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Chapter 1

Introduction

Partial differential equations like the stationary Stokes problem arise in numer-
ous physical models, particularly in the modeling of Quasi-Newtonian fluids; see
section 1.1. We know the formulation of the stationary Stokes equations to be

—divA(Vu)+Vp=f  in(,
(1) divu =0 in Q,
u=>0 on 0f,

with A being a vector-field, which in general is nonlinear.

The main objective of this dissertation is the formulation of a convergent
adaptive Uzawa algorithm (AUA) for the numerical solution of the nonlinear
stationary Stokes problem. For this purpose, we reformulate the system (1) into
a saddle-point problem, which is equivalent to minimizing a functional F relative
to the pressure. The basic idea behind AUA is the method of the steepest descent
[18, 24], which is equivalent to the Uzawa method in the linear case [64, 6].

It turns out that the derivative of F for the pressure ¢ is the divergence of
the solution to the nonlinear elliptic equation

—divA(Vu,) = f — Vg in €,

2
2) ug =0 on OS2

Hence, 0 is a descent direction of F in ¢ if and only if
DF(q)(0) = / ddiva, < 0,

Q

where DJF is the Fréchet derivative of . We compute a numerical solution of
(2) using an adaptive finite element method (AFEM) proposed in [27]. Adaptive
finite element methods are a powerful and efficient tool for solving elliptic partial
differential equations. Usually they consist of the loop

(AFEM) SOLVE — ESTIMATE — MARK — REFINE



2 Introduction

and their convergence has been analyzed in [57, 58, 74, 55, 28 19, 61, 60]. In
particular, our AFEM, based on the quasi-norm error concept introduced in [8],
converges to the true solution in a linear fashion.

This motivates the use of the quasi-norm techniques in the AUA as well. As a
consequence we define a so called quasi-steepest descent direction. Then starting
from an initial guess )y of the pressure p, the AUA consists of a loop

(AUA) Qj+1 = Qj -+ M@j,

where p > 0 and we instrumentalize the AFEM to compute a reasonable approx-
imation ®; to the quasi-steepest descent direction in the jth step. The main
result shows convergence of the AUA for a fixed step-size p.

1.1 Quasi-Newtonian Flows

The viscosity v of a fluid describes its resistance to flow. It is defined to be the
proportionality constant between the shear stress 7 and the shear rate, i.e., the
symmetric part of the velocity gradient E(u) = 1(Vu + Vu')

T =vE(u).

Newton’s law of viscosity states that the viscosity v does not change with the
shear rate, i.e., v is constant.

However, many fluids do not obey Newton’s hypothesis, i.e., the viscosity de-
pends on the shear rate: When paint is sheared with a brush, it flows comfortably,
but when the shear stress is removed, its viscosity increases so that it no longer
flows easily.

We speak of a pseudo-plastic or a shear thinning fluid, if the viscosity decreases
with increasing shear rate. Examples of shear thinning fluids are polymer melts,
polymer solutions and some paints. The opposite behavior called dilatant or shear
thickening is found in corn starch, clay slurries, and some surfactants. Fluids of
this kind are called quasi- Newtonian fluids.

The traditional engineering model for quasi-Newtonian fluids is the so-called
power law

v(|E(u)]) = vo [E(u)|"?,

where 1y > 0. Thereby pseudo-plastic fluids correspond to r € (1,2) whereas
dilatant fluids correspond to r > 2. It seems to work well for dilatant fluids,
but seems to be rather inconvenient for pseudo plastic ones since the power
r — 2 becomes negative. Moreover, many shear-thinning fluids exhibit Newtonian
behavior at extreme shear, both low and high. These difficulties can be overcome
by the Carreau law

r—2

V(|E(u)]) = voo + (0 — voo) (&% + [E(u)[") 7,




1.2 Outline 3

where £ > 0 and vy > v, > 0. In the case of pseudo-plastic fluids, i.e., when r €
(1,2), for |E(u)| < &, the fluid is almost Newtonian with v & v, + (Vg — Voo ) K2
And for |E(u)| > & the fluid is again Newtonian with v ~ v,. In most polymers
Vs 18 Ze€ro.

The steady state of a fluid can be modeled by the stationary Stokes equations

—div(vE(u)) +Vp=f inQ,
(1) divu =0 in €,
u=>0 on 0f),

where u is the velocity and p the kinematic pressure of a fluid inside a domain
Q) due to an external body force f. Thereby the definition of the viscosity v has
to be chosen according to the Newtonian, pseudo-plastic, or dilatant behavior of
the fluid.

For the ease of exposition we decided to formulate the thesis for the gradient of
the velocity instead of its symmetric gradient; see (1). However, thanks to Korn’s
inequality all results transfer themselves to the formulation with the symmetric
gradient; see Remarks 112 and 162.

1.2 Outline

This work starts from analytical fundamentals in Chapter 2 in which we introduce
the necessary facts about Orlicz and Orlicz-Sobolev spaces. These spaces are the
basis for the treatment of the partial differential equations in the subsequent
chapters.

The following Chapter 3 is devoted to the finite element approximation of the
analytical solution of nonlinear elliptic problems. It starts with some analytical
results on existence and uniqueness of the the solution and then introduces the
concept of quasi-norms, which is suitable for quantifying the error of the finite
element solution. For this error concept we prove residual based reliable and
efficient a posteriori estimators. The main result of this chapter establishes linear
convergence of an adaptive finite element method based on the selection criterion
of Dorfler for the estimators.

Chapter 4 addresses the numerical solution of the nonlinear stationary Stokes
equations. By the use of the theory of saddle-points the weak formulation of the
problem can be reformulated to a minimizing problem. A first infinite dimen-
sional Uzawa algorithm, which adapts the idea of the method of steepest descent
to quasi-norms, highlights the role of elliptic equations for determinating a rea-
sonable descent direction. Substituting the analytical solutions of the elliptic
pde by sufficient good approximations of the AFEM lead to an adaptive Uzawa
algorithm (AUA). The main result of this chapter states convergence of AUA.
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Chapter 2

Analytical Background

In this chapter we introduce the necessary analytical facts and fix the notation
for this work. We start with basic notations and definitions in the first part and
introduce Orlicz and Sobolev-Orlicz spaces, which may not be so familiar to the
reader in the second part. For the reader’s convenience we have provided a table
of symbols in Appendix B.

2.1 Preliminaries

We denote by R the set of real numbers and by R, its subset of nonnegative real
numbers. The set of natural numbers is denoted by N and Ny = NU {0}. The
Euclidean scalar product on R™, m € N, will be denoted by & -n = >, &m;
for all € = (&,...,&)",n = (n1,...,mm)T € R™. The corresponding Euclidean
product on matrix spaces will be denoted by P : Q = Z;’szl pi;jqi; for all P =
(Pij)ig=t,..m» Q = (¢ij)ij=t...m € R™™ m € N. Furthermore, we denote the
absolute value of real numbers as well as the Euclidean norm on R™, R™*™,
m € N, as |-|. For A C X being a subset of a topological space X, let A be the
closure of A and 9A the boundary of A. If A C R? d € N, and A is measurable,
we denote by |A| the d or (d — 1) dimensional Hausdorff measure of A. It will be
always clear from the context, which kind of measure is meant.

In the following we will always denote by © C R? d € N, a bounded
polyhedral domain. Let a = (ay,...,a4) € Nd, d € N, a multi-index and
la| == a3 + -+ - + ag, then D* = D" ... D§?, where D; = 8%2_ denotes the partial
derivative with respect to the i-th component of R? and D? denotes the iden-
tity. The number |«| is called the order of the derivative D®. Let A C R™ be
a Lebesgue-measurable set and let f : A — R be a measurable function. We
denote the Lebesgue integral of f over A by [ 4 [ dz. Note, that we suppress the
dependence of f on z € A.

The following definitions and results are standard in the theory of partial
differential equations. For more details consider, e.g., the books [2, 43, 41, 47, 48,

bt



6 Analytical Background

46]. We denote the space of test-functions as D(2) = C§°(Q?) , i.e., as the space
of infinitely differentiable functions f that have a compact support supp(f) in 2.

Definition 1 (Lebesgue spaces). We define L} () to be the set of locally inte-

loc
grable functions, i.e., the set of all measurable functions f : Q2 — R such that

/dex<oo

for all compact subsets K C Q. Let r € [1,00], we define
L7(Q) = {f: Q= R: f is measurable and ||f| ;. q) < oo},

St an)" <o,

where ||f||LP(Q) = ,
esssup,cq |f(z)|, if r = oo.

The closed subspace of L" () consisting of the functions with mean-value zero
is denoted by Ly(SY). Furthermore, we define the quotient space L"(2)/R by
identifying functions in L"(SY), which only differ by a constant value. A norm on
this space is given by

||qHLT'(Q)/R = ig[g lg — CHLT(Q) :

As usual, the Lebesgue spaces are actually defined as equivalence classes of
functions whose values only differ on a set of Lebesgue measure zero. With this
identification, the Lebesgue spaces (L"(9), ||-||LT(Q)) and (L"(Q)/R, ||-||LT(Q)/R)
become Banach spaces. Lebesgue spaces are reflexive if and only if r € (1, 00).
In particular, for ' € (1,00) with 1/r 4+ 1/r' = 1, it holds L"(Q)* = L™ (Q) via
the representation

(0 D)y = [ fode forall f € (@), € (9,
Q

where (-,-) .,y denotes the dual pairing of the space X. We shall skip the
subscript at the duality braces in situations where this cannot give rise to any
misunderstanding.

Definition 2 (weak derivatives). Let a € N& and let f € L}, () be a locally
integrable function. Then, f is said to have a-th weak derivative if there exists a
locally integrable function g € L} () such that

loc

/fD% dr = (—1)°‘|/gvdx for all v € D(Q).
Q Q

We call D*f := g the a-th weak derivative of f.
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Definition 3 (Sobolev spaces). Let r € [1,00], and k € N. We define:
i) The Sobolev space

W (Q) = {f € L"(Q): D*f € L"(Q) for all |a| <k},

with the norm

- 1/r
<Z\a\§k ||Daf||Lr(Q)) for r < oo,

||f||wk,r(g) = o
maxX|a|<k HD f”Loo(Q) fOT T = 00,

as well as with the semi-norm

- 1/r
(Z\a\:k ||Da.f||LT(Q)> for r < o0,

[ lwer ) = r
Max|q|—k HDafHLoo(Q) for r = .

ii) The Sobolev space with zero boundary values Wy (Q) to be the closure of

C22(Q) in W (Q).

iti) Forr' € (0,00) with L + 1 =1 we define W5 (Q) to be the dual space of
Wy ().

The spaces (W*T(Q), ||‘||Wk,r(g)) are Banach spaces. Thanks to Poincaré-

Friedrich’s inequality, on ng(Q) the Sobolev norm is equivalent to the semi-
norm, hence (WF"(Q), || W) is also a Banach space. Moreover, those spaces
are reflexive if and only if r € (1, 00).

All definitions can be generalized to vector-valued functions. A function f
with values in R™, m € N| is said to be in L"(Q2)™ if each of its component
functions lies in L"(€2). Recalling that norms on R™ are denoted in the same way
as the absolute value of real numbers, the spaces become Banach spaces with
the same definition of norms as in Definition 1. In the same way Sobolev spaces
generalize to vector valued functions.

Finally, we want to mention Jensen’s inequality, which is fundamental in the
analysis of convex functions; see, e.g., [49].

Lemma 4 (Jensen’s inequality). Let (X, A, 1) be a measure space with i(X) =1,
I C R, be an interval, and f : X — I be p-integrable. Then fX fdu e I and for
each convex function ¢ : I — R it holds

¢(/deu)s/x¢ofdx.
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2.2 Orlicz and Orlicz-Sobolev Spaces

In the theory of weak solutions the solution spaces are closely related to the prob-
lem. The Orlicz and Orlicz-Sobolev spaces are the appropriate solution spaces
for the weak formulation of the nonlinear problems in Sections 3.1 and 4.1; com-
pare Introduction 1. They are a generalization of the well-known Lebesgue and
Sobolev spaces respectively. In fact, many properties of Orlicz-Sobolev spaces
are obtained by very straightforward generalizations of the proofs for Sobolev
spaces. A detailed presentation of Orlicz spaces can be found in [66, 63, 51]. A
short overview of the topic of Orlicz-Sobolev spaces is given in [2, 66], for more
detailed information see, e.g., [35].

2.2.1 N-functions

Orlicz spaces are closely connected to N-functions and we concentrate our pre-
sentation to properties of N-functions necessary in the subsequent analysis. As
the reader may not that familiar with the theory of N-functions, we decided to
provide some of the proofs in order to give insight into the techniques that are
used in this area. For more detailed presentations we refer to the books of Rao
and Ren [66], of Krasnosel’skij and Rutitskij [51].

Definition 5 (N-functions). A "nice’ Young function, termed an N-function, is
a continuous, convez, and strictly monotone function ¢ : R™ — R™, such that

e »(0) =0 and ¢(t) >0, if t >0,

o) _ 0,

) limt_)() e

o lim; . @ = 00.

The following proposition gives a different characterization of N-functions at
hand.

Proposition 6 (right derivative). Let ¢ be an N-function. Then it can be repre-
sented as

o) = [ d(s)as,  teRr

where ¢’ : RT — R* is a nondecreasing, right continuous function with ¢'(0) =0
and limy_,, ¢'(t) = oc.

Proof. [66, Corollary 1.3.2] O
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N-functions come in mutually complementary pairs. In fact, for an N-function
¢ we can define a right inverse function (¢')~! of its right derivative via

(¢")7H(t) == inf{s : ¢'(s) > t}, t>0.

If ¢ is strictly increasing, then (¢')~! is the inverse function of ¢. The function
(¢')71 : RT = RT itself defines an N-function

(2.1) ¢Wﬂﬁ:A(dY%$d& (>0,

called the dual or complementary N-function of ¢. Obviously it holds (¢*)" =
(¢)7! and (¢*)* = ¢. Since (¢/)~! is the right inverse for all ¢ > 0 and all
sufficiently small € > 0 there holds

(@) (¢'(2) (@) (¢'(1)),
¢'((¢")'(t) ¢'((6")'(1))-

It is geometrically clear that the pair of N-functions ¢, ¢* forms a pair of Young
functions, i.e., it holds

)

<t
(2.2) )<t

(2.3) st < ¢(s) + ¢*(t) for all s,t > 0;

see Figure 2.1 and [51]. Moreover, if we choose s = ¢/(t) or t = (¢*)'(s) it holds
equality, i.e.,

(2.4) st = ¢(s) + ¢ (t).
Consequently, this implies an alternative definition of ¢*

(2.5) ¢*(t) = max{st — ¢(s) : s > 0}.

The following proposition collects some basic properties of N-functions.

Proposition 7. Let ¢, be N-functions. Then for allt > 0

(2.6) slat) <ad(t) forallac01],
(2.6b) S0(5) <o) <1(0)

(2.6¢) t<(¢")H(t) o (1) < 2t

(2.6d) ¢(¢*t(t)> < (1) < ¢(2 ¢*t(t)),

(2.6e) P(t) < v(t) = ¥ (t) < ¢°(1)
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Figure 2.1: A geometric interpretation of Young’s inequality.

Proof. Assertion (2.6a) follows immediately from ¢(0) = 0 and the convexity of
¢, since

Plat) =o((1—a)0+at) < (1—a)p0)+ad(t) =0+ ag(t).

To prove assertion (2.6b) we employ the monotonicity of ¢’ to obtain

1) [ 9o [ sz [ oo

2 /2

and

o= [ " $(s)ds < / St ds = to(0).

For the proof of assertion (2.6¢) note that ¢ as well as ¢* are strictly monotone
functions and thus their inverse functions exist. The right-hand inequality is an
immediate consequence of the Young inequality (2.3). In particular,

o7 () (@) (1) < 6((07' (1) + 67 ((¢7) 7' (1)) = 2t.

To prove the left inequality of (2.6¢), we obtain by the mean value theorem for any
a > 0, that @ < ¢'(0) for some 0 € (0,a). Analogously gb*(@) < @ (¢*)(0)
for some 0 € (0, @) Combining these estimates, we get by the monotonicity of
(¢*)" and the definition of the generalized inverse (¢*) = (¢')~!, that

o (A2) < A gy < A oy () < 29 gy ()

< 29 gy (o) < A% 0 = o)
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Now, the assertion follows by taking a = ¢~!(¢) and applying (¢*)~! to the whole
inequality:.

Note that the left hand side of (2.6d) is already proven by the last display in-
terchanging the roles of ¢ and ¢*. The inequality at the right-hand side is a
consequence of (2.6¢): In fact, taking ¢ = ¢*(s) in (2.6¢) we get

¢~ (¢7(s)) s < 207(s).
Dividing by s and applying ¢ on each side yield the assertion.
The statement (2.6e) is an easy consequence of (2.5). O

For our purpose one class of N-functions is essential, namely the class of N-
functions that satisfies the Ay-condition.

Definition 8 (Aj-condition). An N-function ¢ is said to satisfy the Ag-condi-
tion, if there exists a constant C' > 0 such that

o(2t) < Co(t) for allt > 0.

Furthermore, we define Ag(p) to be the minimum of the possible constants C'. For
a family {¢n} of N-functions for which each member satisfies the Ag-condition

we define Ay({da}) := supy{Aaz(d)}-

Remark 9. Observe that Ay(¢p) < oo does not necessarily imply Aq(¢*) < 0.
In particular, the N-function

O*(t) =€ —t—1

does not satisfy the Aqo-condition inasmuch as it increases more rapidly than any
polynomial function. The fact that the function ¢ complementary to ¢* satisfies
the Ao-condition can be verified directly from

o(t) = (14+t)In(1 +1t) —t;
for more details consider, e.qg., [51].

For the rest of this chapter we use the notation f < ¢ to indicate f < Cly,
with a generic constant C' solely depending on some fixed parameters like the
As-constants of given N-functions. We denote f < g < f by f~g.

Based on the Ag-property lots of fundamental relations can be derived. First
of all we observe that those N-functions satisfy quasi-norm properties.

Corollary 10. Let As(¢p) < oo, then for each constant o > 0, there exists a
constant C' = C(a, Ag(p)) > 0 such that

olat) < Co(t) for allt > 0.

Furthermore,

o(t) for allt > 0.
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Proof. The first assertion can be shown in a similar way to the proof of Proposi-
tion 11. In particular, let k € Ny with o < 2%, then taking C' = Ay (¢)* yields

dlat) < B(2" 1) < As(9)F 6(t) = C (1),
The second assertion is a consequence of the convexity of ¢. In particular,

85+ 1) = 6(5(25) + 521)) < 56(29) + 20(2) < 22 (6) + Z2 D g0)
U

Moreover, we get a generalized Young inequality.

Proposition 11. Let ¢ be an N-function with As(¢p) < oco. Then, for all § > 0,
there exists a constant Cs > 0, depending on Ay(¢) and 0, such that
st < 59" (s) + Cs P(1).
Proof. Tt holds by Young’s inequality (2.3)
1 1

Let £ € N such that % < 2% then we get by the monotonicity of ¢ and the
As-condition

5°(5) + 0 6(51) < 5°() + 66(2°0) < 56°(5) + 6 A6)* pl1).

Setting Cs := § Ay(¢)* proves the assertion. O
Remark 12. By duality also it holds

st < d¢(s)+ C5 o™ (t)

if Ag(¢*) < oo. For the ease of simplicity, if Ao({0,¢*}) < oo, we will not
distinguish between the two constants Cs, C§ and take the mazimum of both. We
will then say that Cs depends on Ao({p, ¢*}).

Remark 13. Forr € (1,00) and kK > 0, 1y > Vs > 0 the N-functions t — %tT
and t — [} (Voo + (0 — Voo) (82 + 82)0=2/2) s ds as well as their dual functions
satisfy the Ao-condition. In particular, for ¢(t) = %tT we have Ay(p) = 27.
Moreover, it holds ¢/'(t) = t'7L, i.e., (¢*)(t) = (¢/')"\(¢) = tr=1. Therefore, we
get

t 1 1 /
qb*(t):/ stids = L
0

r

with * + & = 1. Hence Young’s inequality (11) coincides with the well known
classical Young inequality

—1

1 1 .
st<o—t"+ 01—t forallst>0.
r r

12
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The next proposition sheds light on the nature of pairs of complementary
N-functions that satisfy the As-condition.

Proposition 14. Let ¢ be an N-function, then the following properties are each
equivalent to Aq(¢) < oo:

i) There exists C' > 0 such that
POt < Cot)  forallt>0.
In particular, C' = Ay(o).
ii) It holds

Va(97) o™ (1) < (¢7)(t) ¢ forallt =0,
for some Vo(¢*) > 1 depending only on Ay(¢).

iii) There exists o > 1 such that
o(t) S t*  or equivalently 1% < ¢*(t) for allt >0,
where = + & = 1. The constant @ depends solely on Ao(@).

Proof. See for instance [66, Theorem 2.3.3, Corollary 2.3.5]. The claim é—l—ai =1
in iii) is a consequence of (2.6e) and the fact that the two functions ¢ — < ¢* and
t— %to‘* are dual; see Remark 13. O

The next Corollary is a direct consequence of Proposition 14.

Corollary 15. Let ¢ be an N-function. Then Ay({¢, ¢*}) < oo is equivalent to
the existence of a constant Vy(¢p) > 1, such that

Va(0) d(t) < ¢'(t) t < Da(0) B(1).
In particular,
(2.7) ¢'(t)t~ (t).

Remark 16. In the literature an N-function ¢* satisfying property ii) of Propo-
sition 14 s said to satisfy the Vo-condition. This condition in turn is equivalent
to As(¢) < 00, thereby recalling that ¢ = (¢*)* is the dual function of ¢*.

Proposition 14 iii) further implies that there exist constants C,c > 0, a, 3 €
(1,00) depending only on Aq({¢, ¢*}) such that for allt >0

ct? <ot) < Ct* and ct® < ¢*(t) < Ct7,
11 _q{_1,1
wherea+;—1—ﬁ+ﬁ*.

13



14 Analytical Background

As an immediate consequence of (2.6d) and Corollary 15, we get for N-
functions ¢ with Ax({¢, ¢*}) < oo that

(2.8) cd™(t) < ¢((67)' (1)) < C o™ (1),

for some constants ¢, C' > 0 solely depending on Ay({¢, ¢*}). Moreover, ¢’ also
satisfies a Ay-condition.

Corollary 17. Let ¢ be an N-function with Ay(¢) < oo, then

As(0)?
2

P'(2t) < o' (t).

Moreover, for each constant o > 0 there exists a constant C' = C'(a, Ay(¢)) > 0
such that

¢'(at) <C (1)
for allt > 0.

Proof. 1t follows from Proposition 14 for N-functions ¢ with Ay(¢) < oo that

620 _ 2 0(t) _ Mo(o)
2t 2t 2

P02t _

29)  gen="5"<

Az (o) Ay (o) ¢'(t).

The second claim can be deduced as in the proof of Corollary 10. In fact, let
k
k € Ny with o < 2%, then taking C' = 229" 414 the monotonicity of ¢/ yield

2k
/ / A 2 / /
dat) < 92 0) < 220 1) = 0 ).
This proves the assertion. O

Remark 16 suggests that an N-function raised to the power of some 6 € (0, 1)
close to one, stays similar to an N-function.

Lemma 18. Let ¢ be a given N-function with Ay({¢,¢*}) < oo. Then, there
exists 0 € (0,1) and an N-function p with As({p, p*}) < 0o such that

p(t) = (6(1))

for allt > 0. Thereby 0, Ao({p, p*}), and the constants hidden in ~ depend only
on A2<{¢7 ¢*})

Proof. The proof of this statement for even more general functions can be found
in [50, Lemma 1.2.2 and Lemma 1.2.3]. We present here an alternative proof

14



2.2 Orlicz and Orlicz-Sobolev Spaces 15

where we explicitely track the dependence on the As-constant. First we observe
that, thanks to Proposition 14 ii) applied to ¢ instead of ¢*,

o)\ " ()
oz (57) = | 605

where Vy(¢) depends only on As(¢*). Recalling from Proposition 14 i) that
Va(¢) > 1 we can choose | > 1 such that [V2(¥)=1 > 2 to obtain

It
ds > V(6) / s = 2(6) los(),

o(lt) for all t > 0.

[~

¢(t) <

Since V3(¢) depends only on Ay (¢*), I depends only on Ay(¢*), too. Let 6 € (0, 1)
be chosen later. Direct calculations yield for any ¢ > 0

—~

(6(1)" < & (6(11))".

We take logy (%) < 6§ < 1 and set ¢ = ¢? and A = [* > 1, hence

22

(210)  Y(0) < 000 < oo (P < 5 () = 5w,

w
~
w
~

The next step is to prove that
Y(t) < AP (Ata)

t to

(2.11)

whenever 0 < t; < to; see [50, Lemma 1.2.3]. Let 0 < t; <ty < Ay, then as ¢ is
increasing in [0, 00) it is

Y(Ata) > U(ts) > Y(t) > P(t
iy T oty Tty T Ay

1)

Conversely let 0 < t; < ty and ty > At;. For r € R we denote the greatest integer
less or equal than 7 by [r]. We deduce from a repeatedly application of (2.10)

t
w(tg) = w(itl) > w()\LlogA(tz/tl)Jtl) > (2)\)|_10g)\(t2/t1)J w(tl)

t
> 2)\ IOgA(tg/tl)—l t > 210gA(t2/t1)—1AlOgA(tg/tl)>\—1 t > _2)\—1 t )
> (2)) vit) > vl = 2A(n)
Recalling the definition of A\ = [? > 1, it follows

B(M) > () > j—jxwm).

