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AN ANALYSIS OF THE MINIMAL DISSIPATION LOCAL
DISCONTINUOUS GALERKIN METHOD FOR
CONVECTION-DIFFUSION PROBLEMS

BERNARDO COCKBURN AND BO DONG

ABSTRACT. We analyze the so-called the minimal dissipation local discontin-
uous Galerkin method for convection-diffusion or diffusion problems. The dis-
tinctive feature of this method is that the stabilization parameters associated
with the numerical trace of the flux are identically equal to zero in the interior
of the domain; this is why its dissipation is said to be minimal. We show that
the orders of convergence of the approximations for the potential and the flux
using polynomials of degree k are the same as those of all known discontinu-
ous Galerkin methods for both unknowns, namely, (k+ 1) and k, respectively.
Our numerical results verify that these orders of convergence are sharp. The
novelty of the analysis is that it bypasses a seemingly indispensable condition,
namely, the positivity of the above mentioned stabilization parameters, by us-
ing a new, carefully defined projection tailored to the very definition of the
numerical traces.

1. INTRODUCTION

In this paper, we analyze the so-called minimal dissipation local discontinuous
Galerkin method (MD-LDG) and show that it has the same convergence proper-
ties as all other known DG methods even though its stabilization parameters are
identically equal to zero in the interior of the domain. To carry out the analysis,
we consider the model convection-diffusion problem

(1.1a) cg+Vu=0 in(),
(1.1b) V-(g+vu)=f inQ,
(1.1c) u=g on dQp,
(1.1d) g-m=qn on 0Ny,

where 2 C R? is a polyhedral domain (d > 2), 9p is nonempty, f € L2(Q) and the
diffusion coefficient ¢ = ¢(x) is a symmetric positive definite d x d matrix function
such that

(cx,x) <n*(x,x) and (c 'z, x)<H*(x,x) VaeR?,

for some positive constants n and . The convective velocity v = v(x) is assumed
to be divergence-free with components in L>°({2). We assume that v-n > 0 on
0. Note that the convective velocity v can be taken to be identically zero.

Key words and phrases. minimal dissipation local discontinuous Galerkin method, convection-
diffusion equation.
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2 B. COCKBURN AND B. DONG

Let us put our results in perspective. In [2] a unified analysis of DG methods for
second-order elliptic equations was carried out; it included the interior penalty (IP)
method [3, 1], the NIPG method [15], the method of Brezzi et al. [7], the method
of Bassi et al. [4], and the local discontinuous Galerkin (LDG) method introduced
by Cockburn and Shu in [14]. It was shown that if the stabilization parameters
are positive (and suitably chosen), the L?-norm of the error of the flux q and the
potential u are of order k and k + 1, respectively, when polynomials of degree k are
used. In [10], it was shown that when the stabilization parameters associated to
the numerical trace of the flux are taken to be O(1), the orders of convergence of
the errors in the flux and the potential given by the LDG method are k£ and k + %,
respectively; when the stabilization parameters are taken to be O(h~1), they are
k and k + 1. All these analyses depend on a seemingly indispensable condition,
namely, the positivity of the stabilization parameters on all the faces. Since the
MD-LDG method we consider is a special LDG method for which the stabilization
parameter is taken to be identically zero on all interior faces, a new technique is
required to carry out its analysis.

The MD-LDG method has been analyzed in the one-dimensional case in the
framework of time-dependent convection-diffusion problems in [11], where optimal
error estimates of the hp-version of the method were obtained. It was also analyzed
in the framework of steady-state convection-diffusion problems in [12] where super-
convergence results of the numerical traces were obtained for the h-version of the
method. In both cases, it was shown that the orders of convergence of the approx-
imations to the flux and to the potential are k 4+ 1 when polynomials of degree k
are used. The only analysis of a MD-LDG method in several-space dimensions was
carried out in [13] for time-dependent convection-diffusion problems. Therein, the
numerical traces associated with the diffusion term were chosen to be the averages;
the stabilization parameters were thus taken to be zero. By taking advantage of the
time-dependent nature of the problem and of the stabilization effect of the convec-
tion, error estimates were obtained; the order of convergence of the approximation
to the flux was shown to be k. In our case, we do not rely on the stabilization effect
of the convection to compensate for the lack of stabilization in the interior of the
domain; our results hold even when the convective term vanishes. Moreover, for
our steady state problem, the above mentioned choice of numerical fluxes for the
diffusive term does not give a well-defined method if the convection terms vanish.

Although no analysis of the MD-LDG method is available for elliptic problems
in several space dimensions, the MD-LDG method seems to work well. Indeed, it
was successfully implemented by Siddarth and Carrero, in the case of piecewise lin-
ear approximations, for the system of linear elasticity; their numerical experiments
confirmed first order accuracy for the stress and second order for the displacement,
see [16]. In this paper, we present the first analysis of the MD-LDG method on
multidimensional steady state convection-diffusion problems with variable coeffi-
cients. The novelty of our analysis is the introduction of a projection which allows
us to compensate the lack of stabilization of the jumps at the interior borders of
the elements. We prove that the MD-LDG method using polynomials of degree k
converges with order k£ for the flux and with order k 4 1 for the potential.

The organization of the paper is as follows. In section 2, we describe the
MD-LDG method, and state our main results, namely, the results on existence
and uniqueness of the approximation, the error estimates and the conditioning
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of the stiffness matrix. In section 3, we introduce the new projection and give
detailed proofs of all our results. We display numerical experiments that verify
the theoretical results in section 4. In section 5, we extend the results to more
general numerical traces and curved boundary domains in two dimensions. We end
in section 6 with some concluding remarks.

2. THE METHOD AND MAIN RESULTS

In this section we describe the minimal dissipation local discontinuous Galerkin
method and state our main theorems.

