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For elliptic interface problems with flux jumps, this article studies robust residual- and recovery-based a
posteriori error estimators for the conforming finite element approximation. The residual estimator is a nat-
ural extension of that developed in [Bernardi and Verfiirth, Numer Math 85 (2000), 579-608; Petzoldt, Adv
Comp Math 16 (2002), 47-75], and the recovery estimator is a nontrivial extension of our method developed
in Cai and Zhang, SIAM J Numer Anal 47 (2009) 2132-2156. It is shown theoretically that reliability and
efficiency bounds of these error estimators are independent of the jumps provided that the distribution of
the coefficients is locally monotone. © 2010 Wiley Periodicals, Inc. Numer Methods Partial Differential Eq 000:
000-000, 2010
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. INTRODUCTION

Let © be a bounded polygonal domain in % (d = 2 or 3) with boundary Q = '), U T'y and
I'p N T'y = @. For simplicity, we assume that I is not empty (i.e., mes (I'p) # 0). Let {Qi}fil
be a partition of the domain 2 with €2; being an open polygonal subdomain, and let n; be the
outward unit vector normal to the boundary of the domain €2;. When two subdomains €2, and €,
share a common boundary, set

Fkl = BQk N GQ,,

the interface between 2, and €2;. As I'y; = ', we assume that k < [ for I'y;. The collection of
the interior interfaces {I';;} is denoted by

S i=Ura T
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2 CAl AND ZHANG

Let a(x) be positive and piecewise constant on polygonal subdomains of €2 with possible large
jumps across subdomain boundaries (interfaces):

ax) =a; >0 in

fori =1,...,N. For a function v defined on the domain €2, denote by v; = v|g, its restriction
on ;. For any interface I'y; € S, define the following jumps

[vir, = (i —v)lr, and [aVv-nlr, = @V -0 + o Vo -m)lr,.

In this article, we consider the following interface problem

V- (eax)Vu) = f in Q,
u = ¢gp Oon FD, (11)
a(x)Vu-n = gy on Iy
with jump conditions
[l =0 and [@aVu-n]=g on S, (1.2)

where the symbols V- and V stand for the divergence and gradient operators, respectively, and
f. & gp, and gy are given scalar-valued functions in L?. For simplicity, we consider the case
that the Dirichlet boundary condition g can be exactly approximated by a continuous piecewise
linear function. Problem (1.1)—(1.2) arises in many applications (see, e.g., [1] and the book [2]).

A posteriori error estimations for finite element methods have been extensively studied for
the past three decades (see, e.g., books by Verfiirth [3], Ainsworth and Oden [4], Babuska and
Strouboulis [5], and references therein). For elliptic interface problems without flux jumps, robust
a posteriori error estimators have been investigated. For the conforming finite element method,
Bernardi and Verfiirth [6] and Petzoldt [7] studied a residual-based estimator, and we [8] studied
recovery-based estimators that were further extended to mixed and nonconforming finite element
methods in [9] and to discontinuous Galerkin finite element methods in [10].

Existing recovery based error estimators, such as Zienkiewicz-Zhu (ZZ) error estimators [11]
and Carstensen-Bartels (CB) error estimators [12], recover the gradient/flux in the continuous
finite element space. It is well-known that, when the underlying problem is not smooth along
the interface, the resulting estimators can significantly over-estimate local error in regions where
the approximation is good, and lead to over-refinement. This is shown by Ovall in [13, 14] and
our numerical results in [8,9]. To overcome this difficulty, one often applies the method on each
subdomain separately. For reasons why this local approach is not favorable, see [14]. Moreover,
those recovery procedures are inexact for problems with Neumann boundary conditions (see e.g.,
[12]) because they are unable to enforce the Neumann boundary condition. This is particularly
true for problems with flux jumps.