15



16 Analytical Background

and hence (2.11) is established. We observe by basic calculations that the function

t/A -
p(t) == l/0 sup L )ds

A o<r<s T

is convex with p(t) < ¢(t) and 2 p(2At) > (t). Furthermore, it follows from
As(¢) < oo that

p(2t) < ¢(2t) = ((25(215))6 = (¢(4)\%>>9 < <¢<2Uog2(4)\)J+1 %))9

< Ay(p)?(los (0] +D) <¢<%\)>9 — Ag(e) (om0 +) ¢<%)

2
< Ay(g)oe2NIFD 9\ (1),

Thus Ay(p) < Ag(p)?los2N+1) < o0,

It remains to prove that p is an N-function for some 6 € (0,1) and that
As(p*) < 0o. Let 1 < 8 < a as in Remark 16; depending only on Ay({¢, ¢*});
ie.,

plt)  0M)

t t
as t — 0. On the other hand

p(t) _ (o()" 7

~ = — — 00,
t t t

as t — oo. Furthermore, thanks to Proposition 14 iii), the estimate

p(t) = t% forallt >0
with 05 > 1 implies Ay(p*) < 0o depending only on As({¢, ¢*}). O

Corollary 19. Let ¢ be an N-function that satisfies No({p,¢*}) < oo. Then
there exist constants C >0, s > 1, such that

o(at) < a’Co(t) forallt > 0.
The constants s, C" depend solely on Ay ({¢, p*}).

Proof. Due to Lemma 18, there exist # € (0,1) and an N-function p such that
p(t) = (¢(t))?. Hence, it holds by (2.6a)

dlat) ~ (plat)) < a® (p(t))7 ~ a¥é(t).

Taking s = 1/6 proves the assertion. O
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2.2.2 Orlicz Spaces

Based on the N-functions we can generalize the concept of Lebesgue spaces.

Definition 20 (Orlicz space). Let Q C R? be a bounded domain, d € N and
let ¢ be an N-function. Then the Orlicz class L?(Q) consists of all measurable
functions u : Q0 — R, such that

/Q o(ul) d < oc.

The quantity [, (|-|) dx is called the modular induced by ¢. The Orlicz space is
defined as

L2(Q) := {u: Q +— R measurable : / wode < oo for allv e L?(Q)},
Q
where we again identify functions that differ on a set of Lebesque measure zero.
The subspace LE(Y) as well as the fraction space L*(Q)/R can be defined
analogously to the case of Lebesque functions Definition 1.

Proposition 21. For an N-function ¢ the Orlicz space L?(Q) becomes a Banach
space together with the norm
/ uv dx‘.
Q

Remark 22. Obviously L?(Q)) is a linear space and it holds with Young’s in-
equality that i¢(§2) C L?(Q)). However, in general those two spaces are not equal
and E¢(Q) even does not define a linear space. In fact, this is the case if and
only if Ay(¢) < oo. Then it holds L?(Q) = L*(Q) (see [51, §8]). Furthermore,
in the case Ao({, ¢*}) < 0o Orlicz functions can be continuously embedded into
Lebesque spaces and vice versa. In particular, it holds with 1 < § < a < oo from
Remark 16

(2.12) [ully == sup
Jo ¢*(1v]) dz<1

L*(Q) C LY(Q) Cc LF(Q).

One can define another norm on L?(Q). In fact, for v € L?(Q2) take the
Minkowski functional (or Luxemburg norm)

(2.13) 0]l ) := inf {A € (0, 00): /Qgﬁ(%) dr < 1}.

It turns out that both norms are equivalent, in particular it holds for all v € L?(€2)
(2.14) [0ll gy < llvlly <2 vl gy

see [66, Proposition 3.3.4].

17



18 Analytical Background

Remark 23. For an N-function ¢ the Ay-condition Ag(¢) < oo implies

/Qqs( v )dle.

HU||(¢)

But if this condition is not satisfied, then functions v € L?(Q)) can be found such
that [, ¢(v/ 0]l () ) dz < 1. Moreover, the equality

/ng(%o) dz =1

always implies Ao = ||v|] 4 ; see [51].

The two norms ||| ; and [|-[| ., are dual in that there holds a Hélder inequality;
see, e.g., [66, 51] and Proposition 25.

Proposition 24. Let ¢ be an N-function. Then for everyv € L?(Q), w € L¥ (Q)
we have

[ vwds| < ol ol

and

[ vwds| < ol Fol

We introduce the space E? to be the closure of the space of bounded func-
tions L°°(2) in L?(Q2). With this definition E? is a separable Banach space. The
following proposition states among other facts that even equality in the Holder in-
equality Proposition 24 can be obtained; see [51, Chapter II, §14] or [66, Chapter
VI, Theorems 6 and 7].

Proposition 25. Let ¢ be an N-function and ¢* its complementary function.

Then
o)

(B@) 1) = (2 @0 1)

In particular, it holds for w € L™ (Q)

sup /wvda:: ||w|
0

vEE?(Q),[lv]l =1

(B°@.IH,) " = (2 @111

and

(¢*)
and

sup /wvd:c = [[w|l 4 -
0

veE?(Q),|[v]l(4)=1

18



2.2 Orlicz and Orlicz-Sobolev Spaces 19

The following proposition underlines the role, which the As-condition plays
in the theory of Orlicz spaces; see, e.g., [51, 66].

Proposition 26. The following assertions are equivalent for an N-function ¢:
i) L?(2) is separable;
i) L?(Q) = E*(Q);
ii) LO(Q) = L?(Q);
w) (L2(Q), I1lly )" = (L (), [Nl gy )+
v) (L2Q): Il )" = (L), ]
vi) As(¢) < 00.

¢+ ):

Remark 27. As a consequence of Proposition 26, for an N-function ¢, L®(S) is
reflexive if and only if A({¢, p*}) < oc.

Remark 28. When we revisit Remark 13, i.e., taking ¢(t) = %t”, r € (1,00) we
get for u € L?(Q)
it A >0: [ LY dr <
lull,, = inf {A >0 . ’X’ r <1},

and thus ||-|| 4 = 7 Il ey € L?(Q) = L"(Q). Therefore, the Orlicz spaces
are a generalization of the well known Lebesque spaces.
In Remark 73 we show that also for ¢(t) = f(f(/{ + 8) " 2sds and ¢(t) =

fot(/-ﬁ2 + $%)"2 sds with k > 0, it holds -l egy = NIl -

The next result sheds light on the relation between the defining N-functions
of different Orlicz spaces.

Proposition 29. Let ¢, be to N-functions with As({¢p,1}) < 0o, then
L?(Q) C L¥(Q)
if and only if there exists to > 0, such that
b(t) < o(t)  forallt >t

Proof. From [51, Chapter II, Theorem 13.1] we have that for general N-functions
a necessary and sufficient condition that L?(Q2) C L¥(Q) is that there exists
to, k > 0, such that

(2.15) W(t) < d(kt)  forallt > t,.

19



20 Analytical Background

Hence, it suffices to prove that this condition is equivalent to

(2.16) P(t) < o(t) for all t > t,.
Since ¢ satisfies the Ay-condition it follows from Corollary 10 that ¢(kt) < ¢(t)
and therefore (2.15) implies (2.16). On the other hand, it holds for C' > 1 by the
monotonicity of ¢' and (2.6b)

Co(t) < CH M)t =¢'(1)(Ct) < (C1)(C1) < ¢(2C1)
for all t > 0. Hence, (2.16) also implies (2.15). O

Finally we introduce another convergence concept on Orlicz spaces.

Definition 30 (mean convergence). For an N-function ¢, we say that a sequence
of functions (v,)nen C L?(Q) is mean (or modular) convergent to a function

v e L), if
/¢(|U—Un|)d$—>0 as n — 0o.
Q

Proposition 31. Let ¢ be an N-function, then norm convergence implies mean
convergence. If additionally ¢ satisfies the As-condition then mean-convergence
also implies norm convergence.

Proof. The proof can be found in [51, Theorem 11.9.4] O

Remark 32. Proposition 31 further implies, that if the N-function ¢ satisfies a
Ay-condition, a sequence (v, )nen C L?(Q) stays bounded in mean if and only if
it stays bounded in L?(Q). In fact, let (v,)nen C L?(Q) be a bounded sequence in
the norm sense, i.e., ||vn|| s < a for an a > 0. It holds by the monotonicity of
¢ and Corollary 10

[[on |
/Q<Z5(\Unk\) . / ¢<”Um||(¢) |0, | ) de < /Q¢<7HU;H(¢) |V, | ) dx

/C¢ nk‘ deC,

[on )

for a constant C > 0 depending on o and Ag(o).
On the other hand assume that (v,),en C L?(Q) diverge in the norm sense,
1.€.,

||Un||(¢) — 0

as n — oo. Thus, we may assume w.l.o.g. that [[v,||s =1 for alln € N and
hence with (2.6a)

1:/¢<Hv|:ﬁ| e < o [ ot

20



2.2 Orlicz and Orlicz-Sobolev Spaces 21

where the left equality is due to As(¢) < 0o; see Remark 23 and [51]. Hence, the
sequence (Uy)nen C L?(Q) is divergent in the modular sense, too. Note that the
equality 1 = [, ¢(v/ [v]l(s)) dz, v € L?(Q) is a consequence of the Ag-condition
and the definition of the norm ||-||(¢) and does not hold for general N-functions
¢, see [51, 66].

2.2.3 Orlicz-Sobolev Spaces

In order to establish the nonlinear partial differential equations in Sections 3.1
and 4.1 we need to have weak derivatives of Orlicz functions. This leads to the

so called Orlicz-Sobolev spaces. A detailed presentation can, e.g., be found in
2, 66, 35].

Definition 33 (Orlicz-Sobolev spaces). Let ¢ be an N-function, k € N. We
define:

i) The space W*?(Q) consists of all functions f in the Orlicz space L?(Q)
with weak derivatives D*f € L?(Q), where a € N4, |a| < k. We equip
W (Q) with a norm

1 ke = D I1D*Flly

lal<k

and a semi-norm

|f|Wk,¢(Q) = Z ||Daf||¢>'

|a|=F

ii) The space W)(Q) is defined to be the closure of C5°(Q) in Wh*(1).
iii) We denote WE*?(Q) to be the closure of WE(Q) in W (Q).
) If No({6, ¢*}) < 0o, we denote W9 (Q) to be the dual space of We?(Q).

v) We say that a sequence (fn)nen C WE(Q) converges in mean if each of
the sequences (D fn)nen, o € N4, |a| < k converges in mean in L?(£2).

The definitions and results above extend to functions with values in R™,
m € N in the same way as Lebesgue spaces and Sobolev spaces do. We shall
denote the resulting spaces as L?(Q)™, WE(Q)™, Wr?(Q)™, and W5 (Q)™
respectively.

Lemma 34 (Poincaré-Friedrich’s inequality). Let ¢ be a given N-function with
Ay(¢) < 00 and f € WP (Q), then

/Q o(1f1) dz < / SV f).

The constant hidden in < solely depends on Aq(¢) < oo and S).

21



22 Analytical Background

Proof. Since C°(Q) is dense in W,?(Q) and norm convergence implies mean-
convergence (see Proposition 31), it suffices to establish the inequality for f €
C§(2). We may assume that Q C W = {(z1,...,24) : —s < z; < s} for some
s >0, and set f =0 in W\ Q. By the fundamental theorem of calculus, we then
get for x = (z1,...,24)

[f(@)] = [f(z) = f(=s,22,..,24)]
S/ ‘le(t,l’g,...,xd” dtg/ ‘le(t,l’g,...,xd” dt7

—S

see, e.g., [13]. Now, we apply ¢ on both sides and obtain with the monotonicity
of ¢, that

o) <o [ 1D(taa .. ).

Since ¢ is convex, we can apply Jensen’s inequality (Lemma 4) to get

s

o5 < 52 [ 02 DSt aae. )] .

—S

Observe that the right hand side is independent of x, hence

/_S o(|f(z)]) dxy < /_S ¢(2S\D1f(t,x2,...,xd)|)dt.

S

Then integrating with respect to the other coordinates yields

[ otf@hdr < [ osipif@l)de < [ of2s|95a)) de
w w w

Now, 2s can be dragged out by Corollary 10 and hence the assertion is proved. [

Lemma 35. Let X be a space with norms |||, |||, that define the same con-
vergence, i.e., a sequence (Z)nen C X converges with respect to ||-||, if and only
if it converges with respect to ||-||,. Then, the two norms are equivalent.

Proof. Assume contrary. Then, w.l.o.g, there exists a sequence (z,)neny C X,
z, # 0, n € N, such that ||z,||, = C, ||z, with C;, — 0 as n — co. Dividing z,,
by |||, yields

as n — o0o. Since ||-||; and [-||, define the same convergence it follows
Tn

1=
' e

as n — oo. This is a contradiction. O

Tn

= ¢, >0
e

1

— 0
2

22
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Corollary 36. Let ¢ be as in Lemma 34, then it holds for [ € W(}’¢(Q)
||f||wolv¢(9) ~ ‘f‘wol»‘?(g) ~IVIl,-

Furthermore, if (fo)nen C Wy'®(Q) converges in mean, then (V fu)nen C L(Q)?
converges in mean.

Proof. To prove the second statement, we observe by Corollary 10 that

d

On the other hand,

d

.....

i=1

Integrating over 2 the claim follows with Lemma 34.
Now, Lemma 34, Proposition 31, and the above observations imply that the
three expressions

||'||ng¢(9)’ "‘W&’¢(Q)7 and  |[V-[|,

are norms, which define the same convergence. Hence, the assertion follows by
Lemma 35. 0

We summarize some properties of Orlicz-Sobolev spaces in the next proposi-
tion; see [2]. We refer the reader to the corresponding results for Sobolev spaces
for method of proof. The details can, e.g., be found in [35].

Proposition 37. Let ¢ be an N-function and k € N.

i) The spaces W59(Q), WE*(Q), and Wi?(Q) are Banach spaces equipped
with the norm |- yr.e(q)-

ii) The spaces WE(Q), WE?(Q) are separable.

iii) The spaces W59(Q) and WE?(Q) are reflezive if and only if Ay({p, ¢*}) <
00. Moreover, this is equivalent to W5 (Q) = W EF9(Q).

i) Each element v of the dual space (WE*?(Q))* is given by

v(u) =Y /Q (D%u) vy dz

lo| <k

for some functions v, € L? (), a € N¢, 0 < |a| < k.

23
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Chapter 3

Adaptive Finite Elements for the
Nonlinear Poisson Problem

After a short overview on existence and uniqueness of a solution for the non-
linear Poisson equation we introduce in Section 3.2 an error concept based on
the so called quasi-norm, introduced by Barrett and Liu; cf. [8, 9]. The next
section, Section 3.3 is concerned with the finite element framework for the dis-
crete nonlinear Poisson problem. Based on the error bounds of Section 3.4, the
last section, Section 3.5, contains the convergence analysis of an adaptive finite
element method AFEM based on [28, 27, 19].

Note that we consider the problem for d-dimensional vector valued functions,
i.e., for a d-dimensional system of Poisson equations.

3.1 Nonlinear Poisson Equation

In this section we discuss the analytical aspects of the nonlinear Poisson equation
with homogeneous Dirichlet boundary values. Since the nonlinearity of the prob-
lem is defined by an N-function, the natural space for weak solutions turns out
to be an Orlicz-Sobolev space. We restrict ourselves to the case of N-functions
satisfying Ay ({¢p, *}) < oo. Therefore, Orlicz-Sobolev spaces become separable
and reflexive Banach spaces and thus the well established theory of monotone op-
erators provides existence and uniqueness of a solution; see for instance [69, 81].
Finally, we introduce an energy functional whose minimal function coincides with
the solution of the nonlinear Poisson equation.

3.1.1 Stating the Problem

Let ¢ be an N-function with As({¢, ¢*}) < co. In the sequel we discuss vector
valued partial differential equations of the form: Find u : Q — R? such that for

25



26 Adaptive Finite Elements for the Nonlinear Poisson Problem

given ¢ : ) — R?

—divA(Vu) =g in Q,

(3:1) u=0 on 092,

where A : R4 — R*4 ig defined as
Q
Q]

Hereafter we assume that g € W=197(Q)9. The weak form of (3.1) reads as
follows: For an N-function ¢ with Ay({, ¢*}) < oo find u € W, ?(Q)¢ such that

A(Q) =4(1Q)

(3.2) / A(Vu) : Vodx = (g,v) for all v € Wy ?(Q)%
0

Remark 38. Note that, in face of the Stokes problem in Chapter 4, we formulated
problem (3.1) for functions with d-dimensional values. However, this restriction
1s only for the ease of presentation. All statements of this chapter carry over to
problems where w € Wy *(Q)™ and g € L (Q)™ for any m € N.

Remark 39. The expressions in problem (3.2) are well-defined. In fact, it follows
from (2.8) that A(Vu) € L? (Q)™<. Furthermore, it holds with Proposition 26
that L™ (Q)>4 = (L?(Q)™)* and thus the left hand side is well-defined since
Vo € LY(Q)™4 for all v € Wy ?(Q)?. The right hand side is well-defined by the
choice of g.

We can interprete equation (3.1) as an operator-equation in the dual space
W19 (Q)4, defining the non-linear operator — div A(V-) € W=5¢"(Q)? by

(—divA(Vu),v) == /QA(VU) : Vod.

Hence, (3.1) is equivalent to
—divA(Vu) =g  in W (Q).

For the numerical analysis the following assumption is crucial. It is the key
ingredient to proof continuity and ellipticity of (3.1).

Assumption 40. Let ¢ be an N-function with As({¢,¢*}) < oo and let ¢ €
C?((0,00)) such that there exist constants ¢, C > 0 with

ctd'(t) < ¢'(t) < Ct'(t)  forallt >0,
where we extend ¢ ¢”(t) continuously to zero by setting ¢ ¢”(t) := 0 for t = 0.

26



3.1 Nonlinear Poisson Equation 27

The next theorem is from [26] and states that Assumption 40 carries over to
dual functions.

Proposition 41. Let ¢ be an N-function with Ay({¢, $*}) < co. Then ¢ satisfies
Assumption 40 if and only if ¢* satisfies Assumption 40.

Proof. We just have to prove one direction, the other direction follows by duality.
Assume that ¢ satisfies Assumption 40. From (¢*)'(t) = (¢')~" we find by the
inverse function theorem, Assumption 40, (2.7), (2.8), and Proposition 14 (¢*
replaced by ¢) that for ¢t > 0

2 2

~
~

__ 1 (Y®)° (@) _ (61)° ¢
¢ ((6)(1) o)1)~ (1) s 2

This proves the assertion. O

(6")"(1)

Remark 42. Assumption 40 implies that ¢ is strictly convex since ¢'(t) > 0 for
t > 0 and hence ¢"(t) ~ @ > 0 on (0,00). Moreover, ¢' is strictly monotone
increasing and thus the inverse function of ¢’ exists.

Recalling Remark 13, the N-functions t — 1t™ and t — f(f (Voo + (10— Voo ) (K24
s2)r=2/2)sds forr € (1,00), k >0, and vy > v > 0 satisfy Assumption 40. In
particular, for ¢(t) = %tr it holds (% tr)” = (r — 1)t"=2. Therefore, the constants
in Assumption 40 can be determinated exactly as c = C = r—1. This means that
the PDE (3.1) covers the well-known nonlinear Poisson equation

—div|Vu[ "’ Vu =g in €,
u=>0 on 0f),

as well as the variants, which are widely used in the modeling of quasi-Newtonian
flow; see Section 1.1.

3.1.2 Existence and Uniqueness of Solutions

To establish the existence and uniqueness of solutions of (3.2) we have to analyze
the vector field A. The proof of the next proposition can be found in [26], but
since it is one of the key estimates in the subsequent analysis we decided to prove
it in detail.

Proposition 43. Let ¢ be an N-function satisfying Assumption 40, then there
exist constants ¢, C' > 0 such that for all P, Q € R4

(AP) - A(Q)): (P-Q) 2 c¢"(P|+ Q) [P -Qf,
[A(P) — A(Q)| < Co"(IP|+ Q) [P - Q.

The constants ¢, C' depend solely on As({¢p, p*}) and the constants of Assump-
tion 40. For P,Q = 0 extend the right hand sides continuously to zero; cf.,
Assumption 40.

27



28 Adaptive Finite Elements for the Nonlinear Poisson Problem

Remark 44. The estimates of Proposition 43 are a generalization of those of
Barret and Liw in [9, 8]. In fact, for ¢(t) = +t", with r € (1,00), we have
@"(t) = (r —1)t"2 for t > 0 and thus Proposition 43 becomes

(PP -1Q["*Q): (P—Q)=c([P|+[Q])*IP-Qf,
PP —|QI?Q| < C(P|+ Q) 2P -q].

To prove Proposition 43 we need some basic inequalities. The first lemma is
essentially contained in [1] and proved with sharp constants in [25].

Lemma 45. Let a > —1, then for all Py, Py € R with |Py| + |Py| > 0
1
c(@) ([Po| + [P1])* < / [Py|” db < C(a) (|Po| + [P1])*
0
with

N D S 2"
C(Oé):mln{ 7—72 }7 C( ) ma {O{+1 Oé"_l

, 27}
where Py = (1 —0) Py + 0Py. The constants c(a), C(a) are optimal.

The next lemma from [26] contains a generalization of the above lemma to
the case of N-functions.

Lemma 46. Let ¢ be an N-function with Ay({¢,¢*}) < oo. Then, for all
P, P, € R with [Py| + |Py| > 0 it holds

O(IP1] + [Po]) Lo/ (|Py
|Py| + |Ps|

where Py = (1 — 0)Py + O0Py.  The constants hidden in =~ solely depend on
Ax({p, 0" }).

Proof. From Proposition 14 and Jensen’s inequality (Lemma 4) we derive

& (IPs]) ¢|P9| L ([Pl o(f, [Pl db)
a9 > ——~— -
/ TP /<|P1|+|P2|> = [Py 1 [Pa))?

Since by Lemma 45 fol |Py| > i |P1| + |P2|, we obtain by means of Corollary 15

O(fy [Pol dO) _ o3Pl +[Pa)) 1 G(|Pu|+ [Pa)  ¢/(|Ps| + [Ps])
(IPaf +[Pe))? = (o[ + [Pl = Aa(0)? (o] + [Pa])? (] +[Pal)

This proves the first part. For the second part we recall from Lemma 18 that
there exists some v € (0,1) and some N-function p with As({p, p*}) < oo such
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3.1 Nonlinear Poisson Equation 29

that ¢7 & p, where Ay({p, p*}) as well as the constants hidden in ~ solely depend
on Ay({¢, ¢*}). Again involving Corollary 15, i.e., ¢(t) ~ ¢'(t)t and p(t) ~ p'(t)t,
we deduce

SUPsl) [ OUPo) [ (p(IP]))
~— "2 df
/ Py |Py|? /0 Py
z/ (¢ ([Po]))7 [Po| 32 do.

The monotonicity of p' and Lemma 45 with o = % — 2> —1 imply

"o (|P])

1 . L
a8 < [ (5P| + o) [Pl at
0

4

l 1_
= (J(Py] + [Pa])) / ot d

< (PPl + [Pa]) 7 (P + [P~
&P + [Ps])

< .
(|P1] + [P2])

This completes the proof. O
We are now prepared to prove Proposition 43.

Proof of Proposition 43. We define ®(Q) = ¢(|Ql), Q € R¥?.  Recall from
Definition 5 that ¢’(0) = 0. We denote Q = (Qij)ij=1,..4, P = (FPyj)ij=1

..........

R4 as well as A(Q) = (Aij(Q))” Lowd € R4, Let further D,] be the partlal

.....

Observe that

(D,3)(Q) = ¢'<|Q|>%,
and
0ik0; tj 7 ij
33 (DDu@ = (0D (Tt - S55) + S I GG

We assume [Q,P]; = (1 —t)Q+tP # 0 for all ¢t € [0,1]. Since ¢ € C*((0,00)),
according to Assumption 40, it holds

Ay (P) = A;(Q) = (D;;®)(P) — (D;;2)(Q)

d

- Z /0 (DijDqu))([Qv P]t)(Pkl — le) dt

k=1

(3.4)
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30 Adaptive Finite Elements for the Nonlinear Poisson Problem

Lemma 46 and Assumption 40 yield

A(P) \\/qb Vgt e qf

_ V(P + IQI)
S TP Q

This proves the second assertion. On the other hand due to Assumption 40 there
exists ¢ € (0, 1) such that ¢'(t) > c¢"(t)t. Therefore, (3.4) and (3.3) imply

(AP - AQ):(P-Q) - [ %(m _qp - (P9 [Q P

P-Ql < ¢"(IPI+1Q)) P -Ql.

@ Pl
rorQ Pl HE— 2RI
> [eotiapin(P-ar - <P2 o)
ror(Q. Pl E= BRI

1
> / &"([Q.PL) [P — Q[ d.

\SI -
0 for R,S € R% in the above estimate. Assumption 40 and Lemma 46 yield
again that

(A(P)— A(Q): (P Q) » /¢/ Dip_qpa

(3.5) L P+ |Q|) P_ QP
Q[+ |P|
~¢"([P[+1Ql) [P —Qf.
Hence, the assertion is established in the case [Q,P], # 0 for all ¢t € [0,1].
We observe that both sides are continuous in P and Q. For P = Q = 0 the
assertion is obvious, hence for arbitrary P, Q we may assume, w.l.o.g., that P £ 0.