2.1. The MD-LDG method. To describe the MD-LDG method, we begin by
introducing the finite element spaces associated to the triangulation ) = {K} of
the domain € of shape-regular tetrahedra K. We set

(2.2) Vi i={ve L*9) : v|x € P*(K) VK e Q},

(2.3) Wy, ={w € L*(Q) : w|x € P*(K) VK € Qu},

where P*¥(K) is the space of polynomial functions of degree at most k > 1 on K,
and P*(K) = [PF(K)]%

Next, we obtain the weak formulation of the exact solution. Multiplying the
first two equations of (1.1) by test functions v and w, respectively, integrating for-
mally on each elements K, and adding over all K € Q,, we get the weak formulation
that is satisfied by the exact solution (g, u):

(2.4a) (cq,v)q, — (u,V-v)q, + (u,v -n)sq, =0,
(24b) - (q +vu, V“U)Qh + <(q + VU’) "n, w>39h = (fv“U)Qm

for all (v,w) € H*(Q,) x H*(Qy,). Here m is the outward normal unit vector to
0K, 0Qy, .= {0K : K € Q,}, and we have used the notation

(0,0)0, = 3 /K o(x) - v(z) dz,

KeQy
(Cwa, = ((r) w(z) dw,
(¢, v-n)oq, = th | S)v(0) - ndy.

The approximate solution (g, uy) given by the MD-LDG method is defined by
a discrete version of the mixed formulation (2.4). It is defined as the only element
of Vi, x W), satisfying

(2.5a) (cqy,v)a, — (un, V-v)q, + (W,°,v-n)aq, =0,
(2'5b) - (qh +vup, vw)ﬂh + <(/q\h + Val‘z’) : n’w>39h = (f7 W)Qha

for all (v,w) € V', x W},. Here u,° and g, are the numerical traces associated with
diffusion, and uy is the numerical trace associated with convection. To complete
the definition of the method, we need to define these numerical traces.

To do that, we need to introduce some notation. We denote by & all the
interior faces, and I' all the boundary faces. We say that e € & if there are two
simplexes Kt and K~ in €, such that e = 0K N 9K, and we say that e € T if
there is a simplex in €2, such that e = 9K NIN. We set &}, := éaﬁ UT. Now let e be
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an interior face shared by elements K; and K5, and define the unit normal vectors
n, and ny on e pointing exterior to K7 and K, respectively. The average and the
Jjump of a scalar-valued function ¢ on e € &} are given by

{ct = %(Cl + (2), [n] = Gim1 + Gona,
where (; := (|ok,. For a vector-valued function o, we define o1 and o5 analogously
and set
{o} = %(0'14—02), [o-n]:=01-n1+03 12 oneeg,f.
For e € T, each ¢ and o has a uniquely defined restriction on e; we set
[¢n] = (ne, {o} =0 oneel.

We don’t require either of the quantities {(} or [o - n] on boundary faces, and
leave them undefined.

The numerical trace for the potential associated with the convective term, ),
is nothing but the classical upwinding trace. In our notation, it can be expressed
as

{ur} + 8- [unn] ifee &,
(2.6a) Uy =< up ifeely,

g ifeely,
where 3 is any function on &}, such that, for x € 9K N &},

1.

(2.6) B-ni(z) = Lsien (v(a) - ().
where n g (x) is the outward unit normal of K at x, and
(2.6¢) Iy :={eel :v-n,<0}, Iy :=T\T,.

Here, n. is the outward unit normal of e. As pointed out in the introduction, we
are assuming that I'; C 92p. We also assume that our triangulation €, is such
that if the face e € I', then v - n, does not change sign on e.

The numerical trace for the potential associated with the diffusive term, u,°,
has a similar definition, namely,

fund + 8o - [unn] ifee &,
(2.7a) u,° =< uy if e € 90y,
g ifee 6QD,

where 3, is any function on &, such that, for e € 0K N &},
1.
(2.7b) By - ni(e) =5sign (vo-mi(e)),

where vq is any nonzero piecewise constant vector in H (div,}) and

(2.7¢) I, ={eel :vg-n, <0}, rf =T\T,,
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Finally, the numerical trace for the flux is given by

far} — Bolan - nl ifeedy,

N q, ifeecdQpnly ,
(2.8) g, =14 " . N
g, +alup, —g)n ifeecdQpnly,,

qnmn if e € 00y,

where « is a positive parameter.

Note that the auxiliary function vy does not need to be associated with the
convective velocity v; it can be chosen completely independently without changing
the convergence properties of the method. However, it is natural to link these two
functions (whenever v is not identically equal to zero in any domain containing an
element K € ;) by taking, for example,

vo = II§Tv,

where TI§" | is the Raviart-Thomas projection onto P°(K) @ x P°(K); see, [6].
Note that II§"v is a constant vector on each element K given that v is divergence-
free.

This completes the definition of the MD-LDG method. Let us point out that
the numerical trace for the flux in the LDG methods considered in [10] and later
in [2], is of the form

{a,} —blg, -n]+a[u.n] ifecd&,
q, = q), + o(up — g)n if e e 0Qp, .
anm if e € 00y,

Since « is taken to be different from zero in all the faces in & U dQp, each of the
jumps in the approximate potential induce a loss of energy. In the the MD-LDG
method, this dissipative effect is minimized by setting the stabilization parameter «
to zero on all &}, except on I2p N 1"% , where its positivity is essential to guarantee
that the method is well defined. Of course, if 9Qp N ITO = (), the stabilization
parameter « is identically zero in &},!

2.2. A priori error estimates. First we give a theorem which guarantees the
existence and uniqueness of the solution defined by the MD-LDG method.

Theorem 2.1. The MD-LDG method defined by the weak formulation (2.5) and
the numerical traces (2.6), (2.7), and (2.8) has a unique solution.

Now we introduce new notation and state our approximation results. We let
H*(Q4) be the space of functions on € whose restriction to each element K belongs
to the Sobolev space H!(K), and set H*(Q,) := [H'(Q)]%. Similarly, we define
HY(8Q,) and H(0S,). For any real-valued function ¢ in H'(£2), we set

\C|H€(Qh) = ( Z |C|iI’~’(K))%‘

KeQy

For a vector-valued function o = (01,...,04) € H*(Qy) we set

d
1
| lerein) = (D103 o) *

i=1
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For each K € ), we denote by hx the diameter of K and we set h := maxgcq, hk.
We can now state our results.
We begin by measuring the error in the approximation of the flux g in the
norm
1/2
I l22@ue) = (co, o).
Theorem 2.2. Suppose that the exact solution (q,u) of (1.1) belongs to H" (Qp,) X
H™1(Qy,) for some r € [1,k]. Let (qy,,un) € Vi, x Wy, be the approzimate solution
given by the MD-LDG method with o = O(h™1), then we have

la — anllL2(0pie) < Cilg,u) 7,
where
Cilg,u) = ClA+)ularsi @, + A+ 0)lala @)
and C'is a constant independent of h.