The purpose of this article is to develop robust a posteriori error estimators for problem
(1.1)-(1.2). In particular, we study an explicit residual estimator for conforming finite element
approximation of all orders and a recovery estimator for conforming linear elements. The former
is a natural extension of that developed in [6,7] and is analyzed in a similar fashion. The latter is
a nontrivial extension of our method developed in [8] because of the flux jumps along interfaces.
This is done through a decomposition of the flux: ¢ = o, + 0, where o, may be calculated
explicitly and o has continuous normal component across the interfaces and satisfies homoge-
neous Neumann boundary conditions on I'y. Now, the oy may be recovered in a similar fashion
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RESIDUAL- AND RECOVERY-BASED ERROR ESTIMATORS 3

as those in [8]. The implicit recovery procedure leads to a good approximation to the flux. The
resulting recovery estimators based on both the implicit and the explicit recoveries are shown to
be robust provided that the distribution of the coefficients are locally monotone. The robustness
here means that constants of the reliability and efficiency bound are independent of the jumps of
the diffusion coefficients.

This article is organized as follows. Finite element methods and the Clément types of interpola-
tions are described in Sections II. A robust residual-based a posteriori error estimator is introduced
and analyzed in Section III. New recovery procedures and the resulting robust recovery-based
estimators are introduced and analyzed in Section IV.

Il. FINITE ELEMENT APPROXIMATION AND CLEMENT-TYPE INTERPOLATION

We use the standard notations and definitions for the Sobolev spaces H*(2)¢ and H*(32)? for
s > 0. The standard associated inner products are denoted by (-, -);q and (-, -),sq. and their
respective norms are denoted by || - [ls.o and || - ||5.0q- (We suppress the superscript d because
the dependence on dimension will be clear by context. We also omit the subscript 2 from the
inner product and norm designation when there is no risk of confusion.) For s = 0, H* ()¢
coincides with L?(€2)“. In this case, the inner product and norm will be denoted by || - || and (-, -),
respectively. We will also use the energy norm denoted by

vl = livlle = lle'?V v]log.
Let
U:={veH (@) : [vl=0o0nS},
Uy={velU :v=gponTp}, and Uy:={velU :v=0o0nTp}

Then it is easy to see that the corresponding variational form of Eq. (1.1) with jump conditions
(1.2)is to find u € U, such that

a(u,v) = f(v) Vovel,, 2.1
where the bilinear and linear forms are defined by
a(u, v) = (x(x)Vu, Vv)g and f(v) = (f, v) + (g, v)s + (g, V)ry,

respectively. Here, (v, w)s = f gwvds denotes the inner product over (d — 1)-dimensional
manifold S.

For the simplicity of presentation, we consider only triangular and tetrahedral elements in the
respective two and three dimensions. Let 7 = { K} be a global conforming finite element partition
of the domain €2, that is, 7 has no hanging nodes. Assume that the triangulation 7 is regular (see
[15]); that is, for all K € 7, there exists a positive constant « such that

hx <k pk,

where hg denotes the diameter of the element K and pg the diameter of the largest circle that
may be inscribed in K. Note that the assumption of the regularity does not exclude highly, locally
refined meshes. Furthermore, assume that the interface S do not cut through any element K € 7.
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4 CAl AND ZHANG

Let P, (K) be the space of polynomials of degree k on element K. Denote the continuous finite
element space of degree k associated with the triangulation 7 by

U =ve H Q) : vlx e P(K) YKeT}CU.

LetUp, ={vel:v=gponlp}and Uiy = {v € Uy : v =0 on I'p}, then the finite element
approximation of (2.1) is to find us € Uy, such that

a(ur,v) = f(v) Vvely. 2.2)

For each element K € 7, denote by &k the set of its edges/faces. Denote the set of all
edges/faces of elements in the triangulation by

gI:gQUgDUgNUgs,

where £p and £y are the sets of boundary edges/faces, respectively, belonging to I'p and I'y;
Es is the set of interior edges/faces belonging to the interface S; and &g is the set of all the
remaining interior edges/faces. For each e € £, denote by n, the fixed unit vector normal to e.
When e € £p U Ey, assume that n, is the unit outward vector normal to the boundary 9€2. When
e € T'y; € &g, let n, be the unit outward vector normal to the boundary of 2, (k < [). For each
e € &, let w, denote the union of elements have a common edge/face e.

In this article, we assume the following property of the distribution of the coefficients (the
Hypothesis 2.7 in [6]) holds.

Assumption on the Distribution of Coefficients. Assume that any two different subdomains
Q; and Q;, which share at least one point, have a connected path passing from ©; to ; through
adjacent subdomains such that the diffusion coefficient «(x) is monotone along this path. This
assumption is weakened to the quasi-monotonicity in [7].

