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Abstract

In this paper, we investigate the approximation of a diffusion model problem with
contrasted diffusivity for various nonconforming approximation methods. The essen-
tial difficulty is that the Sobolev smoothness index of the exact solution may be just
barely larger than 1. The lack of smoothness is handled by giving a weak meaning to
the normal derivative of the exact solution at the mesh faces. We derive robust and
quasi-optimal error estimates. Quasi-optimality means that the approximation error is
bounded, up to a generic constant, by the best approximation error in the discrete trial
space, and robustness means that the generic constant is independent of the diffusivity
contrast. The error estimates use a mesh-dependent norm that is equivalent, at the dis-
crete level, to the energy norm and that remains bounded as long as the exact solution
has a Sobolev index strictly larger than 1. Finally, we briefly show how the analysis
can be extended to the Maxwell’s equations.
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1 Introduction

The objective of the present paper is to revisit and unify the error analysis of various
nonconforming approximation techniques applied to a diffusion model problem with
contrasted diffusivity. We also briefly show how to extend the analysis to Maxwell’s
equations.

1.1 Content of the Paper

The nonconforming techniques we have in mind are Crouzeix—Raviart finite ele-
ments [14], Nitsche’s boundary penalty method [32], the interior penalty discontinuous
Galerkin (IPDG) method [2], and the hybrid high-order (HHO) methods [16,18] which
are closely related to hybridizable discontinuous Galerkin methods [13]. The main dif-
ficulty in the error analysis is that owing to the contrast in the diffusivity, the Sobolev
smoothness index of the exact solution is barely larger than one. This makes the esti-
mation of the consistency error incurred by nonconforming approximation techniques
particularly challenging since the normal derivative of the solution at the mesh faces
is not integrable and it is thus not straightforward to give a reasonable meaning to this
quantity on each mesh face independently.

The main goal of the present paper is to establish robust and quasi-optimal error
estimates by using a mesh-dependent norm that remains bounded as long as the exact
solution has a Sobolev smoothness index strictly larger than 1. By quasi-optimality,
we mean that the approximation error measured in the augmented norm is bounded, up
to a generic constant, by the best approximation error of the exact solution measured,
in the same augmented norm, by members of the discrete trial space. In this paper,
we say that an error estimate is robust when the generic constant is independent of
the contrast in the diffusivity. This property is important in practice since otherwise,
the error estimates become meaningless when the diffusion coefficient is highly con-
trasted. We emphasize that quasi-optimal error estimates are more informative than
the more traditional asymptotic error estimates, which bound the approximation error
by terms that optimally decay with the mesh size. Indeed, the former cover the whole
computational range, whereas the latter only cover the asymptotic range. One key
novelty herein is the introduction of a weighted bilinear form that accounts for the
default of consistency in all the cases (see (3.12)).

The paper is organized as follows. The model problem under consideration and
the discrete setting are introduced in Sect. 2. The weighted bilinear form mentioned
above which accounts for the consistency default at the mesh interfaces and boundary
faces is defined in Sect. 3. The key results in this section are Lemmas 3.3 and 3.5.
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Foundations of Computational Mathematics

We collect in Sect. 4 the error analyses of the approximation of the model problem
with the Crouzeix—Raviart approximation, Nitsche’s boundary penalty method, the
IPDG approximation, and the HHO approximation. To avoid invoking Strang’s second
lemma, we introduce in Sect. 4.1 a linear form §; that measures consistency but
does not need the exact solution to be inserted into the arguments of the discrete
bilinear form at hand. The weighted bilinear form (3.12) turns out to be an essential
tool to deduce robust estimates of the norm of the consistency form §;, for all the
nonconforming methods considered in Sect. 4. Combined with stability, this bound
on the consistency error leads to robust and quasi-optimal error estimates formulated
using the above mesh-dependent norm. Another salient feature is that the source term
is assumed to be only in L9 (D), where g is such that L7 (D) is continuously embedded
in H- (D) := (HO1 (D))'; specifically, this means that ¢ > 2, := 2> (here,

— 2+4d
d > 2 is the space dimension and D the domain on which the problem is posed).

1.2 Literature Overview

Let us put our work in perspective with the literature. Perhaps a bit surprisingly,
error estimates for nonconforming approximation methods are rarely presented in a
quasi-optimal form in the literature. A key step toward achieving quasi-optimal error
estimates has been achieved in Veeser and Zanotti [34,35]. Therein, the approximation
error and the best approximation error are both measured using the energy norm, and
the source term is assumed to be just in the dual space H ~!(D). However, at the time
of this writing, this setting does not yet cover robust estimates. In the present work, we
proceed somewhat differently to obtain robust quasi-optimal error estimates. This is
done at the following price: (i) We invoke augmented norms that are stronger than the
energy norm, but are, however, compatible with the elliptic regularity theory; (ii) we
only consider source terms in the Lebesgue spaces L?(D) with g > 2, := % > 1,
and not in dual Sobolev spaces such as H~!(D); notice though that this regularity is
weaker than assuming that source terms are in L>(D), as usually done in the literature,
and L?(D) is continuously embedded in H YD) := (H(} (D)) forall g > 2,.

The traditional approach to tackle the error analysis for nonconforming approxi-
mation techniques are Strang’s lemmas. However, an important shortcoming of this
approach, whenever the Sobolev smoothness index of the exact solution is barely larger
than one, is that it is not possible to insert the exact solution in the first argument of the
discrete bilinear form. To do so, one needs to assume some additional regularity on
the exact solution which often goes beyond the regularity provided by the problem at
hand. This approach has nevertheless been used by many authors to analyze discontin-
uous Galerkin (dG) methods (see, e.g., [15,21] and the references therein). One way
to overcome the limitations of Strang’s Second Lemma has been proposed by Gudi
[29]. The key idea consists of introducing a mapping that transforms the discrete test
functions into elements of the exact test space. An important property of this operator
is that its kernel is composed of discrete (test) functions that are only needed to “stabi-
lize” the discrete bilinear form, but do not contribute to the interpolation properties of
the approximation setting. We refer to this mapping as trimming operator. The notion
of trimming operator has been used in Li and Mao [31] to perform the analysis of the
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Crouzeix—Raviart approximation of the diffusion problem and source term in L?(D)
(see, e.g., definitions (5)—(7) and the identity (11) therein). The trimmed error estimate
(which is sometimes referred to as “medius analysis” in the literature) has been applied
in Gudi [29] to the IPDG approximation of the Laplace equation with a source term
in L?(D) and to a fourth-order problem; it has been applied to the Stokes equations in
Badia et al. [3] and to the linear elasticity equations in Carstensen and Schedensack
[12]. One problem with methods using the trimming operator, though, is that they
require constructing H '-conforming discrete quasi-approximation operators that do
not account for the diffusivity contrast. In general, this entails error estimates with con-
stants that depend on the diffusivity contrast, i.e., these error estimates are not robust.
One specific situation where robustness can be achieved though is under the ad hoc
assumption of monotonicity around vertices for the diffusivity in the two-dimensional
setting; see Bernardi and Verfurth [6, Hyp. 2.7].

It is shown in [25] in the case of Nitsche’s boundary penalty method that the
dependency of the constants with respect to the diffusivity contrast can be eliminated
by introducing an alternative technique based on mollification and an extension of the
notion of the normal derivative. The objective of the present paper is to revisit and
extend [25]. The analysis presented here is significantly simplified and modified to
include the Crouzeix—Raviart approximation, the IPDG approximation, and the HHO
approximation. One key novelty is the introduction of the weighted bilinear form (3.12)
that accounts for the consistency default in all the cases. The present analysis hinges
on two key ideas which are now part of the numerical analysis folklore. To the best
of our knowledge, these ideas have been introduced/used in Lemma 4.7 in Amrouche
et al. [1], Lemma 2.3 and Corollary 3.1 in Bernardi and Hecht [5] and Lemma 8.2 in
Buffa and Perugia [9]. However, as we believe that detailed and convincing proofs of
these results are missing in the literature, another purpose of this paper is to fill this
gap.

The first key idea is a face-to-cell lifting operator. Such an operator is mentioned
in Lemma 4.7 in [1], and its construction is briefly discussed. The weights used in
the norms therein, though, cannot give estimates that are uniform with respect to
the mesh size. This operator is also mentioned in Lemma 2.3 in [5]. The authors
claim that the face-to-cell operator has been constructed in Bernardi and Girault [4,
Eq. (5.1)], which is unclear to us. A similar operator is invoked in Lemma 8.2 in
[9]. The operator therein is constructed on the reference element K, and its stability
properties are proved in the Sobolev scale (H ‘Y(I/(\ ))se(,1)- The authors invoke also
the Sobolev scale (H*(K))se(0,1y for arbitrary cells K in a mesh 7;, belonging the
shape-regular sequence (7j,);e7¢- The norm equipping H* (K) is not explicitly defined
therein, which leads to one statement that looks questionable (see e.g., Eq. (8.11) in
[9]; a fix has been proposed in [8, Lem. A.3]). In particular, it is unclear how to keep
track of constants that depend on K when one uses the real interpolation method to
define H® (K ). In order to unambiguously clarify the status of this face-to-cell operator,
which is essential for our analysis, and without claiming originality, we give (recall)
all the details of its construction in the proof of Lemma 3.1. As in [1, Lem. 4.7], we
use the Sobolev—Slobodeckij norm to equip the fractional-order Sobolev spaces; this
allows us to track all the constants easily.
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The second key idea introduced in the papers referred to above is that of extending
the notion of face integrals by using a duality argument together with the face-to-
cell operator. The argument is deployed in Corollary 3.3 in [5], but the sketch of the
proof has typos (e.g., an average has to be removed to make the inverse estimate in
step (1) correct). This corollary is quoted and invoked in Cai et al. [11, Lem. 2.1];
it is the cornerstone of the argumentation therein. This argument is also deployed
in Lemma 8.2 in [9]. A similar argument is invoked in [1, Lem. 4.7] in a slightly
different context. In all the cases, one must use a density argument to complete the
proofs, but this argument is omitted and implicitly assumed to hold true in all the
above references. We fill this gap in Lemma 3.3 and provide the full argumentation in
the proof, including the passage to the limit by density. The proof invokes mollifiers
that commute with differential operators and behave properly at the boundary of the
domain; these tools have been recently revisited in [22] elaborating on seminal ideas
from Schoberl [33].