Then there exists a sequence (Q,)neny C R¥*? that converges to Q such that
Q, Pl # 0 for all t € [0,1] and n € N. Therefore, it holds (3.5) and hence

(A(P) —A(Q.): (P~Q.) = ¢"(IP|+]Qu)) P~ Q[

ln — 00 ln — 00
(AP)-AQ): (P-Q) = ¢"(IPI+|Q)P-Qf.
Hence, the assertion is proved for all P, Q € R%*9, O
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3.1 Nonlinear Poisson Equation 31

Remark 47. Note that in the case ¢(t) = 1t" with r € (1,00) Lemma 45 leads
to the sharp estimates

(AP)—A(Q)): (P—Q) = c(r) (P|+]Q)) 2P - Q,
A(P) - A(Q)| < C(r) (P|+ Q)P - Q]

with ¢ = min{2?~", (r — 1)2*7"} and C = max{1,2*7", (r — 1)2*"}; see also
125, 17].

>
<

As a consequence of Proposition 43 we get the following result.
Lemma 48. Let ¢ be an N-function satisfying Assumption 40. Then the Operator
—div A(V-) : W2 (Q)? — W19 ()4
15 continuous, strictly monotone, and coercive.

Proof. We start with proving the continuity. Let (v,)pen C VVO1 ?(Q)4 such that
v, — v € Wy?(Q)% as n — oo. It follows from Assumption 40 and (2.8) that

(3.6) " (|Vou| + |V0]) Vo, — Vo| < ¢/ (|Vou| + |Vo|) € L (Q).

Thus, Proposition 43, Proposition 25 and Corollary 36 imply that it suffices to
prove

" (|Vvn| + |V0]) [V, — VU| =pse 0 in L (Q).

Lebesgue measure theory yields the existence of a subsequence (v, Jken C (Vn)nen
such that Vuv,, —r_. Vv a.e. in §2; see, e.g., [23, Propositions 3.1.4 and 3.1.2].
Since ¢” : (0,00) — (0, 00) is continuous, it follows that

" (|Vun, | + |V]) [Vu,, — V| =500 0 a.e. in Q.

Note that for Vv = 0, the statement follows with the continuous extension
t¢"(t) = 0 for t = 0; see Assumption 40. We have by (3.6) that ¢'(|Vu,, | +|Vv|)
is up to a constant a majorizing sequence of ¢"(|Vu,, | + |Vv|) |Vu,, — Vo| and
therefore it holds with (2.8) and mean-convergence

/¢*(¢’(\Vunk|—|—|Vv|))dx%/¢(\Vunk|+|VU|)dxH/¢(2|Vv|)dx,
Q Q Q

as k — 0o. Now, a generalized version of Lebesgue’s majorized convergence the-
orem [81, Appendix (19a)] implies that

(3.7) " (|Vun, |+ |V]) [Vou, — V| =40 0 in L% (Q).

The assertion for the whole sequence follows by assuming that there exists a sub-
sequence (vp,)ien C (Un)nen such that ¢"(|Voy,,| + |Vv|) [Vu,, — Vo| is bounded
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32 Adaptive Finite Elements for the Nonlinear Poisson Problem

away from zero in L?(Q). Recalling that v,, — v in W, ?(Q)? as | — oo, the
above calculations prove that a subsequence of (vy, )ien satisfies (3.7), which is a
contradiction.

It is clear from Proposition 43 that — div AV is a monotone operator. How-
ever, in order to prove strict monotonicity we notice that Proposition 43 yields

/ (A(Vu) — A(Vv)) : (Vu— Vo) da 3= / ¢"(|Vu| + |Vu|) |[Vu — Vol d,
Q Q
for u,v € W, ?(Q)?. If we now assume the left hand side to be zero, we obtain
that
&' (|Vu| + |Vo|) |[Vu— Vo> =0 ae. in

which in turn implies Vu = Vo a.e. in ). Hence, with Corollary 36 it follows
w=v in W, ?(Q).

It remains to prove the coercivity of —div A(V:). Due to Lemma 18 there
exists v € (0,1) and an N-function p with Ay({p, p*}) < oo such that ¢” ~ p
Recalling the definition of [|-[| ;) we get from [51]

Vol Vol 3
:/Q‘b<||wﬁ(¢))d‘c%/Qp<||wﬁ(¢)> a;

see Remark 23. Since we want to consider the limit [|Vvl|, — oo, we may
assume that [[Vo||, > 1. Then it follows from (2.6a) that

ﬁ/ (p(\W\))wdx% ¢(|Vvl\)d
Q ||VU||(¢) Q ||Vv||(7¢)

Thus, with the definition of A and Proposition 14 we have

A(Vv /gb’ |Vo|) |Vl / |Vv| 14
dr =~ x = |Vol|ll, — oo,
/Q ||W|| [Foll, Vol “ 7 1Vl

as ||Vol| 4 — co. This proves coercivity and thus the Lemma. O

Now, the well established theory of monotone operators yields the existence
and uniqueness of a solution.

Theorem 49. Let ¢ be an N-function that satisfies Assumption 40. Then there
exists a unique solution u € Wy'*(Q)% of (3.2).

Proof. The assertion follows from the theory of monotone operators. In partic-
ular, as —div A(V:) : Wy ?(Q)% — W19 (Q)4 is continuous, strictly monotone
and coercive (see Lemma 48), the existence of a solution follows from the Minty-
Browder Theorem; see e.g. [69, Theorem I1.2.2] or [81, Theorem 26.A]. The
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3.1 Nonlinear Poisson Equation 33

uniqueness is a consequence of the strict monotonicity: Suppose that there exists
a second solution u # v € Wy*(Q)% of (3.2), then

(3.8) 0=(g—g,u—v)= /Q (A(Vu) — A(Vv)) : (Vu — Vv)dz > 0.

This is a contradiction. O

Let X € W, ?(Q)? be a (not necessarily finite dimensional) closed sub-space.
Note that by (y,z)x«xx = <y7x>W*1»¢*(Q)d><W01"”(Q)d for y e W= ()% 2 € X,
each linear functional on W, ?(Q)¢ defines a linear functional on X. Thus for

g € W19 (Q) we can define the weak sub-problem of (3.2):
Find U € X such that

(3.9) /A(VU) :VVide = (g,V) forall V e X.
0

Since the properties of the nonlinear operator — div A(V-) of Lemma 48 carry
over to any closed sub-space X C W, ?(Q)¢ and W=1¢"(Q)? € X* we get the
following corollary analogously to Theorem 49.

Corollary 50. Let X € Wy ?(Q)? be a closed sub-space. Then problem (3.9)
possesses a unique solution U € X.

Remark 51. Note that existence and uniqueness results for more general nonlin-
earities are available; see, e.g., [16, 34]. In both works nonlinearities are consid-
ered that in general lead to non-reflexive Orlicz-Sobolev spaces, which is equivalent
to Ao({0, ¢*}) = oo; see Proposition 37. In the sequel we will see that the As-
condition however is crucial for lots of estimates that are important for numerical
analysis.

3.1.3 The Energy Functional

We establish an energy functional whose unique extremal point is the weak solu-
tion of (3.2). In particular, let ¢ be an N-function that satisfies Assumption 40
and let g € W19 (Q)%. We define the functional 7 : Wy ?(Q)? — R by

(3.10) T () = /{2¢(|W|)dx— (g,v), wveWy? Q)L

From the definition of Orlicz-Sobolev spaces and Remark 22 it is clear that the
energy functional is well-defined. In the following we are concerned in finding a
minimizer u € W, ?(Q)? of 7, i.e.,

(3.11) inf  J(v) = J(u).

veW,? (Q)d

First we state the connection of the minimizing problem (3.11) to the PDE (3.1).
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34 Adaptive Finite Elements for the Nonlinear Poisson Problem

Proposition 52. Let ¢ be an N-function that satisfies Assumption 40, then the
energy functional defined in (3.11) is Fréchet differentiable with derivative

T (v) = —div A(Vv) —g € W19 (Q),
inv e Wy?(Q).

Proof. Since the proof is standard, we just list its basic ideas. We know from
Lemma 48 that the functional 7' : Wy ?(Q) — W~19"(Q) is continuous. Hence
it suffices to prove that J is Gateaux differentiable with derivative J'(v) in
v e Wy?(Q); see [80, Chapter 4]. We restrict ourselves to the nonlinear part of
J since the assertion for the linear part ¢ is obvious. First, we observe that for
h e Wy?(Q)

oIV +th)]) = o(IVv])
t

A(Vv): Vh a.e. in €,

as t — 0. In order to find an integrable majorant for this difference quotient, we
observe that by the monotonicity of ¢’ it holds

oIV (v +th)]) = ¢(IVo])] < /Ot ¢'(IV(v+sh)|)[Vh| ds

t

< [ 1vel-+ 519k VA ds
0

< t¢/(|Vo| + [Vh]) [ VA

for t < 1. Therefore an integrable majorant for the above difference quotient
is given by ¢'(|Vv| + |Vh|)|Vh|. Hence by Lebesgue’s majorized convergence
theorem

AV t)) =6V A vuyivn i L)
) :

as t — 0, which is the desired assertion. O

Knowing about the derivative of 7 we can at once deduce the next corollary
from Lemma 48; see also [79, Proposition 42.6].

Corollary 53. Under the assumptions of Proposition 52 the energy functional
J is continuous, strictly convexr and coercive.

This in turn implies the existence of a minimizer of [J as well as its uniqueness.

Theorem 54. Let ¢ be an N-function that satisfies Assumption 40. Then, the
minimizing problem (3.11) possesses a unique solution. Moreover, the minimizer
is the solution of (3.2).
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3.2 Concept of Distance 35

Proof. Since direct methods for variational problems are somehow standard in
nonlinear analysis we only sketch the proof providing precise information where
to find the used assertions in literature. The convexity and continuity of 7 imply
that J is weak sequentially lower semi-continuous; see [79, Proposition 38.7] or
[45, Theorem 4.3]. Together with the coercivity of J this implies the existence
of a solution; cf. [79, Proposition 38.15] or [45, Theorem 4.6]. The uniqueness
follows from the strict convexity of J; see [79, Theorem 38C].

By Proposition 52 the minimal function is the solution of (3.2) since a minimal
point of a potential is a critical point of its linearization. The one to one corre-
spondence follows from the uniqueness of the solution of (3.2); see Proposition
49. O

Since continuity, convexity, and coercivity are inherited by any closed sub-
space of VVO1 d’(Q) there exists a unique minimizer of 7 in those spaces as well.

Corollary 55. Under the conditions of Theorem 54 let X € W,(Q) be a closed
sub-space. Let Jx : X — R be the restriction of J to X. Then there exists
a unique minimizer U € X of Jx. Moreover, the minimizer is the solution of

(3.9).

3.2 Concept of Distance

In 1993 Barrett and Liu introduced an new error concept for the nonlinear Lapla-
cian; see [8, 9]. In particular, they introduced an error notion called quasi-norm,
which is directly related to the residual of the problem; see, e.g., Remark 79. The

concept of distance presented in this section is a generalization of the quasi-norm
from [26, 31}, and [32].

3.2.1 Shifted N-functions

A modified N-function called shifted N-function turned out to be very useful for
a generalization of the quasi-norm concept to the case of N-functions.

Definition 56 (Shifted N-functions). Let ¢ be an N-function with Ay(¢p) < oco.
For given a > 0 we define

_dlat)

i) = =

t
tmd%@:/%@%.

0
In the following we state some properties of shifted N-functions, which are

crucial in the subsequent analysis.

Lemma 57. Let ¢ be an N-function with Ay(¢) < oo. The function ¢, is an
N-function for all a > 0 and it holds Ay({da}as0) < 2A9(0)?, i.e., the family
(Pa)a>0 satisfies a Aq-condition uniformly in a > 0.

35



36 Adaptive Finite Elements for the Nonlinear Poisson Problem

Proof. We fix a > 0. Since ¢ is an N-function, ¢'(a + ) is non decreasing and
right continuous with ¢/(a +t) — oo as t — oo. Moreover, aL—i-t is increasing and
continuous and obviously ¢/ (0) = 0. Thus, ¢, is an N-function. It remains to

prove the As-condition. Together with Corollary 17 we get

/ /
L(210) /gba+2$4d </¢2a—|—28
a+2s (a+s)

A2 ¢'(a+s) B 5
/ ) dsds =2 Aq(P)” Pu(t),

which is the desired assertion. O

Lemma 58. Let ¢ be an N-function with Ay(p) < oco. Then for any a,b > 0 it
holds

(0)p(t) = &4y (t) for all t > 0.
Proof. With Definition 56 we have As(¢,) < oo and thus the left hand side is

well defined. Furthermore,
oL (b+1) N ¢(a+b+1t)
b+t a+b+t

(Qba);,(t) = = ¢;+b(t)>

which yields the assertion. O

Lemma 59. Let ¢ be an N-function with Aq(¢) < oo. Assume further that
0 <t<Aa fora,A > 0. Then there exists C > 0 depending solely on A and
As(¢) such that for all a <1

Palat) < a® C ¢y(t).

Proof. By the definition of shifted N-functions Definition 56 it holds with ltj:j’\ <a
that

! t ! t
ol (at) = Mat < Mat
a+at a
¢'(a+1) /
<a(l+A)——=t=a(l+A t).
<a(l+A)— a (L4 A)¢y(t)
Now, the assertion follows with Corollary 15. O

The next lemma gives some information about what the dual function of a
shifted N-function looks like.

Lemma 60. Let ¢ be an N-function with Ao({¢, ¢*}) < o0o. Then there ezist
constants ¢,C > 0 depending solely on As({¢, d*}) such that for all a >0

()t < (02 (1) < C (Vg (t)  for allt > 0.

36



3.2 Concept of Distance 37

Proof. We assume that ¢ satisfies Assumption 40 in order to avoid some technical
complications. The proof for the general case can be found in [32]. Therefore, ¢ is
continuous and its inverse function exists; see Remark 42. The case a = 0 is obvi-
ous, therefore we concentrate on a > 0. We start with estimating (¢*)g () (¢, (1))
by distinguishing two cases, namely ¢t < a and t > a. In the first case we have
a < a+t < 2a and hence the monotonicity of ¢' and Corollary 17 imply

$lat+t) _ ¢(2a) , @'(a)
it ST Sl

This, the definition of shifted N-functions, and Corollary 15 imply

¢(a+t) ¢ (a+1)

t<¢
a+t s ¢la)+ a+t

¢'(a) + ¢u(t) = ¢'(a) + a< ¢'(a).

Hence, with the obvious estimate ¢'(a) + ¢/, (t) > ¢'(a)

¢'(a) + ¢ (t) = ¢'(a)
Furthermore,
vy Ylatt)  ¢(a)
Pl == IS !
and

da), ), _datt),
a S 24 T a4t “

Using the definition of shifted N-functions, we get with Corollary 17

@) . )W)
= e@ran V% oW
Y (¢(@) d(a) . (&) (@)

~ ¢ (a) a b= a

()

t.

Recalling (2.1), i.e., (¢*) = (¢/)~" yields

(3.12) (0")5(a) (Pa(t)) ~ .

In the second case, i.e., for a < tit holds t < a+t < 2t, i.e., t &~ a+t. Therefore,
we get with the monotonicity of ¢’ and Corollary 17

Hlatt), _ Dal0) 9 (1)
a+t 2 t

G (t) = t=<¢'(t).
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38 Adaptive Finite Elements for the Nonlinear Poisson Problem

On the other hand it holds

¢'(t)
2t

¢'(a+1)

=20,

¢'(t) =2

t<2 () t<2
a+t

and hence

Now, the monotonicity of ¢’ yields ¢'(a) < ¢'(t) and therefore

¢'(a) + d,(t) = ¢(a) + ¢'(t) = ¢ (t) = ¢4 (t) < ¢'(a) + ¢, (t).
With similar arguments as in the above case, this gives with Corollary 17

(¢)'(¢'(a) + ¢4(1)) (¢)(¢'(t))
¢'(a) + ¢,(t) ¢'(t)

Thus (3.12) holds for all ¢ > 0 and hence with Corollary 15 we have for all ¢ > 0
()o@ (P0(1)) = (&) ipa) (Fu(t) Pu(t) = LD, (1) = Pu(t) = (¢a)" (0,(1)),

where the last ~ follows from (2.8). Since ¢/ is continuous, ¢/(0) = 0, and
limy oo @, (t) = 00, it follows that ¢/ : R>o — Rsq is surjective and hence substi-
tuting s = ¢/ (t) completes the proof. O

Pa(t) = ¢'(t) =t.

(9" )i () (B (1) =

Remark 61. Let ¢ be an N-function with As({0, ¢*}) < co. We observe from
Lemma 57 and Lemma 60 that (¢*)y @) as well as (¢q)* are N-functions with

Ao ({(0%) ¢/ (a) ((¢*)¢'(a))*, (¢a)*, da}) < 00 depending only on Ay({¢, ¢*}). There-
fore, Corollary 15 holds for all those functions and thus Lemma 60 implies

(@)sr@®) _ (¢a)"(t)
l l

(3.13) (") grw) () ~ ~ ((6a)")(®).

We will now introduce some quantities related to shifted N-functions. In
particular, we introduce a vector field F : R¥¢ — R4 defined by

(3.14) = VIAQIQ| |Q| ~Vo(1Ql) \Q\

for Q € R¥™4. The vector-field F : R¥™*? — R4 ig bijective since ¢ is strictly
monotone increasing. Furthermore, it is related to an N-function v defined by
P(t) == /@' (t)t as A is related to ¢; see [26, 31]. The vector field F transforms
L?functions into L?-functions. The connection between A, F, and {¢,}.>0 is
best reflected in the following result from [26].
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3.2 Concept of Distance 39

Proposition 62. Let ¢ be an N-function that satisfies Assumption 40. Then,
for all Q,P € R¥™4 it holds

(A(P) -~ AQ) : (P - Q) ~ ¢pp|(|P - Q|) = |F(P) - F(Q)|”
~ ¢"(P|+ Q) [P - Q.

The constants hidden in ~ depend solely on As({¢p,¢*}) and the constants in
Assumption 40.

Proof. To prove the first estimate we recall from Proposition 43 that
(AP) - A(Q): (P~ Q) =d"(P|+ Q)P - Qf.

Assumption 40, the fact that $(|P| + [P — Q) < [P|+|Q| < 2(|P| + [P — Q)),
and Ay(¢) < oo give

(A(P) - A(Q) : (P—Q) = ¢"(P|+]Q) [P - Qf

¢'(IP|+1Ql) 2
~ =5 ar P Ql
P+ Q]
¢'([P|+|P—Q]) 2
~ P
plep-q Y
= op/(IP — Q)P — Q[ ~ ¢p(|P — Q).
To prove the second estimate we observe that /() := /@/(t)t defines an N-

function with Ay({%,1*}) < oo solely depending on AQ({¢ gb*}) Furthermore,
1 satisfies Assumption 40 with the constants therein depending only on the re-
spective constants for ¢; c.f. also [26, 31]. By the definition of F we have for
Q € R4 that F(Q) = (|Q\)% and therefore Proposition 43 holds for A and

¢ replaced by F and . Moreover, observe that 1" (t) ~ \/¢"(t) for all t > 0 and
thus

F(P) - F(Q)| = ¢"([P|+ Q) |P - Q[ ~ ¢"(IP|+]Q]) [P — Q.
Applying Proposition 43 proves the lemma. O
Remark 63. Recalling our standard example ¢'(t) = %tr, r > 1, then

(1P| + )"

1
= )y 2t =——¢"(|P| +t)t.
‘Pw (IP|+) "2t = ——=¢"(IP| +1)

Pl (t) =

Therefore, the estimates of Proposition 62 correspond to the basic estimates of
Barrett and Liu [8, 9]; see also Remark 44.

Corollary 64. Under the assumptions of Proposition 62 it holds
|A(P) — A(Q)| = ¢ip/(IP — Q).
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40 Adaptive Finite Elements for the Nonlinear Poisson Problem

Proof. The estimate
|A(P) — A(Q)] = dip(IP — QJ)

follows immediately from Corollary 15 and Proposition 62. For the converse
estimate the second estimate of Proposition 43 states

A(P) —AQ) < ¢"(1Q| + [P|) [P — Q.
Recalling Assumption 40, then
¢'(IP|+1Q])
P+ Q]

Observing by the triangle inequality that $(|Q|+|P|) < |P — Q|+|P| < 2(|Q|+
|P|), the assertion follows from Corollary 10 and the definition of shifted N-
functions, in particular

¢'(IP[+1Ql) P_Ql~ ¢'(IP|+ [P — Q)
Pl +1Q| Pl +[P—-Q

Hence, the Corollary is proved. O

¢"(IP|+1Q)) [P - Q| = P —Ql.

P — Q| = ¢jp(IP — Q).

Corollary 65. Supposing the assumptions of Proposition 62 then
(91p) (JA(P) — A(Q)|) ~ [F(Q) — F(P) [,
for all P, Q € R4,
Proof. Corollary 64 and Corollary 10 yield
(op) (JA(P) — A(Q)]) = (drp)) (¢]p)(IP — Q)
Now, by (2.8) it follows
(op1) (¢1p (P — Q) = e (1P — Q).

Recalling Proposition 62, this proves the assertion. O

The following results deal with the change of the shift of a shifted N-function.

Lemma 66. Let ¢ be an N-function that satisfies Assumption 40. We then have
for all P, Q € R4

op|(IP = Q) = ¢iq(IP — Q)
and

oip| (I[P — Q) = dq)(|P — QJ),
for all P, Q € R¥™?. The constants hidden in ~ depend solely on Ao({d, d*}).

40



3.2 Concept of Distance 41

Proof. Observing that §(|P|+[P — Q) < [P|+(Q| < 2(|Q| + [P — QJ), the first
assertion follows by the definition of shifted N-functions and Corollary 17

e(P-Q)  ¢(P+P-Q) ¢(Q+IP-Q) _¢qglP-QD
P-Q P[+P-Q ~ Q[+[P-Q] P-Q

The second assertion follows by Proposition 15. O

Remark 67. The assertion of Lemma 66 could also be deduced from Proposition
62 since the expression in terms of F is symmetric in P and Q there. In this case
additionally the constants of Assumption 40 would be involved, which is avoided
in the proof above.

Lemma 68. Let ¢ be an N-function with Ay(¢) < oo, then for all P, Q € R4
and t > 0 it holds

(3.15) P (1) < Pl (t) + djpy(IP — Q).
The constant hidden in < depends only on Ay (o).

Proof. Since ¢\P|( ) = op((t)/t and ¢ip(2t) = ¢ip|(t), we have ¢|P|< t) ~ \,P|(t)'
All constants depend only on Ay(¢p|), hence by Lemma 57 the constants depend
only on Ay(¢). We split the considerations into two cases:

Case [P — Q| < 5t: From [P — Q| < 3¢ follows 0 < 3(|Q[ +1¢) < |P|+¢ <
2(]QJ| + t). Hence,
¢'(IP[ +1)

'2(Q[ +1)) ¢'(1Ql +1)

/ l /
t) = t < t<2C t=2C t).
M= TR S ey SR Yl
Case [P — Q| > 1 #: We estimate
Pp(t) < (2 [P = Q) < C ol (|P — Q).
Combining the two cases proves the lemma. O

Corollary 69. Let ¢ be an N-function with Ay({¢, ¢*}) < oco. Then for 6 > 0
there exists Cs > 0 depending solely on 0 and Ay({¢,d*}) < 0o such that for all
P.QcR™ andt>0

Pp|(t) < (1+C5) diqi(t) + 0 ¢rpi ([P — Q).

The constant hidden in < depends only on Aqo({p, ¢*}).
Let ¢ additionally satisfy Assumption 40. Then for all P,Q € R4 qndt > 0

2

op((t) < (14 Cs) dq(t) + 0 [F(P) = F(Q)|".

The constant hidden in < depends only on As({p, ¢*}) and the constants in
Assumption (40).
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42 Adaptive Finite Elements for the Nonlinear Poisson Problem

Proof. Due to Corollary 15 it holds ¢pp|(t) &~ ¢jp(¢)t. With (3.15) and Young’s
inequality (Proposition 11) we obtain
Pp|(t) < Plp (1)t < dlg ()t + dip(IP — Q)
< OlqI(t) + 0 g (¢p)(IP — QI) + Cs dqi(t)

for all 6 > 0. The constant C5 depends on ¢ and Ay(¢)q) and thus on Ay(¢); see
Lemma 57. Now, it follows from Lemma 66, Corollary 17, and (2.8) that

dq (dp (1P = Q) = djq (¢/q(IP — Q) = diq(|P — Q).
The second assertion follows with the help of Lemma 62. O

Lemma 70. Let ¢ be an N-function with Ay({¢, ¢*}) < oo, then for all P,Q €
R4 gnd t > 0 it holds

((9e))7) (1) < ((¢)") (8) + [P~ Q.
The constant hidden in < depends solely on Ay({®, ¢*}).

Proof. Observe that ¢'(|P|) = |A(P)|. This, in combination with Remark 61,
yields

(o))" ) (t) ~ ((¢*>|A(P)\)/(t).