Lemma 2.1 ([6-8]). For any v € Uy, there exists an interpolation operator I : L' (Q) — U
such that

lv—Ivllox < ChgagPlvllay and [V —Tv)llox < Caglvllay — (2.3)

for all K € T, where Ak is the union of all elements that share at least one vertex with K ; and
that

lv = Tvllo, < C %, lvlla, 2.4

forall e € £, where A, is the union of all elements that share at least one vertex with e, and «,
is the arithmetic average of a over w,:

1
Ole:EZOtK foreeggugs and o, = ag foreeENUED.

Kewe

Remark 2.2. The above lemma is proved in [6-8] for the linear finite element approximation.
For higher order finite elements, it can be proved similarly by changing linear nodal basis func-
tions ¢, in [6-8] defined on vertices to higher order Lagrange nodal basis functions defined on
nodes of the finite element mesh in the construction of interpolation operator 1.
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lll. EXPLICIT RESIDUAL-BASED ERROR ESTIMATOR

Let fr, g7, and gy 7 be the L? projections of f, g, and gy onto spaces of piecewise polynomials
of degree k — 1 defined on elements of 7, interior edges/faces of £s, and boundary edges/faces
of &y, respectively.

Definition 3.1.  Define the element residual Rg (ur) for all K € T and the edge jump J,(u1)
forall e € E\Ep as follows

—[aVusr -n.] ec &y,
Rg(ur) = fr+V-(aVur) and J.(ur)= g7 —laVur-nJ ecés, (3.5)
gny —aVur-n, eely.

Lemma 3.2. Forall v € U,, the residual functional has the following L? representation

(f,v) —aur,v) = Y (Re(ur), vk + Y (Jelur),v),

KeT ecE\Ep
+(f = fr,v) +{g—gr,V)s + (g — &n.7>V)ry (3.6)

Proof. (3.6) is a direct consequence of integration by parts and rearrangement of the
summation over edges/faces. ]

Definition 3.3.  Define the residual based error estimator and its local error indicator on K as
follows

172
Nk = <Z ni) : 3.7)

KeT

1/2

h2 h, h,
me= | SEIRe@nloge+ ) @Dl + Y Slwpli, | -G8
K

ecExN(EQUES) ~ ¢ ecEgNEN ¢

Definition 3.4.  For the linear finite element approximation, define the edge error estimator and
its local error indicator on e as follows

1/2
ne=| > n|  and no=h"e ) o (3.9)

eeé’\ED

Denote by N and N the sets of all vertcies of the triangulation 7 and of the element K € 7,
respectively. For any z € N, denote by ¢, the linear nodal basis function, let w. = supp (¢.). For
a given function v, define its weighted average over w, by

v, dx
][ vdx = fw

fwz ¢, dx

Numerical Methods for Partial Differential Equations DOI 10.1002/num



6 CAl AND ZHANG

Let

Ilf frllox VK eT,

172
Hy = (Z H;K) with H;x =
KeT

1/2
Hg = Z ng,g with ng ”g g’T”Oe Vee 68,
eefg
1/2
HgN = Z gne with HgNe ”gN - gNT”Oe Vee 5Ns
EESN

and for linear finite approximations, let

172
2

A=l Y Yk ||f||0K > th

ze NN(SUT'p) K Cwy ze N\(SUI'p) K Cw;

‘f Jdx

0,K

Remark 3.5. For the linear finite element approximation, the second term in H + is of higher
order than i for f € L*(R2) and so is the first term for f € L?(2) with p > 2 (see [16]).

Lemma 3.6. For any v € U,, there exists a positive constant C independent of the ratio
Omax / ¥min SUch that

I(f = fr.v—1v)| < C Hylvll, (3.10)
(g —g7.v—1Iv)s| = CHllvll and |(gn — &n.7> v — IV)ry| < C Hgllvll. (.11
and for the linear finite element approximation,

I(f, v—1Tv)| < CHj |l (3.12)

Proof. The inequality in (3.12) is established in [8]. The inequality in (3.10) follows from
the Cauchy-Schwarz inequality and (2.3) that

1/2 172
h? o
(f = frov—1Iv) < (Z EIf - f7||3,;<> (Z il = 1v||5,,<) < C Hfllvll.
K