2 Preliminaries

In this section, we introduce the model problem and the discrete setting for the approx-
imation.

2.1 Model Problem

Let D be a Lipschitz domain in R?, which we assume for simplicity to be a polyhedron.
We consider the following scalar model problem:

—V-(AVu)=f inD, y&(u) =g ondD, 2.1

where y¢ : HY(D) - H > (0 D) is the usual trace map (the superscript & refers to the

gradient)and g € H > (0 D) is the Dirichlet boundary data. The scalar-valued diffusion
coefficient . € L°(D) is assumed to be uniformly bounded from below away from
zero. For simplicity, we also assume that A is piecewise constant in D, i.e., there is a
partition of D into M disjoint Lipschitz polyhedra Dy, - - -, Dy s.t. A|p; is a positive
real number foralli € {1: M}. To formalize this structure, we set [T := {Dy, - - - , Dy}
and A(IT) := {A € L*(D) | Ap, > 0, A|p,is constant, Vi € {1:M}}.

It is standard in the literature to assume that f € L*(D). We are going to relax this
hypothesis in this paper by only assuming that f € LY(D) with g > 22+—dd Note that
q > lsinced > 2. Note also that L4 (D) — H~!(D) since H (D) — L7 (D) with
the convention that 1 + 1. = 1. Since 2 + d < 2, we are going to assume without loss
of generality that g < 2.

In the case of the homogeneous Dirichlet condition (g = 0), the weak formulation
of the model problem (2.1) is as follows:

2.2)

Findu e V .= HOI(D) such that
a(u,w) =4£4(w), YweV,
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with the bilinear and linear forms
a(v,w) := / AVu-Vwdx, L(w) = / fwdx. 2.3)
D D

The bilinear form a is coercive in V owing to the Poincaré-Steklov inequality and it
is also bounded on V x V owing to the Cauchy—Schwarz inequality. The linear form ¢
is bounded on V since the Sobolev embedding theorem and Holder’s inequality imply
that [¢(w)| < I flleoylwll o py = cll fllzao) lwll g1 (py- Note that g > 5L is the
minimal integrability requirement on f for this boundedness property to hold true.
The above coercivity and boundedness properties combined with the Lax—Milgram
Lemma imply that (2.2) is well-posed. For the non-homogeneous Dirichlet boundary
condition, one invokes the surjectivity of the trace map y# to infer the existence of a
lifting of g, say u, € H'(D)s.t. v&(ug) = g, and one decomposes the exact solution
asu = ug +ug where ug € H(} (D) solves the weak problem (2.2) with £(w) replaced
by £e(w) = €(w)—a(ug, w). The weak formulation thus modified is well-posed since
L is bounded on H(} (D).

The notion of diffusive flux, which is defined as follows, will play an important
role in the paper:

o(v) := —AVv e L3(D), Yve HY(D). (2.4)

We use boldface notation to denote vector-valued functions and vectors in R9.

Assumption 2.1 (Elliptic regularity) We assume in the entire paper that for all q €
(%, 2], there is r > 0 so that for all f € LY(D) and all . € A(I1), the unique

solution to (2.1) satisfies u € H'1" (D).

Assumption 2.1 is reasonable owing to the elliptic regularity theory (see Theorem 3
in Jochmann [30], Lemma 3.2 in Bonito et al. [7] or Bernardi and Verfiirth [6]). In
general, r € (0, %] when u is supported on at least two contiguous subdomains where A
takes different values; otherwise, the normal derivative of u would be continuous across
the interface separating the two subdomains in question, and owing to the discontinuity
of A, the normal component of the diffusive flux o (1) would be discontinuous across
the interface, which would contradict the fact that o (1) has a weak divergence. It is,
however, possible that r > % when the exact solution is supported on one subdomain
only. If» > 1, wenotice that one necessarily has f € L2(D) (since fip; = A|p; (Au)p,
foralli € {1: M}),i.e.,itis legitimate to assume thatg = 2if r > 1. The paper focuses
on the case r € (0, %].

Lemma 2.2 (Exact solution) Assume that Assumption 2.1 holds true. Then, there exists
p > 2 so that, for all f € L9(D) and all > € A(I1), the unique solution to (2.2)
satisfies

ueVs:={ve H(} (D) | 6(v) € LP(D), V-06(v) € L1(D)}. 2.5)

Proof The Sobolev embedding theorem implies that there is p > 2 s.t. H (D) —

L?(D).Indeed, if2r < d,wehave H" (D) <> L*(D)foralls € [2, 72%-]and we can
FoC'T
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take p = d—2 > 2, whereas if 2r > d, we have H" (D) — HS (D) — L*(D) for
all s € [2, 00), and we can take any p > 2. Since u € H'*7 (D), the above argument
implies that Vu € LP(D), and since A is piecewise constant and o (1) = —AVu,
we have o (1) € L” (D). Moreover, since V-0 (u) = f and f € LY(D), we have
V.o (u) € L1(D).

Remark 2.3 (Extensions). One could also consider lower-order terms in (2.1), e.g.,
-V. (kVu) +BVu+ puu = f with B € Who(D) and u € L®(D) s.t.
w— —V B > 0 ae. in D (for simplicity). The error analysis presented in this
paper st111 applies provided the lower-order terms are not too large, e.g., A >
max(h| Bl L=), h2||u||Loc(D)), where h denotes the mesh-size. Standard stabiliza-
tion techniques have to be invoked if the lower-order terms are large when compared
to the second-order diffusion operator. Furthermore, the error analysis can be extended
to account for a piecewise constant tensor-valued diffusivity d; then, various constants
in the error estimate depend on the square root of the anisotropy ratios measuring the
contrast between the largest and the smallest eigenvalues of d in each subdomain D;.
Finally, one can consider that the diffusion tensor d is piecewise smooth instead of
being piecewise constant; a reasonable requirement is that d|p, is Lipschitz for all
i € {1:M}. This last extension is, however, less straightforward because the discrete
diffusive flux is no longer a piecewise polynomial function.

2.2 Discrete Setting

We introduce in this section the discrete setting that we are going to use to approximate
the solution to (2.2). Let 7, be a mesh from a shape-regular sequence (7j,),e. Here,
‘H is a countable set with O as unique accumulation point. A generic mesh cell is
denoted K € 7, and is conventionally assumed to be an open set. We also assume
that 75, covers each of the subdomams {D;}ief1:my exactly so that Ax = Ak is
constant for all K € 7. Let (K P E) be the reference finite element; we assume
that Pr 4 C P c Wkl OO(K) for some k > 1. Here, Py 4 is the (real) vector space
composed of the d-variate polynomials of degree at most k. For all K € 7y, let
Tg : K — K be the geometric mapping and let xp,g( (v) = v o T g be the pullback by
the geometric mapping. We introduce the broken finite element space

PY(Tp) == {vy € L®(D) | vpk € Px, YK € Ty}, (2.6)

where Pk = (wlg{)‘l(ﬁ) C WKtLoo(K). For any function vy, € P,?(Th), we define
the broken diffusive flux o (v;) € L*(D) by setting o (vy) |k = —Akx V(vy k) for
all K € 7;. Let WhP(Tp) == {v € LP(D)|V(vg) € LP(K), YK € T} and
let v, : Wir(7,) —» L2(D) be the broken gradient operator defined by setting
(Vav) |k = V(yk) forall K € Ty and all v € WP (T3,). Then, we have o (vj,) =
—AVvp.

For any cell K € 7y, ng denotes the unit normal vector on 9 K pointing outward.
The symbol F;, denotes the collection of the mesh interfaces and F} denotes the
collection of the mesh faces at the boundary of D. We assume that 7}, is oriented in a
generation-compatible way, and for each mesh face F € F; U FU, nr denotes the unit
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vector orienting F. For all F € F7, the symbols K, K, € 75, denote the two cells s.t.
F = 0K; N 9K, and the unit normal vector n ¢ orienting F' points from K; to K, i.e.,
np = ng,F = —ng,|r. For all F € Fy, let Tr be the collection of the one or two
mesh cells sharing F. For all K € 7, let Fx be the collection of the faces of K. For
all K € Ty and all F € Fg,leteg r := np-ngr = £1. The jump across F € Fj,
of any function v € WbL1(T,) is defined by setting [v]lr(x) = vk, (x) — vk, (x)
for a.e. x € F.If F € FU, this jump is conventionally defined as the trace on F,
ie, [vlF(x) := vk, (x) where F = 0K; N 9D. We omit the subscript f in the jump
whenever the context is unambiguous.

3 The Bilinear Form ny

In this section, we give a proper meaning to the normal trace of the diffusive flux of
the solution to (2.2) over each mesh face. The material presented in Sects. 3.1 and 3.2
has been introduced in [25, §5.3] and is inspired from Amrouche et al. [1, Lem. 4.7],
Bernardi and Hecht [5, Cor 3.3], and Buffa and Perugia [9, Lem. 8.2]; it is included
here for the sake of completeness. The reader familiar with these techniques is invited
to jump to Sect. 3.3 where the weighted bilinear form ny is introduced. This bilinear
form is the main tool for the error analysis presented in Sect. 4.

3.1 Face-to-Cell Lifting Operator

Let us first motivate our approach informally. Let K € 7 be a mesh cell, let Fx be
the collection of all the faces of K, and let F' € F be a face of K. Let v be a vector
field defined on K. We are looking for (mild) regularity requirements on the field v
to give a meaning to the quantity | r(v-ng)dds, where ¢ is a smooth function on F
(e.g., a polynomial function). It is well established that it is possible to give a weak
meaning in H™2(dK) to the normal trace of v on d K by means of an integration by
parts formula if v € H(div;K) := {v € L*(K)|V-v € L2(K))}. In this situation, one
can define the normal trace yyx dw) e H_% (0K) by setting

(Vi (). VYo = /K (vvu) + V-oum)) dr, (3.1

for all Y € H% (0K), where w(yr) € HY(K)isa lifting of ¢, i.e., yégK (wir)) =,
and y(,;gK cHYK) = H? (0 K) is the trace map locally in K. Then, one has yglK (v) =
V|3 -ng whenever v is smooth, e.g., if v € H(div;K) N CO(E). However, the above
meaning is too weak for our purpose because we need to localize the action of the
normal trace to functions ¢ only defined on a face F, i.e., ¢ may not be defined over
the whole boundary d K. The key to achieve this is to extend ¢ by zero from F' to
dK . This obliges us to change the functional setting since the extended function is

1
no longer in H2(dK). In what follows, we are going to use that the zero-extension
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of a smooth function defined on a face F of 9K is in Wl’%’t(aK) iftr € [1,2),1i.e.,
t(1— %) < 1. Let us now present a rigorous construction.
Let p, g be two real numbers such that

2d
p > 2, q>—-. 3.2)
24d

Notice that ¢ > 1 since d > 2. Let o € (2, p] be such that g > this is indeed

2d zd
possible since p > 2, g > 4d> and the function z — =

Lemma 3.1 shows that there exists a bounded lifting operator

+d’
is increasing over R.