Applying Lemma 68 to ((¢*)a ) (t), we have

¢*
(316)  ((¢)iaey) () < ((6")a@)) () + ((6")1aey) (|A(P) — A(Q)]).
Recalling Corollary 64, we get for the last term

((¢")a) (1A(P) = AQ)]) = ((¢")1aey) (¢fe (P — Q1))
Inserting this in (3.16), a re-transformation via Remark 61 yields
(@) (1) = (($)7) () + ((De))") (¢1p (1P — Q)

= ((9)") () + [P —Q,

where the last equality follows from the definition of dual functions (2.1). O

Corollary 71. Let ¢ be an N-function with Ay({¢, ¢*}) < oo. Then for 6 > 0
there exists Cs > 0 depending solely on § and Ay({¢, ¢*}) < 0o such that for all
P.QcR™ gndt>0

(@p)* () < (14 C5) (d1q1)" () + 0 Piai ([P — Q))-

The constant hidden in < depends only on As({¢, d*}).
If ¢ additionally satisfies Assumption 40 then for all P,Q € R and t > 0

(dp)" (1) < (1 + C5) (dq)"(t) + 6 |F(P) — F(Q)|”.

The constant hidden in < depends only on As({¢p, ¢*}) and the constants in
Assumption (40).
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3.2 Concept of Distance 43

Proof. Due to Corollary 15 it holds (¢p))*(t) ~ ((qb‘p‘)*),(t) t. Thus, multiplying
the estimate of Lemma 70 by ¢ yields

(@) (1) < (D) () + [P = Ql L.

Now, applying Young’s inequality (Proposition 11), we get with Lemma 57

(Pp)" (1) < (1+ C5) (91q)" (1) + 0 d1q(|P — QJ),

where Cj depends on As(¢jg ) and thus on As(¢”); see Remark 61. The second
assertion follows with Proposition 62. 0

Remark 72. Note that the constant Cs in Corollary 69 depends on Ay(¢iq))-
In particular, Cs < 6Ay(¢q)) 08 W/IIHL where |z, © € R, denotes the great-
est integer less or equal x; see the proof of Proposition 11. The dependence on
Ay({p, ¢*}) then follows from Lemma 57. The same holds for the constant Cs in
Corollary 71 with As(¢iq)) substituted by Aa(dg)-

Remark 73. Note that W,?(Q) = Wy"(Q) for any a > 0 since mean con-
vergence with ¢ implies mean convergence with ¢, and vice versa: Assume that
(Un)nen C C2(Q) is a Cauchy sequence in Wy °(Q) but not in Wy **(Q). Hence,
there exists v € Wy ?(Q) such that v, — v in Wy°(Q) as n — oo. Since norm
convergence is equivalent to mean convergence and Corollary 36, there exist a
subsequence (Un,)ien, C (Vn)nen such that [, ¢o(|V(vn, —v)|)dz > ¢ > 0 for all
l € N. Therefore, Corollary 69 yields

0<ec< /Qqﬁa(\V(vnl —)|) dx
< (1+Cy) [ 6190, — o)) do+5 [ ofa)de

If we now choose 6 small enough, we end up with

0<c< / &1V (v, — 0)]) dz,

which is a contradiction since the right hand side converges to zero as | — .
Recalling that C(Q) is dense in Wy'*(Q) and Wy**(Q) we get with Corollary 36
Wy ?(Q) € Wy (Q). The other inclusion follows analogously with interchanged
roles of ¢ and ¢,.

We consider ¢(t) = 2t" with r > 1. Recalling the definition of shifted N-
functions, we have for Kk > 0

bu(t) = /Ot bl(s)ds = /Ot Ms ds = /Ot(/i + 5)" " 2sds.

K+S
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44 Adaptive Finite Elements for the Nonlinear Poisson Problem

Hence, Remark 73 and Corollary 36 imply W, () = Wy (). The same
assertion holds for ¢(t) := fg(mz + %) T sds observing that a® + b ~ (a+b)? for
all a,b > 0 and therefore ¢.(t) = p(t), for all t > 0. Hence, all these families of
N-functions lead to the same space Wy () = Wy ?(Q) = Wy ¥ (Q) = Wy *(Q).

Moreover, let us consider for r € (1,00) and Kk > 0, vy > Vs > 0 the N-
function ¢(t) = [} (Vo + (0 — Voo) (K> + 82)U=2/?) s ds. Then

~

1
3(0) = v 3 £+ (= 1) )
which in turn implies Wol"g’(Q) = Ol,max{Z,r}(Q) = Wol’Z(Q) N WOW(Q)-

3.2.2 Quasi-Norm

Once the shifted N-functions have been established we can use them to define
error quantities, which generalize the classical quasi-norm.

Lemma 74. Let ¢ be an N-function that satisfies Assumption 40, then for each
v,w € Wy (Q)
(—div A(Vv) +divA(Vw),v —w) = / (A(Vv) — A(Vw)) : (Vo= Vuw) do
Q
~ / ¢"(|Vo| + |[Vw|) [Vv — Vw|? dz
Q

~ / Pvol(|Vv = Vwl) dz
Q
~ |F(Vo) = F(Vw)[l2q) -

The constants hidden in =~ depend solely on Ay({¢,¢*}) and the constants of
Assumption 40.

Proof. The assertion is a direct consequence of Proposition 62. O

Remark 75. We will extensively use each of the proportional expressions in
Lemma 74 since each of them exhibits different advantages. The first expression
utilizes the properties of the partial differential equation.

In the case of ¢(t) = %tr, r > 1 the classical quasi-norm of Barrett and Liu
reads

o= wl, = [ Vol + [Ful)y~* (7o - Vu do,
Q
for v, w € Wol’r(Q). Recalling Remark 63 we get

1
||U—U1H?T) =— " (|Vo| + |Vw|) [Vv — Vw|? da.
r 1 9
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3.2 Concept of Distance 45

Thus, the expression defined via the second derivative of ¢ is closest to the classi-

cal quasi-norm and in the case ¢(t) = 1t" all quantities in Lemma 74 are indeed

proportional to the classical quasz'-norrrz.

The expression [, dyvo|(|Vv — Vw|) dz, based on the shifted N-function, en-
ables us to apply Young’s inequality as well as techniques for convexr functions.
With the calculations of Remark 63 we obtain for ¢(t) = L7

T

|[Vv—Vw|
/§Z¢VU|(|V'U - va dr = /Q/O ¢1VU\(S) dsdzx

[Vo—Vw|
:// (|Vo| + 5)"2sds dx.
aJo

The expression in terms of F is important for stating the results since it
15 convenient to have a symmetric error quantity. Moreover, it also plays an
important role in the a priori analysis, since it seems to be the natural quantity to
express reqularity; see [39, 38, 26]. In fact, convergence of order h can be obtained
if VE(Vu) is square integrable. Particularly, let V(T) C V be a conforming finite
element space. Then, for a suitable interpolation operator I, : Wy ?(Q) — V(T)

IF(Vu) = F(hu)l| 20) < Chmax(T) [V (V)| 120 »
where huax (T) is the mazimal mesh-size of the underlying mesh T. For ¢(t) = Lt"
the error expression in terms of F becomes

r—2 r—2 2
[F(V0) — F(V0) a0y = / V0] Vo — [Vul = V| de.
Q

In the case ¢(t) = 312, i.c., in the case when div A(V-) coincides with the

linear Laplacian, then ¢" = 0, F = id, and ¢,(t) = ¢(t). Therefore the quasi-
norm is equivalent to the usual Sobolev semi-norm |~|W01,2(Q).

These error quantities, which might seem dubious at first glance, are actually
. . . . . . 1
reasonable, since convergence in the quasi norm implies convergence in WO’¢(Q)
and vice versa.

Lemma 76. Let ¢ be an N-function that satisfies Assumption 40. Let further
v,w € L?(Q) and (vn)nen C L?(Q). Then

/¢|w|(lvn —v|)dr —0 asn— oo
Q

is equivalent to the convergence in L?(§2)
v, — v in L%(Q) asn — oco.

Moreover, it holds L?(Q) = LoI1().
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46 Adaptive Finite Elements for the Nonlinear Poisson Problem

Proof. Starting from the quasi-norm convergence, we assume that (v,)nen does
not converge to v in L?(€). Hence according to Proposition 31 there exists a
subsequence (v, )ien such that

O<c</gz5 — Uy, |)

for all [ € N and some ¢ > 0. Corollary 69 implies for § > 0

/Qasuv—vmodu <1+05>/Q¢w<|v—vm|>dx+6/9¢<|w|>da:

Since the left hand side is bounded away from zero and [, ¢(Jwl|) dz is bounded
we get for 0 small enough

c< / o(Jv —vp,|) / Pl (|0 — vy, |) dx — 0,
Q

as | — oo. This is a contradiction. The converse assertion can be proved in the
same way by interchanging the roles of ¢ and ¢j,|.

The assertion L?(Q) = L?I(Q) follows from the fact that mean convergence
implies convergence (see Proposition 31) and from the density of C§°(€2) in L?((2)
and LI (). O

Corollary 77. Let ¢ be an N-function that satisfies Assumption 40. Let further
v e Wy?(Q) and (v,)nen € Wy ?(Q)% Then the quasi-norm convergence

|F(Vv) = F(Vua)| 12y dz — 0 asn — oo

is equivalent to the convergence in Wy?(Q)?
vy — v in W) asn — oco.

Proof. Lemma 74 implies that

/Q b0l (|V0 = Vo) do ~ [F(V0) = F(V0,) ) — 0,

as n — o0o. Hence, the assertion follows with Lemma 76 by means of Corollary
36. O

The above results yields that the quasi-norm expression in terms of F is a
metric.

Corollary 78. Let ¢ be an N-function that satisfies Assumption 40. Then
(W ?(Q),d) is a closed metric space with

d(v, w) := [F(Vv) = F(Vw)| 12q) -
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3.2 Concept of Distance 47

Proof. The assertion is an easy consequence of Corollary 77 and the properties
of the L?-norm. O

Remark 79. The quasi-norm approach naturally arises from the fundamental
principle of estimating the error by a residual expression: For the ease of ex-
position we stick to the case ¢(t) = Lt" with r € (1,00). Let v € Wy?(Q) be
an approximation to the solution u of (3.2). The residual DJ(v) is a func-
tional in the dual space W= (Q) with L+ L = 1. Quantifying it in the
dual energy norm leads necessarily to a gap in the power of the upper and the
lower bound. In particular, with |v]l, = |v|y1,qua for v € Wy () and

IDT (W)l v = SUPyey o, =1 Jo 9 - v — A(Vv) : Vodz, it holds
lu = ol < DT @)l < (el + Wolle)™ 2w = vl
ifr>2, and
lu = vll: < (el + o>~ IDT @)lre < lually + Boll)* " e — o]l

if r € (1,2). The reason for this gap is that energy error and the dual energy
norm of the residual are somehow not in ‘balance’. The idea is now to find a
primal measure of distance that is ‘balanced’ with the resulting dual measure for
the residual: We shall consider a different formulation of the dual energy norm,
namely

1 y 1, .
DI )|l = sup (DI (v),w) — —[lw]l;
r weWl" (Q) r

or in a more abstract equivalent formulation with N-functions

(3.17) IDJ (v)

.= s (DJ(v),w)— /Q o[ Vo)) dar

weW, " (Q)

Roughly spoken, the dual norm is getting weaker as the primal norm s get-
ting stronger and vice versa. In the quasi-norm concept, dual and primal error

measure are balanced: Recall the equivalent quasi-norm quantities of Lemma 74.
Then, defining

IDT (W)lfgu) = sup <Du7(v)7W>—/Q¢Vu|(\VwaI

weWy?(Q)
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48 Adaptive Finite Elements for the Nonlinear Poisson Problem

yields with Young’s inequality (2.3)

IDT (W)lfgu) = su A(Vu) = A(Vv)) : Vwdr — | ¢ou(|Vuw]) dz
(Vu), p )/Q( ) /Q Vul

wGW()l'd)(Q

< sw [ (o) (AVY) ~ AT ) da

weW, *(Q)

+/Q¢W|(|Vw\)dx—/Q@w(Wwax
:/Q(¢|W)*(|A(Vu)—A(Vv)l)dx-

On the other hand, testing the residual with o(u — v) yields
IDT () lifgu) . = /Q (A(Vu) = A(Vv)) : Va(u —v) dz
- [ ouliTatu = ol d,
Hence, with Corollary 19 there exist s > 1, C' > 0, such that
> oz/Q (A(Vu) — A(Vv)) : V(u—v) dz
—aof C/Q¢VU|(|V(u —v)|)dz
and thus with Lemma 7/
> (a—a*C) /Q (A(Vu) — A(Vv)) : V(u—v) dz.

Now, choosing o > 0 small enough yields that the dual quasi-norm of the residual
18 equivalent to the quasi-norm of the error.

The quasi-norm was first introduced by Barrett and Liu in [8, 9, 10]. In
particular, they considered the case ¢(t) = 1t" with r € (1,00). As is shown in
Remark 75, the approach from [31, 26, 32] and [28], which we present in this
work, is a generalization of this concept. In fact, this generalization covers most
common nonlinearities in the modeling of quasi-Newtonian flows; see Remark 42
and Section 1.1. Moreover, in the concept of shifted there is no need to treat

different cases like r € (1,2) and r > 2 for ¢(t) = Lt separately.

Remark 80. The quasi-norm approach leads amongst other assertions to a Cea’s
Lemma, i.e., let U € X be the solution of (3.9) in a closed subspace X C V, then

[F(Vu) = F(VU)|12(q) < ‘}g( [F(Vu) = F(VV) |l 12

see, e.qg., [8, 31]. This is the starting point of the a priori analysis.
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3.3 Finite Element Approach 49

3.3 Finite Element Approach

This section provides the finite element framework. The subsequent definitions
and concepts of triangulations and finite element spaces are taken from [13, 5,
14, 67]. The interpolation estimates of Section 3.3.3 are taken from [31].

3.3.1 Triangulation and Refinement Framework

This section fixes the notation regarding triangulations of €.

Definition 81 (simplex). For s € N, 0 < s < d, let ag,...,a, € R, The s
vectors ag — aq, . ..,ay — as are assumed to be linear independent.

1. The set
T := conv hull {ay,...,as}

i=0 i=1

1s known as the s simplex spanned by ag, . . .,as. The coefficients \; describ-
g a point x € T are unique and known as the barycentric coordinates of
x relative to the simplex T'. Note that the simplex T s closed.

2. LetT' be a k simplex spanned by ay, . .., a), € {ag, ... ,as}. ThenT" is called
a k sub-simplex of T. The d — 1 sub-simplices of T are called faces (sides)
of T', whereas we denote the 1 sub-simplices of T' as its vertices.

3. For an s simplex T we define the following characteristic quantities
hT = |T|1/87
diam(7T') := max{|z — y| : x,y € T},
p(T) :=max{2r: B, C T is an s-sphere of radius r},
diam (T
o(7) = Jiam(T)
p(T)
4. The reference d simplex T C R? is defined as
T := conv hull{0, e1,...,eq},
where e; are the standard unit vectors in R?.

For every d simplex T' spanned by {ag, ..., aq}, there exists a bijective affine
linear mapping Fr : T'— T'. In particular,

Frz .= Cr 2+ ayg, with Cr=|a—ay -+ ag—ag| € R
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50 Adaptive Finite Elements for the Nonlinear Poisson Problem

Note that

iam (T iam(T T
|G, < BomT) gy < diamlT) 7
p(T) p(T) T

where ||-||, is the matrix norm associated with the Euclidean norm on R%*%; see,
e.g., [21, 67, 13, 14]. We will often use scaling arguments, where we transform
functions v defined on an d-simplex 7' to the standard d-simplex 7. We denote
the scaled function by © = v o Fp.

|det CT| =

Definition 82 (conforming triangulation). Let Q C R be a bounded domain
with polygonal boundary. A finite set T of d simplices is said to be a conforming
triangulation of € if

1. the domain ) is the interior of the set \Jpes T

2. the intersection Ty N'Ty of two d simplices Ty, Ty € T is either empty or a
common sub-simplex of both T and T.

Let 7 be a conforming triangulation of 2. Then the set of vertices (nodes)
of all T, T € T is denoted by N, whereas N denotes the set of interior vertices
(nodes), i.e., N'= N N Q. The set of faces (sides) of T', T € T is denoted by S
and the set of interior sides is denoted by S.

For o € § we denote by w, the union of the adjacent elements sharing o, i.e.,

w, = interior (U{T eT|ocC T}).
For T € T we define
wy = interior (U{w(, loeS,oC T}),
and
Sp = interior ((_J{T" e T|T'N T £0}).

Let z € N be a node of the triangulation 7. The corresponding finite element
star is then denoted by

w, = interior (U{T €eT|ze T})
and its interior sides by
o, = U{UES|aﬂwz #0}.
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3.3 Finite Element Approach 51

NG

Figure 3.1: Neighborhood of ¢ and 7" in 2 dimensions.

<
& &7

Figure 3.2: Finite element star w, for z € N and Patch Sy of an interior element
T € T in 2 dimensions.
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52 Adaptive Finite Elements for the Nonlinear Poisson Problem

For A C Q we define a sub-triangulation 7 (A) C 7 by
T(A):={TeT:TcCA}
We further define the shape-regularity of a conforming triangulation 7 by

o(T) = r%lea%(a(T).
For T' € T the quantities hy, diam(7'), and p(7T") are mutually equivalent depend-
ing solely on the shape-regularity of o(7"). The mesh-size of two neighboring
elements is comparable, i.e., for T},Ty € T, T1 N1y € S there exist C,c > 0
depending solely on o(7) such that

Moreover, the minimum angle of 7' € 7 is bounded depending on o(7), and
hence the number of elements that are contained in the closure of St is bounded
depending on the shape-regularity o(7).

A sequence (7 )ren of conforming triangulations of Q is called shape-regular
if the parameter o(7}) remains bounded, i.e.,

sup o(7;) < oo.
keN

Let 7, 7, be two conforming triangulations of 2, then we call 7, a refinement
of T if for any T' € 7 the subset 7.(T) C 7. is a conforming triangulation of T
ie.,

T = U T,
T'eT.(T)

This defines a partial ordering on all conforming triangulations of €2, i.e., we
denote

7. > T, if 7, is a refinement of 7.

3.3.2 Finite Element Space and Discrete Problem

For the remainder of the chapter we denote V := VVO1 ’¢(Q)d as the solution space
of (3.2). Assume that 7 is a conforming triangulation of Q. We specify P*(T),
s € N, to be the space of polynomials of degree s on T' € 7. The conforming finite
element space of continuous, piecewise linear functions over 7 is then defined by

V(T):={VecCQ):VlpeP(T), TeT}.
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3.3 Finite Element Approach 93

Its subspace with homogenous boundary values is given by
V(T):={veV(T):V=0ond0}.

Note that a function V' € V(7) is uniquely defined by its values at the interior
nodes of 7. Let N' = {z,..., zn(7)} be the set of interior nodes of 7. Then the

set of functions {®f,..., Py 7)., f, .., ®F 1} C V(T) with
F(z;) = 0y ex, i,j=1,...,N(T), k=1,....d

form a basis of V(7)) called the Lagrange basis of V(7). Thereby d;; is the
Kronecker delta and ey is the k-th vector of the standard normal basis of R%. As
an immediate consequence we have @,, = supp(®¥), k=1,...,d.

We observe further, that for a conforming triangulation 7 and a conforming
refinement 7, of 7 the functions V' € V(7') are continuous and piecewise linear
over 7,. Hence, it holds V € V(?;), i.e., the finite element spaces are nested;

V(T) c V(T,).

Since V(T) € W>(Q)?, we obviously have V(7)) ¢ W2 (Q)% recall Definition
33 and Proposition 37. )

Having the finite element space V(7)) at hand, we can introduce the Ritz
Galerkin solution (3.2). In particular, for g € Wy "% (€2) we look for U € V(7T)
such that

(3.18) / A(VU): VVdz = (g,V), forall Ve V(T),
Q

where A(Q) = ¢/(|Q])g; for Q € R™.

Proposition 83. Let ¢ be an N-function that satisfies Assumption 40 and let
T be a conforming triangulation of ). Then there exists a unique solution U &€

( ) of (3.18). Moreover, U is the unique minimizer of the energy functional
= [ o(|V:])dz — (g,-) in V(T).

Pmof. Since V(T) C V is a finite dimensional subspace, it is closed. Hence,
Corollary 50 yields the first assertion. The second follows analogously by Corol-
lary 55. O

3.3.3 Modular Interpolation Estimates

In what follows, we assume that we have a suitable interpolation operator at hand.
Note that the Scott-Zhang interpolation operator satisfies all our requirements;
see [68].

Hereafter we use the notation f < k to indicate f < C'k, with a generic
constant C' solely depending on the As-constants of some given N-functions, the
dimension d, or the shape-regularity of some given triangulations. We denote
fkxfasf~k.
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54 Adaptive Finite Elements for the Nonlinear Poisson Problem

Assumption 84 (interpolation operator). Let 7 be a conforming triangulation
of the polygonal domain © C R? and let V(T) be the finite element space ac-
cording to Section 3.3. We assume that 17 : WH(Q)? — V(7)) has the following
properties:

i) For T € 7T it holds for all v € W11(Q)4

1 1
Z/ | VT v| da < CZ/ W] Vo] da,
=0T j=0 751

where the constant C' > 0 depends only on d and o (7).

ii) The operator IIj, is invariant on P'(Q2)4, i.e., it holds for any linear polyno-
mial p € P(Q)¢ that

II7p = p.

Remark 85. Assumption 8/ is satisfied by many common interpolation operators
as, e.g., the Clément [22] and the Scott-Zhang [68] interpolation operators. The
Scott-Zhang operator additionally preserves homogeneous boundary values, i.e.,

IV =veV(T)cV  foralV eV(T).

Remark 86. Note that Assumption 84 is sufficient to get interpolation estimates
in Wol’T(T)d, r > 1; see e.g. [21, 14, 68]. In particular, it holds for all v €
whr(Q), TeT

1
(3.19) Do =Trvllp gy < Chr Vol sy -
i=0

where C' depends only on d, r, and the shape-reqularity of T .

Lemma 87. Let T be a conforming triangulation of the polygonal domain Q and
let Iy : WYY Q)? — V(T) satisfy Assumption 84. Then there exists a constant
C > 0 such that for allo € S, v € WH(Q)

v — HTUHLl(a) <C HVUHLl(ST) )
where T € T with o C OT. The constant C' depends only on d and o(7T).

Proof. The proof is standard in the context of finite elements; see 21, 22]. In
particular, one first maps v — ll7v onto the reference simplex 7', then applies the
trace theorem W4(T) — L'(6), where 6 = F;'(0). Now, back transformation

from 7" to T and the interpolation estimate (3.19) yields the desired assertion. [
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3.4 A Posteriori Error Estimators 55

The proof of the following lemma can be found in [31]. For some of the main
ideas consider also Remark 89.

Lemma 88 (stability and approximability). Let T be a conforming triangulation
of Q. Let ¢ be an N-function with As(¢p) < oo and let Iy : V — V(T) satisfy
Assumption 84. Then, for any a >0, T € T

! o 1 o
;/ﬁ (11 91iro]) de < c;/s o (|E0]) d

and

Z/T% (15 |V (0 =T170)|) da < C | a (hr Vo)) da,

St

where the constant C' > 0 depends only on o(7T), d, and As(¢).

Remark 89. The interpolation estimate of Lemma 88 is proved similar to the
interpolation estimate in Sobolev spaces using approximability of functions by

polynoms [14, 21]. In fact, it can be proven that there exists a polynomial p €
PL(Sr)? such that

St

1
3200 3 [ 0| Vo=pl) d<C [ ol |Ve) d,
j=0 /51

where the constant C' > 0 depends only on o(T) and Aq(¢); see [31]. Therefore,
the interpolation estimate of Lemma 88 can be obtained recalling the triangle like
inequality of Corollary 10

> [ u Vo =Ttz do < 3 [ 00 (0= p)]) da
+Z/T¢a (1 |91 (p = v)]) de
<3 [ ou V=) de

3.4 A Posteriori Error Estimators

There have been made many efforts for proving a posteriori error estimators for
the nonlinear Dirichlet problem. In particular, Baranger and El Amri proposed
in [7] a posteriori error estimators for the error in the |[|-[|y14(q) norm for the
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56 Adaptive Finite Elements for the Nonlinear Poisson Problem

case ¢(t) = L1"; see also [77]. These estimates naturally lack in that there is a
gap between the power of the upper and the lower bound; compare with Remark
97. Recently, Liu and Yan [53, 52] proved a posteriori estimates for the error
measured in the quasi-norm. In this section we shall establish the estimators
of Diening and Kreuzer [28, 27], which generalize the ones of Liu and Yan; see
Remark 98.

We assume that ¢ is a fixed N-function that satisfies Assumption 40. Let 7°
be a conforming triangulation of the polygonal domain Q C R% and V(7) be the
corresponding finite element space.