KeT KeT K

(3.11) may be proved in the same fashion. ]

Theorem 3.7 (Reliability).  Denote the true error of the solution by e = u — ur. The error
estimator ng satisfies the following global reliability bound:

llelle < C(ngr + Hy + Hg + Hgy). (3.13)

For the linear finite element approximation, the edge error estimator ng satisfies the following
global reliability bound:

lelle < C(ng + Hy + Hy + H,). (3.14)
The constants in both bounds are independent of the ratio dmax /®min-
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Proof. It follows from the orthogonality property of the finite element solution, Lemma 4.2,
(2.3), (2.4), and Lemma 3.6 that

lellg, = a(e,e — Ie)

=Y (Re(ur)e—Iex + Y (Jolur),e—Ie),

KeT ecE\Ep

+(f = frie—1le)+ (g —gr.e—le)s+ (gn — gnp-e — le)ry

hK he
<C Y ——IlRcDloxllelsg +C D> [ =lJer)loclells,
ke VUK eeE\Ep e

+ C(Hy + Hy + Hg,)lelle.
Thus,
llell = C(nr + Hy + Hy + Hgy).

For the linear finite element approximation, since V - («¢Vu7) = 0 on each element K € 7, we
have

lellg, = a(e,e — Ie)

=(f.e—Ie)+ Y (Jeur)e— ey + (g — gr.e — Ie)s + (gv — gn.pre — I )y
ee&

<C > hPa )T lolella, + C(Hy + He + Hy)llelle.
ecE\ED

which implies (3.14). This completes the proof of the theorem. ]

Lemma 3.8.  There exists a bubble function yx € Hy (K) such that for any v € P(K),
Clvllox < lvgllox < [v¥d[oc < 0ok (3.15)
and a bubble function ¥, € H)(w,) such that for any v € P,(K) and any K € w,,
Clvlloe < Iv¥elloe < [ov,?], < IVllo- (3.16)

Proof. The lemma is proved in [3]. n

Lemma 3.9 (Efficiency).  Without the assumption on the distribution of the coefficients o, there
exists a positive constant C independent of 0max /¥min, Mg, and h, such that

hyag |Rx up)llgx < C(llelly + H} ¢) (3.17)
and that
hea ' Je(ur) 5, < C (mem,i + Y Hig+H+ H5N£> (3.18)
KeT Nwe

Numerical Methods for Partial Differential Equations DOI 10.1002/num



8 CAl AND ZHANG

Proof. (3.17) may be proved by choosing the test function v = Rg(u7)¥g in (3.6) and
following the standard argument in [3]. Similarly, (3.18) may be proved by choosing the test
function v = J,(u7)y, in (3.6) ]

IV. FLUX RECOVERY AND ERROR ESTIMATOR

In this section, we assume that the solution u € H'(2;),t > 3/2,fori =1,..., N.
The flux is an important physical quantity defined by

o =—a(x)Vu in Q. “4.1)

For the interface problem in (1.1) with the jump conditions in (1.2), as f € L?(R), it is then
known that

o€ H(div; ;) :={t € LZ(SZ,-)d :V.te Lz(Q,-)}

fori =1,...,N. The H(div; ;) is a Hilbert space under the norm

1
. 2 2 2
Il a@v.an = (ITloq, + 11V - Tll5g,) -
Notice under the regularity assumption that u|o, € H'(£2;),t > 3/2, by the trace theorem (see

c.g. [17]), o - Il|an. = —aVu - l'l|aQ[. € Lz(aQ,)
Define the corresponding space on the whole domain €2 by

z::={T€L2(Q)d:r|szl-eH(le;Qi)forz:l,--~,N, }’

7-n|r, € L*(Ty) and (tlg, - Ng,)|snae, € L*(S NIQ;).

which is equipped with the broken H (div) norm

N 12
2
Izls = (Z ||r||H(div;Q,.)> :
i=1

Denote by
Y,i={reX:1v-n=—gyonlyand[7r -n]=—gonS}
and let
Yo:={tr € H(iv;Q) : T-n=0o0nTy}.