K . l,Q/ 1,0’
Ly :Wes (F) — W (K), 3.3)

1
with conjugate number @’ s.t. Ly é = 1, so that for any ¢ € We'? (F), L§(¢) isa

lifting of the zero-extension of ¢ to 0K, i.e.,
Vik LE@)ak\r =0, vi(LE@)F = ¢. (3.4)

. . . _1 . L
Notice that the domain of L ’1§ is of the form W!=7/(F) with 7 := o' < 2, which is
consistent with the above observation regarding the zero-extension to d K of functions
defined on F. We also observe that

LE(¢p) € WhP'(K) N LY (K), (3.5)

with conjugate numbers p’, ¢’ s.t. %—I—# =1, %—}—% = 1.Indeed, LK (¢) € whr'(K)
just follows from p’ < o’ (i.e., 0 < p), whereas LK (¢) € LY (K) follows from

W1e'(K) <> L4 (K) owing to the Sobolev embedding theorem (since ¢’ < f%‘é,, as
can be verified fromd > 2 > Q’andé — % =1- (é +%) <1- % = %because

q > é%)- We now state our main result on the lifting operator ng.

Lemma 3.1 (Face-to-cell lifting) Let p and q satisfy (3.2). Let o € (2, p] be such
that ¢ > Qi—dd. For all K € Ty, and all F € Fk, there exists a lifting operator

| /
Lllg cWel (F) > whe'(K) satisfying (3.4). Moreover; there exists ¢ so that for all
h €M, all K € Ty, and all F € Fk, the following bound holds true:

_1,d
e

d —1+4
WEILE @) iy + g ILE@ ) < chg’ 181, by 3O

forall ¢ € W@ o (F) with the norm ||¢|| = ol (F) +hF|¢|

“’(F) we ()

Proof (1) The face-to-cell lifting operator Lllf is constructed from a lifting opera-
tor Lg on the reference cell. Let K be the reference cell and let F be one of its
FoE"ﬂ
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= | VAP VS
faces. Let us define the operator L’Fi : We'? (F) - wWhe'(K). For any function

1 7 o~ ~ o~
/NS We€ (F), let Y denote the zero- extension of ¥ to dK. Owing to Grisvard

[28, Thm. 1.4.2.4, Cor. 1.4.4.5], ¢ is in W@‘Q(BK) smce% = Q+1 < 1 Ge.,
o0 > 2), and we have ||¢||W£V0/(al?) < 1||1p||Wé_g,(ﬁ) with the norm ”wnwé‘d(f) =

1 ~
1Vl e 7y + €i|1p| é@’(f) where £z = 1 is a length scale associated with K.

;o~ 1 ~
Then we use the surjectivity of the trace map y s Whe(K) - We? (3K) (see
Gagliardo [27, Thm. 1.I]) to define LK () € W1 (K) s.t. yK(LK (¥)) = ¥ and
K K
ILZ W lye gy < QIII#IIWé_g/(aE), Le, ILZ(W e gy < Alllffllwl FY with

0@
€ = c|cy. By construction, we have y;”I?(Lg(l//))lp =1 and )/;I?(Lg(l//))‘ak‘\l? =0.
L7 ,
(2) We define the lifting operator Lllg cWe? (F) > whe'(K) by setting

LE(¢)(x) := L§(¢ oT ) (Tx' (1), YxeK, Vpe wad(F), (3.7

where T : K — K is the geometric mapping and F = T}l(F ). By definition, if
x € F,thenX := T}l(x) € F and TKlf(’x\) = x, so that

Vi (LK@ ) = Ve (L@ o Ty 7))@ = ¢(T g7 @) = $(x).

whereas if x € 3K \ F, then ¥ € 9K \ F, so that yfl?(Lg(qb oT g 7))®) = 0. The
above argument shows that (3.4) holds true.

(3) It remains to prove (3.6). Let us first bound |L§(¢)|W1, P (K)" Notice that the
definition of L% is equivalent to LK (¢) o Tx(®) = L§(¢> o Tk 7)(X); that is,

e (LK (9)) = L§ (Y5 (¢)), where % is the pullback by T g, and y%. is the pullback
by T g 7. Denoting by Jx the Jacobian of the geometric mapping T g, we infer that

1 ~
ILE@ w1 k) < ¢ 105 N2l et ILE@E @) Iy 7
L -~
< T e det T 7 ILEWE @) lyro ),

1
< 1T el det @O 1Y E@DI 1

/o~
we? (F)

where the first inequality follows from the chain rule, the second is a consequence
of o/ > p’ (since o < p), and the third follows from the stability of the reference
lifting operator Llff. Using now the chain rule and the shape-regularity of the mesh

_1
sequence, we infer that ||1/ff’;(¢>)|| 1, <cldetJp)| ol 1 ,(F),where JFis

Wee(F) — wee
FoE’ﬂ
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the Jacobian of the mapping T g7 : F — F. Combining these bounds, we obtain

K ~1 4 -4
ILE @)y k) < ¢ 1Tk 2l det@g)[ 7" | det(TF)| e ||¢>||Wé_gr(F)

1 1
Ry

_1
13" e
S C hK Wé’g/(F)’
where the second bound follows from the shape-regularity of the mesh sequence.
This proves the bound on |L§(¢)|W11 v (K) in (3.6). The proof of the bound on
”Lllg(‘b)”m’(l() uses similar arguments together with WI’Q/(I?) — Lq/(l?) owing
o'd

to the Sobolev embedding theorem and ¢’ < -0 (as already shown above).

3.2 Face Localization of the Normal Diffusive Flux

Let K € 7, be a mesh cell, F € Fk be a face of K, and consider the following
functional space:
SYK):={r € LP(K)|V-T € L1(K)}, (3.8)

equipped with the following dimensionally consistent norm:

+d(2 -1y
Itllsaxy = llTliLry +hg 7 T IV-TlLa). (3.9)

With the lifting operator L§ in hand, we now define the normal trace on the face F of
|
K of any field 7 € Sd(K) to be the linear form in (We*? (F))’ denoted by (t-nk)|F

Ly
and whose action on any function ¢ € We C(F)is

(TnK)iF. @) F = /K (vVLE@ + (VOILE@)) dx. (3.10)

Here, (-, -) r denotes the duality pairing between (Wé’g,(F ))" and Wé’g,(F ). Notice
that the right-hand side of (3.10) is well-defined owing to Holder’s inequality and (3.6).
Owing to (3.4), we readily verify that we have indeed defined an extension of the
normal trace since we have ((-ng)|r, ¢)r = fF(r-nK)¢ ds whenever the field T is
smooth. Let us now derive an important bound on the linear form (7 -ng )|r whenitacts
on a function from the space P, which we define to be composed of the restrictions

1 ’
to F of the functions in Px. Note that Pr C W2'° (F).

Lemma 3.2 (Bound on normal component) Let p and q satisfy (3.2). There exists ¢ so
that the following holds true:

d(3—1) _1
N@nr)ir dn)rl < chg™ " lTlgghe” 1onll2), G.1D)

forall T € Sd(K), all ¢y, € Pr,all K € Ty, all F € Fg, and all h € H.
EOE';W
@Springer Lﬁjog



Foundations of Computational Mathematics

Proof A direct consequence of (3.10), Holder’s inequality, and Lemma 3.1 is that

_l_l_d(l_L)
K@n)r, @)l <chg® " lzligag ol 1,
’ —= K SUK) wae (F)’

1 1
20 ; _ 2
for all ¢ € We'® (F). Recalling that ”¢HW5“’/(F) = ||¢||Lg/(F) + hF|¢|Wé’Q,(F)’
shape-regularity of the mesh sequence implies that the following inverse inequality
@d-D(5—3)
||¢h”wé’9/(F) <chgp :e |$nll L2 (F) holds true for all ¢, € Pr (note that % —

the

1
0
é - %). The estimate (3.11) follows readily.

3.3 Definition of ny and Key Identities

Let us consider the functional space Vs defined in (2.5), where we recall that the real
numbers p and g involved in the definition of Vj satisfy (3.2)and g < 2.Forallv € Vs,
Lemma 2.2 shows that ¢ (v)|x € Sd(K) for all K € 7, and Lemma 3.2 implies that
it is possible to give a meaning by duality to the normal component of o (v)|x on all
the faces of K separately. Moreover, since we have set o (v,) |k := —Ag V(v k) for
all v, € P,l’(’]},), and since we have Px C WKTL(K) with k > 1, we infer that
o(p)x € SUK) as well. Thus, 6 (v)x € SUK) for all v € (Vs + PP(7)). Let
us now introduce the bilinear form ny : (Vs + PP(7)) x PP(T;) — R defined as
follows:

nyowp) == Y Y ek pOk p{(@)kng)F, [wil) r. (3.12)

FeF, KeTp

where the weights Ok r are still unspecified but are assumed to satisfy
QKI,F»QK,,F €[0,1] and QKI,F+0K,,F:], VFE]'-Z, (3.13)

whereas for all F' € .7:2 with F = 0K; N 0D, weset Ok, F := 1,0k, F =: 0. We
will see in (3.19) how these weights must depend on the diffusion coefficient to get
a robust boundedness estimate on ny. Definition (3.12) is meaningful since [wy,]|F €
Pr C Wé’g/(F) for all wy, € P,?(Th). The purpose of the factor €x r = np-ng|r
in (3.12) is to handle the relative orientation of ng and nx. For all v € W1(7y,), we
define weighted averages as follows fora.e. x € F € F}:

{viro(x) := 0k, Fyik, (x) + Ok, FUk, (X), (3.14a)
(v p g(x) =0k, Fyk, (%) + Ok, FV|K, (X). (3.14b)

Whenever 0k, r = 0k, r = %, these two definitions coincide with the usual arithmetic
average. On boundary faces F' € F, we set {v}Fo(x) ;== vk, (x),and (v} 5(x) :=0
for a.e. x € F. We omit the subscript p whenever the context is unambiguous. The
FolCT
‘_I o
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following identity will be useful:

[vw] = {v}ol[w] + [vI{wls. (3.15)

The following lemma is fundamental to understand the role that the bilinear form r
will play in the next section in the analysis of various nonconforming approximation
methods.

