) k=2

current setting that aim to remove the global spurious oscillation. More specifically,
one method imposes the boundary condition weakly, whereas the other takes the ap-
proach of weighting the stabilizer such that the oscillation is more “costly” closer to
the inflow boundary and, hence, introduces a notion of upwind direction.

6.1. Weakly imposed boundary conditions. In this approach we weakly
impose the Dirichlet boundary conditions, giving different weight to the inflow and
outflow boundary. The idea is similar to [23] for the FOSLS method. The modified
weak formulation is to find (up, py,, 2n) € V¥ x RT* x XF such that

(6.1)  Ax[(un, Py 2n)s (n, @pozn)] = ln(zn) ¥ (vn, qpo2n) € Vi x RTF x X,
where

Ai[(un, Py 2n), (Vhs Qs 2n)] = 0(qy, Vh, 20) + 0(Dy, un, Th) + s[(un, Py), (Vh, q4)]
+ ((h[B-n]2 + € /h)u,v) o,

and
In(zn) = (f,2n) + ((A[B - n]> + 7€ /h)g,v) o, -

In the above formulation [8 - n]— = min(0, 8 - n) and € = min(Ay4), i.e., the smallest
eigenvalue of A. The dimensionless parameter -y is free and can be varied to determine
when the Dirichlet condition should come into effect; if set too large the spurious be-
havior will appear in the transition regime from dominating convection to dominating
diffusion.



PRIMAL DUAL METHODS FOR ADVECTION-DIFFUSION

[lu-u

|lu-u

2807

h”H1(Q)

hllL%0
10° R 10" pe
e
107! 2] o
- 100 @
2
102 -y @
S e
, /,‘J 107 ]
10° & o(h?) O(h)
—0--PD —0--PD
LS LS
1074 1072
1078 1072 107! 107 1072 107!
102 ”p = ph”Lz(Q) 102 ”div(p = ph)”Lz(Q)
o o0 /’/i
.2 R
P .0
1072 el 1072 el
~
PR o(h?) o~ o(h?)
] —+—0O(h) —+— O(h)
—O--PD —O--PD
LS
10 10 LS
1078 1072 107! 1073 1072 107!

Fic. 2. Comparison between primal dual method and least square Method.

Remark 6.1. Note that in the above method the Dirichlet boundary condition is
enforced weakly everywhere. Alternatively one may impose the Dirichlet condition
strongly on the inflow boundary. The outcome is similar.

We test the method on a commonly used benchmark problem with both an in-
ternal and outflow boundary layers [8].

Example 6.1. Let u be the solution that satisfies

V- (Bu—eVu)=0 onQ,
u=1 only,
u=0 ondQ\Tp,

where Q = [0,1]2, 8 = (1, —0.5), and T'y, is the left boundary of the square, i.e., x = 0.
€ is the diffusion coefficient, and in our test we choose ¢ = 0.001 in which case the
internal and boundary layers are very sharp.

In Figure 3 we compare the results between the original method (see figures on
the top) and the method of (6.1) (see figures at the bottom). We observe that the
weak boundary condition method results in an accurate solution in the bulk, with
unresolved layers, that are resolved as the mesh-size is small enough, whereas the
approximation with strongly imposed conditions has a globally large error.

6.2. Weighted stabilization method. In this subsection we explore how a
notion of upwinding can be introduced in the present framework. We propose to
introduce a nondimensional weight function in the stabilizing term s. The motivation
here is to change the stabilization making oscillations more “costly” closer to the inflow
boundary; this way a notion of flow direction is introduced, mimicking the upwind
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h=0.02 h=0.002 h=0.001

h=0.02 =0.01 h=0.002 y=0.01 h=0.001 ~=0.01

(a) (b) (c)

F1G. 3. Numerical performance of the weak boundary method for Example 6.1.

behavior of classical stabilized methods. More precisely, we consider 7 : 2 — R such
that

(6.2) n>0 and B-(Vn) <O.
Defining eg = |3]7!3, we could choose, e.g.,
n=3—eg-(z,y)
for Example 5.4, and, for Example 6.1,
n=2-eg-(z,y)
It is easy to check that (6.2) holds for both problems. We then introduce 7?, for some
p > 0 to be specified, as a weight in s. Note that the power p is introduced to modify
the decay of 1 along the characteristic.
The finite element setting is then to find (up,py,, 2n) € ng,D x RT* x X{f such
that
(6.3) AQ[(U}L, P, Zh), (Uh, qp, $h)] = lh(xh) v (’Uh, qp, xh) S VEx RT* XX,].f,

where

-AQ[(uhvph’ Zh)? (Uhv dp; xh)] = Sn[(uh’ph)a (Uhv qh)] + b(phv Uh, xh) + b(th VUh, Zh)a
Sn[(uh’ph)7 (Uha Qh)] = (UP(P + AVu — ﬁu)) (q + AVv — ﬂv))

and
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h=0.02 p=10 h=0.002 p=10 h=0.001 p=10

'S
- "
»

(a) (b) (©)

Fic. 4. Numerical performance of the weighted stabilization method.

In(xn) = (f,zn)-

Figure 4 shows the numerical solutions solved by (6.3) on the same meshes as in

Figure 3. We observe that the global spurious oscillation has been eliminated even
for very coarse mesh. Local oscillations along the outflow boundary appear when the
layer is not fully resolved.
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