The flux satisfies the following problem: find o € X, such that

(@ 'o, 1) =—(Vu,t) VTez,. 4.2)
Since gy and g are L? functions on 'y and S, respectively, there exists a function 6, € T
such that 6, - n = —gy on I'y and that [[6, - n]] = —g on S. Then the flux has the following
decomposition

0 =0,+0,

Numerical Methods for Partial Differential Equations DOI 10.1002/num



RESIDUAL- AND RECOVERY-BASED ERROR ESTIMATORS 9
where 09 = 0 — 0, € X satisfies
(@ 'op, 1) = —(Vu,7) — (@ 'o,,7) VTEI. 4.3)
Note that this decomposition is not unique.

A. Flux Recovery

The recovery procedure introduced in this article is based on the H (div) conforming finite ele-
ment approximation to the variational problem in (4.3). There are several families of the H (div)
conforming finite element spaces (see, e.g., [18]), but we consider only Raviart-Thomas elements
[19] for simplicity.
Denote the local lowest order Raviart-Thomas space on a element K € 7 by
RTy(K) = Po(K)! +x Po(K), X = (x1, ..., Xa).

Then piecewise H (div) conforming Raviart-Thomas space with respect to the subdomains {€2;}
are defined as follows

V={teX:t|lg e RTo(K) VKeT}.
Implicit Approximation. Let
Vei={teV:1.-n=—gyronlyand [z -n] =—-g7ronS},
and
Vo :=V N3,

Define 0, € V, by setting its normal components: single value o, forall e € £ U Ep U Ey
and multiple values o, for all e € Es as follows

+ - A
and o/, =-gr, o0,,=0 in&s.

o — | 78NvT in Ey,
8¢ 0 in EqU&p

Let u7 € U, be a linear finite element approximation of the exact solution u of (2.1), then the
recovered flux is defined by
or =007 +0,4, “4.4)
where 07 € V) satisfies
(@'oor. ) =—Vir, 1) — (@ 'o,,, 1) YT (4.5)
First, we estimate difference between o, and o .
Lemma 4.1.  There exists a function o, € X, such that

_ 12
le (0 — 0 )lloe < C(H2 + H,) (4.6)

Numerical Methods for Partial Differential Equations DOI 10.1002/num



10 CAI AND ZHANG
Proof. Leto, =0, — aVv, where the function v satisfies the following problem:

-V . (xVv) =0 in £,
[eVv-n]=g—gr on S,
aVv-n=gy —gy, on Dy,
v=20 on I'p,

whose variational formulation is to find v € U,, such that
a(v,w) = (g — g7, wW)s +{gv — gnv.7-W)ry, Yw € U. .7

Since g7 and gy 7 are the L? projections of g and gy onto spaces of piecewise constants defined
on interior edges/faces of £s and boundary edges/faces of £y, respectively, we have

(g—gr.¢)e=0 Veecls and (gy —gn7.C)e=0 Veecly (4.8)

for any constant ¢ € ). Denote by v, be the average of v on the edge e. Also denote by K.
be the element has a bigger ok in w,. If there are two K’s that have the same «k in w,, then pick
an arbitrary one and denote it as K, .. Choosing w = v in (4.7), then it follows from (4.8), the
Cauchy-Schwarz inequality, trace inequality, and approximation theory that

l' 2 Vil = (8 = g7.v)s + {gn — g vy

= Z(g_gT»v_l_)L’)e"' Z(gN_gN,T,U—l_)e)e

ecs ecly
—1/2 _1/2 = —1/2 ,1/2 =
< Y Heeh'Pal? v = elloe + Y Heyohy 0l v = Belloe
ec€g ecEy
1 1
<C Y Heello? Vollo ke, +C Y Hey el Vollok,
eefg eeEy

1/2
< C(H; +H ) " lle'*Vvlog,
which implies
~ 1/2
le (@, — 0, Dlloa = lle*Vollpe < C(H2 + H2,)'".