Lemma 3.3 (Identities for ny) The following holds true for any choice of weights
{0k, F}Fer, keTe and for all wy, € P2(Ty), all vy, € PY(Ty), and all v € Vs:

monwn) = 3 [ to@nlen s (3.160)
FeFy, F

1 (v, wy) = Z/ (o(v)~th|K—i—(V-o(v))wh“() dx. (3.16b)
KeT, K

Proof (1) Proof of (3.16a). Let vy, wy, € P,l’(’]}l). Since the restriction of o (vj) to
each mesh cell is smooth, and since the restriction of L’I,f (Twp1) to 0K is nonzero
only on the face F € Fx where it coincides with [[wy, ]|, we have

(@ ) cn e, il r =/K(a(vm-wf([{wh]})+<V~a<vh>|K)L§(l[whn)) dx

=faKa(vh)|K~nKL’§<[[wh]]>ds=/Fa<vh)u<-n1<[[wh]1ds,

where we used the divergence formula in K. Therefore, after using the definitions of
ek, r and of Ok r, we obtain

monw) = 3 3 exrber [ owknluglds

FeF, KeTrp F

= Z L{U(vh)}e'"Fﬂwhﬂds.

FeFy,

(2) Proof of (3.16b). Let v € Vs and wy, € P2(7y). Let K§ : L'(D) — C*(D) and
ICE’ : L1(D) — C*°(D) be the mollification operators introduced in [22, §3.2]. These
two operators satisfy the following key commuting property:

V-(Kd(r)) = K (V-1), (3.17)

forall T € L'(D) s.t. V-t € L'(D). It is important to realize that this property can
be applied to o (v) for all v € Vs since V-0 (v) € LY(D) by definition of Vs. (Note
that this property cannot be applied to o (v,) with v, € P,?(Th), since the normal
FoC
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component of & (vy,) is in general discontinuous across the mesh interfaces, i.e., o (vy)
does not have a weak divergence.) Let us consider the mollified bilinear form

ngs(vwp) =Y Y ek rOk (K5 (@ )k -ng)ie, [wil)r.

FeF, KETF

Owing to the commuting property (3.17), we infer that

(K5 (@ )ik - [wnl) F
= /K (3o ) VLE Wwnl) + KV @)LE ([ws 1)) d.

Then, Theorem 3.3 from [22] implies that
lim /K (ki@ @)-VLEWwal) + K5 (V-0 @)LE Wil dx
= /K (@ VLE QWi + (Vo @DLEAwiD) dx = (@@ k)i, Lwnl) r.
Summing over the mesh faces and the associated mesh cells, we infer that
gi_rf(l)nﬁa(v, wp) = ng(v, wp).

Moreover, since the mollified function ICS(G (v)) is smooth, by repeating the calcula-
tion done in Step (1), we also have

ngs (v, wp) = Yy fF (K5 (0 ()}g-n w1l ds.

FeFy,
Using the identity (3.15) with [[IC‘g(a(v))]]nF = 0 for all F € F7, recalling that

[[thCg(o )] = wthg (0 (v)F forall F e FV, and using the divergence formula
in K and the commuting property (3.17), we obtain

ICRINESY fF K§@@)lgnrlwalds + /F IS (o () I-np{ws)g ds

FeF, FEfZ

=% [weontnrds = ¥ [ K mcuds
Fer, ' F KeT, VK

- Z/ (icg‘(a(v)).Vme +/c'g(v.a(u))wh|,<) dx.
KeTy, K

FolCTM
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Invoking again Theorem 3.3 from [22] leads to the assertion since

lim ngs (v, wy) = KZTh fK (o) Vuik + (V- )wnx ) de.

Remark 3.4 (Identity (3.16b)). The identity (3.16b) is the key tool to assert in a weak
sense that o (v)-n is continuous across the mesh interfaces without the need to assume
that v is smooth, say v € H'*" (D) with r > %

We now establish an important boundedness estimate on the bilinear form n4. Since
o(V)x € SY(K)forall K € 7 and all v € Vs + P,?(Th), we can equip the space

Vs + P,? (7)) with the seminorm

2. 124Gy 2 2453 =) 2
2= D0 2k (e T T e @ikl + by 190 @)k 130k )-
KeT,
(3.18)
We notice that this seminorm is dimensionally consistent with the classical energy-
norm defined as ) g7 Ak [IVvix ||iz(K). Straightforward algebra shows that [v],, <
1_1 24d 1

_1 ( )
ek 2y Ty + €y 0 T IV-a)llLapy), for all v € Vi; here €p
denotes a characteristic length of D. (For the first term, use Holder’s inequality and
ZKETh h”,i( < ¢|R2], whereas for the second term, use that hx < £p and lallezg <
lall¢a(z) for any finite sequence (a;);ez since g < 2.)

In order to get robust error estimates, one should avoid any dependency on the ratio
of the values taken by A in two adjacent subdomains. To avoid such dependencies,
we introduce the following diffusion-dependent weights for all /' € F} with F =

0K, NoK,:
AK, AK,

O pi=m —r  Gg pi= L 3.19
Kol = 3k + Bl ik + g, G19
We also define
20k, A A
po= R it e 5 oand Ap =k if F € F). (3.20)
Ak +AK,

Recall that we have already defined Ok, r := 1, 6k, r =: O for all F € f‘z The
two properties we are going to use are that |7p|Ag0g r = Ap for all K € 7F, and
AF < 2minge7, Ak. (Here, |7F| denotes the cardinality of 7F.)

Lemma 3.5 (Boundedness of ny) Let the weights {0k rlkeT, and the coefficients
{Ar}Frer be defined in (3.19) and (3.20). There is c so that the following holds for all
heM, allr € A(TD), allv € Vs + P(Ty), and all wy € PY(Ty):

1

2
Ing (v, wp)| < c|v|n,¢( > xphglu[[wh]]nizm) : (3:21)

FeFy,

FolCT
H_ A
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Proof Letv € Vg + Pkb(’ﬁz) and wy, € P,?(’Z},). Owing to the definition of nj in (3.12)
and the estimate (3.11) from Lemma 3.2, we infer that

dis—1) _1
s, w)l < ey Y Ok rhgt T lo @k llga g b HTwnlll 2y

FeF, KeTp
e ) L1
5c< S > athg Plle ik lLeaol Trl 2 h gy ITwalll 2
FeF, KeTp
_Loagt - L1
+D 0 D agth M IV )ik llLak) | TF z)uzthZH[[wh]]Hm(F)),
FeF, KeTr

1
where we used that O g < 912 p (since Og g < 1), |7r Ak Ok . F = AF, the definition

of |- ||Sd(,(), and 1 —l—d(% - %) = d(% - %). Owing to the Cauchy—Schwarz inequal-

ity, we infer that Y p oz, Yper, ax 1 Trl 20 < (Xgeq 1Fx1a2)? (X ey, b33,
for all real numbers {ax}ke7,. {bF}res,, where we used ZFe]—'h ZKeTF =
Y keT, 2_FerF, for the term involving the ak’s. Since |Fk| is uniformly bounded
(|Fk| = d + 1 for simplicial meshes), applying this bound to the two terms compos-
ing the above estimate on |ns (v, wy)| leads to (3.21).

Remark 3.6 (Literature). Diffusion-dependent averages have been introduced in Dryja
[19] for discontinuous Galerkin methods and have been analyzed, e.g., in Burman and
Zunino [10], Dryja et al. [20], Di Pietro et al. [17], Ern et al. [26].

4 Applications

The goal of this section is to perform a unified error analysis for the approximation
of the model problem (2.1) with various nonconforming methods: Crouzeix—Raviart
finite elements, Nitsche’s boundary penalty, interior penalty discontinuous Galerkin,
and hybrid high-order methods. We assume in the entire section that Assumption 2.1
holds true. Recall that this implies that, for all f € LY(D), g € (%, 2], the exact

solution is in the functional space Vs N H'*" (D), with Vg defined in (2.5), r > 0,
and p > 2 (see (3.2)). Our unified analysis hinges on the dimensionally consistent
seminorm

1
I3 g = 122V00l3, ) + 005, Vv € Vs+ PP(TH), (4.1

2
L*(D)
with |-],,, defined in (3.18). Since A is piecewise constant, we have

2d(l7
W8 g = 2 (IV0k 1220, + H
KeT,

1
5)
PNV ek

(5= 2
+hg T NAvk ) ). 4.2)
Elol:;ﬂ
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Invoking inverse inequalities shows that there is ¢, uniform w.r.t. 1 € H, but depending
on p and g, s.t.

1
[Vhlrpg < CIA2VaoRll 2y, Yon € P(Th). 4.3)

4.1 Abstract Approximation Result

We start by recalling a general approximation result established in [25, Lem. 4.4]. Let

V and W be two real Banach spaces. Let a(-, -) be a bounded bilinear form on Vx W,

and let £(-) be a bounded linear form on W, i.e., £ € W’. We consider the following
abstract model problem:

{Find u € V such that @.4)

a(u, w) =L(w), YweW,

which we assume to be well-posed in the sense of Hadamard; that is to say, there is a
unique solution and this solution depends continuously on the data.

We now formulate a discrete version of the problem (4.4) by using the Galerkin
method. We replace the infinite-dimensional spaces V and W by finite-dimensional
spaces Vj, and W), that are members of sequences of spaces (Vi)ner, (Win)nen
endowed with some approximation properties as 7 — 0. The norms in V;, and W), are
denoted by |||y, and ||-||w,, respectively. The discrete version of (4.4) is formulated
as follows:

{ Find uj, € V}, such that @.5)

ap(up, wy) = Ly(wp), Yw, € Wy,

where ay (-, -) is a bounded bilinear form on V), x W, and ¢, (-) is a bounded linear form
on Wj; note that a, (-, -) and £, (-) possibly differ from a(-, -) and £(-), respectively.
We henceforth assume that dim(V}) = dim(W},) and that

ap(Vp, W
an@n wi)l o v s o, (4.6)
07 € Vi 0wy, ew, 1Vnllv, lwn llw,

so that the discrete problem (4.5) is well-posed.