In the one-dimensional case, the error estimate of q given by MD-LDG method
was shown to be of order k 4+ 1 which is optimal; see [12] and [11]. However, the
best possible order of convergence of q given by the above result is only of order k.
Our numerical results confirm that this order is actually sharp.

Next, we give an a priori estimate of the error in the approximation of the
potential w.

Theorem 2.3. Suppose that Q is conver and that the exact solution (q,u) of (1.1)
belongs to H" () x H™TY(Qy) for some r € [1,k]. Let (q,,,un) € Vi, x Wy, be
the approzimate solution given by the MD-LDG method with o = O(h™!), then we
have

lewll 2 < Calg,u) A",
where

Ca(gq,u) = (1 +v+n1)Ci(q,u)

Note that the hypothesis of convexity of the polyhedral domain is needed in
order to be able to use elliptic regularity results for the problem under consideration.
Note also that the above results do hold in the purely elliptic case, that is, when
the convective velocity v is identically equal to zero.

Finally, let us emphasize that the elimination of dissipativity effects, as imple-
mented in the multidimensional MD-LDG method, does not lead to an improvement
of the order of convergence of the flux, as it did in the one-dimensional case. Indeed,
for the standard LDG methods, for which the stabilization parameter o is O(h~!)
on all faces in &}, \ 9y, the order of convergence of the approximations for the
potential and the flux using polynomials of degree k is (k + 1) and k, respectively.
For the MD-LDG method, if we choose the stabilization parameter o to be O(h™1)
only on 90 p ﬂI‘j; and zero elsewhere, the orders of convergence remain unchanged.

2.3. The condition number of the Schur complement matrix. When the
convective velocity v is zero, it is easy to see that the matrix equations associated
with the formulation (2.5) are of the form

(o &) (i) - (7)

where [g;,] and [up,] are the degrees of freedom of g;, and uy, respectively. Since the
method under consideration is an LDG method, the matrix M is block diagonal
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and the unknown [g,,] can be easily eliminated from the equations to obtain
(2.9) (BEM™'B+C) [up] = F — BoM™'F.

The Schur-complement matrix BM !B + C can be easily seen to be symmetric
and positive definite. An upper bound for its condition number k is given in the
following result.

Theorem 2.4. Assume that the triangulation Q, = {K} of shape-regular tetrahe-
dra K is quasi-uniform. Then, if a is of order h™!,

k< C h_27
where C' is independent of h.

Let us compare our estimate with a similar result obtained in [9]. Therein
it was proved that the condition number for the Schur-complement matrix of the
LDG method is bounded by a quantity of order

1
h+— | h2
(an+27)

The sharpness of the above bound was suggested by strong numerically evidence,
see Figs. 3 and 4 in [9]. Note, however, that to deduce this upper bound, the
stabilization parameter o was taken to be constant over all the faces of the trian-
gulation. This is not true in our case since we have taken « to be constant over
oQp N Fjo . Another difference is that in the above mentioned numerical results,
the parameter 8 of the LDG method was taken to be equal to zero [8]. This is not
true in our case since (3 is given by (2.6b).

3. PrROOFS

3.1. A key projection. We begin by introducing a projection which plays an
important role in our analysis. For any function o € H 1(Qh) and an arbitrary
simplex K € €, the restriction of Ilo to K is defined to be an element of ka(K)
that satisfies

(3.10a) (o —o,v)g =0, VYwveP"YK),
(3.10b) (Mo — o) -niw)e, =0,  VYwe Pr(e), i=1,..,d

where e; is a face of K, and n; is the outward normal unit vector of e;,7 =1, ...,d.
Let us recall that the Raviart-Thomas projection II"" o restricted to the sim-
plex K is defined as the element of P*(K) @ x P(K)* that satisfies

(3.11a) (Mo —o,v)x =0, VYwveP"Y(K),
(3.11b) (Mo — o) -n,w). =0, Ywe P¥(e), for all faces e of K.

for any given function o € H'(Qy) and an arbitrary simplex K € Qj,. It is thus
easy to see that the new projection IT is defined in a similar way to the Raviart-
Thomas projection II™". The difference between the two projections is that the
local space of the projection IT has less degrees of freedom and, accordingly, less
constraints on 0K.

The projection IT is a well defined operator, as the next result states.

Lemma 3.1. The projection II is well-defined.

To prove this lemma, we are going to rely on the following auxiliary result.
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Lemma 3.2. Given the faces ey, ...,eq of the simplex K and functions o € L2(K)
and (; € L*(e;),i = 1,...,d, there is a unique function Z & ka(K) such that,

(3.12a) (Z -—o,v)k =0, VovePYK),
(3.12b) (Z -n; — (,w)e, =0, Vw € Pei), i=1,...d.
where n; is the outward normal unit vector of e;. Moreover,
d
1/2
(3.13) 121|250y < Clllollzorey + hil® > Gl zacen)

i=1
where C' depends only on d,k and the shape regular constant.

Proof of Lemma 3.1. If we set (; := o -n|.,,i = 1,...,d, we can see that the Lemma
immediately follows from Lemma 3.2. O

The following lemma shows that the projection IT has optimal approximation
order.

Lemma 3.3. Foranyo € H' (K), 1 <r <k+1,0<s<r, we have

||H0' — a||Hs(K) < Ch;{s|0'|HT(K).
Proof. The estimate follows from the fact that IT leaves invariant functions in
P*(K) and from (3.13). O

It remains to prove Lemma 3.2.

Proof. Since the linear system determined by equations (3.12a) and (3.12b) is

square, indeed, since
k—14d
dim(P*1(K)) = ( d+ ) x d,

idim(ﬂ”“(ei)) _ (k ;f; 1) x d,

dim(P*(K)) = (k ; d) x d,

k—1+d n k+d—-1\ (k+d
d d—1 N d )’

we only need to show that if Z € P*(K) satisfies
(Z,v)k =0, VoveP" 1K),
(Z -my,w)e, =0, Ywe Pre), i=1,2,..,d,
then Z =0 on K.