This completes the proof of the lemma. ]

Theorem 4.2. Let u be the solution of (2.1). Then there exists a positive constant C independent
of the ratio Qmax /Omin SUch that

- . — - 1/2
lo™'?(@ =0 r)loa < € (nf o™ @0 = Dlloa + Il — iirlla + (H; + H,)")
0

Proof. Let o, be chosen as in Lemma 4.1, then
o0—07r=(0,—0,7)+ (09 —007),

Numerical Methods for Partial Differential Equations DOI 10.1002/num
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which, together with the triangle inequality, implies

le™"2(@ —o7)lloe < lla”* (@, — 0, )lloe + lla”* (@0 — 001 ll00- 4.9)
The difference of Egs. (4.3) and (4.5) gives

(@00 —007),T) = =(V(u —ii7),7) = (@ (0, —0,7),T) V7€,
Combining with the Cauchy-Schwarz and triangle inequalities yields
le™"*(ag — 00.7) ||§,Q
=@ (00 —007),00—7) = (V@ —ii7), T —007) — (@ (6, —0,7),T —007)

~172 ~12
< |l (o —0oo7)loglla Pog— Dllog

+ (lu = arlle + lla™ (0, — 0, )llog)(la™ (T = a)lloe + lle™(00 — 6o ll0.0)-

Hence,
_1 . _ - _1
la™2(00 —0071)ll0e < C(,‘Q\f, la™"?(60 — Dlloe + llu —irlle + la 2(0, — 0o 1) o)
0
Now, the theorem is a direct consequence of (4.9) and Lemma 4.1. ]

Explicit Approximations. The nodal basis function ¢, of RT; corresponding to e € & is
characterized by

o, ngly =38, Ve e €&, (4.10)

where 8, is the Kronecker delta. For each edge/face ¢ € £q U Es, let K and K be the two
elements sharing the common edge/face e such that the unit outward normal vector of K} coin-
cides with n,. For each edge/face ¢ € £s and ¢ C T'y, with k < [, we always choose K C €
and K C ;.

Let T = —a(x)V u7. For any interior edge/face e € £q U Es, denote restrictions of ¢, and 7
on K} and K by

+ - + +
¢e :¢e}](:" ¢e :¢6’|K€_’ T =r|K;r’ and T :T|Ke+'
Define an approximation, 6 7 (ii7), of T in RT, by

Srlir)= Y. 6.6+ Y (6760 +6 ¢, (), 4.11)

ecEQUEPUEN eefg
where 6, on e € Eq U Ep U Ey is the normal component of 6 7 defined by

AL -ne)|e + (1 =y)(r, -ne)|e fore € &g,
T|e'ne foreGED,
—8N.Tle fore € Ex

mq)
Il

Numerical Methods for Partial Differential Equations DOI 10.1002/num



12 CAl AND ZHANG

are the normal components of ¢ - defined by

&F=v.(rin)|, — A —vogule+ 1 —y)(r, -n.)|

and 6. = yo(e] )|, +yegule + (1 =y (z -n.)],

e

for some constant y, € [0, 1]. In this article, we choose

Oy~ Oy~
- o ———¢% 4.12)
RN

to ensure that the efficiency constant on the corresponding a posteriori error estimator is inde-
pendent of the ratio .. /omin (sSee Theorem 5.4). Notice, with either special choice of y,, the
following inequality holds,

Ye =

N2
(I =) - 1 _
Ui U+ g

4.13)

Note that the approximation, 6 7 (it1), defined in (4.11) has continuous normal component across
e € &g and preserves the flux jump on e € Es:

&j - a—; = _nge

B. Recovery-Based Error Estimators

Let o 7 be the recovered flux defined in (4.4), define the following local a posteriori error indicator
by

vk = la o1 +a'*Vir|ox (4.14)
for any element K € 7. Then the corresponding global a posteriori error estimator is

12
v = (Z(UV,K)2> = oo + o' Virllog. (4.15)

KeT

From the construction of o 7, it is easy to see that every function T € V), can be written as the
sum of ¢, 7 and T¢ 7 with 7oz € V. For fixed o, 7, this construction is unique. Thus,

ny = min la”"*(r + 0,7) + a'*Viir|loe = min a7 + «'*Vii||oq. (4.16)
TV TeVyg

Next, based on the explicit approximation in (4.11), we define the explicit local a posteriori error
indicator by

fvk = lla™?6 7 + o' *Viir|lox (4.17)
for any K € 7 and the explicit global a posteriori error estimator by
172
v = (Z(ﬁv,K>2> = lla™ 267 + &' *Viizlog. (4.18)
KeT
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V. RELIABILITY AND EFFICIENCY BOUNDS FOR RECOVERY-BASED
ERROR ESTIMATORS

In this section, we establish reliability and efficiency bounds for both implicit and explicit
estimators.