We want to estimate the error between the Ritz-Galerkin solution U € V(T)
(3.18) and the true solution u € V of (3.2). Existence and uniqueness of u and
U is established in Theorem 49 and Proposition 83; see also (3.18). Hereafter we
assume g € L% ()4 ¢ W, (). Hence,

(3.21) /A(Vu) : Vodr = / gudr for all v e Wy ?(Q)%,
0 0

and

(3.22) / A(VU) : YV d = / gVidzr  forall VeV(T).
Q 0

We start from the residual DJ(U) and use the fact that it is orthogonal on V(T).
Hence, we have for v € Vand V € V(7)

/ (A(Vu)—A(VD)) : Voda
:/(A(Vu)—A(VU)) (Vo —VV)da
:/g (w—V dx—/A (V) : (Vo — VV) da

_Z/ ’U— d;p—z AVU?’LT ( V)dO',

TeT TeT

where we used integration by parts to obtain the last equality. Observing that
each interior side is shared by two triangles, we have

| (v - aq
(3.23) —Z/ (v-V x——Z/ ne(v—V)do

VU)) : Vv dx

TeT TeT
—Z/ (v—=V dZL’—Z/ (VU)] — V) do,
TeT cES
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3.4 A Posteriori Error Estimators 57

where the jump [G] across inter-element sides 0 = T NT" € S is defined as
[G] n|, == [G‘T - G|T']TZT|0

for piecewise constant functions G with values in R%¢ and ny being the outer
unit normal on ¢ C JT. Note that the jump is well defined, i.e., for ¢ € S the
definition of the jump does not depend on the choice of T' € 7, 0 C T. Since
there is no jump tangential to o, taking the norm of the jump, we can omit the
outer normal. We define |[G] |,| := |[G|r — G|r]| = |[G|r — G|]nz|.

We define the local error indicator for v € V, W € V(T) on T' € T by

321)  PWTg) = [ (o) trlahdot [ e [FEW do

The first term in (3.24) usually is called the element-estimator, whereas the second
part is called the jump-estimator. Furthermore, we define for any subset 7 C 7

(v, W,T,g) : Zn (v, W,T,g).

TeT

Finally, we denote

3.4.1 Upper Bound

Similar to [28] we show that the error estimator is an upper bound for the error
measured in the quasi-norm.

Theorem 90 (upper bound). Let u,U be the solutions of (3.21) and (3.22),
respectively. Then there exists a constant C7 > 0 such that

(3.25) [B(Vu) ~ F(V)| 2oy < Crn(U, T ).
The constant Cy depends solely on d, Aq({¢p, p*}) and the shape-reqularity of T .
To prove Theorem 90 we need a technical auxiliary result.

Lemma 91. Suppose the assumptions of Theorem 90. Then for arbitrary V &€
V(T), T € Sr, it holds

Y IF(VVIr) =F(VVIr)P < ) IIF

T'€T(ST) cEXT

where Xp := {0 € §: 0 NSy # 0} is the set of sides inside Sy. The constant
hidden in < depends only on the shape reqularity of T .
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58 Adaptive Finite Elements for the Nonlinear Poisson Problem

Proof. We observe that for " € 7, T" € T(Sr) one can reach 7" from T by
passing through a finite number of faces, bounded by the shape-regularity of 7;
see Figure 3.3 for an example in d = 2. In particular, there exist T3,...,Ty € T,
WlthTﬂTl :Uo,...,ﬂﬂj—‘“_l :O'i,...,TNmT/ZO'N, ggy,-..-,0N € S. We set
Ty :=T and Tyyq :=T’. Then, by the triangle inequality

[F(VU|r) = F(VU|r) r,) —F(VU

’L+1)‘

=0

(3.26) — i H[F(VU
<) [F(VU)]

oEXT

Therefore,
> (VU -FVURP< 30 > | 1,12
T'eT(ST) T’ET(ST )yoEXT

We observe that the addends of the right hand side are independent of 7" €
T (St). Recall further that the number of elements in S and hence the number
of sides in ¥ are bounded with respect to the shape-regularity of 7. This yields
the assertion. O

Proof of Theorem 90. Let Ty : V. — V(T) be the Scott-Zhang interpolation
operator. Recall, that it satisfies all requirements of Assumption 84. Moreover,
it preserves homogeneous boundary values, i.e., [IV &€ V(T) for all V € V. We
choose v = e :=u— U and V = Ilze € V(T) in (3.23), i.e

/ (A(Vu) — A(VD)) : Ve da

—Z/ (e — Tlre) x——Z/ n- (e —Tye)do

TeT TeT
=: (Upper;) + (Uppers,).

We handle the two terms (Upper;) and (Upper,) separately. To estimate (Upper;)
let T'€ 7. Then with Young’s inequality (Proposition 11) for 6 > 0

/g-(e—HTe)d:ES / lg| |e — lre| dx
T T
* _H
< /TCé (drvv)) (Brlgl) + 6 dwuy (%) d
= /TC% (¢rvv))” (b lg]) + 6 drvuy (

) o

hp hr
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3.4 A Posteriori Error Estimators 59

Figure 3.3: Element sides passed through from 7" to T".

The constant Cs depends on As({¢,}a>0) and hence on Ay(¢); see Lemma 57.
Now, the interpolation estimate Lemma 88 yields

< / Cs (Cb\vw)*(hT lgl) dx + 0 dvulel ([Vel) da.
T Sr

Note that for the last term the shift |VU|z| is constant on Sp. Hence, in order
to get this term compatible with the quasi-norm we shall change it on each
T" € T(Sy) with T" # T to the shift |[VU|7|. We obtain according to Corollary 71
and Lemma 91

Py (|Vel) do < / dvu (|Vel) dx
St S

2
(3.27) ’ T’E;ST) St F(VU|r) = F(VUp)|” d.
< [ omu Ve e+ 3 IRV
ST CTGET
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60 Adaptive Finite Elements for the Nonlinear Poisson Problem

where Y7 is the set of interior sides of St defined in Lemma 91. Therefore,

(Upper:) < Z/TC(S (rvu1) (hr lgl) do + 6 ; ovul (| Vel) dz

TeT

DIPIN LIRS

TGT O'EET

Observe that |Sr| =~ |T'| = h, || for all ¢ € X7, where the constants hidden in
~ solely depend on the shape-regularity of 7. Hence, it holds for o € ¥y

ECVU ol dx = |S7| [[F(VU)] ||* ~ /ho [[F(VU)]|,|* do.

(e

Recall that the number of sides in ¥ is bounded with respect to the shape-
regularity of 7. Therefore, the finite overlapping of the Sy, T" € T, implies

(Uppers) < G 3 /T (dr901)" (hr |g]) do + 6 /Q orovr (IVel) da

(3.28) Ter

+6 [ ho [[F(VO)] do.

ceS 77

To estimate the term (Upper,) we recall that VU is piecewise constant and thus
A(VU) is piecewise constant, too. By Lemma 87, then

(Uppera) < 3 3~ ATVl [ Je~ Hirel do

TeT oCOT

< X NATOI [ Vel de

TeT cCOT

Estimating the right hand side element-wise, Young’s inequality (Proposition 11)
yields for for 6 > 0

S IATIL [ Vel do
ocCoT St
<Y { |/ Calowun) UATON D ds

ocCoT St

(3.29) +0 | drwu([Ve]) da:}
St

<y / Cs(rwua) (IAVO] ) da

ocCoT

+(d+1)d g ¢‘VU‘T|(|V6|)CZ{£.
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3.4 A Posteriori Error Estimators 61

The constant Cs depends on As({¢,}a>0) and hence on Ay(¢); see Lemma 57.
For the last inequality we used the fact that each element has at most (d + 1)
sides. Recalling that |[JA(VU)]|,| and |VU|r| are constant, then by Corollary
65forc e Sando CT,T' €T

(rvvie) (ITANVO)o]) = (Svuie) (JA(VU|7) = A(VU|7)])
~[[F(VO)] |

Hence, by |Sr| ~ h, |o|, depending on the shape regularity of 7', we have for
ceS,oCcTeT

| @sun) AT e~ [ [EEO]LL ds
(3.30) g v

z/mmmem

The last term in (3.29) can be estimated as in (3.27). Altogether, this yields

(Uppera) < ) {05 > /ho [F(VU)[|do+6 ) /ho I[F(VUD)]| do

TeT occoT Vo ocexp V9
+6 [ éwu(|Ve]) d:)s}
St
<Seny /ho \[[F(VU)]]|da+5/ Srou(|Ve]) dz}
TeT LISV R St

The number of overlaps of S, T' € 7 as well as the number of sides ¢ € Y1 are
bounded with respect to the shape regularity of 7. Hence, we get

(331)  (Uppers) < (6+C5) S [ by [[F(VO)]| dor + 6 / drvui(IVe]) d.

ceS 79

Thus, combining (3.28) and (3.31) yields

/Q (A(Vu) = A(VU)) : Vedz < Cjs Z /T (¢rvv))” (hr |g]) da

TeT

+(6+C5)> | he [[F(VU)])* do

ocesS v

4 5/(2¢|VU|(\V6D da.

Recalling Lemma 74, we have

/Q¢|VU|(‘V€D dr ~ ||[F(Vu) — F(VU)Hiz(Q) ~ /Q (A(Vu) — A(VU)) :Vedz.
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62 Adaptive Finite Elements for the Nonlinear Poisson Problem

Therefore, it follows

IF (V) — F(VU) |32 CJZ/ drvuy) (hr |g]) dz

TeT

5+052/h| (VU] do

oc€eS

+ 6 [|[F(Vu) — (VU)||L2(Q)

Now, we can subtract the last term at the left hand side. Choosing d small enough
yields the desired estimate. O

Remark 92. Note that in Lemma 88 it is crucial that a > 0 is constant; see also
[31]. For this reason, our finite element spaces are restricted to piecewise linear
polynomaals, since this implies that the gradient is piecewise constant and thus
can be used as shift.

Moreover, for T € T we need a > 0 to be constant on the whole patch St.
We take V'V | as shift for some functions V € V(T). This causes problems, since
V'V is piecewise constant on T', but may jump across inter-element sides. Hence,
by Lemma 88, we find

1
>~ [ oo (4970 ~Tire)]) de <€ [ Groviy [Vl da
j=0 T St

Recalling the proof of Theorem 90, this drawback can be overcome by a change of
the shift and estimating the perturbation term by the jump of F(VV') over inter-
element sides; compare also Lemma 91. This term is proportional to the jump
estimator.

3.4.2 Lower Bound

The proof of efficiency is based on the idea of Verfiirth [75] of testing the residual
by certain locally supported, nonnegative bubble functions; see also [77, 76]. We
consider two types of bubble functions. Interior bubble functions, supported on
a single element and side bubble functions supported on a pair of elements; see
(77, 3].

Let 5\0, ey A4 be the barycentric coordinates of the reference triangle T. We
define the interior bubble function on 7' by

-1 o N\
Cod! fTS\O...S\dd@'

For i = 0,...,d, let 6; := conv hull{ey,...€;_1,€;1,...€q4} be the d — 1 sub-
simplex of T" opposite to the node e;. The side bubble function corresponding to
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3.4 A Posteriori Error Estimators 63

0; is then given by

1 DYREED VIRD VINRERD ¥
(d—1)! féij\o...j\i_lj\iﬂ...j\dda—i'

~

Xi =

The next step is to construct bubble functions on the physical elements. For a
conforming triangulation 7 of €2 let for each T' € 7 the mapping Fr: T — T as
described in Section 3.3.1. We define the interior bubble function of T" € 7 by

@EOFT_l, inT,
Ur ZI{

0, elsewhere.

For the side bubble function let ¢ € S and T1,T5 € T be the elements with
Ty NTy = o. Let further i, j € {0,...,d} such that o = Fp,(0;) = Fr,(0;). Then
we define the side bubble function x, by

~ -1 .
Xio Fr, in 77,
) ~1 .
Xo = Xj o }?j"2 ) m T27
0, elsewhere.

Note that ¢ and x, are continuous piece-wise polynomials with zero bound-
ary values on T, w,, respectively. Hence, we obtain ¥ € VVO1 ’¢(T) and y, €
I/VO1 ’¢(wa). The following lemma collects some properties of the bubble functions
that can easily be deduced from their definition; see also [77, 3].

Lemma 93. Let 7 be a conforming triangulation of Q). Then there exists a
constant C' > 0 depending solely on the shape-regularity of T, such that for all
TeT,o€eS, preWyT), xo € Wy*(w,) and

C
[orda=1tl, rlier <€ IVl <
T he
C

Xo do = |o], ||Xa||Loo(w[,) <C, ||VXJ||LO<>(WU) < o

Proof. We prove only the assertions for the element bubble function, since the
proofs for the side bubble function work in the same fashion. The first claim
follows from transforming the bubble function onto the standard simplex 7'

|det DF T‘
a
Observing that |det DFp| = d!|T|, yields the assertion. The second claim follows

from |7 ey = ||1$||Loo(j~) for all T" € 7 and the third claim follows by an
inverse estimate. O

/¢de:/wToFT|detDFT| di = |detDFT|/@Edi:
T T T
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64 Adaptive Finite Elements for the Nonlinear Poisson Problem

The concept of oscillation plays a fundamental role in the efficiency of the
estimator. Since it is not possible to numerically evaluate the dual quasi-norm of
the residual on an infinite dimensional space we estimate it by the computable
quantity n(U, T, g); see Remark 79 for the concept of the dual quasi-norm. In
particular, the estimator uses the L? -regularity of the residual, which induces
a stronger topology than the topology on Wy "(Q); recall that g € L (Q) is
assumed. This defect conditions the oscillation as a correction term in the lower
bound Lemma 95.

Forv € V,T € T, and g € L? (), we define the oscillation by

osc?(v, T, g) ::/ (Cb\VU\)*(hT lg — g7|) dz
T

where gr € R such that the expression becomes minimal. Observe that gr € R
is uniquely defined, since the function [, (¢v,) (hr |g — c|) dz € R is strictly

convex in ¢ € R and tends to infinity as || tends to infinity. We define for any
subset 7 C T

osc? U’Tg Zosc (v, T,q).
TeT

Remark 94. Note that oscillation is dominated by the estimator, since

osc?(0,7,9) = inf [ () (b lg =) da < [ (o) (hr g = 0]) d

The last term corresponds to the element-estimator and is therefore dominated
by n*(v,V,T,q) for any V € V(T).

Now, we are prepared to state the lower estimate for the residual.

Theorem 95 (lower bound). Let u,U be the solutions of (3.21) and (3.18),
respectively. Then there exists constants Cy, Co > 0 such that for all T € T

Con(U, T, g) < [[F(Vu) = F(VU)|| 12, + 0sc(U, T (wr), 9)
and
Con(U,T,g) < |[F(Vu) = F(VU)|| 2, + 0sc(u, T (wr), 9).

The constants Cy, Cy depend solely on d, No({¢, ¢*}), and the shape-regularity of
T.

Proof. We start with estimating the element-estimator. Let g € RY be arbitrary.
We observe that (2.4) also holds in the d-dimensional case, i.e., there exists
sy € R? such that

hrgr - st = (dvviz) (hr lgrl) + doviz ([szl),
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3.4 A Posteriori Error Estimators 65

Again we used that VU|p = VU] is constant. Recalling that ¢y € Wy (T) C
W, ?(Q), we have spbp € W2 (T)? € Wy ?(Q)%. Hence, with the help of Lemma
93 and (3.23)

T| (Brvuir) (Brlgr]) + || dvoie (Ise]) = [T st - (hrgr)
= / he gr - sy rde = / g - hr spirdr + / he (gr — g) - spibr du
T T T

— [ (A(V0) ~ AVV) Tl srir)do+ [ e (gr = g) - sr v da
T T
g/T|A(Vu)—A(VU)||ST| hr [Vl ey d
T / b \gr — gl sz [l oy di
T

< o/ A(Vu) — A(VD)| | 7] dxw/ he lgr — gl sz da
T T

=: (Lower;) + (Lowers).

Now, applying Young’s inequality (Proposition 11) we get for § > 0

(Lower;) < /T Cs (drvv) (|A(Vu) = A(VO)|) + 6 dpou(|(sz ¢r)]) da.

The first term can be estimated with Corollary 65

/T (6rv0))” (JA(Vu) — A(VU)]) d ~ /T (érv01)” (Slev, (IVu — VU) de
~ |F(Vu) = F(VU)|[ 7o -
Therefore, we have

(Lowers) < Cs [F(Vu) = F(VU)y + 8 [ dun(lsrl) do
= G5 [F (V) ~ F(V0) oy + 6 7] 51311

(3.32)

Similarly, Young’s inequality (Proposition 11) and Lemma 93 yield for the second
term (Lower,)

(Lower,) < / hr |gr — gl |sr| dz
(3.33) ’

< Ca/T (¢rvv1) " (hr lgr — g) dz + 6 |T| drwvie(|sz)-
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66 Adaptive Finite Elements for the Nonlinear Poisson Problem

The constant Cs depends on As({¢,}a>0) and hence on Ay(¢); see Lemma 57.
Combining (3.32) and (3.33) we get

T\ (¢rvuin) (hr lgr]) + |T| érvvie(|sz)
< Cs |F(Vu) = F(VU) |20 + Cé/T (Srvur)” (hr lgr — g]) da
+6 |T| prvui|(Is7]),

hence, choosing ¢ > 0 small enough, this yields

/T (¢|VU|)*(hT lgr) < [[F(Vu) — F(VU)Hi?(T) + /T (¢\VU|)*(hT lgr — g|) d.

The triangle like inequality of Corollary 10 implies

/T(sﬁvw)*(hT 9]) dx < /T (¢rv01) (b lgr]) + (Srvv)) (hr |97 — g]) da

Recalling that gr € R was arbitrary, we obtain

(3.34) /T (Cb\VU\)*(hT l9]) dx < ||F(Vu) — F(VU)||2L2(T) + 0502(Ua T, g).

It remains to estimate the jump-estimator. Let 0 € S, ¢ C T and recall from
Corollary 65

(Srvuir) (TAYD)]D = (o) (vo, (TVUT 1))
(3.35) ~ dvul (VU] o))
~ [[F(VU)] ol

As in the estimate of the element-estimator, there exists s, € R? such that
Young’s inequality is sharp (see also (2.4)), i.e.,

[A(VO)] 1o - 50 = (Svuir) (TANVO o]) + dvoir([so])-
Recalling that x, € W, *(w,) we have from Lemma 93 and (3.23)
ho lo| (Srvuiz1) (IIANVO] o]) + Po |0 Srvuiri([56]) = o lo| [A(VU)] 0l - s,
—ho [ [AVV 0l 5o do

= / (A(Vu) - A(VU)) : V(SohoXo) dx +/ heg - SoXo dx

Wo

< / A(Vu) — AV 5,V (hoxo)| d + / o 9] 500 | da

Wo

gC/ A(V) — A(VD)| |50 dx+C/ he L9l 50| dz

= (Lowers) + (Lowery).
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3.4 A Posteriori Error Estimators 67

We estimate the two terms separately. For the first one we have with Young’s
inequality (Proposition 11) for 6 > 0

(Lowers) < / Cs (¢|VU‘)*(|A(VU) — VA(VU)|) + 6 dpvu)(|54]) dx

The constant Cs depends on Ay({d,}a>0) and hence on Ay(¢); see Lemma 57.
Corollary 65 then yields

(3.36) (Lowers) < C’5/ |F(Vu) — F(V(U)|* dz+6 / Pvu(|ss]) dx

Similarly, for the second term (Lower,)

(3.37) (Lowers) < / Cs (191) (R 19]) + 8 drovn(J5o]) da
Now, (3.36) and (3.37) imply

he lo| (Srvuiz)” (I[A(VD)], |)+h | drvuiz(150])
e / F(Vu) — F(V(U) dz + Cy / (d190)" (ko lg]) da

+5 [ oeui(sal) da

To absorb the last term at the right hand side we need the constant shift |VU ||
on w,. Let T € T be the other element adjacent to o, i.e., TNT = o and
TUT = w,. Then, |F(VU|;) — F(VU|7)| = |[F(VU)] || and hence we get with
Corollary 69

he o] (dvuir)” (ITAVO)], |)+h o] drvvir([Ss])
< Cs [ 1PV - BT o+ Cy [ (orvu) gl

Wo

5 { [ oreutallso + (V01| dr}.

Recall (3.35) and that |w,| = h, |o|, with the constants hidden in =~ solely de-
pending on the shape-regularity of 7. Therfore, we get

he |o] (Srvuiz)) (I[A(VD)], \)+h \U\¢|VU\T\(\SUD
e / F(Vu) — F(V(U)]? dz + C / (drv0)" (ho lg]) dz

+ 6 ho o] ¢rouip(|ss]) + 6 ho lo| (Srvui2)) (I[AVO)],]).
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68 Adaptive Finite Elements for the Nonlinear Poisson Problem

Now, choosing ¢ small enough, we obtain
he lo| (drvuir) ([[AVO)] | |)
/ P(V0) = F(V(O) dot [ (oreur) (e g o

Wo

Since h, ~ hp = hj for each of the two triangles T, T adjacent to o, the last term
is equivalent to the element residual. Therefore, we can apply (3.34) element-wise
to get

/(¢VU|T|) (I[A(VO)]]) d / |F(Vu) - F(V(O) do
+ 05X (U, T (wy), 9)-

Now, summing this estimate over all o € S, 0 C T together with (3.34) proves
the first assertion.
To prove the second claim, we observe with Corollary 71 that

/T (ér901)"(lg — g]) d / F(Vu) — F(VU)? dr + / (é19)"(lg — g2]) da

for all gr € Rand all T € 7. Taking the infimum over all gr € R and substituting
this into the first estimate yields the desired assertion. O

The lower estimates above are local. Summing over all T € 7 and taking into
account the finite overlapping of the wr immediately yield global versions.

Corollary 96. Let u,U be the solutions of (3.21) and (3.18), respectively. Then,
it holds with the same constants Cy, Cy > 0 as in Theorem 95

Con(U,T,9) < |[F(Vu) = F(VU)|[ 12(q) + 0sc(U, T, g)
and

Con(U,T,g) < [F(Vu) = F(VU)|| 2 + 05¢(u, T, 9)-

Remark 97. Former a posteriori estimates for the error in the energy norm lack
in a gap in the power of the upper and the lower bound; see [7, 77, 74]. This
gap 1s induced from the gap between the dual norm of the residual and the energy
norm (see Remark 79 and [74]) and therefore cannot be avoided.

Remark 98. Liu and Yan proved in [52, 53] similar estimates for the case ¢(t) =
1", r € (1,00). In particular, they show

lu—UlZ, < (0 +n3) +
A < lu=Ul7, +€
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3.4 A Posteriori Error Estimators 69

where % +L=1and

T

lu — UG,y = /Q(IVUI +|V(u—=0)) 2V (u—U)* de,

=3 [ (VU™ + he |gl)" 2k |g[* da,
TeT /T

B=3 / (VT + AT ) [ATO] o do

o€eS

F=3 / (VU4 U2 U o do

oces Vv

and

=5 [ (V0T 4 hrly = a0 by - ga  d

7er /T

In [53, 52] the contributions ny and n are defined by integrating over a particularly
chosen simplex in T (w,), 0 € S. We neglected this special choice, since it is just
a matter of constants: For fired o € S let {11, T2} = T (w,). Then, the triangle
inequality yields
IVU()|+ [[VU] |o| = [VU(T) [+ [VU(Th) = VU(T3)]

~ [VU(T)| + [VU(T1) — VU(T3)]

= [VU(T3)[ + |[VU] |4 -
For ny a similar argument applies. Thus, the above estimators are equivalent to
the ones of Liu and Yan.

We will now show that that our estimates generalize those of Liu and Yan.
As we observed in Remark 75 and Lemma 74, it holds

lu— U2, ~ / boui (Vi — VU)|) d = [F(T) — F(VU)| ey -

Furthermore, we have by
SO=r  and (V0= -,
that
it~ Y [V T0D + e o) ol do

TeT

~ Z/T(cb*)(p/qvm(hT lgl) dx

TeT

~ Z/T(@vv)*(hT lg]) d,

TeT
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70 Adaptive Finite Elements for the Nonlinear Poisson Problem

where we used the estimates of Proposition 62 and Lemma 60. Hence 1 is equiva-
lent to the element-estimator. In the same way it can be shown that € is equivalent
to osc(U, T, g).

To handle the last two terms, 1y and n, we observe by similar estimates as for
m that

(1Q" ' +|A(Q) — A(P)))"?|A(Q) — A(P)?
~¢"(¢(1Q]) + |A(Q) — A(P)|) |A(Q) — A(P)[?
~ (¢q) (JA(Q) — A(P)])
~[F(P)-F(Q),

for all P,Q € R¥9 where the last estimate is shown in Corollary 65. Further-
more, Proposition 62 yields

[F(P) ~F(Q)I’ ~ ¢q(IP —Ql) = (IQ| + [P - Q) *|P — Q/”

for all P, Q € R¥™?. Hence, no as well asn are equivalent to the jump estimator.

Summarizing, Theorems 90 and 95 generalize the estimates of Liu and Yan to
more general N-functions; see [53, 52]. Moreover, they avoid unnecessary terms
and clarify the presentation.

3.5 Adaptive Finite Elements

Although adaptive finite elements have been a powerful tool of engineering and
scientific computing for about three decades, the convergence analysis is rather re-
cent. It started with Dorfler [36], who introduced a crucial marking, from now on
called Doérflers marking. Later Morin, Nochetto, and Siebert [57, 58] established
linear convergence for linear elliptic problems. The first plain convergence result
for the nonlinear Poisson equation is due to Veeser [74]. Further convergence
results can be found in [20, 55, 19, 61, 60, 70]; see also Remark 111.

In Section 3.5.1 we introduce an adaptive finite element method (AFEM) for
the nonlinear Poisson equation. Then, after some auxiliary results in Section
3.5.2 the main result in Section 3.5.3, which is basically from [28, 27], states
linear convergence of AFEM. Finally, the section is closed by a result on the
quasi-optimal convergence rate of AFEM based on the results in [71, 19, 27].

For the remainder of this chapter we assume that the polygonal domain €2 C
R? is triangulated by a conforming initial triangulation 7.