We formalize the fact that the error analysis requires the solution to (4.4) to be
slightly more regular than just being a member of V by introducing a functional space
Vs such that u € V5 C V. Our setting for the error analysis is therefore as follows:

ueVs CV, u—up € Vyi=Vs+Vy, 4.7
with the norm in Vi denoted by ||-||y,. Since V}, is finite-dimensional, we have

v llv.
cgp = sup — — (4.8)
02V, vl

Fol T
u o
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Recalling that u;, denotes the unique solution to (4.5), we now define the consistency
error as the mapping 8;, : Vj, — W, := L(Wj; R) so that the following holds for all
v, € Vy and all wy, € Wy

(On(un), wi)wy wy, = Ca(wn) — an(Vn, wi) = ap(up — vy, wp). 4.9)
We further assume that

118k () llw;
gy = sup  sup ——————— < O0. (4.10)
veVs v, €V \{u} ||U — Vn ”Vn

The main result we are going to invoke later in the error analysis of nonconform-
ing approximation methods is the following. It can be viewed as a generalization of
Strang’s second lemma that avoids using the exact solution as an argument of the

discrete bilinear form.

Lemma 4.1 (Quasi-optimal error estimate) If u € Vs, then

Wih .
lu —upllv, = (1 +Cnha_ﬁ) inf flu —vplv,- (4.11)

h VR E€Vh

Proof The proof is classical; we sketch it for completeness. For all v, € Vj,, we have

Ch lap (up — vy, wp)|
lun —vnllv, < canllun —onlly, < —
Uh 0£w,eW, ”wh”Wh
Cth CihWih
= — & (wn)llw; = —— llu —vally,.
ay o

We conclude by using the triangle inequality and taking the infimum over v, € Vj,.

When the constants ¢y, and wyy, can be bounded from above uniformly w.r.t. 7 € H,
we denote by ¢y and wy any constant such that ¢y > sup, ¢y, czp and wy > supy, ey Wi
Notice that Lemma 4.1 does not say anything on how to choose the norms | - ||y,
I~ llw,» I - lv, to minimize %

Example 4.2 (Conforming setting). Assume conformity, a; = a, and £, = £. Take
Vs :=V,sothat V; = V, and take |||y, := ||-lv. The consistency error (4.9) is such
that

{On(vn), wi)wy w;, = €(wn) — avp, wp) = a(u — v, wp),

where we used that £(w;,) = a(u, wy) (i.e., the Galerkin orthogonality property).
Since a is bounded on V x W, (4.10) holds true with wg;, = ||all; moreover, ¢z, = 1.
Then Lemma 4.1 is just Céa’s lemma.
FoC'T
e
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4.2 Crouzeix-Raviart Approximation

We consider in this section the approximation of the model problem (2.2) with a
homogeneous Dirichlet condition (for simplicity) using the Crouzeix—Raviart finite
element space

PE%(’Z},) = {uy € PP(Th) | / [vpllFrds =0, VF € Fy}. (4.12)
F

The discrete problem (4.5) is formulated with Vj, := Pﬁ% (73,) and the following forms:
ap (v, wy) = / AVivp-Viywy dx, Lp(wy) = / fwpdx. 4.13)

D D
We equip V), with the norm [Jvy ||y, := ||A% Viopll g2 (D) The following result is stan-

dard.

Lemma 4.3 (Coercivity, well-posedness) The bilinear form ay, is coercive on Vj, with
coercivity constant o = 1, and the discrete problem (4.5) is well-posed.

Let V; := Vs+V), beequipped with the norm vy, := [vx, p,q With |v]3 p 4 defined
in (4.2) (this is indeed a norm on V; since |vly,p 4, = O implies that v is piecewise
constant and hence vanishes identically owing to the definition of V},). Owing to (4.3),
there is ¢z, uniform w.r.t. 1 € H, but depending on p and g, s.t. [[vxllv, < czllvally,
for all v, € Vj,.

Lemma 4.4 (Consistency/boundedness) Let &), be defined in (4.9) with ay and ¢,
defined in (4.13). Then, there is wy such that |5y, (Uh)”V,; < wgllu — vpllv, for all
heH, allvy, € Vy,all f € L1(D), and all ». € A(I1), where u is the unique solution
to (2.2).

Proof Let vy, wy € Vj. Since V), C P,?(Th), the identity (3.16a) implies that
ny (o, wi) = Y / {o(un)}onrllwallds =0,
FeFy F

because {a (v,)}e-nF is constant over F'. Moreover, invoking the identity (3.16b) with
v = u and since f = V-0 (u), we have

Lh(wp) = ng(u, wp) — f o (u)-Vywy dx.
D
Combining the above two identities and letting  := u — v, we obtain

(8n(vn). wh)y; v, :”ti(’/hwh)"‘/ AVpn-Vywy dx :nu(mwh)""/ AVpn-Vywy dx.
D D

FolCT
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The first term on the right-hand side is estimated by invoking the boundedness of
ny (Lemma 3. 5) the inequality Ay < 2minge7. A (see (3.20)), and the bound
S ez, *rhp 1wl ) < cllwnlly,, whichis standard for Crouzeix-Raviart ele-
ments. The second term is estimated by using the Cauchy—Schwarz inequality.

Theorem 4.5 (Error estimate) For all f € LY(D) and all » € A(I1), let u denote the
solution to (2.2), and let uy, € V), denote the solution to (4.5) with aj, and ¢, defined

in (4.13). Then, there is c so that the following quasi-optimal error estimate holds true
forallh € H, all f € LY(D), and all » € A(IT):

lu —upllv, <c inf |lu—vplly,. (4.14)
vpeVy

Moreover, letting t == min(l,r), where 1 = k is the degree of the Crouzeix—Raviart
finite element, we have

(M,,) %

e — wnllv, 5c< S Ak, + A ||f||’iq(,<>> L 15)

KeT,

Proof The error estimate (4.14) follows from Lemma 4.1 combined with stability
(Lemma 4.3) and consistency/boundedness (Lemma 4.4). We now bound the infimum
in (4.14) by considering 1 := u — I3 (u), where I3} is the Crouzeix—Raviart inter-
polation operator using averages over the faces as degrees of freedom. It is a standard
approximation result that there is ¢, uniform w.rt. u € H'7/(K),t > 0,and h € H,
s.t. ”v’?IK”LZ(K) < chK|u|H1+,(K) forall K € 7;,. Moreover, invoking the embedding
H'(K) < L?(K) and classical results on the transformation of Sobolev norms by
the geometric mapping, we obtain the bound

d(l L
hy” ||V7I\K||L1’(K) <c (”VU\K”LZ(K) + W IV g k) (4.16)
Observing that |Vig|gi (k) = |ulgi+ ) since I3%(u) is affine on K and using

. B . . dGz—5
again the approximation properties of /3%, we infer that & o IVoikllLrxy <

¢ h lul g1+ Finally, we have Anjgx = Ax' f in K.

Remark 4.6 (Convergence). The rightmost term in (4.15) converges as O(h) when
q = 2. Moreover, convergence is lost when g < dz—fz, which is somewhat natural
since in this case the linear form w +— f p Jwdx is no longer bounded on H L(D).

Remark 4.7 (Weights). Although the weights introduced in (3.19) are not explicitly
used in the Crouzeix—Raviart discretization, they play a role in the error analysis.
More precisely, we used the boundedness of the bilinear form n; together with A <
zminge7; Ak in the proof of Lemma 4.4. The present approach is somewhat more
general than that in Li and Mao [31] since it delivers error estimates that are robust
with respect to the diffusivity contrast. In general, the trimming operator invoked in
[31, Eq. (5)-(7)] cannot account for the diffusivity contrast.

Fo C 'ﬂ
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4.3 Nitsche’s Boundary Penalty Method

We consider in this section the approximation of the model problem (2.1) by means
of Nitsche’s boundary penalty method. Now we set

Vi i= PE(Ty) i={vp € PX(Ty) [ TwnllF =0, VF € Fy}, k=1,  (4.17)

i.e., V is H'-conforming. The discrete problem (4.5) is formulated with V}, := Pkg ()
and the following forms:

AK
ap (v, wy) == a(vy, wy) + Z / <a(vh) n+ woh—vh>wh ds, (4.18a)
Fefﬁ

Gt 1= L) + Y / gup ds, (4.18b)
Fe]—”

where the exact forms a and ¢ are defined in (2.3), K; is the unique mesh cell s.t.
F = 0K; N dD, and the user-specified penalty parameter @y is yet to be chosen large
enough. It is possible to add a symmetrizing term to the discrete bilinear form ay,.

We equip Vj, with the norm [|v, |7, = A2 V|2 + lopl3 with |vsl3 =

L*(D)

A . . .
Y e 7 h—';’ [lvp ||i2 F)" Owing to the shape-regularity of the mesh sequence, there is
cy, uniform w.r.t. h € ‘H, s.t.

_1
lvnll L2y < crhp” lvnll L2k, (4.19)

forallv, € Vyandall F € f‘z Let ny denote the maximum number of boundary faces
that a mesh cell can have (ny < d for simplicial meshes). The proof of the following
result uses standard arguments.

Lemma 4.8 (Coercivity, well-posedness) Assume that the penalty parameter satisfies

1,2
w(y > %nac%. Then, ay, is coercive on Vjy, with constant o ‘= %;;C’ > 0, and the
discrete problem (4.5) is well-posed.
Let V4 := V5 + V). We equip the space V; with the norm ||v||2 : |U|x et |v|2

where the definition of the seminorm |-[;, , 4 is slightly changed as follows:

W7,y = ZAKHW.KHLZ(K)

KeTy
2d(5 2d(52-1)
Y (gt P IV B+ B Akl
KeT
(4.20)
FoE'ﬂ
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where 7?, is the collection of the mesh cells having at least one boundary face, and
2 AK 2 . . . . =

[vlg = ZFEJJZ h—F’ [ ||L2(F). (The second summation in (4.20) is restricted to K € 7?;

since only those cells are concerned by the bound on the consistency error for Nitsche’s

boundary penalty method.) Owing to (4.3), there is cg, uniform w.r.t. & € H, but
depending on p and g, s.t. [[vallv, < czllvnlly, forall vy € V.