A. Reliability

Theorem 5.1. Assume that ur = ur is the linear finite element solution of (2.2). Then the
estimator 1y, defined in (4.15) satisfies the following global reliability bound:

lell < C (ny + Hy + Hy + Hy), (5.1
where C is a constant independent of the ratio dmax /®min

Proof. It follows from the orthogonality property of the finite element solution, integration
by parts, (1.1), and the Cauchy-Schwarz inequality that

llell* = a(e, e — Ie) = (@V (u — uz), V(e — Ie))
=(@Vu+o7,V(e—1e))— (67 +aVur, V(e— Ie))
=(f-V-or,e—le)+(g+lor -nl,e—Ie)s
+(gv —gnT. e —lejyry +nylle — e,

which, combining with the fact that V - (¢(x)Vuz)|x = 0forall K € 7, (3.12), (3.11), and the
Cauchy-Schwarz inequality, implies

lel® < (fre—Te) =Y (V-(or+aVur),e—Ie)x + (s —gr.e —le)s
KeT

+ (gv — vz e —Ie)ry, + Cny el

< C(Hy + H, + H,,, +m)llell

12 1/2
+<Zh§<uv-(al/zaT+a1/2wT)n5,K> (ZthaK||e—1e||3,K> :

KeT KeT

Using the inverse inequality and (2.3), we then have
lel* < C (Hy + H, + Hyy, +m)llell + C ny llell = C(Hy + Hy + Hyy + ny)llell,
which leads to (5.1). This completes the proof of the theorem. ]

Theorem 5.2.  Under the same assumption of Theorem 5.1, the explicit estimator 7}y, defined
in (4.18) satisfies the following global reliability bound:

lell < C (v + Hy; + H, + Hy),), (5.2)
where C is a constant independent of the ratio 0y /Xmin.

Numerical Methods for Partial Differential Equations DOI 10.1002/num
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Proof. The reliability bound in (5.2) is an immediate consequence of (5.1) and the fact that

Ay = min [le(x)™*7 + a(x)*Vurlog = nv.
TeVg
This completes the proof of the theorem. ]

B. Efficiency

Lemma 5.3. For any element K € 7T, the constant vector T on K has the following
representation in V:

T=) Txd(X, (5.3)

ecdK

where T, x = (T|k - n,)|. is the normal component of T on edge e

Proof. The lemma is a direct consequence of the fact, that R7,(K) contains the constant
vector and the properties of the nodal basis functions (4.10). ]

Theorem 5.4. There exists a constant C > 0 independent of 0max /Cmin Such that

g <Cllell, + > Hie+ > HL,+ Y HLJ. (5.4)

TeTNwg ecdKNEN ecdKNES
where wg is the union of elements sharing a common edge/face with K, and that
nv <1y < C(llelle + H; + Hy, + Hy,) (5.5)

Proof. For any element K € 7 and for any edge/face ¢ € 9K, without loss of generality,
assume that n, is the outward unit vector normal to d K . Denote by K, the adjacent element with
common edge/face e. Let T = —aVur, then, for any x € K, (4.11), (4.12), and (5.3) give

br—1=Y (6~ Tex)$.(X)

eefk
= > 0=y (Cek, — k) $. X+ Y (—gnT — Ter) $,(X)
ecExNEq ecEgNEN

+ Y (= y)(Tek, — Tex — 87) $,(X)

ecEgNEs
= > (U=p)luné.®— Y Jur)é,X).
ecEgN(EQUES) ecEgNEN

Numerical Methods for Partial Differential Equations DOI 10.1002/num
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Since J,(u7) is constant in K and ||¢, (X) ||3, ¢ < C|K|, it then follows from the triangle inequality
and (4.13) that

~D —1/2 /4 2
Mk = la™ (61 — )5k

1=y, 1
¢ Y U ans el Y wnd, ol

ecEKN(EQUES) K ecEgney K
1 1
2 2 2 2
=C ) WPl + ) )P I8l
eeExN(EQUES) K Ke ecEgNEN K
2
<C > (5.6)
ecEEN(EQUESUEN)

which, together with (3.18), implies (5.4).

The first inequality in the global efficiency bound (5.5) follows from (4.16). Summing up (5.4)

over all K € 7 proves the second one in (5.5). ]
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