3.5.1 Adaptive Finite Element Method (AFEM)

The adaptive finite element method AFEM for the nonlinear Poisson equation
(3.21) consists of a loop

SOLVE — ESTIMATE — MARK — REFINE.
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3.5 Adaptive Finite Elements 71

The procedure SOLVE calculates the Ritz Galerkin solution. For any con-
forming triangulation 7 of €2 we suppose that the routine SOLVE outputs the
exact Ritz-Galerkin solution U € V(7)) of (3.22) with right hand side g € L?"(Q)

U = SOLVE(T, g).

Next, the error between the discrete solution U and the continuous solution
u of (3.21) is estimated by ESTIMATE. We assume that, given a conforming
triangulation 7" of €2, the finite element solution U € V(7'), and the right hand
side g € L?"(Q) of (3.21), the procedure ESTIMATE outputs the error indicators
(3.24)

{n(U.T,g)}rer = ESTIMATE(U, T, g).

In the selection of elements for refinement we rely on Dorfler marking. Given a
grid 7, the set of indicators {n(U, T, g) }rer, and a marking parameter 6 € (0, 1],
we suppose that MARK outputs a subset M C 7 of marked elements, i.e.,

M = MARK({n(U, T, g)}rer,7,0),
such that M satisfies the Dorfler property
n(U,M,g) > 0n(U,T,g).

Refinement is based on shape-regular bisection of single elements. Any given
d simplex is subdivided into two sub-simplices of the same size such that the
minimal angle is uniformly bounded from below. We do not go too much into
detail of refining routines and just assume that there exists a procedure REFINE,
that produces a conforming refinement of a given triangulation 7 based on a
certain subset M C 7 of marked elements and an integer b. In particular, let

7. = REFINE(T, M, b),

then 7, is a conforming triangulation of © such that for 7' € M the set 7.(T)
has at least 2° elements, i.e., T is at least bisected b times. Moreover, bisection
implies the mesh-size reduction of the refined elements 7" € 7.(T), T € M,

(3.38) IT'| <27°|T| or equivalently hp < 27%hy.

Note that due to conformity of meshes additional refinements may be mandatory
and therefore we do not have equality in the above display.

We call T the set of conforming triangulations of €2 that can be produced
from 7 by finite many calls of REFINE. Furthermore, we suppose that the shape-
regularity o(T) is bounded. For the existence of such a procedure REFINE we
refer to [5, 54, 56, 67, 71, 72].

Let ¢ be an N-function that satisfies Assumption 40, we assume that g €
L (Q) in (3.21). The precise formulation of AFEM is as follows.
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72 Adaptive Finite Elements for the Nonlinear Poisson Problem

Algorithm 99 (AFEM). Given a conforming initial triangulation 7y of Q, b € N
and a marking parameter 6 € (0, 1], let £k =0

1. Uy = SOLVE(T;, g):
2. {n(Uy, T, g)}rer, = ESTIMATE(Uy, T, g);
3. Mk = MARK({U(UIM T, g)}TGTkv 7767 9)?

4. Tp11 = REFINE(7;, My, b); increment k& and go to step (1).

3.5.2 Auxiliary Results

One of the basic ideas in proving linear convergence of Algorithm 99 (AFEM) in
the linear case is the so called error reduction property; see [58, 57, 19] as well
as Remark 101. This property can be generalized to the nonlinear case by the
energy reduction property (see also [74]): Let Vi C Vo C V be closed subspaces
and u; € Vi, ug € Vy, and u € V be the unique minimizers of the energy
functional J (3.10) in their respective spaces; compare with Corollary 55. Then,
we have

(3.39) T (uz) = T (u) = T (ur) = T (w) = (T (1) = T (u2)).
Note that since V; C V, C V, we have
J(u) < T(ug) < T(w).

Thus, (3.39) yields an energy reduction and it remains to find a link between the
energy differences and the error. This is the content of the following proposition
from [28].

Proposition 100 (energy reduction in nested spaces). Let u; € Vi and ug € Vs
be the minimizers of the energy functional J with respect to the closed subspaces
Vi €V, C V. Then there exist constants Cs, c3 > 0 such that

e [|F(Vur) = F(Vug) |20y < T (1) = T (u2) < C3[[F(Vur) = F(Vus) |72 -

The constants cs, Cs depend only on A({¢, ¢*}) and the constants of Assumption
40.

Proof. For the sake of completeness we sketch the proof. We define ®(Q) :=
o(1Q) for Q € R hence J(v) = [, ®(Vv) — g-vdr. Let h(t) :== T ([u1, usls)
for t € R, where [ug,u1]; := (1 — t) ug + tuy. Since uy is the minimal function
of J in Vy D Vy, we have h/(0) = 0. We denote as D;; the partial derivative in
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3.5 Adaptive Finite Elements 73

direction of the 7j-th matrix component and as D;v? the i-th partial derivative
of the j-th component of v € V. We get by Taylors formula

(3.40)
F(w) = T(wa) = (1) = h(0) = 5 [ W0)1 =)
- % kl/ / DDy ®)([ug, u1]e) (D; ul D; u2)(Dku1 DkuZ) dr (1 —t)dt.

Note that the expression above is well defined if we extend ¢”(¢)t continuously
to zero for t = 0; see Assumption 40. Recalling (3.3), then for P, Q € R¥? with

Q = (Qij)ij=1,..d, it holds

! P:Ql?
S D, Dib(P P) Q@ = L0V (1o - B2 4 e P2
P| PP |

By Assumption 40 there are constants C,c¢ > 0 such that c¢/'(t) < t¢"(t) <
C ¢'(t) for all t € [0, 00). Therefore,

¢'(|P]) ¢'(|P])
uz,;lD”D“@ )QijQu < —pr 1QP + € PP PPlQf?
g<1+0>¢|('|')|cz\
and on the other hand
'(IP]) | ~2 ¢'(IP)) [P : QI
i§lDijDqu)(P)QiijlZ P Q"+ (c—1) Pl PP
'(IP]) | 2
ie.,
ZDUDM‘I) ) QijQu ~ ¢(LP|)|Q|2,

i,5,k,1 | |

uniformly in P, Q € R™?. Combining the last estimate with (3.40), we obtain

&' (|[Vue, Vusli|) 2
(3.41)  J(uy) — / / [ a, Vel |Vuy — Vug|” do (1 —t) dt.
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74 Adaptive Finite Elements for the Nonlinear Poisson Problem

Since (1 —t) <1 we can estimate

"(I[Vug, V
o0 [ [ AL -t
&' (|[Vua, Vuilr]) 9
// N ta, Vil dt |Vuy — Vus|™ dz.

Now, an application of Lemma 46, Assumption 40, and Lemma 74 yields

¢'(|Vug| + |Vuy|) 2
J J(u / Vu; — Vus|” dx
(wa 2) (Vuy| + [V [V 2

~ / 9 (Vug] + V) [ Vg — Vo de
Q

~ [F(Vur) = F(Vuz)| 72

On the other hand observe that 2(1 — ¢) is a density of a probability measure
on the Borel o-algebra over (0, 1). Therefore, since ¢ is convex we can estimate
(3.41) with Jensen’s inequality (Lemma 4)

/ Vu , Vgl
J(uy) — // ¢ Vu22vull]||) (1= ) dt [V, — V| da
([[Vug, V
// \Vug\uj— |Vu1ﬂ|‘)) (L—t)dt [Vu — Vu2|2 dx
¢ fo Vg, Vs ]| 2(1 — )dt) )
- dx.
/ (|Vua| + |Vuq)? [Vuy — Vuo|” dz

Both fol I[P, Q:|2(1—1t) dt and |P|+|Q]| define a norm on the space R4 x R4,
Thus, they are equivalent, i.e.,

1
| IP.qii20 - nar~[p|+ ),
0
uniformly in P, Q. This, together with Assumption 40 and Lemma 74 yields

(| Vug| + [Vuyl) 5
J J(u / Vu, — V| dx
(wa 2) ([Vua| + [Vui)? Vi 2

= / " (|Vus| + |[Vur|) |Vuy — Vu|* da
Q

~ ||F(Vuy) — F(VU2)||2L2(Q)

Hence, the lemma is proven. O
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3.5 Adaptive Finite Elements 75

Remark 101. In the linear case, i.c., for ¢(t) = 5t* we have with the notation
of Proposition 100

1 1
j(ul)—j(u2):/i\Vu1|2—§|Vu2|2 d:c—/g~(u1—u2).
Q Q

Since uy,ug are minimal functions of J in their respective spaces Vi C Vs, it

holds
<DJ(ui),v):/Vui:Vv—g-vda::O for allv e V,,
Q
1 =1,2. Therefore, Vi C Vy implies
/9 (ug — ug) dr = / (Vs[> — [Vl da
Q )
and
/g-uldx :/ |Vu1|2 dr = / Vuy : Vuy de.
Q ) Q
Altogether this yields
1 1
F(u) = Tur) = [ 5190l = 5 [Vaaf* d
Q
1 1
_ / S IVl = Yy : Ve + 5 [V de
Q
1
_ / > [Vur = Vuf? dr.
Q

Thus, in the linear case the energy reduction property (3.39) is equivalent to the
error reduction property

5 Nz = ullfaey = Tws) = T () = T () = T(w) ~ (T (wr) ~ T (w2))
1 2 1 2
-3 Jur — U||L2(Q) ) [ur — u2||L2(Q) ;
see [T4].

Convergence of Algorithm 99 AFEM) is naturally based on properties of the
estimator, since it contains the only available information on the error. The
following technical results reveal the behavior of the estimator on perturbations.

Lemma 102. Let T be a conforming triangulation of Q, v,w € V, V € %07(7'),
then there exists Ay > 0 solely dependent on Ay({¢, ¢*}), such that for allT € T,
>0

772(U> V7 Tv g) S (1 + 05) Al 772(w> V> Ta g) + 5A1 ||F(V'U) - F(Vw)HiZ(T) :
The constant Cy stems from Young’s inequality (Proposition 11) and depends only

on § and Ay ({¢, ¢*}).
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76 Adaptive Finite Elements for the Nonlinear Poisson Problem

Proof. Applying Corollary 71 to the element-estimator yields for § > 0

/Q(¢|w|)*(hT l9]) dz < (1+Ca)/g(¢m)*(thg\)dx
+ 6| F(Vv) — F(Vw)“iQ(T) :

Therefore, we obtain

P Vi) = [ (@) Gl ds+ [ b [[FEVIR do
T
<140y / (br9w)) (i |g]) d + 6 [ (Vo) — F(T0) | 2agr,
+/ he [[F(VV)][? do
oT
Choosing ¢ small enough yields the assertion. O

The following corollary is a direct consequence of Lemma 102 and the upper
bound Theorem 90.

Corollary 103. Let T be a_conforming triangulation of S, let u € V be the
solution of (3.21) and U € V(7)) its Ritz-Galerkin approximation. Then there
exist constants cg, Cy > 0 such that

can(u,U,T,9) <nU,T,g) <Cyin(u,U,T,g),

where the constants cy, Cy depend solely on Ay({¢, ¢*}) and the shape-regularity
of T.

Proof. Summing over all T € 7, Lemma 102 yields for v,w € V
772(7)7 Uv Tu g) < (1 + C5) Al 7]2<w7 Uv Tu g) + 6A1 ||F(VU) - F(vw)Hi?(Q) :

If now v = u and w = U or v = U and w = u, the last term can be estimated by
the upper bound Theorem 90. This yields the assertion. O

Lemma 104. Let T be a conforming triangulation, v € V and V,W € V(’T)
Then there exists a constant Ay solely depending on the shape reqularity of T and
d such that

(0, V,T,9) < (1+8)n* (0, W, T,g) + (1 + 6" Ay |[F(VV) = F(VIV) |72,

forallT € T.
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3.5 Adaptive Finite Elements 7

Proof. Since the element-residual does not depend on the discrete solution in the
second argument of the estimator, it suffices to prove the assertion for the jump
estimator. It holds for ¢ € & N JT with the triangle inequality and Young’s
inequality st < $s? 4 &% for § > 0

h (IIF (YY)D 720y = b IIF(VV) = (VW) + F(VW)]|[72 )
< (140) by [[F(VW)][172r)
+ (1407 hr [[E(VV) = F(VW)] 2 ) -
Let now T’ € 7 such that ¢ = T'NT" and recall that VV, VIV are piecewise
constant. Shape regularity yields |T'| =~ hr|o| = hp |o| = |T’| and thus the
second term can be estimated by
he |[F(VV) = F(VW)]|[2) < 202 [F(VVz) = F(VW 7))
+2hr |[F(VV]r) - F(VW\T')Hi2(o)
= 2hy o] [F(VV|r) = F(VW|p)|*
+2hr |o| [F(VV]r) — F(VW|T')@2(U)

~ [ 19V~ B ds
T
+ [ [F(VVIp) = F(YW|p) |1, do
T/
= |F(VV) = F(VW)|[}2(., -

Since it holds wy = interior (J{w, | ¢ € S : ¢ C 9T} and T has at most d + 1
sides, the assertion follows. O

A key observation of the subsequent convergence analysis is the following
perturbed estimator reduction that stems from the mesh-size reduction of the
refined elements in Algorithm 99 (AFEM).

Lemma 105 (perturbed estimator reduction). Let u € V be the unique solution
of (3.21) and let (Tx,V(7x), Ur)ken, be the sequence of meshes, finite element
spaces, and discrete solutions produced by AFEM. Then, with A := 1 — 274 €
(0,1),

772(u7 Uk—i—la ,2794-17 g) S (1 + 5){772(U, Uka ,]767 g) - )\7’]2('&, Uk> Mk> g)}
+(1+67") Az [[F(VUL) — F(VUk)ll720

where the constant A3 > 0 depends solely on the shape regularity of o({7y}ren)
and d.
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78 Adaptive Finite Elements for the Nonlinear Poisson Problem

Proof. We observe from Lemma 104 and Uy € V(7)) C V(7Z41) that

772(U> Uk+17779+1ag) S (1 + 5) 772(U> Uk>77€+179)

(140N Y IF(VU) = F(VU) 72
(3.42) T€Tt
< (14 6)n*(w, Uy, Tg1, 9)

+ (1407 Mg (d+2) [F(VUii1) = F(VUD) |2y -

where we used that wr consists of at most d + 2 elements. The error estimator
can be splitted according to marked and non-marked elements, i.e.,

772(Ua Uka%-ﬁ-l?g) - Z 772(ua UkaT/ag)

T'€Thq1

- Z Z 772(u> UkaT,>g)

TET, T'€Tjo1(T)

- Z Z 772(U> UkaT/ag)

TET\My, T'€Tj, 1 (T)

+ Z Z n*(u, Ug, T', g).

TeMy, T'€T441(T)

Let T' € My, recalling (3.38), we have for all all 7" € T (T), T € My, the
mesh-size reduction hy = |T'|"* < (270 |T|)"/¢ = 2-Y/4hp. Note further, that
U € V(T;,) C V(Tgs1). Therefore, VU, jumps only across inter element sides of
Tk, i.e., |[VU]| = 0 and therefore |[F(VUy)]| = 0 on interior sides of Zy.1(T).
With (2.6a) we have

PV Tng) = Y { [ (o) (ol ds

T/€T1(T)

+ b | IO,

= > {/T,(¢|Vu)*(2‘b/dhﬂgl)dw

T'€T11(T)

+ 27 | (VU] )

<2 ST [ () g do

T'€T5041(T)
+ b [P (VU] o |
= 2_b/d 772(% Ukv T7 g)
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3.5 Adaptive Finite Elements 79

For all other elements 7" € 7, \ M, it follows from the monotonicity of the
mesh-size and similar arguments

7]2(“7 Uk7 77€+1(T)7 9) S 7]2(U, Ukv T7 g)

Hence, summing over all T' € 7, implies

P, Up, Tor,9) < Y 0w, Uk, Tog) +27%% > 0P (u, Uy, T, g)
TeT\ M TeM,

= 772(U> Uk)% \ Mkag) + 2_b/d 772(U> UkaMkag)
= 772(% Ukv 7767.9) - >\772(U7 Uku Mk,Q)

Inserting this in (3.42) yields the assertion. O

3.5.3 Contraction of AFEM

In this section we prove linear convergence of AFEM. The result is taken from
[27] and improves the result in [28]. In particular, it combines the results of [28]
with ideas of the linear case [19]; see also Remark 111.

Theorem 106 (Contraction of AFEM). Let u € V be the solution of (3.21) and
let (g, Vi, Ux)ren be the sequence of meshes, finite element spaces, and discrete
solutions produced by Algorithm 99 (AFEM). Then, there existsy > 0, a € (0, 1),
depending solely on the shape-reqularity of Ty, b, No({®, ¢*}), and the marking
parameter 0 < 0 < 1, such that

T (Ups1) — T () +v0*(u, Upyr, Trvs, 9)
< a{T(U) = T () +vn*(u, Uy, Tr, 9) }.

Proof. For the sake of convenience, we use the notation

e = T(Up) =T (), € =T (Upa) — T (u),
Nk = T](U, Uka 7767.9)7 Uk(Mk) = 77(“7 Ukkavg)

We combine the energy reduction (3.39) with the estimator reduction Corollary
105 and thus get for v > 0

ot + V1 S € — e+ (L+0) 7 (0 = A (M) + (1 +671) v Aze.
Choose v := m to obtain

o1 T a1 < € 4 (L4 0) v (7 — Ani(M)).
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80 Adaptive Finite Elements for the Nonlinear Poisson Problem

We take a closer look to the term nZ(My) = n*(u, Uy, M},). In particular, we
want to apply Dorfler’s marking property and thus we have to substitute its first
argument with the help of Proposition 102 to get for all p > 0

1 P 2
2 > 22U, U _ F(Vu) — F(VU
> 92 2(U T )_ P E2
—(1+C,,)A17’ ko Lk d 1+c, "
Therefore,

P
€1 T it < {1+(1+5)M1+C }6%
P

2

+(1+5)7<ni—)\mﬁ2(

Uy, Ty, g))

We split the estimator 57 = 12+ 3 77 into two parts and apply the upper bound
Theorem 90 and Proposition 100 to the first part to get

(1+5)”)/)\ C3 92 2
<0 _ G
<{1+ 1+ C, (v 201A1>}€k
+(1+5)7<n2—k—92 n* (U, Ty g))

Finally, Corollary 103 yields

= {1 - <11++52/*ZA (p - 20(371 /9\_2)}6%
2 62

h_ G "y,
+(1+5){1 A2(1+C,,)A1}W”f'

We set

2 2 2
(11:6)03A (o~ 26(371 /9\_1> 10 (1 A2(1674%0,))/6;_1)}

Now, choose p € (0, 20—51/‘{—21) Hence, the first term is less than 1 for all § > 0.
For ¢ small enough, the second term becomes less than 1, too. This yields the

desired estimate. O

o= max{1+

The next result follows from Theorem 106 with induction over k£ € N.

Corollary 107. Assume the conditions of Theorem 106, then for all k € N

T U) = T (W) +vn°(u, Uy, T, g) < & {T (Vo) — T (u) +vn*(u,Up, T, ) }-
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3.5 Adaptive Finite Elements 81

Corollary 108. Under the conditions of Theorem 100, there exists C' > 0 de-
pending on the shape-regularity of Ty and As({p, ¢*}), such that for all k € N

IF(Vu) = F(VU)| 72 < C o
and

0 (U, Tr, g) < C o,

Proof. The first assertion is an immediate consequence of Corollary 107 and
Proposition 100. The second assertion follows from Theorem 106 with the help
of Corollary 103. O

It is shown in [27] that Algorithm 99 leads to quasi-optimal meshes. The proof
of this result relies amongst others on the linear convergence rate of Algorithm 99
(AFEM) and is a generalization of the results in [71, 19] to the nonlinear case. To
state the result, we need to introduce a suitable error quantity being controlled by
AFEM and its associated approximation class A,. On the one hand, oscillation
is dominated by the estimator according to Remark 94, thereby yielding with
Corollary 103

B (V) = F(VU |20 + 05¢(u, Ty, 9)
< |F(Vu) = F(VUD) I 2(0) + 7°(Ur, T, 9).
On the other hand, the global lower bound (Corollary 96) implies

IF(Vu) — F(VUL) |72 +n<Uk,7;,>
<(1+ é_ ) IF(Vu) = F(VUL)| 72 + 056 (u, Tr, g) -

2
We thus realize that

|F(Vu) = F(VU) 720 + 0sc*(u, T, 9)
~ ||F(Vu) = F(VUD) 720y + 7 (Us, Trs 9),

and call the square root of the right-hand side the total error. This is equivalent
to the quantity being reduced by AFEM and motivates the following definition of
the approximation class A;. The quality of the best approximation to the total
error with at most NV elements more than 7 is given by

(3.43)

1/2
Y(N;u,g) = e #1Tnf#TO<N} vé%f <||F(VV) (VU)HLQ + osc?(u, T g)) :

Now, for s > 0 we define the nonlinear approximation class A to be

A = {(u,g) : zsvuf()) (N*3(N;u,g)) < oo}

Now, we are prepared to state the result on quasi-optimal convergence rate of
AFEM from [27].
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82 Adaptive Finite Elements for the Nonlinear Poisson Problem

Theorem 109. Let u € V be the solution of (3.21), let the initial triangulation
To of Q satisfy condition (b) of §4 in [72], and let the routine REFINE be based
on the conforming local refinement routine in [72]. Assume (u,g) € Ay for some
s > 0, then there exists 0, € (0,1), such that the sequence (T, Vi, Uy)ren of
meshes, finite element spaces, and discrete solutions, produced by Algorithm 99
(AFEM) with marking parameter 6 € (0,6,), satisfies

IF(Vu) = F(VU) 720 + 05¢*(u, Ty, 9) < C(#Tx — #T) ™

for all k € N. The constant 6* € (0,1) depends only on Ay({¢, ¢*}), the constants
in Assumption 40 and the shape regularity of Ty. The constant C > 0 depends
only on Aq({¢p, *}), the constants in Assumptions 40, the shape-reqularity of Ty,
the refinement depth b, and the marking parameter 6.

Remark 110. Note that due to the global lower bound (Corollary 96)
Con*(Uy, Tr, 9) < [IF(VUL) = F(V) |72y + 05¢*(u, Tz, 9)-

On the other hand, we have by the fact that osc®(u,Ty) < n*(u, Uy, Tp, g) =~
*(Ug, Tx, g) (Remark 94 and Corollary 103) and the upper bound (Theorem 90)
that

IF(VU) = F(Vu)| 720, + 0s¢*(u, Th, g) < Cyn*(Uy, T ) + 0sc*(u, Ty, g)
< 772(Uk7 77679)

Hence, it follows
(B44) U Tig) % [F(V0L) — F(V0) g + 056%(u,Ti, ).

Therefore, the total error and the estimator are equivalent and thus the approxi-
mation class could be equivalently defined substituting the total error by the esti-
mator. This reflects the fact that AFEM takes all its decisions depending on the
indicators n(Ux, T, g), T € Ty, and therefore optimal meshes can only be expected
with respect to this quantity.

Remark 111. Based on the crucial Dérfler marking [36], Morin, Nochetto, and
Siebert established in [57, 58, 59] the first convergence result for an adaptive finite
element method. Later these results have been extended to more general elliptic
operators by Chen and Feng [20] and Mekchay and Nochetto [55]. What all these
results have in common is that they incorporate a separate marking according
to oscillation. In particular, in step MARK of (AFEM) the set My, is further
enlarged to satisfy additionally

osc?(Uy, My, g) > 6% osc*(Ug, T, g).
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3.5 Adaptive Finite Elements 83

The first result on convergence of an adaptive finite element algorithm for
the nonlinear Poisson problem was proved by Veeser in [7}] using hierarchical
estimators. The result is based on the error notion in the energy norm and thus
the a posteriori error estimators are mot optimal;, see also Remark 97. This
prevents proving linear convergence.

Diening and Kreuzer proved linear convergence in the quasi-norm of an adap-
tive finite element method for the nonlinear Poisson equation in [28]. There, the
marking according to oscillation is completely avoided for the first time.

Binev, Dahmen, and DeVore showed in [12] a quasi-optimal convergence rate
for an adaptive method using coarsening. Stevenson improved this result in [71]
showing that an algorithm based on the method in [57] leads to quasi-optimal
meshes.

Up to this point, all mentioned results rely on a so-called discrete lower bound,
which estimates the distance of discrete solutions in nested spaces. For this reason
it was crucial to have a discrete substitute of the bubble functions in Section 3.4.2.
Thus, an interior node condition was mandatory on the marked elements. This
condition can, e.q., be ensured by taking b =3 in 2d or b = 6 in 3d as refinement
depth of REFINE. This condition could be completely avoided in recent works
of Recently Morin, Siebert, and Veeser [61, 60]. They proved convergence of
(AFEM) for general marking strategies, including mazimum and equidistribution
strateqy besides Dorfler strategy. The main result is a plain convergence result.
They do not provide a strict error reduction between two successive iterations,
which is currently crucial for proving complexity results like in Theorem 109.
Siebert extended these results to estimators without lower bound [70].

Recently the interior node condition could be avoided in [19] for the linear
case and in [27] for the nonlinear case, nevertheless providing linear convergence
results for Dorfler marking. These works additionally established quasi-optimal
convergence rates for the considered adaptive finite element methods.

Remark 112 (symmetric gradient). In the modeling of quasi-Newtonian fluids,
the symmetric gradient appears rather then the gradient; see Section 1.1. In
particular, models often lead to equations of the form

(3.45) /QA(E(u)) :E(v)dr = (g,v) for allv € Wol"z’(Q)d,

where the symmetric gradient is defined as E(v) := $(Vv + Vo'). Note, that for
this equation the corresponding energy becomes

_ / S(|E(v)]) dz — (g, v).