Lemma 4.9 (Consistency/boundedness) Let 8, be defined in (4.9) with a, and £,
defined in (4.18). Then, there is wy such that |5y, (Uh)||v}: < wgllu — vpllv, for all
heH, allv, € Vy,all f € L1(D), and all . € A(T1), where u is the unique solution
to (2.2).

Proof Let v, wy, € V. Using the identity (3.16a) for ny, [w,]lr = O forall F € F},
(since Vj, is H'-conforming), and the definition of the weights at the boundary
faces, we infer that ns(vy, wy) = ZFE}’Z fF o (vy)-nwy ds. Hence, ap (v, wy) =

a(vp, wp) + ng(vp, wy) + ZFE]_-?' wo%’ fF vy wy ds. Therefore, invoking the iden-
tity (3.16b) for the exact solution u# and observing that f = V-o(u), we infer
the important identity fD fwpdx = a(u, wy) 4+ ng(u, wy). Then, recalling that
y&(u) = g, and letting n := u — vy, we obtain

AK,
(8 (vn), wi)yy v, = na(n, wi) +aGp,wy) + ) @og [ e ds.
: F
FeF)

We conclude by using the boundedness of ny from Lemma 3.5 and the Cauchy—
Schwarz inequality.

Theorem 4.10 (Error estimate) Forall f € LY(D) and all A € A(I1), let u denote the
solution to (2.2), and let uy, € Vj, denote the solution to (4.5) with ajy, and £}, defined

in (4.18). Then, there is ¢ so that the following quasi-optimal error estimate holds true
forallh € H, all f € L1(D), and all » € A(I1):

lu —unllv, <c inf |lu—vpllv,. (4.21)
vpeVy

Moreover, letting t := min(r, k), x; := 1ift < land x; :==0ift > 1, we have

1
2,12 Xi 24057 =) o ?
lu—unlly, <c ZKKhK|u|H1+’(§'K)+EhK Iflzay )+ (4.22)
KeTy

where Tk is the collection of the mesh cells having at least a common vertex with K.
The broken Sobolev norm |'|H1+'(VTK) can be replaced by |-| g1+ gy if 1 +1 > %

Proof The error estimate (4.21) follows from Lemma 4.1 combined with stability
(Lemma 4.8) and consistency/boundedness (Lemma 4.9). We now bound the infimum
in (4.21) by using n := u — [ %’av(u), where / %’av is the quasi-interpolation opera-
tor introduced in [23, §5]. We take the polynomial degree of I %’av to be £ = [t],
FolCT
. 4 h
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where [t] denotes the smallest integer n € N s.t. n > . Notice that £ > 1
because r > O and k > 1, and £ < k because t < k; hence, I%‘av(u) e Vi,. We
need to bound all the terms composing the norm |[7]|y,. Owing to [23, Thm. 5.2]
with m = 1, we have ||Vr;||Lz(K) < ch’K|u|H]+,(§,K) for all K € 7). Moreover,

_1
we have h* Iz < ChtK/'”'Hl*f(i’Kl) for all F € ]-'2 It remains to estimate

d(3-3) St 7 Usi
hy IVnixllLr k) and hg AN kllrak) for all K € 7,. Using (4.'16),
the above bound on ||Vn||Lz(K), and |Vn|gt k) = |Vulgixy = lulpi+ (k) since

1_1

3-1) .
PNVl < chtK|u|H.+,(§—K). Moreover, if t < 1,

d
¢ < 1+ t, we infer that hK

we have £ = 1sothat [|[Ank|lLek) = |AullLek) = A}lllflqu(K).Instead, ift > 1,
we infer that r > 1 so that we can set ¢ = 2 (recall that fip, = A|p,(Au)p, for
alli € {1:M}, and u € H*(D) if r > 1), and we estimate | Anik 2k using [23,
Thm. 5.2] with m = 2. Finally, if 1 +¢ > 4,
interpolation operator / % instead of / ﬁ’av, and this allows us to replace || ;14 o) by
|| 1+ (k) In (4.22).

we can use the canonical Lagrange

4.4 Discontinuous Galerkin

We consider in this section the approximation of the model problem (2.1) by means
of the symmetric interior penalty discontinuous Galerkin method. The discrete prob-
lem (4.5) is formulated with Vj, := PP(7j), k > 1, the bilinear forms

ap(vp, wp) ‘= / AV Vpwy dx + Y f{a(vh)}eﬂFIIwh]]dS
D F

FeF),

A
+y /F[[vh]]{a(wh>}a-ans+ > moy /Fl[thwh]]ds,

FeF, FeF,
(4.23a)

A
Cn(wp) = L(wp) + Y woﬁ/ gwy ds, (4.23b)
hrp JF
Fe]ffl

where ¢ is defined in (2.3), Ar in (3.20), and the user-specified penalty parame-
ter @y is yet to be chosen large enough. We equip V), with the norm ||vh||%,h =

1 . .
||)»2thh||iz(D) + Ivhl% with |vh|% = ZFG]—';, 2—£||[[vh]]||iz(F). Recall the discrete
trace inequality (4.19) and let ny denote the maximum number of faces that a mesh
cell can have (ny5 < d + 1 for simplicial meshes). The proof of the following result
uses standard arguments.

Lemma 4.11 (Coercivity, well-posedness) Assume that the penalty parameter satisfies
DO—NYCT
149

wy > nac%. Then, ay, is coercive on Vj, with constant a = > 0, and the
discrete problem (4.5) is well-posed.

EOE';W
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Let V4 := V5 + V). We equip the space V; with the norm ||v||%,t = |v|i,p’q + |v|%
with |v];, 4 defined in (4.2) and |v|% = ZFth ;;—i |||[v]]||iz(F). Owing to (4.3), there
is ¢z, uniform w.r.t. o € H, but depending on p and g, s.t. lvx|lv, < csllvnlly, for all

v, € V.

Lemma 4.12 (Consistency/boundedness) Let &, be defined in (4.9) with ap and £,
defined in (4.23). Then, there is wy such that |8y, (Uh)||v}: < wgllu — vpllv, for all
heH, allv, € Vy,all f € L1(D), and all . € A(T1), where u is the unique solution
to (2.2).

Proof Let vy, wy € Vj. Owing to (3.16b) and since f = V-0 (u), we infer that

/wa,, dr = Y ak (u, wp) + ny(u, wy)

KeT,

with ag (u, wy) == —(o(u), Vy, wh)LZ(K)- Using the identity (3.16a), we obtain

AF
zh(wh)=nu(u,wh)—/ o () Vywy dx + ) woh—/ gy, ds,
D FJF
FeF)

ap(vp, wp) = / —0 (vp)-Vywy, dx + ng(vy, wp)
D

-y /Fllvh]]{:r(wh)}e-w ds+ > woz—i/;_[[vh]][[wh]]ds-

FeF, FeF,

Then, setting n := u — vy, and using that [ul]r = O for all F € F} and [ullr = g
for all F € FY, we obtain the following representation of the consistency linear form
Sn(vp):

{8 (on), wn)yy v, = nz(n, wh)+/ AVn-Vywy dx
D

A
- /FIIU]]{G(wh)}eﬂFdS+ Zwoi/FﬂnMwh]]d&

FeFy, FeF,

Bounding the second, third and fourth terms uses standard arguments (see, e.g., [15]),
whereas we invoke the boundedness estimate on ny from Lemma 3.5 for the first term.

Theorem 4.13 (Error estimate) For all f € L9(D) and all . € A(T1), let u denote the
solution to (2.2), and let uy, € Vj, denote the solution to (4.5) with ajy, and £}, defined

in (4.23). Then, there is ¢ so that the following quasi-optimal error estimate holds true
forallh € H, all f € L1(D), and all » € A(T1):

lu —upllv, <c inf |lu—vplly,. (4.24)
vpeVy

FoC'T
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Moreover, letting t := min(r, k), x; ;= 1ift < land x; :=0ift > 1, we have

( 2
||f||Lq(K>> . (429

e — wnllv, < c< D rkhRluly g, + thK
KeT,

Proof We proceed as in the proof of Theorem 4.10, where we now use the L!-stable

interpolation operator / 2 - LY(D) — Pkb(’Z},) from [23, §3] to estimate the best
approximation error.

4.5 Hybrid High-Order Methods

We consider in this section the approximation of the model problem (2.1) with a
homogeneous Dirichlet condition (for simplicity) by means of the hybrid high- order
(HHO) method introduced in [16,18]. We consider the discrete product space Vh 0"

VT X Vk with k > 0, where
h h

Vy = {vg, € L*(D)|vg := vy k € V§. VK € T;}, (4.26a)
VE = {vg, € L*(Fn) | vok = vr, ok € Vig. YK € Ty; Vg, = 0}, (4.26b)

with VL := Py 4 and V), == {0 € L*(3K) |0 o Tgir-(r) € Pra-1. VF € k.

Thus, for any pair v, := (vg,, vF,) € \A/,f o> V7, a collection of cell polynomials of
degree at most k, and vz, is a collection of face polynomials of degree at most k
which are single-valued at the mesh interfaces and vanish at the boundary faces (so
as to enforce strongly the homogeneous Dirichlet condition). We use the notation

Vg = (vk, vgK) € vk = Vllé X Vg‘K for all K € 7;,. We equip the local space V,’é
with the H'-like seminorm
Vv |12

ok |5 T ThE VK = vak 2 Yk = (k. vak) € VgL (427)

vk =
and the global space f/,f‘ o With the norm

NnliGe = D Al (4.28)
0 KeT,

We introduce locally in each mesh cell K € 7}, a reconstruction operator and a

stabilization operator. The reconstruction operator Rl;(“ : \7[’§ — Pi41,4 is defined
such that, for any pair g = (vk, vax) € \71‘, the polynomial function R];(H (vg) €
Pr41.4 solves

(VR (0k), V@) p2k) = =0k, AQ 2y + ok mk-V @) p25k),  (4.29)

FoE'ﬂ
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for all g € Py 4, with the mean-value condition f K(R’;(H (V) — vg) dx = 0. This
local Neumann problem makes sense since the right-hand side of (4.29) vanishes when
the test function ¢ is constant. The stabilization operator Slg K- V}g — VakK is defined

s.t. for any pair Vg = (vk, vykx) € vk,
Sk (0r) = MM (vkpox — vax + (= TR Gk ). 430)

where [ is the identity, H’g K- L*(3K) — V;‘K is the L2-orthogonal projection onto
Vi and TTX : L2(K) — V£ is the L?-orthogonal projection onto V. Elementary
algebra shows that the stabilization operator can be rewritten as

Shi (o) = M (80x — (1 = TORKT @, 80k ok ) . 43D)

with 83k = vk|pk — vy is a measure of the discrepancy between the trace of the
cell unknown and the face unknown.
We now introduce the local bilinear form agx on V}é X V}é S.t.

ag (dx. ) = (VR (0k). VR (k)12 )

+hi (S (Dk), SEx D)) 120k )- (4.32)

Then, we set

an(On, Wp) = Y hkax (g, wx),  La(p) = ) / fwgdx.  (433)
K

KeT, KeT,

The discrete problem is formulated as follows: Find i, € \A/,f‘ o St

an(iin, wn) = € (D), Vi € Vi (4.34)

Notice that HHO methods are somewhat simpler than dG methods when it comes
to solving problems with contrasted coefficients. For HHO methods, one assembles
cellwise the local bilinear forms ax weighted by the local diffusion coefficient A g,
whereas for dG methods one has to invoke interface-based values of the diffusion
coefficient to construct the penalty term.