Let T' be an affine transformation that transforms the element K to the refer-
ence simplex K. We denote by e;,7 = 1,2,...,d, any d faces of K and assume that
the transformation T is such that & = T'(e;) is the face of K lying on the plane

Z; = 0. The outward normal unit vectors n; of e; are linearly independent. We let
n;,i =1,...,d, be the unit vectors so that

and

(3.14)

n; "I’Lj = (Sij
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Suppose Z is transformed to Z which can be decomposed as
d

2 = Zﬁl’fl“ where pi € Tk(k)
=1

From (3.14) we get

d
(3.15a) O i, v)g =0, Vo ePTHE),
i=1
d
(3.15D) O i mg,@)s, =0, VoePHE), i=1,..d
i=1

From (3.15b) we have p;ls; = 0 for j = 1,...,d. Thus, p; = Z;p; for some polyno-
mial p; € ‘.Pk_l(f().
Taking v = p; n; in (3.15a), we get

(3.16) / pipjdr = / Z;p;dx = 0.
K K

Since Z; > 0 on f(, we conclude that p; = 0,7 = 1,...,d, which implies that Z = 0.
The estimate (3.13) following from a simple scaling argument. This completes
the proof of the lemma. O

3.2. The MD-LDG is well defined: Proof of Theorem 2.1. Due to the lin-
earity of the problem it is enough to show that, when f =0, g = 0 and qy = 0,
the only solution (g, un) € Vi, x Wp, of (2.5) with the numerical traces defined by
(2.6), (2.7), and (2.8), is the trivial solution.

Taking (v, w) := (qy,,un) in (2.5), adding the equations and performing some
simple algebraic manipulations, see [10], we easily get that

(ean an)a + {1V -, [unml?)s, + {0 w8y, = 0.
Since ¢ is uniformly positive definite and « is positive, we conclude that g, = 0
and uh\BQDmF% =0.
Since q;, = 0, we can rewrite the equation (2.5a) as
—(up, V- v)q, + <a}:0, v-n)gq, =0 Yv € Vy,
or, after a simple integration by parts, as
(Vup,v)q, — (up —4,°, v-n)sq, =0 Yo € Vi,
By the definition of the numerical trace @,°, (2.7a), and since we are taking g = 0,
we have
(3 -Bo-n) [unn]-n ondK N&,
(un —4,°)|ox =4 0 on 0K NNy,
up, on 0K NoQp,

and since uplp  ~p+ =0,
0

(% — By -n) [upn]-n ondK\ oy,

3.17 — U)ok =
( ) (Uh Uy, )|6K {O on 0K NoNy.
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This implies that
1
(3.18) (Vup,v)q, — ((5 —Bo-n) [upn] -n, v-n)sg,na0y =0 Yo € V.
we only have to find a suitably chosen test function v € V', to conclude the proof.
Such a choice is based on the observation that, since vq is divergence-free, on each
K € Qy, there is at least one face e of K on which (3 — 3, -n.) = 0. Let us denote
by ex one of those faces. Then, on the simplex K € Qj,, we take v := Z given by
Lemma 3.2 with
1
o:=Vu, and (= 7(5 — By ne;) [unn] - ne,,
where e; # ex for i =1,...,d, to obtain that

1
(VUh, Vuh)Qh + <1’ (5 - ﬂO ’ n)Z [[Uh n]]2>89h\891\7 =0.

This implies that, on each simplex K € 1, uy, is a constant and that

[un n] ¢ =0 and uh|69Dva,O =0.

Since “h|aQDmF+ = 0, we have that uy|q, is a constant and up|oq, = 0, and hence
vo
that uy, is equal to zero. This completes the proof of Theorem 2.1.

3.3. The error estimates: Proof of Theorem 2.2 and 2.3.

3.3.1. Preliminaries. In what follows, we are going to use the following inverse and
trace inequalities.

Lemma 3.4. For any o € P*(K) and { € PF(K) there exist positive constants C,
and Cy such that

(3.192) lo - nllZae) < Crhi lol|Za g
(3.19b) I61Z2 ey < Crhi ISl Za (k)
(3.19¢) IVClI7(r) < Cohz2lICl T

where e is an face of 0K, and Cy and Cy depend only on k and the shape reqularity
constant of the triangulation.

Lemma 3.5. For any v € H'(K) and ¢ € H'(K) there exist positive constants
Co such that

(3.20a) 4 - nll72(0) < Collbll 2oy 19N b ()
(3.20Db) @172y < Collellz ) Il o)

where e is an face of 0K, and Cy is independent of mesh size h.

To prove Theorem 2.2 and 2.3, we proceed as follows. We first get an interme-
diate error estimate in the approximation of the flux g which involves the error in
the approximation of the potential u. Then we use a duality argument to obtain
the error estimate of w in terms of the estimate of the error in the flux; we then
insert the intermediate error estimate obtained in the first step and obtain the error
estimate in the approximation of the potential. Finally, we insert the error estimate
of u into the intermediate estimate and get the final error estimate of q.
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To facilitate the analysis of the method, especially in the first step, we rewrite
it in compact form as follows. From the weak formulation (2.5a) and (2.5b), we get

(3.21a)  B(qp,un;v,w) =F(v,w) for all (v,w) € Vi, x Wy,

where
B(o,;v,w) =(co,v)a, — (¢, V- )a, +((*, v n)ag,\00,
(3.21b) — (0 +v(, Vwl, + (0 - n,w)sq,\r + (0,0n)s0,
+{v- nf",w)aﬂh\w + <O‘<7w>BQDﬁI‘fU’
and
(321 F(v,w) =(f,w)a, + (9,0 n)oa, — (an,w)oay

—(v-ngw)p; + <97W>aQDnrjg-

3.3.2. Step 1: Intermediate estimate of the error in q. In this step, we prove an
estimate of the error in the approximation to g which is expressed in terms of the
error in u. To state it, we need to introduce some notation. We estimate the
quantity [|(o, ¢)||, where

(e, Ol == B(o,(;0,¢) = (co,0)q, + %ﬂv 0|, [cnl*)a, + {0 ¢Moapary -

We also need to introduce two projections. For any simplex K € Qp, let P|x be
the L2-projection onto P*(K), and let IT|x be the projection defined in (3.10) with
{e;;i=1,...,d} D{e € OK : n. - By(e) < 0}.