In order to handle this kind of equations, we need a so called Korn inequality,
1.€.,

(3.46) /¢> Vo) d /¢> E(w)|)dz  for allv e Wy?(Q)°.

83



84 Adaptive Finite Elements for the Nonlinear Poisson Problem

In the case Wy (Q)4 = Wy (Q)? for some r € (0,1) a Korn inequality is proved,
e.g., in [62, 29, 30]. For more general N-functions, a Korn inequality can be
found in [33].

Since the pointwise estimate |E(u)| < |Vu| immediately implies the inverse
inequality of (3.46), we can deduce by Corollary 36 that |E(-)||, is equivalent to
H~HW01,¢(Q). This is the key observation for proving existence like in Section 3.1.2.

Most estimates are based on the pointwise estimates of Sections 3.1.2 and
3.2.1. Hence, in these estimates we can easily insert E(v) instead of Vv in order
to get the corresponding estimates to the ones in Section 3.2.2. With the same
techniques as in Section 3.4 we get upper and lower bounds for the error. In
particular, let T be a conforming triangulation of Q and U € V(T') be the finite
element solution of (3.45) with g € L™ (Q)4, i.e.,

(3.47) / AEWY) : BV dz = (g, V) for all V € V(T).

Then,
[F(E(u) = FEWU)) 20 < me(U,T,9)
and

me(U, T, 9) < [F(E(u) = FEU)) 120) + 0se(U, T, 9),

where forve V, V e V(T)

ng(v,V.T,g) = Z{/T(cbm(vn)*(hT l9]) dzv + /aT he [[FEV)]|® do},

TeT
ne(V.T,9) =ng(V,V.T,qg),

and

osch(v.T.9) = int, [ (6 (hrlg = grl) do
greR Jp

In order to get a convergent adaptive finite element method (AFEMg) for
(3.45) we have to modify Algorithm 99 (AFEM). In particular, the procedure
SOLVE has to be substituted by a procedure U = SOLVEg(T , g), that, given a con-
forming triangulation T of Q and a right-hand side g € L% (Q), outputs the finite
element solution U € V(T) of (3.47). Moreover, the routine ESTIMATE has to be
modified into a routine ESTIMATEg that outputs the estimators {ng(U, T, g)}rer
instead of {n(U,T,g)}rer. Now, we are able to define (AFEMg):

Algorithm 113 (AFEMg). Given a conforming initial triangulation 7y of €,
b € N and a marking parameter 0 € (0, 1], let k = 0,
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3.5 Adaptive Finite Elements 85

1. Uy = SOLVEE(7}, 9);

2. {ne(Uy, T, g)}rer, = ESTIMATEE(Uy, 7y, 9);

3. My = MARK({ng(Us, T, 9)}ret,, Tt, 0);

4. Tv1 = REFINE(7;, My, b); increment k& and go to step (1).

Using the same techniques as in the proof of Theorem 106, the AFEMg yields
a reduction of the energies, i.e., there exists o € (0,1), v > 0, such that

Je(Ukt1) — Te(u) + 7U%3(% Urs1, Tit1, 9)

Then analogously to the proof of Proposition 100 we get that the energy re-
duction is equivalent to error reduction and hence for all k € N

|E(E(u)) — FEUL)] 20 < a*C;

see Corollary 108. It remains the question if this result implies Uy, — u as
k — oo. For this reason we need Korn’s inequality. In fact, Lemma 76 together

with |F(E(u)) — F(E(Uk))HiQ(Q) ~ [ P (|BE(u) — E(Uy)|) do (see Lemma 74)
implies
E(Ur) —k—oo E(u) in L2(Q)*4.
Hence, the equivalence of the norms H-||WO1,¢(Q) and [|E()|| o) yields
Uk — koo U m Wol"z’(Q)d.

Therfore, we can handle problems of the form (3.45), too.
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Chapter 4

Adaptive Uzawa Finite Element
Method for the Nonlinear
Stationary Stokes Problem

The nonlinear stationary Stokes equations are a well established physical model
of, e.g., steady, viscous, incompressible quasi-Newtonian fluids; see Section 1.1.
This chapter is concerned with the numerical solution of this problem. In the
first part, we state the problem and proof existence and uniqueness of a solution.
The second section §4.2 is concerned with a convergent quasi-steepest descent
algorithm, which is a generalization of the Uzawa algorithm for the linear case.
In the last part we proof convergence of a practicable adaptive Uzawa algorithm
(AUA) using finite elements.

4.1 Nonlinear Stationary Stokes Equations

In this Section we introduce the nonlinear stationary stokes equation for a cer-
tain class of N-functions. We give a short overview on existence and uniqueness
of solutions and finally, we introduce an equivalent minimizing problem that is
crucial for the convergent adaptive algorithm in Sections 4.2 and 4.3.

4.1.1 Stating the Problem

In the following, let ¢ be a fixed N-function that satisfies Assumption 40. We
discuss problems of the form: Find functions u : Q — R?, p: Q — R, such that
for a given right-hand side f : Q — R?

—divA(Vu)+Vp=f in Q,
(4.1) divu =0 in €,
u=20 on 0f2.
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88 Adaptive Uzawa FEM for the nonlinear Stokes Problem

Thereby, the vector-field A : R¥™? — R?*? ig defined as

Q

AQ) = ¢’(\QD|Q|-

For the weak formulation of (4.1) we suppose that f € L? (Q). We are looking
for u € Wy ?(Q)4, p € LY (Q)/R, such that

/A(Vu) : Vode —/p divodr = / fodz for all v e W, ?(Q)?,
/ qgdivudr =0 for all ¢ € L? (Q)/R.
Q

Remark 114. We recall the definition of the viscosity of quasi Newtonian fluids
in Section 1.1. If we take

v(t) = ¢/§t>, fort >0,
then, for r € (1,00),
1
s=1r.  AQ=(Q)Q

correspond to the power law, whereas for r € (1,00), k > 0 and vy > vy > 0, the
N-function and vector-field

r—2

o) = [ (vt (= )6 52 F s,

r—2

A(Q) = (Voo + (10 — ) (K2 + Q)7 )Q

correspond to the Carreau law. Due to this physical interpretation of the nonlinear
stationary Stokes problem, we call u velocity and p the pressure. Consequently,
we call W, ?(Q) the velocity space and L?" (Q) /R the pressure space.

Remark 115. Recalling Remark 39, we observe that the above problem is well
posed, since divv € L?(Q) = (L® (Q))*. Furthermore, the choice of the pres-
sure space L? (Q)/R is reasonable, since the pressure is only determined up to a
constant. In particular, it holds for ¢ € L% (Q) and v € W, *(Q) that

/(q+c) divvdx:/qdivvdz)s—/(Vc)-vd:E:/qdivvdx—l—O
Q Q Q Q
for all c € R.
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4.1 Nonlinear Stationary Stokes Equations 89

4.1.2 Existence and Uniqueness of Solutions

Existence and uniqueness of a solution of (4.2) are closely connected to the so
called inf-sup condition. As is shown in [4] for r > 1, % + % = 1, there exists a
constant Gy > 0 such that

) fQ q divuvdz
(4.3) inf sup > Bo.
gL (/R yeyw b (q)d HUHWO”'(Q)d ||qHLT"(Q)/R

In particular, the inf-sup condition asserts that

IVally -1 ) = Bollall L ) /m
for all ¢ € L"(Q)/R, where (Vq,v) = — [,q divodz for v € Wy (Q). For
this reason we restrict ourselves to a certain class of N-functions; compare also

Remark 123.

Assumption 116. Let ¢ be an N-function that satisfies Assumption 40. We
suppose that there exists » > 1 and ¢y > 0, such that

o(t) =~ t" for all t > t,.

Corollary 117. Let ¢ be an N-function that satisfies Assumption 116 for an
r > 1. Then,

LoQ) = L(Q), L¥(Q)=L"(Q), and Wy*(Q) =W," (),

with %%—% = 1. Moreover, the norms of each pair of function spaces are equivalent
and therefore there exists 3 > 0, such that

) Jo g divudz
(4.4) inf sup > .
q€L?™(Q)/R vEWH? ()4 ||U||W01"7’(Q)d gl Lo (Q)/R

Proof. The claim L?(Q2) = L"(2) follows from Proposition 29 and the equivalence
of their norms follows from Lemma 35. Thanks to (2.6e), the claim for the second
pair of function spaces follows analogously. The assertion for the last pair of
spaces, Wy'?(Q) = W, (), follows by the definition of their particular norms:
In fact, their norms are defined via the L™(€) and L?(Q) norms, respectively. As
shown above, the norms of L"(Q2) and L?(€2) are equivalent and hence the norms
of W, ?(Q) and W, () are also equivalent. Finally, C$°(€Q) is dense in each of
the spaces, and therefore W, *(Q) = W, ().

The inf-sup condition (4.4) follows from (4.3) and the equivalence of the
particular norms. O
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90 Adaptive Uzawa FEM for the nonlinear Stokes Problem

Remark 118. Basic calculations yield for all t > k

1 r ' r—2 r—2 1 r

—t"< [ (k+s) " sds <277 =17,

r 0 r

if T > 2. In the case r € (1,2), the inverse estimates hold true. Similar estimates

can be shown for t — fot(/-f2 + 52)%2st. In the case of the Carreau law it holds
forallt > kK

r—2

t
/ (Voo + (I/() — Voo)(/{2 + 82)7)3 ds ~ tmax{2,r}’
0

where vy > Vs > 0 and k > 0. Hence, among many others, the class of
N-functions satisfying Assumption 116 covers the most common nonlinearities
appearing in the modeling of quasi-Newtonian flow like the power law and the
Carreau law; see Section 1.1.

However, we want to emphasize that we only miss an inf-sup condition for
general N-functions and that beyond the inf-sup condition there is no need for any
restriction to r-integrable functions; see also Remarks 123 and 142. To indicate
that we do not use techniques particularly related to r-integrability we decided
to keep the notation of the spaces via N-functions, i.e., we write VVO1 ?(Q)) instead
of Wy (Q), LS(Q) instead of Lj(Q), and L (Q)/R instead of L™ (Q)/R; see also
Corollary 117.

We start with two abstract results about Lagrange multipliers; see [79, Propo-
sition 43.1] and [79, Corollary 43.2].

Proposition 119. Assume that the following two conditions hold:
i) X andY are real Banach-spaces.

ii) The operators A: X — R and B: X — Y are continuous linear operators
and R(B) := {Bz : x € X} is closed.

Then if Ah =0 for all h € X such that Bh = 0 holds, there exists a A € Y* such
that

Ak + A(Bk) =0 forallk e X.
For R(B) =Y, A is unique.

Corollary 120. Suppose the assumptions of Proposition 119. If R(B) # Y,
then, by the assumptions i) and i), there exists a A € Y*, A # 0, such that

A(BE) =0 forallk € X.
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4.1 Nonlinear Stationary Stokes Equations 91

In the following we discuss how Proposition 119 can be applied to problem
(4.2) in order to obtain its unique solvability. In particular, we take B := div,
X = Wy?(Q)?, and Y = LE(Q). Thus, B is a continuous linear operator on
Banach spaces and we have that the subspace

Z = {ve W (Q)?: dive =0} ¢ WH(Q)?

is closed. Therefore, with Corollaries 55 and 50, there exists a unique u € Z such
that

/A(Vu):Vvdxz/fmdx for all v € Z,
Q Q
where we use the notation of (4.2). Now, we define the linear operator
Av = / A(Vu): Vvdr — / frode  forve Wy?(Q),
Q Q

which is continuous from W, ?(Q)? to R; see Lemma 48. The next lemma specifies
the space of the Lagrange multiplicator A of Proposition 119.

Lemma 121. Let ¢ be an N-function that satisfies Assumption 40, then
6 Y = (e inf Il —
(£8@). 10, ) = (27 @R inf |- = el ) )

and
*

(L8111, ) = (L2 (/R ik |- = ell s )

Proof. By the Hahn-Banach theorem we have (L3(Q))* = L%’ (Q)|L;§’(Q)) and since

Jochdr =0 for all c € R, h € LY(Q), it follows (L{(Q))* € LY (Q)/R. Let
q € L (Q) such that (g, h) = 0 for all h € LY(Q). Then for all ¢ € L*(Q)

(4.5) o=/9q<w—<w>>da:=/9<q—<q>><w—<w>>dz=/<q—<q>>¢dx,

Q

where (q) = \ﬁl| Jo@dx. Therefore, we proved that any linear functional ¢ €
(L2(Q))* is representable in the form

E(h):/qhdx, he LY(Q),
Q

with a ¢ € L? (Q)/R and vice versa. It remains to prove that the norms on
(LY(Q))* and L?" () /R are equal. We observe that Propositions 25 and 26 imply
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92 Adaptive Uzawa FEM for the nonlinear Stokes Problem

for ¢ € L9 (Q)

||Q||(L§(Q))* = sup /Qqhdx

heL§ (Q),|1hl] ;=1

= inf sup /(q —c¢)hdz
0

R herd (@), bl =1
< —ell, .. —infllg—c| ...
= igﬁfx sup g CH(¢> ) |h||¢> ot g C||(¢ )

heL§ (Q),[Ih]l ,=1

Thus, it suffices to show that

(4.6) sup / qhdr > inf [|g — c|| 4 -
heLy(€),|hl| ,=1 79 celk o

Let qo € L? (Q)/R be fixed, then by the considerations above, gy defines a
linear functional on L$(Q). Since LJ(Q) is a closed subspace of L?(Q), we
know — by the Hahn-Banach extension theorem (cf. [78]) — that there ex-
ists Go € (L (), [[-lly) = (L2(), Il ;)" such that gy is an extension of go,
ie.,

/QOhd:E:/qohdx for allhELg’(Q)
Q Q

and ¢y and gy have equal operator norms

sup /(JO hdz = sup /q_okdx = [|@oll () ;
Q Q

he L (@), |17l 4= =1 keLo(w), ||kl 4x=1

see also Propositions 25 and 26. Since, by (4.5), gy and any other representative
of qo only differ up to a constant, we have

_ S B '
||QOH(¢>*) = ig]fk 190 CH(¢>*)

Hence, (4.6) is established. The second claim states the reflexivity of L5 (Q) C
L?(Q). Since closed subspaces of reflexive Banach spaces are reflexive [37, 11.3.23]
the assertion follows from the reflexivity of L?(); see Remark 27. O

Note with the help of Lemma 121, that V : L (Q)/R — Wy "* (Q)? is the
dual operator of div : W, ?(Q)¢ — LZ(Q) and observe that div : W, ?(Q)¢ —
LY(9Q) is a closed operator. Recalling the closed range theorem (see, e.g., [78] and
[15]) the inf-sup condition (4.4) is equivalent to

R(div) = N(V)*,
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4.1 Nonlinear Stationary Stokes Equations 93

where N(V) denotes the kernel of V in L?" () /R. Moreover, by the inf-sup condi-
tion (4.4) we have that V : L (Q)/R — W =597 (Q)? is injective, i.e., N(V) = {0}
and therefore

R(div) = {0} = LI(Q).

Hence, we proved R(B) =Y and therefore Proposition 119 yields the following
existence and uniqueness result.

Theorem 122. Let ¢ be an N-function that satisfies Assumption 116. Then
there exists a unique solution (u,p) € Wy ?(Q)? x L (Q)/R of (4.2).

Remark 123. For general N-functions no inf-sup condition is known so far. The
above considerations and Corollary 120 show that the existence and uniqueness
of p€ LY (Q)/R in (4.2) is equivalent to the inf-sup condition

' Joq divedz
inf sup
q€L?™ (Q)/R vEWR? (Q)d ||,U||W01’¢’(Q)d gl o~ (Q)/R

>

for some 3 > 0. We want to emphasize that all subsequent analysis is applicable

to N-functions that satisfy Assumption 40 and for which such a inf-sup condition
holds.

4.1.3 The Lagrangian Function

Following the approach in [40]. For a given N-function ¢, we define the Lagrangian
function £ : Wy ?(Q)4 x L?"(Q)/R — R of (4.2) by

L(v,q) = / o(|Vu|) — g dive — f-vdz.
Q
For the ease of exposition, we will use the abbreviations
V=W and Q:=L%(Q)/R
in the remainder of this chapter.

Proposition 124. Let ¢ be an N-function that satisfies Assumption 116. Then
the nonlinear Stokes problem (4.2) is equivalent to the saddle-point problem: Find
functions u € V, p € Q, such that

(4.7) inf £(v,p) = L(u, p) = sup L(u, q),

qeQ

i.e., the unique solution (u,p) € VX Q of (4.2) is the unique saddle-point of L.
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94 Adaptive Uzawa FEM for the nonlinear Stokes Problem

Proof. Let (u,p) be the solution of (4.2). From

/qdivudx:O for all ¢ € Q,
Q

we get
L(u,q) = L(u,p), for all ¢ € Q.

Hence, the second equality of (4.7) is established. We observe further, that u
is the unique solution of the nonlinear Poisson equation (3.2) with right hand
side g = f — Vp € W59 (Q)4; see Theorem 49. Recalling Theorem 54, u is the
unique minimizer of £(-, p), which implies the left equality in (4.7).

On the other hand, let (u,p) € V x Q be a saddle-point of £, then we have
that u is a minimizer of £(-,p) and thus Theorem 54 yields

/A(Vu):Vvdx:/pdivv+f~vdx for allv € V
Q Q
Finally, the right equality of (4.7) implies

L(u,q) — L(u,p) :/(p—q) divudz <0 for all ¢ € Q.
0

Since p € Q is arbitrary, this yields
/qdivudsz for all ¢ € Q.
Q

Therefore, we have proved that the solution of the saddle-point problem (4.7)
is a solution of (4.2). Hence, the uniqueness of the saddle-point problem then
follows by the uniqueness of solutions of (4.2); see Theorem 122. O

The following proposition is a general property of saddle-points; see e.g. [40,
VI, Proposition 1.2].

Proposition 125. Suppose the conditions of Proposition 124, then

sup inf L(v,q) = L(u,p) = inf sup L(v,q).
sup 1nf £(v,¢) = L(u, p) = inf sup L(v, ¢)

Based on the above results we define the nonlinear functional 7 : Q — R by

(4.8) F(q) :== —inf L(v,q) for all ¢ € Q.

veV
According to Proposition 125 our aim is to minimize F.

Corollary 126. Under the conditions of this section, the functional F : Q — R
possesses a unique minimizer p € Q.
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4.1 Nonlinear Stationary Stokes Equations 95

Proof. The assertion is an immediate consequence of Propositions 124 and 125.
O

Note from the definition of the Lagrangian function, that evaluating F at
q € Q is a minimizing problem of the form (3.11), with g = f — Vg € W~197(Q).
Hence, by Theorem 54, the unique minimizer u, € V of

(4.9) F(q) = —L(ug, q) = —inf L(v, q).

veV

is the unique solution of the elliptic equation
(4.10) / A(Vu,) : Vodx = / frv+qgdivodr forallveV.
Q Q

In the following, we will analyze the functional F.

Proposition 127. Under the conditions of Proposition 124 let F : Q — R be
defined as in (4.8). Then the mapping

q = Ugq;,
defined by (4.9), is continuous from Q to V. Moreover, F : Q — R is continuous.

In order to prove Proposition 127 we need some technical Lemmas. We start
with a basic observation that will be used frequently in the following.

Lemma 128. For an N-function ¢ with Ay(¢p) < oo holds

¢a(|tr(Q)]) < ¢a(IQI)

for alla > 0 and Q = (Qi;)i; € R, where tr(Q) = Zle Qii- The constant
hidden in < depends solely on Ay(¢) and d.

Proof. First, we observe that |tr(Q)| < v/d|Q| for all Q € R4, Therefore, the
monotonicity of ¢, implies

a([tr(Q)]) < ¢a(V|Q)).

Now, the assertion follows by Corollary 10, recalling that the As-constant of ¢,
is bounded uniformly in a > 0; see Lemma 57. O

The next Lemma states that we can use Lg’ ’ () as a representation space for
LY (Q)/R.

Lemma 129. Let ¢ be an N-function that satisfies Assumption 116. Then it
holds

lg — ()|

for all q € LY (Q), where (q) := \ﬁl| Jo qdx.

o) < 21nf [lg = el ) <2 g = (Dl s
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96 Adaptive Uzawa FEM for the nonlinear Stokes Problem

Proof. We have to show the equivalence of norms of L¢"(Q)/R and LS (). Tt is
clear that infeer [|q — c[| 4y < [lg — (@)[/(4-)- On the other hand we have for any
ceR

(4.11) la = (Dl gy < lla = cllge) + lle = {@)]

For the second summand of the right hand side, we obtain by Jensen’s inequality
(Lemma 4)

/qb (le —{(q dm</ |Q‘/\c—q\ dy d:c
/‘Q‘/qﬁ (e = dydx—/¢ (le—ql)d

Therfore, by the definition of the Minkowski functional (2.13) we have for all
ceR

(¢%)

le — <Q>||(¢*) < le— Q||(¢*) :
Applying this to (4.11) we get
lg — <Q>H(¢*) <2lg- C||(¢ )

which is the desired estimate since ¢ € R is arbitrary. O

Corollary 130. Let w € Wy*(Q) and (qn)nen € L (Q). Under the conditions
of Lemma 129 the following assertions are equivalent:

)
/Q (¢|VU}\)*(|QTL —{qn)]) dz — 0, as n — o0o;

ilelng/g (dvwl) (lgn — ¢|) dz — 0, as n — 0o,

iii)

;1:2]£||Qn—c| @) — 0, asn — oo.

Proof. 1t holds

inf [ (@r9u) (=D o < [ (@) (a0~ (0))
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4.1 Nonlinear Stationary Stokes Equations 97

for all n € N. Thus i) implies ii).

Now, assuming ii) we observe for fixed n € N that the real function ¢
Jo (¢|Vw|)*(|61n — ¢|) dz is continuous and tends to infinity as |c| tends to infinity.
Thus, it attains its minimum. Denoting a minimizer by ¢, € R, it follows by ii)
that

/Q (Ovwl) (lgn — cul)dz — 0 asn — oo.

Hence, Lemma 76 implies ||¢,, — cn||(¢*) — 0 as n — o0o. The estimate
] f - * < —_— *
ilelRHQn cll e Q) = g — cnll Lo (®)

yields that ii) implies iii).

The fact that iii) implies i) can be deduced from Lemma 76 and the equivalence
of norms in Lemma 129. O

Lemma 131. Let ¢ be an N-function that satisfies As({¢p, ¢*}) < 0o. Then the
functional L :V x Q — R is continuous.

Proof. Let v,w € V and ¢, h € Q. Then, by the triangle inequality we have

£(0.0) — (.| < | [ o(Vel) = 6( T d]
(4.12) @
—l—’/gq divv—hdivwdx‘—l—’/gf-(v—w)dx‘.

The first addend at the right hand side can be estimated by the quasi triangle
inequality (Corollary 10)

[ o1ve) ~ (Vi) da] <] [ 6(¥0 = Vol da].
Q Q
Thanks to the equivalence of norm-convergence and mean convergence (Propo-

sition 31) this term becomes small as ||v — wl|;, becomes small. For the second
addend we estimate

)/qdivv—hdivwd:ﬂ‘ = ‘/qdivv—qdivw+qdivw—hdivwdx‘
Q 9)
< ‘/qdiv(v—w)dm‘ + )/(q—h) divwdx).
Q Q

Recalling that the pressure is determinated up to a constant we obtain by Propo-
sition 24

‘/ qgdive —h divwdx) < |lg = éllg- [div(v —w)l 4 + llg = h = €[l g [|div ][ 4
Q
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98 Adaptive Uzawa FEM for the nonlinear Stokes Problem

for all ¢, ¢ € R. Taking the infimum over all ¢, ¢, applying the point-wise estimate
of Lemma 128, and (2.14), we can further deduce

[ adivo—hdivwds] < falg o = wly + lle = Hlg el
0
which becomes small as [[v — w||y, and [|g — Al becomes small — provided |[[q]|q

and |[|v[|y stay bounded. The last term of the right hand side of (4.12) can be
estimated by Proposition 24

v —wlly-

[ 1+ 0= w)ds] < Wl o = il < 11

Hence, this term also becomes small as ||[v — w||, becomes small. Applying these
estimates to (4.12) yields the assertion. O

Proof of Proposition 127. From the preceeding considerations we know that u,
solves (4.10). According to Lemma 129 we can choose ¢, h € Lgb* () as represen-
tatives of functions in Q. It holds

/ (A(Vug) = A(Vugsn)) : Vodo = / h divodr forallveV.
Q Q

Taking v = u, — uy4p and applying Young’s inequality (Proposition 11) we get
[ (A(V) = A(Vugen)) s Vi, — wysr) da
Q

< [ Cs (Brua) () + 5 e, (ldiv(ay = )
Q

Lemma 128 then implies
| (AT0) = AVaga)) : Ty = ) d
< / Cs (S15uy) (1) + 8 G170y (19 (t1g — t1gy)]) d.

According to Lemma 74, for 6 small enough, we obtain

/ Ol (I (ttg = ugn)l) doe < / ($15uat) " (IR]) dx / Oy (vug) (I]) de.
Q Q Q

Now, Lemmas 76 and 129 imply the desired result.
The continuity of F follows from the continuity of £ on V x Q (Lemma 131)
and the continuity of ¢ — u,. O

We will now conclude our analytical considerations proving some properties
of F, which will be crucial in the convergence analysis of Sections 4.2 and 4.3.
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4.1 Nonlinear Stationary Stokes Equations 99

Proposition 132. Let ¢ be an N-function that satisfies Assumption 116. Then,
the functional F : Q — R defined in (4.8) is strictly convex.