The following result is proved in [16,18].

Lemma 4.14 (Stability, boundedness, well-posedness) There exist two positive num-
bers, 0 < a < w, so that the following holds:

) k+1,A 112 —Iyck (A \p2 PPN A2
@ loxl3, < IVRE G122 0 +h IS D122 k) = i (i, 0K) < @[5,
K K

forall vg € VK, all K € Ty, and all h € H. Moreover, the discrete problem (4.34) is
well-posed.
FolCTM
u
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The two key tools in the error analysis of HHO methods are a local reduction
operator and the local elliptic projection. For all K € 7}, the local reduction operator

~k A ~k A

I'y : HY(K) — V£ is defined by I (v) := (IT& (v), TI . (y5 (v))) € VE, for all
v € H'(K). Thelocal elliptic projection E’;;rl c HY(K) — Ppiqaiss.t. (V(é’l};“] (v)—
V), Vq) 2y = 0. forall g € Pyy14, and (€ (v) — v, 1) 12k = 0. The following
result is established in [16,18].

Lemma 4.15 (Polynomial invariance) The following holds true:
REH o 1 = i, (4.35)
~k
Sk ol = (v ok — A o ys) o (1 — LY. (4.35b)
. k+] ~k k ~k
In particular, R (I (p)) = p and Sy (I ¢ (p)) = 0 for all p € Pryq 4.
Recalling the duality pairing (-, -)r defined in (3.10), the generalization of the

bilinear form n; in the context of HHO methods is the bilinear form defined on (Vs +
P,?_H (7n)) x ‘7}{(’0 that acts as follows:

ny(u ) = Y Y ((0)ng)F. (Wi — wak)|F)F- (4.36)

KeT, FeFk

Lemma 4.16 (Identities and boundedness for ny) The following holds true for all
Wy, € \A/,f’o, all vy, € P,?_H(’E) and all v € Vy:

ny(on, n) = Y | 2k Vo VRE (k) — wi) dx, (4.37a)
ker,” K

ny(v,by) = Y / <o(v)-VwK+(V~o(v))wK) dx. (4.37b)
KeT, K

Moreover, there is ¢ so that the fojlowing holds for all h € 'H, all . € A(TN), all
v e Vs + P (Th), and all iy, € V :

1

2
I (v, )| < c|v|nu( Y rxhilwk — waKniz(aK)) . (438
KeTy,

with the |-|,,-seminorm defined in (3.18).

Proof (i) We first prove (4.37a). Let v, € Pl?+1 (7)) and wy, € V,ﬁo. Since the restric-
tion of o (vy) to each mesh cell is smooth and since the trace on d K of the face-to-cell
FoC Tl
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lifting operator L’Iﬁ is nonzero only on F, for all F € Fk, we have

((o(up)ng)F, (Wg — Wak)|F)F

= [ oI LEQor = i) + (Fo o LE (s = war)ip) ds

= /BK o (p) kg LE (wg —wok) p)ds = /Fo'(vh)\K'nK(wK — wyk) ds,

where we used the divergence formula in K. Therefore, we obtain

ng(op, ) = Y /Ma(vh)m-nK(wK — wyx) ds

KeT,
=-> )»K/ Vupk -ng(wg — wak) ds
Ko7, oK
= 3 hx [ (Vo VR () - wio)
KeT, K

where we used definition (4.29) of the local reconstruction operator R]?'] with the test
function UplK € Pk-‘,—l,d-

(ii) Let us now prove (4.37b). Letv € Vsand wy, € \A/}{‘ o- We are going to proceed as in
the proof of (3.16b). We consider the mollification operators IC(‘S1 : LY (D) - C*(D)
and S : L'(D) — C*°(D) introduced in [22, §3.2]. Let us consider the mollified
bilinear form

ngsbp) == Y Y ((K§(@ ) nk)F. Wk — wok)|F)r-

KeT, FeFg

By using (3.10) and invoking the approximation properties of the mollification opera-
tors and the commuting property (3.17), we infer that lims_, o ngs (v, Wy) = nz (v, Wy).
Since the restriction of IC(‘Si (o (v)) to each mesh cell is smooth and since ICg(a (v)) €
C 0(5), we infer that

ngs (v, ) = Y faK K§ (o (v)-nk (wg —wy)ds = ) faK K§ (o (v)-ngwg ds

KeT, KeT,

=> /K(/cg‘(a(v)).VwK + K3 (V-0 (v)wk)dx,

KeT,

where we used the divergence formula and the commuting property (3.17) in the last
line. Letting 8 — 0, we conclude that ngs(v, wy) also tends to the right-hand side
of (4.37b) as 5§ — 0. Hence, (4.37b) holds true.
(iii) The proof of (4.38) uses the same arguments as the proof of Lemma 3.5.
FolCT
b
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Remark 4.17 (Identity (4.37b)) The right-hand side of (4.37b) does not depend on the
face-based functions wy g . This identity will replace the argument in [16,18] invoking
the continuity of the normal component of o (1) at the mesh interfaces, which makes
sense only when the exact solution is smooth enough, say o («) € H" (D) withr > %

Let V; := Vs+ P,:’H (7x) be equipped with the seminorm [[v]|y, := [v]y, .4 defined
in (4.2). Notice that [lv|ly, = 0 implies that v = 0 if v has zero mean-value in each

mesh cell K € 7j; this is the case for instance if one takes v = u — Ezﬂ(u). We
define the consistency error &, : \7}{"0 — (\75‘,0)/ by setting, for all wy, € V,i"o,

(80 (On). i) gty gt = En@n) — @ (On, ). (4.39)

~k

We define global counterparts of the local operators R];;“], Iy, and 5];{“, namely
~ ~k ~

Ry Vi — PR (T, T, ¢ HY 5{1)) - V}f’o/l and &' 0 HY(D) — PP, (Tp), by

setting R (0 x := R (0k), 1), () 1k i= T (vk), and E7 () 1k = E (v,

forall b, € Vf (. allv € H'(D), and all K € 7.

Lemma 4.18 (Consistency/boundedness) Let &, be defined in (4.39) with a, and éh
defined in (4.33). Then, there is wy such that

~k
180 (TGOl gy < @2 llu = E7F @l (4.40)

forallh € H, all f € LY(D), and all ». € A(I1), where u is the unique solution to
(2.2).

Proof SAince o(u) = —AVu, V.o(u) = f, and u € Vs, the identity (4.37b)

yields £,(ip) = Y ger [x fwkdx = Y ger ak(u, wg) + ny(u, W), where

ag (U, wg) = fK —o (u)-Vwg dx. Using the definition of aj in (4.33), then the
~k

identity Ri™! o T = EXT1 (see (4.35a)), and finally (4.37a) with v, = & (u), we

obtain

~ ok ~ ~
an(Ty, (). ) = Y ak (€T @), wi) + ny (& ). by)
KeT,

_ ~k N
+ D hk (g Sk (T ), S5 (DK)) 230 k)-
KeT,

Subtracting these two identities and using the definition of 5];(“ (u), which implies

~k .
that ag (u — X (w), wg) = 0, for all K € Ty, leads to (8,(1, (), W)
T1 + %o with

Vi) Viky =

~ _ ~k N
To=ng— E @), i), Tai=— Y Ak (hygSh (T ). Shx (D) 20k
KeT),
EOE';W
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We invoke (4.38) to bound ‘T and observe that ZKeTh )»KhEI lwg —wyg ”iz(aK) <
|y, ||ék owing to (4.28). For the bound on T3, we proceed as in [16,18].
h,0

Theorem 4.19 (Error estimate) Forgll f € LY(D) and all » € A(11), let u denofe
the solution to (2.2), and let u), € V/ﬁo denote the solution to (4.34) with ay, and £},

defined in (4.33). Then, there is c so that the following quasi-optimal error estimate
holds true for all h € 'H, all f € L1(D), and all ». € A(I1):

lu — Ry @mlly, < cllu = EF @y, (4.41)

Moreover, letting t := min(r, k + 1), x; :== 1ift <1and x; :=0ift > 1, we have

k1
llu — Ry, (@n) v,

2% 2 Xt 245 o 2
<c ZAKhK|u|H1+,(K)+EhK I Zaky ) - (442)
KeT,

Proof (i) We adapt the proof of Lemma 4.1 to exploit the convergence order of the

) A . sk N A . Ak
reconstruction operator. Let us set ;;l‘ =up—1I,u) € V,fo so that ;Ik( =ug—1I (k)
for all K € 7j. The coercivity property from Lemma 4.14 and the definition of the
consistency error imply that

~ N AL A ~k N ~k ~
@G G0 = an(Ghs &) = G100 &gy v, = 18 ARG e 13 g

which implies that IIE;IEII(,/( < cllu — é’ﬁ"‘l(u)llvﬁ owing to Lemma 4.18. Invoking
h,0
the inverse inequality (4.3) in Pkb 1 (71,) and using the definition of the ||~||‘;;0—norm

implies that RS () [ly, < cllaz VARETL @GR L2y < c||2,’;||vhkv0. Hence, we have
IRy @O v, < cllu = EF @y,
Moreover, since R]?'l (i];((u)) = 51?'1(14) for all K € 7j, see (4.35a), we have
w—Ry () = u— g ) — R,

The estimate (4.41) is now a consequence of the triangle inequality.