Lemma 3.6. Under the same assumption as Theorem 2.2 we have
I(Tg — gy, Pu— up)|| < C(h"O + V@)
where
o =(77+Oé_1/2h_1/2)|Q|Hr(Qh) + (v + al/2p1/2 +h1/2”V”},/OE(Q}L))‘U|H7'+1(Qh)

and
® = ||Vl Lo Tulgrr @) IPewll L2 (y)-

Proof. Set eq = q — q;, and e, = u — uy, and note that, since Ilg, = gq; and
Pup = up, we have Ilq — q;, = Ileq and Pu — up, = Pe,. Hence, by Galerkin
orthogonality,

B(Ileq, Pey; v,w) = B(Ilq — ¢, Pu — u;v,w) V(v,w) € Vi, X Wy,
and so
[(Tleq, Peu)||* =B(Ileq, Pey; Ileq, Pey,)

6 2
=B(Ilq — q,Pu—u;Tleg,Pe,) = Y Ti+ Y T},
i=1 i=1
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where
Ty =(c(I1g — q),ey)q,
Ty =— (Pu—u,V - -Ileq)q,,
Ty =(Pu" — u,Tleg - n)og, o0,
Ty =— (IIg — q,VPey)q, ,
T5 =((Tqg — @) - 7, Pey oo, v + ((Tg — q) - 1, Peu)on,
Ts ={a(Pu — u), PGU>BQDQF¢]7
and

T =— (v(Pu—u),VPe,)q,,
Ty =(v-n(Pu —u), P€u>th\r;~

Note that the terms T;,7 = 1, ..., 6, are associated with diffusion, and T}¥,7 = 1, 2,
are associated with convection.

Let us estimate each of these terms. By Cauchy-Schwarz inequality and the
approximation result of the projection II, Lemma 3.3, we have

Ty <nllq —q||2(0,) Meql L2 (0, c)

< Cnh'lqlar (9, [Teql 22 (0, 0)-
From the orthogonality property of the L?-projection P, we have that
T, = 0.

Using trace inequality (3.20b) and inverse inequality (3.19a), we get

1/2

1/2 —
Ty < ClPu —ul| i, IPu — ull? g, vh "]

TeqlL2(0,;e)

< Cyh"ulgre ) ITeq | L2 (o 50 -

Note that better orders of convergence of other terms can be obtained, if we ask

for more regularity of g or v, or pick a different . However, the best order of
convergence of the term T3 is of order at most A”. Thus, it is this term the one
preventing us from obtaining better convergence order for q.

Next, from the definition of the projection IT, (3.10a), we have that
T, = 0.
By using the trace inequality (3.20a), we have

T < ||Pu— UHL?(aQDmrjO) ||04Peu||L2(aQDmrv+O)

< Ca' PR ul e ) (0, (Pen)?) 10
vo

Let now us consider the term T5. Using the definition of 8, (2.7b), we rewrite T5
as

T5 = T5l + <(Hq - q) "n, Peu>89oﬂ1—‘:§’
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where
Ty =((Tlg — q) - m, Peu>th\(aQNuF¢,)

=Y Y (Og-q, [Peun]).

KeQpn ecOK\0QN
e By <0

:0,

by the definition of the projection I, (3.10b). Let us empahsize the fact that the
projection IT was constructed as to ensure the very last equality; Its definition of
projection IT is thus strongly related to those of the numerical traces. So, using the
trace inequality (3.20a), we obtain that

= ((Ilg — q) - n, P3u>aQ nry,
< ||( =) 200,015 )||P€u||L2(aQDmFV+O)
< Ca—l/Qhr—1/2|q|HT(Qh) (, (Peu)2>1/2

oQpNIy”

Here we want to point out that if we use L2-projection instead of the projection
II, then T¢ is no longer zero; indeed, after using a trace and an inverse inequalities,
the upper bound of this term is Ch"!||Pey || 12(q,). This would make the order of
error estimate of the potential u not optimal unless we ask for additional regularity
of the flux q. The use of the projection II allows us ot avoid having to do that.

We have finished estimating the terms associated with the diffusion. If there is no
convection, namely, v = 0, then we get

[}

[(TIeq, Pe.)|* < Z < Ch'O||(Ieg, Pey ).

which implies that
[(TIeq, Pe )| < CRTO.

If the convection velocity v # 0, we need to estimate the terms 77 and T3’. Using
Cauchy-Schwarz inequality and inverse inequality (3.19¢), we get that

T < ||Vl zoe @ lIPu = ull 20, [IPeull 71 (o)
< C||"||L°°(Qh)hT||UHH"'+1(Qh)||P€u||L2(Qh)-

Using Cauchy-Schwarz inequality and trace inequality (3.20b), we get

Iy < CllPu = ull 2o, \ryy 1V - n) [Pewn]ll Lo, ry)

< CIVIE2 oo P ul ey (el [Pewn]?) .
Hence, we have
6 2
[(Teq, Pe) [P <Y T+ Y T, < C(h"O)|(Tleg, Pey)|| + ®).
i=1 i=1

where © and ® are given by Theorem 2.2, and the result follows. This completes
the proof of Lemma 3.6. O
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3.3.3. Step 2: Estimate of the error in w. In this step, we estimate the error in u.
Thanks to the identity

(eU79)Qh
lewll2(@,) = sup ",
() veez (@) 10022

we only need to estimate the term (e,,6)q,. Since we do that by using a duality
argument, we have to introduce the corresponding adjoint problem, namely,

cp+Vp=0 in €,
V-(p—vp)=10 in Q,
p=0 on 0f)p,
(Y —vp)-n=0  on dfy.

Multiplying both sides of the first two equations by test functions v and w respec-
tively, and integrating by parts, we get the weak formulation

(3.22a) (cy,v)q, + (Ve,v)q, =0,
(3.22b) (V- (¥ —vp), wa, = (0,w)q,.