(i) We now prove (4.42). Let us set p*t! = u — EZ“(u). We need to bound
. . d(3—3)
I v, =10 s p g e, we mustestimate [| Vi | 2 ), by ™ 7 IV | Lok
d+2

1
GE-D , .
,and hg M) Akt lLa(k) (see (4.2)). Owing to the optimality property of the
elliptic projection and the approximation properties of H];{‘H , we have

k+1 k+1
IVn + ||L2(K) <IV(u - HK+ (u))||L2(K) =< Cht1<|“|H1+t(K),
Elol:;ﬂ
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for t = min(r, k + 1). Let us now consider the other two terms. Let £ := [¢], so that
t <{¢ <1+4¢t. Noticealsothat ¢ < k+1,and £ > 1 since we assumed that r > 0. Let
us set n' 1= u — Efl(u), so that ”V”[”LZ(K) < chtK |ul g1+ (k- Invoking the triangle
inequality, an inverse inequality, and the triangle inequality again, we infer that

d(i— (-

(
hy' " ||Vnk+‘||Lp<K) < hy " 1vn ey +c IV 2 + 1V 2k

and the two terms between the parentheses are bounded by ch’ |u| 1+ (k. Moreover,
invoking (4.16), we obtain

d(y-

hy IIVn ey < ¢ (IVn Nl 2y + R IV e i)

= c (IVnll 2y + P lul e iy) < ¢ b lul s iy,

since ¢t < £. Similarly, we have

(d+2 d d+2

L)
hy P gkt oy <hg T NAR oy + e (VT 2 + 190 N 2 k)-

d+2 1

Ge2-1y
It remains to estimate h RN Ant| La(k). We proceed as in the end of the proof
of Theorem 4.10. If ¢ < 1 (so that x, = 1), we have £ = 1, and we infer that

(d+2 ! (d+2 1
hy ||A77 lLaky =Ag g ||f||L‘i(K)

Otherwise, we have t > 1 (so that x;, = 0) and £ > 2. Since + > 1 implies that
necessarily ¢ > 2, we then take ¢ = 2. Then, using the triangle inequality, an inverse
inequality, and the triangle inequality again, we obtain

hi AN llLacky < hgllA@ — T )l La k)
+ e (IV@ = T @)l 206, + 1V 1 L2k))-

where l'[‘;( is the L%-orthogonal projection onto Py 4. We conclude by invoking the
approximation properties of IT%,, recalling that || Vn* 2y = Chl}(lulHl+t(K).

5 Extensions to Maxwell’s Equations

The techniques presented in this paper can be extended to the context of Maxwell’s

equations, since arguments similar to those exposed in Sect. 3 can be deployed to

define the tangential trace of vectors fields on a face of K. Without going into the
details, we show in this section how that can be done.

FoE'ﬂ
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5.1 Lifting and Tangential Trace

Let p, g be real numbers satisfying (3.2), and let o € (2, p] be such that g > Qé%.
Let K be a cell in 7y, and let F € Fx be a face of K. Following [25], we introduce

the space

YE(F):={¢ € W (F)| ¢-np =0}, (5.1

1

hich ip with th c(Fy = / hy , . Then th
which we equip wi e norm |||y ol F) + F|¢|W$‘g - en the
following result can be established by proceeding as in the proof of Lemma 3.1.

cp . od

Lemma 5.1 (Face-to-cell lifting) Let p, g satisfy (3.2). Let o € (2, p] be s.t. ¢ > oxd
Forall K € T, and all F € Fk, there exists a lifting operator El{f  Y(F) —>
Whe'(K) s.t. EX(®)ok\F = 0 and EX(@)|r = ¢, for all ¢ € Y(F). Moreover,
there exists ¢ so that the following holds for allh € H, all K € Tj,, and all F € Fk:

—l+d(1-1) —Lyadd -1y
EF@lyir gy The " TIEE@ gy <che’ 0 Tl (5.2)

With this lifting operator in hand, we can define an extension to the notion of the
tangential trace on F of a vector field. To this end, we introduce the functional space

S°(K) :={t € LP(K)|Vxt € L1(K)}, 5.3)

where the superscript © refers to the fact that the tangential trace is related to the curl
operator. We equip S€(K) with the following dimensionally consistent norm:

1 1

(5—2)
ITlsek) ;= lTlergy +hg 7 “IVXTILak). 5.4

We now define the tangential trace of any field T in S°(K) on the face F of K to be
the linear form (t xng)|r € Y°(F)’ such that

((Txng)p, ¢)F :=/K(rvXEE(«b)—(er>-E§(¢)>dx, (5.5)

for all ¢ € Y°(F), where (-, -)p now denotes the duality pairing between Y°(F)’
and Y°(F). Note that the right-hand side of (5.5) is well-defined owing to Holder’s
inequality and (5.2).

The discretization now involves the vector-valued broken finite element space

PY(Ty) = {v), € L°(D) |vyx € Pk, YK € Ty}, (5.6)

where Pg = (wK)’l (/I;) C Wk+1’°°(K), (I’(\, ﬁ, fl) is the reference element, and
Yk is an appropriate transformation. For instance, one can take ¥ g (v) = 1//,% (v) =
FolCTM
i
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v o Tk for continuous Lagrange elements and for dG approximation; one can also
take Y g (v) = w%(v) = J]g (v o Tg) for edge elements (1/r§< is the covariant Piola
transformation and J g the Jacobian of the geometric mapping). For any face F € Fg,
we denote by P the trace of Px on F. The following result is the counterpart of
Lemma 3.2.

Lemma 5.2 (Bound on tangential component) Let p, g satisfy (3.2). There exists ¢ so
that the following estimate holds true for allv € S°(K), all K € Ty, all F € Fg, and

all h € 'H:
pra-p
l(vxng)Fllyery < chg lv]lseck)y- (5.7

Moreover, we have

d(z—1) _1
Nxng)ir. ¢p)l <chg” " llvllseaohp 10l 20m), (5.8)

forallg, € Prst.¢-np=0,all K €Ty, all F € Fg,and all h € H.

Lemma 5.2 is essential for the error analysis of nonconforming approximation
techniques of Maxwell’s equations. It is a generalization of Bonito et al. [8, Lem. A3]
and Buffa and Perugia [9, Lem. 8.2].

5.2 Definition of n§ and Key Identities

The consistency analysis of Nitsche’s boundary penalty method and of the dG approx-
imation applied to Maxwell’s equations can be done by introducing a bilinear form n;
as in Sect. 3. We henceforth assume that the space dimension is eitherd = 2 ord = 3.

We define the notion of diffusive flux by introducing o : H(curl;D) — L*(D)
such that o (v) := AV xwv, for any v € H(curl;D). Here, the diffusivity X is either
the reciprocal of the magnetic permeability or the reciprocal of the electrical conduc-
tivity, depending whether one works with the electric field or the magnetic field. The
diffusivity is assumed to satisfy the hypotheses introduced in Sect. 2. We further define

Vs :={ve H(curl:D)|o(v) € LP(D), Vxa(v) € LY(D)}, (5.9)

andset Vy := Vg + PE(’]}).

We adopt the same notation as in Sect. 3. Recall that for any K € 7 and any
F € Fk,wehave defined ex r = np-nx = £1. We consider arbitrary weights 0 r
satisfying (3.13). We introduce the bilinear form n§ (Vg + PZ('Z},)) X PE(E) — R
defined as follows:

nS wp) == Y > ek pOk p{(@ @)k xng)p, [Me@p)l)e,  (5.10)

FeF, KeTp

where Ir is the ¢?-orthogonal projection onto the hyperplane tangent to F, i.e.,
[g(by) = by, — (by-ng)ng = ngx(by,xng). Notice that (5.10) is meaningful
FoC Tl
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|
since I1r(by)|F is in We€ (F)and g (by)-np =0, ie., [1p(by) € YS(F) for any
F € Fj,. The following result is the counterpart of Lemma 3.3.

Lemma 5.3 (Identities for ng) The following holds true for any choice of weights
{0k, F)Fer, ket and for all w;, € PY(Ty), all v, € PX(Ty,), and all v € V:

n (o, wp) = Y /({a(vh)}ean)~[[l'IF(Wh)]]ds, (5.11a)
FeF, F

n@w) = /K<a(v)-wah|K—(an(v))-wh|K> dx.  (5.11b)
KeT,

Proof The proofis similar to that of Lemma 3.3. The proof of (5.11a) is quasi-identical
to that of (3.16a). For the proof of (5.11b), one invokes the mollifying operators
K$: LY (D) — €*°(D) and K¢ : L'(D) — €*°(D) introduced in [22, §3.2]. These
two operators satisfy the following key commuting property:

Vx (K$(1)) = K$(Vx1), (5.12)

forall T € L' (D) s.t. Vxt € L'(D). Then, one uses the identities [vx 1z (w)] =
{v}o x [T ()]l + [vIx{I1r(w)}g, nx xT1p(ws) = ng xwy, and V-(wy X0 (v)) =
o(v) (Vxwp) —wp-(Vxo(v)).

We now establish the boundedness of the bilinear form n§ Since o (v)|x € S°(K)

forall K € 7, and allv € Vg + PE(T;,), we equip the space Vg + PE(T;,) with the
seminorm

2. _1(,24G-p) 2
|v|n§ = Z Ag (hK ||‘7(v)|K||LP(K)
; KeT,
2d(5d -1

thy IV @)k k) )- (5.13)

Lemma 5.4 (Boundedness of ng) Let the weights {0k rYke7, and the coefficients
{Ar}rer be defined in (3.19) and (3.20). There is c¢ so that the following holds for all
heM, allr e A(TT), allv € Vs + PY(Ty), and all w;, € PY(Tp):

1

2
n§ (v, wy)| < C|v|n§< > AFh;ln[[nF(wh)]n@z(F)) : (5.14)

FeF,

With the above tools in hand, one can revisit Buffa and Perugia [9] and greatly
simplify the analysis of the dG approximation of Maxwell’s equations. One can also
extend the work in [24] and analyze Nitsche’s boundary penalty technique with edge
elements; one can also revisit Bonito et al. [7], where Nitsche’s boundary penalty
technique has been used in conjunction with Lagrange elements. In all the cases, one
then obtains robust error estimates.

Elol:;ﬂ
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