These equations are going to be combined with the error equations
(3.23a) (ceq,v)q, — (ew, V- -v)q, + (u—1,°,v-n)sq, =0,
(3.23b) — (eq +vey, Vw)a, + (@ —@y) + v(u—1Uy),wn)sq, =0,

where the numerical traces u,°,uy and g, are defined by (2.6), (2.7), and (2.8),
respectively.

Let P and IT be the projections used in Lemma 3.6. Taking w = e, in the
weak formulation of the adjoint problem, (3.22b), and integrating by parts, we get

(0. e)a, =( - (¥ —vp).eu),
=(V- (v — ), eu)Qh + (V-1 ey)q, — (V- Vo, en)a,
=— (¢ — Iy, Veu)ﬂh + (ew, (Y — IIY) - n)sq,
+ (V- I, en)q, — (v- Vo, eu)q,-
Using the orthogonality property of the projection IT, (3.10a),
(320) (0.en)a, = — (& — T, V(u—Pu))y + (eus (3 — II) - n)ons,
— (v Vo,en)a, + (V- eu)q,

Now let us we rewrite the last term on the right hand side. From the error equations
(3.23a), we get

(V-II, en)q, =(ceq, IMp)q, + (u—1u,", Iep - n)sq, .
Using the weak formulation of the adjoint problem, (3.22a), we get

(V -1, eu)ﬂh :(ceqa Iy — ¢)Qh - (eqv V(Sﬁ - PSD))Qh
— (eq, VPp)q, + (u— 1, Ip - m)aq, .
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Then using the error equation (3.23b), we get

(V- I, en)q, =(ceq,IIth — ), — (eq, V(e — Pp))a,
+ (veu, VPp)a, — (g — q)) +v(u —1Uyp), Ppn)aq,
+<u_uh , ) - >3Qh'
Noting that
(v(u —Ty), pn)an,\o0y = (u—1,°, % - n)sa, 00y =0
and
<V(’LL - a}‘:)a (Pn>8QN - <u - a;:o’ ’d’ ' n>aQN =0,
we obtain that
(v : H¢7 eu)Qh :(Ceqa H’lﬂ - 1/’)Qh - (eQ7 V(tp - P‘)O))Qh
+ (veua VPQD)Q;L - <q - aha P(p n>8§2h
+ (v-n(u—1uy), o — Pp)aq, + (u—u,°, (TIp — ) - n)aq, .

Hence, from above equality and (3.24) we have

(0, eu)a, = ZS + 5",

where
Sy =— (¢ —TIp, V(u— Pu))Qh,
=(ceq,IIYp — P)q, — (eq, V(¢ — Pp))a,,
=((g — a1), Pen)oq,,
54 =(eu, (Y —IIY) - m)pq, + (u—1u,°, (IIYp — ) - n)sq,
S =(v - n(u—1up),» — Pp)aq, + (veu, V(Pe — ¢))q,.
The terms S;,7 = 1,--- ,4, are associated with diffusion and the term S is asso-

ciated with convection. Now we only need to estimate these terms. Since € is a
convex polyhedral domain, we have the elliptic regularity

[l err () + [llH2(020) < CllOlL2(020)-
By the approximation properties of projections IT and P, we have
S1 <Y — || L2q,)llw — Pullr ),
SCh™ Y| g, [ul mr1 (e

<Ch" M ul s 10/l L2

and
82 <llegllzz(u;e) (11 = PllL2(0,5e) + IV = PO)llL2(0pie1))

<C(llq — gl 2(q,c) + MeqllLz(,:e) PV a1 (0, + VIelH20)0))
<Ch(n+)(h"|a|mr,) + |(Tleq, Peu) )10l z2(),)
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Because ((g — qj,), ¢ n)oq, = 0, we have
S3 =((q = 41), P — ¢ m)aq,
<@g —aqy) - nllz200.)IPY — ¢llL200,)
<C(lg = anllzzo0.) + llacull 200 ey )PP = ¢ll2004)-

Using the trace inequality (3.20a) and the inverse inequality (3.19a), we get

la—anllz2(00,) < la — TIqll2(00,) + IHeg||L200,)
<O qll () + Cyh V[ Teq L2 (:0);

Using trace inequality (3.20b), we get

! eu||L2(8QDﬂF";0) < fla(u - P“)”Lz(aghmrto) + llePeull 290, At )

1/2
< a2 ull s + a2 aPen? 0 oo

and

1/2 1/2
1P = @llz200) < 1P = @l o, IPe — elliiq,) < Ch¥2(16]L2@,)-

Hence

S5 <C(h" gl zr(@n) + ol 2wl g+ @) 101 22
+ Ch(y + o' 2h!/2)||(TTeq, Pe,) || 10]l 12(q,)-
Using (3.17), we obtain

Sy =(Up° — up, (P — ) - n)osq,
:SAIL + (Pey, (3 — II3p) - ">aQDmer + (u = Pu, (¢ — IIp) - n)oq,, -

where

SA/L :<(/60 ‘n— %) [[uhn]]v,l/) - H¢>39h\1—‘ + <Peu7 (¢ - H¢) . n>8QDmFV_O
-0,

by the definition of the projection II, (3.10b). So by the trace inequalities (3.20a)
and (3.20b), we get

— 1/2
Sy <a™'2(aPey, P€u>a§mrro 1% = T0) - ]l 2 90

+ [lu — PullL200,) | (¥ — TI) - 0| 200),)
<C(a'?h'2||(Teq, Pey) || + A" ull gress o)) 0]l L2 () -

Note that if we use L?-projection instead of the projection II, the term S is
nonzero and is bounded by C/|le.| 220,102 (q,)- This will make us unable to get
a error estimate of u. So we see that it is here that the use the projection II is
necessary, in this approach. We can see again that, the definition of the projection
is tailored to the definition of the numerical traces.
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We have finished estimating the first four terms associated with diffusion. Now we
only need to estimate the last term associated with convection. By using the trace
inequality (3.20b), we get

S¥ <Chlvliz= @) leullL2@m 10l L2 @4)-

Therefore, we have that

4
lewllzz (@) < Si+ 5/ 10l 22 ()

i=1

<CH 1+ ah)|ulgrsi 9,y + CR (0 +7)|ql g @)
+ Ch(n+~ + a/?h /2 4 a7 1/2h=1/2)||(I1egq, Pe,) |
+ Ch|\v| L@, lleull 22 ,)-

Welet Cp o = n+y+h'/2a/24a~1/2p=1/2, Using the intermediate error estimate
of q, Lemma 3.6, we get

||eu||L2(Qh) SCh”'-‘rl Ch’a(’y + al/2pl/2? + hl/QHVHE/j(Qh)))|u|HT+1(Qh)

+ Chr—HCh,a(n + 04_1/2h_1/2)|Q|HT(Qh)

1/2 1/2 1/2
+ ChUHD2C), 2 g Il 2 0, leull g,
+ Chllv[[ L= (q,)

euHLz(Qh)'

If there is no convection, namely, v = 0, then the last two terms on the right
hand side of the inequality are zero, and the error estimate of u is obtained. If the
convection velocity v is not zero, then for h small enough we have

lewll 2@y SCH™H! Caly + a2 + BN o DNl )
+ O™y o (n+ Y207 Y2) gl gy
” 1/2
+ OR PG} G IVIIEE o, lul e @)

This completes the proof of Theorem 2.3.

3.3.4. Step 3: Error estimate in q. To end the proof of Theorem 2.2, we only need
to insert the result in Theorem 2.3 into the estimate of Lemma 3.6 and use Lemma
3.3.

3.4. The condition number of the Schur-complement matrix: Proof of
Theorem 2.4. To prove the estimate of the condition number of the Schur-complement
matrix

A:=(B'M'B+0C)
given by (2.9), we begin by proving the following simple result.

Lemma 3.7. We have that, for all ( € W,
K]tAK] = A(C, C) = (ca (), U(C))Qh + <a7 C2>BQDOF%’
where o (C) is the element of V', such that

(325) (CG(C)v U)Qh = (Cv A U)Qh - <<‘V0’ v - n>6Qh,\OQD
for allv € Vy,.
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Proof. By the definition of A((, ¢), we have
A(¢,¢) = o) Ma] + [¢]'C¢].
It is easy to see that (3.25) is equivalent to the following matrix expression,
(3.26) Mlo] = —-B[(].
Using the definition of A and (3.26), we get
[P Al =" (B* M B+ O)[¢]
t

=[¢]'B'M ™ B[(] + ()" C[(]
=(-=Mlo))' M~ (-M([a]) + [(]'C[(]
=lo]'Mlo] + [ C[¢]-
Hence, A((, ¢) = [¢]*A[(] for all ¢ € Wj. This completes the proof. O

We are now ready to estimate the condition number of the matrix A, k. Since
A is symmetric and positive definite, we immediately have that

o

k< —
_Cu’

where
Ci {720, <A < CullTzq,) V¢ E W

Thus, we only have to find expressions for C; and C,,.
Let us begin by finding C,,. Integrating by parts in the formulation defining
o :=o0((), (3.25), we get

(CG’, v)ﬂh = (VC7 v)(lh, + <C - EVO7U : n)ﬁﬂha

and inserting the expression of the numerical trace given by (3.17), we obtain

(327)  (co,0)a, =~ (VG0)a, + (5~ Bo-m) [l whon, e + (G0 mon,

Taking v = o, we obtain, after a simple application of the Cauchy-Schwarz inequal-
ity and the trace inequality of Lemma 3.7,

(co o), <Y(1+CHYV2 (¢l (co, o),

where
<35 =1VEZ2 0, + (71 [CR1) 51000,
This implies that
(co, o), <V (L+CH) ¢ A,
and so,
A(G,€) <C3 (W2 +ah™) [KlZ2(ay):
<C3 (A2 +ah™) Cpu h®[¢]?

where C3 depends on 72 and an inverse inequality constant; Cy,, is a constant given
the assumption of quasi-uniformity of the triangulation. This implies that we can
take

Cu=0C3 (R +ah™) Cy b
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Let us now find Cj. To do that we take, on each K € Q, v := Z as given in
Lemma 3.2 with

(Z2,V) Kk =— (V¢ VK,
(2, [¢nl)., :{Wknﬂ’ [Cnle, i e; & 00,

0 if e; C 00y,
where {e1,...,eq} 2 {e € 0K : By - n. # 1}, and insert it in (3.27) to get
(co,Z)a, = (V¢ VC)a, + (b7, [[Cn]]2>£;u(aszpmrfo) + ([¢n], Z>aQDijg-
This implies that
(V¢ VQa, + (b7, [[Cn]]2>giu(agszr;)) =(co, Z)q, — ([(n], Z>aQDmF‘,+0
<n(co, o)1 2] 12,)

— 1/2
+ O L) e 12 2200

i=1,...4d,

So by (3.13),

(V¢ VQa, + (W7, [[Cn]]2>g}iu(8QDmF;)) <Cy(n(co,o)q, +Ci(h™, [[C"]]2>39Dr1r35)
where Cj depends only on d, k and the shape regularity constant. Then

I€11%,n < max{Cun, (1 + C4C1)A™ a™ LA, Q).
Since, by the inequality (1.8) in [5], we have that

||C||2L2(Qh) < C5||C||%,h

where C5 depends only on the shape regularity constant, we obtain that
Ci[¢]? < (Comax{1,h ™ a™ 1) THI¢]IZ2(q,) < A(CC)
where
C = Cl, h* (Comax{1,h 'a""})7",
Cs depend on 7, d, k, an inverse inequality constant and the shape regularity
constant, and C:;u is a constant by the assumption on the quasi-uniformity of the
mesh.
We then have that

whenever « is of order h~!. This completes the proof of Theorem 2.4.

4. NUMERICAL EXPERIMENT

In this section, we numerically verify the sharpness of our theoretical results.
We take the diffusion coefficient ¢ to be the identity matrix , the convection velocity
v to be zero, and 90y to be empty. We take the domain to be the unit square
[0,1] % [0,1]. The boundary data up is chosen so that the exact solution is u(x) =
2 In((z 4 0.1)%> + (y + 0.1)?); as a consequence, f = 0.

We take the stabilization parameter « in the numerical trace of q to be a =
h~!. Here we use uniform meshes, and “mesh=4i" means that we used a uniform
mesh with 2(4)% evenly distributed elements.

The history of convergence of our methods is displayed in table 1 and 2. In
both tables, the first column shows the polynomial degree k we used to approximate
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the unknown g and u; the second column in the tables displays the mesh number;
the third column is the L2-norm of error of the approximation, and the last column
is the order of convergence. The approximate order of convergence, ri, is defined
by

e(i—1

= M 1>1

In2 ’

where e(i) is the error of the approximation computed on the mesh i.

TABLE 1. History of convergence for q.

k mesh |q—gqlr2,) convergence order

1 0.18E+00 -
2 0.91E-01 0.99
1 3 0.45E-01 1.00
4 0.23E-01 0.99
5 0.12E-01 0.99
1 0.46E-01 -
2 0.14E-01 1.73
2 3 0.36E-02 1.95
4 0.88E-03 2.02
5 0.22E-03 1.98

In Table 1 we can see that when polynomials of degree k = 1,2 are used, the
L?-norms of the error in q are of order k. So our error estimate in Theorem 2.2 is
sharp.

TABLE 2. History of convergence for u.

k mesh |lu—up|r2,) convergence order

1 0.80E-02 -
2 0.21E-02 1.92
1 3 0.53E-03 2.02
4 0.13E-03 2.03
) 0.32E-04 2.02
1 0.20E-02 -
2 0.33E-03 2.59
2 3 0.45E-04 2.87
4 0.57E-05 2.98
) 0.72E-06 2.99

In Table 2 we can see that when polynomials of degree k = 1,2 are used, the
L?-norms of the error in u converge with optimal order k + 1.
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5. SOME EXTENSIONS

5.1. Extension to more general numerical traces. In section 2.1, the functions
B and B, in numerical traces are defined by (2.6b) and (2.7b). Here we show that
our results actually hold for any functions 8 € H(div,§) and B, € H(div, Q)
which satisfy that

(5.1a) sign(8 - n (x)) =sign (v(z) - nk(x)),

(5.1b) sign(B, - nx (e)) =sign (vo - nx(e)).

The proof of the existence and uniqueness of the solution is almost the same as
what we showed in section 3.2. The only difference is that in the equation (3.18),
(3 — By - n) might not be zero on any faces. But we can take v = vouy, in (3.18)
and get that [u,n] = 0 on at least one face ex for each simplex K, then follow the
original argument.

Since our error analysis relies on a suitable definition projection II, closely
related to that of the numerical traces, we need to modify it. For the generalized

numerical traces, (5.1), we define the projection IT as follows. The restriction of IT
to K is such that for any given o € H*(Qy,), Ilo € P(K) satisfies

(5.2a) (o — o,v)x =0 Y v e P 1K),
(5.2b) (Mo — o) -n,w)e, =0 Yw e PF(e;), if By -ne, >0o0re; €T,
(5.2¢) <(ﬁ; —0) -n,w, =0 Yw e P(e;), if By mne, <0ande; ¢T,

where e;,i = 1,...,d are d faces of the simplex K, and {e;,i = 1,...,d} D {e €
0K : n. - By(e) < 0}. The well-definiteness and the approximation order of the
projection can be proved in a same way as in section 3.1.

In the error estimates, the only steps associating the definition of the projection
II with the numerical traces are the eliminations of 7¢ and S}. So it is enough to
show that for the numerical traces with 8 and B¢ defined in (5.1), the projection
defined above in (5.2) can still make 77 and S} zero. Since

T = <(ﬁz —-q)-n, Peu>6Q;L\(6QNUFV+O) = <ﬁ3 —-4q, [[Peu"]bg‘;u(aﬂ,;mr;))
and S} can be rewrite as
Sy = (¢ — I, [unnl)s; + (% — TP) - m,Pew)g
we only need to show that if e € & U (8Qp NT,), then
(5.3) (0 —To) -nwye=0 VweP(e)

for any o € H'(Q,). This is true because for any e € & U (9Qp NIy, ), there is
a simplex K such that e € 9K and B, nk(e) < 0. If B, nk(e) <0, then (5.3)
follows from (5.2c). If B, - nk(e) =0, (5.3) follows from (5.2b).

5.2. Extension to curved domain. At the beginning of the paper, we assumed
Q to be a polyhedral domain in R? (d > 2). Here we show that when d = 2 we can
extend our results to curved boundary domains.
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We assume that vg - n does not change sign on any face e € I', and we modify
the numerical trace g, to be

fan} - Bolay-n], ifecé,
g, = q), + a(up, — g)n, if e € 9Qp,
anTm, ifee aQN

Note that in the case of a polyhedral domain, the stabilization parameters « is
nonzero only on dQp NT{ . In the curved boundary domain, we take « different
from zero on 9Qp.

The proof of the existence and uniqueness of the solution for the curved bound-
ary domain is almost the same as that for the polyhedral convex domain.

In the analysis of the error estimates, if K has no curved faces, the restriction of
ITI to K is defined in the same way as for the polygonal domain, namely, {e1,es2} D
{e € 0K : n. - By(e) < 0}. If K has a curved face, the restriction of II to K is
defined with ey, eo are the straight faces.

For the intermediate estimate of q, the proof is almost the same as that for
the polyhedral domain. The only difference is that the terms in form of ((IIq —q) -
n, Pey). do not vanish when e € 9Qp NI . But the stabilization parameters « is
nonzero on d2p NI, so these terms can be estimated.

For the estimate of u, we use the projection IT defined above and the rest part
of the proof is the same. So the orders of convergence for q and u are the also same
as in the polyhedral domain case.

6. CONCLUSIONS

In this paper, we investigated the convergence properties of the MD-LDG
method for two or higher dimensional convection-diffusion equations with variable
coefficients. We showed that, even though the stabilization parameters on the inte-
rior faces are identically equal to zero, the L?-norm error estimates of the auxiliary
variable g and the primary variable u are of order k and (k + 1), respectively,
when polynomials of degree k are used. Our numerical experiments indicate the
sharpness of the L2-error estimates in R2.
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