Proof. Let q1,q € Q with ¢; # go, then for t € (0,1)
‘C('thch + (1 - t) Q2) - tﬁ(”le) + (1 - t) ‘C('U7Q2)> for all v € V7

since L is linear in its second argument. The strict convexity follows from recalling
that u, is the unique minimizer of £(-, ¢). In particular,

E(ut qa+(1—t) g2 QI) < E(“qu ql)

and

‘C(utlh-i-(l—t) q2 q2) < ‘C(uq2> q2)

for all t € (0,1). Hence,

Flta+ (1 —1)q) = —L(Ug+ -ty t @1 + (1 = 1) g2)
= =t L(Wg+(1-1)g20 @) — (1 = 1) L(Wtg,4(1-1) 5+ T2)
< =t L(ugy, q1) — (1 =) L(ugy, ¢)
=tF(q) + (1 = 1) Flg).

This finishes the proof. O

Proposition 133. Let ¢ be an N-function that satisfies Assumption 116. For
q € Q, let u, be the uniquely determined function from (4.10). The functional F
is Fréchet differentiable in q with derivative DF(q) = divu, € QF, i.e.,

(DF(g), h) = /Q hdivegdr,  forhe Q.

Proof. To prove the assertion, we have to show that

Flqg+h)—F(q) — /Qh div ug dz = o(|[hllg)-
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100 Adaptive Uzawa FEM for the nonlinear Stokes Problem

According to (4.9) and the definition of the Lagrangian function we have

Flg+h)—F(q) —/h div u, dz

Q

Ll g+ h) + Lty q) — / b divu, d
Q

=/¢<|qu|>—qdivuq—f-uqu
Q

- / (I Vatgrnl) — (@ + 1) divaigpn — f - wgpn de
Q

- / h div u, dx
Q

=/¢<|qu|>—qdivuq—f-uqu
Q
- / (| Vttgsnl) — @ divaugen — f - ugan de
Q

- / h div(ug, — ugep) de.
0

Defining J, as

() :=/¢(|Vv|)—f-v—qdivvdx
Q
yields

Flg+h)—F(q) —/h div u, dx
Q

= Tq(uq) = Tq(ugrn) — / h div(ug — ug4n) da.
Q

Note that the definition of 7, corresponds to the definition of J in (3.10) with
g = f—Vq € V*. Therefore, since u, is the minimizer of J,, we get from
Proposition 100 and (4.2)

| Tq(ug) = Tg(ugn)| = /Q (A(qu) - A(qu+h)) : (qu - qu+h) dx

= —/ h div(ug — wgyn) dz,
0

where the constants hidden in ~ solely depend on Ay ({¢, ¢*}). Hence, it follows
that

f(q+h)—f(Q)—/

h div u, dx‘ < ‘/ h div(u, — ugip) dex
Q Q

< [[hllg [1div(ug = ugen)ll,
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4.2 Generalized Uzawa Algorithm 101

where we used that [|-[|g equals to the operator-norm of (L2(Q))*; see Lemma
121. Thus, Lemma 128 implies

Fla+ 1) = F(a) = [ hdivagda] < bl [V, = e,

Now, the continuity of ¢ — u, (Proposition 127), implies that ||V (ug — ug+s)l[, —
0 as h — 0 in Q. This proves the assertion.

Corollary 134. Assume the conditions of Proposition 133. Then DF : Q — Q*
15 strictly monotone.

Proof. Proposition 133 asserts that F is Fréchet differentiable. The strict con-
vexity of F (Proposition 132) implies the strict monotonicity of DF; see [79,
Proposition 42.6]. O

4.2 Generalized Uzawa Algorithm

This section contains an infinite-dimensional convergent steepest descent algo-
rithm, which is the motivation for the convergent adaptive method for the non-
linear stationary Stokes equation in Section 4.3. It is a generalization of the well
known Uzawa method (see, e.g., [73, 15]) to the nonlinear case. In the linear case
the method is a contraction for certain relaxation parameters [64, 65]; compare
with Remark 141. Due to the lack of an inf-sup condition for the quasi-norm it is
currently not possible to show contraction for our nonlinear problem; see Remark
142.

The idea of the algorithm is to approximate the unique minimizer p € Q =
L (Q)/R of

(4.13) qeQ: F(q) — min,

where F is defined as in (4.8); see also Corollary 126. Since we know from
Proposition 133, that F is Fréchet differentiable with derivative

(DF(q), h) = / h divu, dz, for h € Q,

Q

we may think of using the method of steepest descent; cf. [24].

4.2.1 Quasi-Steepest Descent Direction

For norms, a steepest descent direction 0 € QQ of DF in q € Q is defined by

IDF(@)lg- = sw (DF(@).h) = ~(DFla), ).

heQ, [|hll =1 "ol
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102 Adaptive Uzawa FEM for the nonlinear Stokes Problem

However, the experience of Chapter 3 indicates that for nonlinear problems, like
(4.13), norms might not be the appropriate concept of distance. Using the concept
of quasi-norms the question arises what is the ’steepest’ descent in this context.
To generalize this principle to the case of quasi-norms, we have to generalize the
dual or operator norm. In the case of ¢(t) = %t2, i.e., the case when quasi-norm
and norm coincide, we know for [ € LZ(Q) = (L3(2))*, that

Loone Lo /
—|l|72¢» = su l,h)y — = ||h|72 = su lh (|h]) dx
3 ey = sup {00} =5 Wl = sup o(|1)

heL?(£2)

This motivates the following definition of the dual quasi-norm; see also Remark
79. For | € LY(Q) = (L?"(Q)/R)* (see Lemma 121), w € W, *(Q2), we define

2 L . «
A1) e = s {00 - int | divuin=cl) dz}.

heL®* (Q

Recall, that ([,h) = [,lhdx = [,1(h—¢)dx for all ¢ € R. We have according
to Young’s inequality (2.3)

(L.h) - / (dr9u) (1 — ¢ da < / brvul (1) + (dr9u) ([ — cl) da
- / (d1vu))" (I — ¢]) da

and hence

(4.15) i,h) - / brul(h — cf) dz < / I

for all h € L?(Q), c € R.

On the other hand note, that by the properties of the N-function ¢, for h €
L% (Q) there exists a unique ¢, € R that minimizes [, ¢*(|h —c[)dz : ¢ € R.
Moreover, by the strict convexity of ¢, ¢, is the unique solution of

8 * 5! h—Ch
@/Q@w) (|h —c]) dz Z/Q(cbww) (\h—ch|)mdx:0.

c=cp,

Hence, taking h = ¢TVW‘(|Z|) 7 € L% () it turns out that [, (¢vw|)” (|h|)%
Jo ldxz = 0. Therefore, ¢;, = 0 and we obtain by (2.4)

s e > (0.1) — / bl (1]) dz = / b (1)) do

Together with (4.15) this yields

(1.16) g = [ dwu(thd
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4.2 Generalized Uzawa Algorithm 103

which is exactly what we expect from a reasonable dual quasi-norm on Lg ().

The next question is how to choose the shift |Vw|. Recalling Lemma 74, the
quasi-norm is a quantity, which is equivalent to the residual tested with the error.
Carrying over these ideas to the functional F suggests to test the residual DF(q),
q € Q, with the error g — p:

(DF(q),q —p) =(DF(q) — DF(p),q—p)
- /Q(q —p)div(u, — u) dx

:/qdiv(uq—u)+f(uq—u)
Q

—pdiv(u, —u) — f (ug — u) de.
According to (4.10) and Lemma 74 this leads to

(DF(@) = DF().a—1) = | (A(Vu) = A(Va) : (Va, ~ Vu)da

(4.17) ~ /§2¢VU|(|VU — V) dx.

%A¢qu|(|vu—vqudI.

Therefore, the residual of F is closely connected to the error u — u, in the quasi-
norm with shift |Vu| or |Vu,|. Since the solution w is not at our disposal we
decide for the later one in the following definition of the quasi-steepest descent
direction; compare also Remark 143.

Definition 135 (quasi-steepest descent). Let ¢ be an N-function that satisfies
Assumption 40 and assume the notation of this chapter. Then, the quasi-steepest
descent direction with respect to F in q € Q is defined as

(4.18) 0y = — gy, ([div )

div u,
|divug|
4.2.2 Convergent Generalized Uzawa Algorithm (GUA)

Now, we are prepared to state the infinite-dimensional quasi-steepest descent
algorithm.

Algorithm 136 (GUA). Let p > 0 and gy € Q = L? (2)/R be an initial guess
for the exact solution p € Q. Let 7 = 0;

1. (DERIVATIVE)

uj €V: /QA(Vuj):Vvd:)s:/Qf-vdxjt/qu divedx

for all v € V;
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104 Adaptive Uzawa FEM for the nonlinear Stokes Problem

2. (QUASI-STEEPEST DESCENT DIRECTION)

) div u;
0j 1= — Py, (div Uj|)m§
J

3. (UPDATE)

¢j+1 1= @ + (1053
increment j and go to step (1);

Remark 137. In step (DERIVATIVE) of Algorithm 136 the function u; = u,, € V
is determined. This leads immediately to the derivative DF(q;) = divu;. Hence,
in step (QUASI-STEEPEST DESCENT DIRECTION) the quasi-steepest descent
direction, with respect to DF(q;) = divuy, is determined according to (4.18).
Finally, in step (UPDATE), the approzimation g; to the solution p € Q is updated
with the quasi-steepest descent direction scaled by a step-size parameter fi.

Note, that Algorithm 136 (GUA) is driven by divu; = DF(qg;), j € N. Hence,
the question arises what it means to (¢;);eny C Q if the sequence (divu;) C L§(Q)
vanishes.

Lemma 138. Let ¢ be an N-function that satisfy Assumption 40. For a sequence
(¢j)jen C Q, we define the sequence (u;)jen CV by u; := ug, as in (4.9). Then

divu,; —j 00 0 in L3 (Q)
implies
qj —7j—oc0 P in @;

where p is the unique minimizer of F.

Proof. We assume the contrary. In particular, w.l.o.g., there exists a constant
¢ > 0 such that ||p — qj||Q > ¢ — otherwise we pass to a subsequence. By the

inf-sup condition (4.4) and Corollary 36, there exists a 3 > 0 such that

fQ(p —q;) divodz

Blp—allg < sup

veW?(Q) IVl )

~ Jop —q;) divode + [(f — flvde
veWh? (@) IVl

B Jo (A(Vu) = A(Vuy)) : Vudz

N UG;EE(Q) ||VU||(¢>) 7
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4.2 Generalized Uzawa Algorithm 105

where we used (4.10) in the last equality. By means of Young’s inequality (Propo-
sition 11), it follows for 6 > 0

B lp—gslly < Cs / (619) (A (V) — A(Vuy)]) da

(7
o femi(ig)

ver d)

where the constant Cs depends on § and As({¢,}a>0) and thus on Ay({¢, ¢*});
see Lemma 57. The second term is bounded according to

Vol Vol
o) s [ o(rego) + v < i+ [ o0vu)as

see Corollary 69. Hence, for ¢ small enough, we have by the assumption 0 < ¢ <
Ip — g5l that

Blp—gilly<C / (6r5a) (A (V) — A(Vay)]) do

For a constant C' > 0 not depending on j € N. Furthermore, Corollary 65 and
Lemma 74 imply

Bllp =gl < C/ (A(Vu) — A(Vuy)) : (Vu — Vu,) dz
Q
= C’/(p —q;) div(u — u;) do = C’/(p —q;)divu; do
Q Q
< Cllp = gillg lIdivusll,,

where we used (4.10) and the fact that divu = 0; see (4.2). Since ||div u;||, — 0
as j — 00, this is a contradiction and hence ¢; — p in Q as j — oo. O

The next theorem asserts that for some fixed p > 0 the sequence (g;)jen C Q
produced by Algorithm 136 (GUA) converges to the real solution.

Theorem 139. Let ¢ be an N-function that satisfies Assumption 116. There
exists pg > 0 depending only on Aq({¢,¢*}) and d, such that for all step-sizes

€ (0,p0), it holds for the sequence (q;)jen C Q produced by Algorithm 136
(GUA) that

¢ —p mQ, asj— o0,

where p € Q is the solution of (4.13).
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106 Adaptive Uzawa FEM for the nonlinear Stokes Problem

Proof. Recall that As({¢a, (¢a)*}) is bounded with respect to Aq({¢, d*}); see
Lemma 57. For ¢; € Q we define an auxiliary function H; : R — R by

Hj(p) == F(q5) — Flgj + p10;).

By means of the mean value theorem and Proposition 133, for u > 0, there exists
6 € (0, ) such that

Hj(pn) = pH;(0) = —pu(DF(q; +09;),0;)

(4.19) _ —M<Df(Qj)70j> _ %<Df(q] + «909') — Df(%‘)u@bj).

Considering the first term, the definition of d; and (2.6b) imply

—44wabxm>=;Q/¢kmmMWuﬂﬂquﬂdx

(4.20) Q

ZM/¢|Vuj(\diVUj|)d$-
Q

For the second term holds

(DF(q; +60,) — DF(g;),00,) = / 00; div(tg, 460, — u;) dz,
Q

where 4,145, is defined as in (4.10). For convenience we shall denote ug := Ug,+60;
in the sequel. Applying Young’s inequality (Proposition 11) it follows for § > 0

(DF(q; +00;)—DF(q5),00;)
< [ S0 (ldivtun = up)l) + Cs (6r9.,)"(60,]) do,
Q
where the constant Cj solely depends on Ay({¢, ¢*}) and §. By Lemma 128, then
(DF(q; + 00;)—DF(q5),00;)

(4.21) < [25¢|Vuj|(|v(u9_uj)\)+05 (619u,1) " (100;]) da,

where the constant hidden in < depends only on Ay(¢) and d. On the other hand
we get, as in (4.17), with (¢; + 09;) — ¢; = 00, that

(DF(q; +009;) — DF(g;),00;)
e _ / (A(Vug) — A(Vaty)): V(up — ;) de

Q
~ | w1V (e =)l de
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4.2 Generalized Uzawa Algorithm 107

Therefore, choosing 6 > 0 small enough in (4.21) yields

423  (DF(g+09)-DF().09) < [ (o) (B3, do,

where the constant hidden in < depends only on Ay({¢, ¢*}). We continue to
estimate the right hand side of (4.23). Lemma 60 implies

(
(Cb\wj\)*(w 0]) = &y wu, (1005]).

We may assume that p < po < 2. Hence, Lemma 128, the definition of shifted
N-functions (Definition 56), and Corollary 17 yield

o §(2 Vi)
20 = 26fc, (v ;) < 26fc, (V) = 2 5

where the constant hidden in < depends on As({¢, »*}) and d. Therefore, we
can apply Lemma 59 with oo = g < 1 to obtain

V| < ¢'(|Vu,)),

* 9 *
(6r9u1) (0031) = Gy (5 21031 ) < 0264y 2 R3D) ~ 0% (Dr9,1) " (051):

Note that the hidden constants of the last display solely depend on Ay({¢, ¢*})
and d. Recalling the definition of d we get from (2.8) that

(4.24) (@19u;1) " (10051) < 0> Grway (| div ).
Applying this to (4.23) yields

(D]:(qj + 90]) — D]:(qj), 90]> S 692 ¢‘vu]|(|dlvuj|) dm

S~

(4.25)

IA
Q2

W2 | b (div ) de

2

with constant C' > 0 depending only on Ay({¢, ¢*}
gether with (4.20) into (4.19), implies the estimate

~—

and d. Inserting this, to-

426) (0 = u(0) 2 n (1= Co) [ e (div )

We can now choose 0 < o < 2 such that (1 — Cp) > 0 for all € (0, u).
For fixed p € (0, 110) this implies that divu; — 0 in L5(Q) as j — oo: In fact,
observing that ¢; + ¢ 9; = g;4+1 and summing over j yield for any J € N

Flao) — Flay) = 3 Flay) - Flaer)

=0

~ J—1
> (1= 0 Y [ Gwa(divey)) de
j=0 79
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108 Adaptive Uzawa FEM for the nonlinear Stokes Problem

Recalling Corollary 126, the left hand side can be estimated by F(go) — F(p) and
thus is independent of J. Hence, the series

J—1 ' .
;[Z¢Vuj(|dlvuj|)d$ < m (.7:((]0) — f(p))

is bounded for all J € N, which implies

/ ¢‘vu3‘(|d1VU]|) dl’ — 0,
Q

as j — 00. Due to (4.26) and the choice of ;i the sequence (F(g;)) en is bounded.
Combining (4.9) with (4.10) yields

Flan) 2 Fla) = ~Lua) = [ ~0(190]) + gy diva, + fuy do
Q
= / —o(|Vu;|) + A(Vu,) : Vu; de
Q
= [ =0Vl + (V) [V o
> (V(9) = 1) [ o(Vuyl)dz 20,
Q

where the constant V(¢) > 1 depends only on Ay(¢*); see Proposition 14 ii).
Therefore, the sequence ([, ¢(|Vu;|)dz)jen C R is bounded. Assume that
(div u;) jen does not converge to zero in Q. Then, Proposition 31 implies w.l.o.g.

that

0<c</¢(|divuj\)dx for all j € N,
Q

for a constant ¢ > 0 — otherwise we pass to a subsequence. Hence, we get by
Corollary 69 for 6 > 0

c</ﬂ¢(\divuj\)dx4 (1+C5)/qu|v“j|(\divuj|)d:c+5/{2¢(\Vuj\)d:c

for all j € N. Since ([, ¢(|Vu,|) dx);en is bounded, we can choose § > 0 small
enough to obtain

0<c< C/ Pivu,|(|div u;l) da,
0

with a constant C' > 0 not depending on j € N. This is a contradiction, since
Jo, @y (|divu;]) de — 0, as j — oo. Thus, divu; — 0in Q as j — oo and the
assertion follows with Lemma 138. O
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4.2 Generalized Uzawa Algorithm 109

Corollary 140. Suppose the assumptions of Theorem 139. Then for u € (0, uo)
there exists constants C,c > 0, such that for the reduction of F

C/ Orvuy(|divuy]) do < F(g;) — F(gj) < C/ Pvuy|(|div uy]) do.
Q Q

The constants C,c depend solely on Ay({¢, ¢*}), d, and the step-size pu.

Proof. The left inequality is proven by (4.26). For the right inequality we recall
the prove of Theorem 139. In particular, we estimate the first term of the right
hand side of (4.19) by the definition of d; and Corollary 15

e DF 5,030 = | G, (v ) div ] da
~ M/ﬂ(bwuj(\diVUjD dx.
Moreover, from (4.22) it holds for the second term of the right hand side of (4.19)

5(DF(g; +69;) — DF(g;),60;) > 0

Hence, neglecting this term in (4.19) yields

Fla) - Flag) < 1 / Gy ([div ) d

and the assertion is proved. O
Remark 141 (linear case (r = 2)). In the linear case, i.e., when ¢(t) = $t*, the
above algorithm corresponds to the Uzawa method, which is known to converge
for appropriate values of the parameter p; see, e.g., [15, 73, 6, 64]. In particular,
it converges linearly for p € (0,2) and the contraction factor seems to be optimal
for w =1 [64, 65]. We shall show that the convergence proof of Theorem 139
leads to the same result in the linear case.

We use the notation of the proof of Theorem 139. Observe that in the linear
case F(q) = [o,—3 \Vug|> + f - ug + qdivugde = 3 Vuglypizg and 0; = divu;.
Moreover, we obtain by straight forward calculations that

Fla) = Fla; + ;) = Hy(m) = n#(5),

i.e., the mean value Theorem holds with 0 = §. As in the proof of Theorem 139
we get

(427) Hy(n) = i385 (3) = —(DF(@:),05) -

=

(D]:(qj + «90]) - Df(q]'), 90]>
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Noting that ||div || j2iq) < VUl 2y for v € Wy (Q) (see [64]), we get for the
second term

IVug = Vus|[120) = (DF(g; + 00;) — DF(g;),00;)
= / 00, div(up — ;) dx
Q

< ||div(ue — uj)”m(g) H901||L2(Q)
< [[Vug — VujHL?(Q) ||90j||L2(Q) :

Therefore, with 9; = — div u,
IVug — Vuyll72) = (DF(g; +00;) = DF(q5),005) < (10 div |72 g

Thus, inserting this in (4.27) we get with —(DF(q;),0;) = ||divujH2LQ(Q) and

—
2

Fq5) = Flas +10;) = Hi(p) > (= p0) ||div ;]| 720
(4.28) NI 2
=p(1— 5) [div ;|72 -

Moreover, we observe by the inf-sup condition, divu = 0, and (4.10) that

. 2 . 2
Idiv ;I q) = Ildiv(u; — u)l7eq)

> 0% [V (u; — )72
=8 [ (V=) (Vs — ) do
(120) =7 [ (=) (ivl; — w) do
=7 [ (=)l + w) do
= (3 /Q(V(uj —u)): (V(u; +u))de
= P (Vw220 — [ VullZaey) = 26 (F(ay) — F(p)).

as F(q) =
e (0,2)

F(gj1) — Fp) = Flg;) = F(p) — (F(g;) — F(gj41))

: ||qu||iQ(Q) for g € Q. Altogether, we have with gj+1 = q; + po; for
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Furthermore, we can deduce from (4.29) that ||V (u; — “)HiZ(Q) =2(F(q))—F(p))
and hence,

(4.30) ||V(Uj+1 - u)”i2(9) < (1 - ,U(2 - :u) 62) ”V(u] - u)”i?(Q) )

As B < 1 (see [64]), this yields a contraction for p € (0,2). The contraction
factor becomes minimal for p =1 and is the same factor obtained in [6]] for this
case.

Remark 142 (contraction). We observed in Remark 141 that, for some step-size
w, the Uzawa algorithm is a contraction for the linear case; see (4.30) and [64, 65].
Therefore, the question arises, if Algorithm 136 (GUA) is also a contraction in
the nonlinear case.

We assume the conditions of Theorem 139. Recall that

F(q) = —L(ug,q) =sup —L(v,q) forqeQ

veV

and

F(p) = inf sup —L(v, q),

9€Q yev

i.e., ug 1s the minimizer of the functional J,(-) = L(-,q).
By Corollary 140, there exists a ¢ > 0 solely depending on Ao({p, d*}), d,
and 1, such that

Flgi) — F(p) = Flg;) — F(p) — (F(g5) — F(gj41))
< Fla) = Fp) = [ dw(diva)) do

Thanks to Corollary 140, this estimate is optimal up to a constant. Hence, a
fixed contraction for differences of the functional F in each step is equivalent to

(4.31) Flay) - Fp) < / 15 (v ) dor

Therefore, we shall analyze the term F(q;) — F(p). On the one hand we obtain
with (4.10) and Proposition 100

(DF(@) = DF).a=1) = | (A(Vu) = A(Va) : (Va, ~ Vu)da

(432) ~ /Qqsquuq — Vul) da
~ Jy(u) — Ty(ug) = L(u, q) — L(ug, q)
< L(u,p) — L(ug, q) = Flq) — F(p).
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112 Adaptive Uzawa FEM for the nonlinear Stokes Problem

Note that the involved constants solely depend on Ay({d, ¢*}), but not on q. On
the other hand, the mean value theorem for some 6 € (0,1) implies

F(q) —F(p) =(DF(p+0(q—p)),q—p)
=(DF(q),q—p) +(DF(p+0(q—p)) — DF(q),q— p)
=(DF(q) = DF(p),q —p) + (DF(p+0(q—p)) — DF(q),q — ),

where we use that DF(p) = divu = 0; see Proposition 133. By the monotonicity
of DF (Corollary 134) we have for the last term

(DF(p+0(q—p)—DF(q),q—p)

= 2 (DF(+ (0~ 1) (4~ p)) ~ DF(a), (0 1) (4~ p) <0

Hence,
Flq) — F(p) < {(DF(q) — DF(p),q — p)-
Thus, with (4.32), it holds for all ¢ € Q
(433)  Flg)— F(p) ~ (DF(g) — DF(p),q — p) ~ [F(Vity) — F(V) ey

see also Lemma 74 Hence, by (4.17) it follows that (4.31) is equivalent to

/¢|Vug (IVu = Vu,|)d /¢|vu (|divu|) d

The contraction should not depend on the specific sequence (¢;);jen, which strongly
depends on the initial guess qo and the step-size j. Hence, the above observations
lead to the question if it holds

(131 [ omaa(Vu=Vudo < [ o (v d

for all ¢ € Q. In the linear case, the analog estimate is a consequence of the
inf-sup condition; see (4.29). Since we are dealing with quasi-norms, we have to
look for an analog of the norm-inf-sup condition for quasi-norms; see (4.4). For
one possible generalization assume that there exists § > 0 such that for all g € Q

- )¢ = —p)diveodr — , d
(435) V(g p)”(w),* igg{A(q p)divudz /quv (Vo)) :)3}

>3 12}}2/9 (drva) (lg — p — cl) da;

compare also (4.14), (4.3), (4.4), and Corollary 130. Note, that this estimate
s very meaningful according to the question whether we have an adequate error
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4.2 Generalized Uzawa Algorithm 113

concept or not; see Remark 143. We want to show, that (4.35) implies (4.34).
By (4.10), Young’s inequality (2.3), Corollary 65, Lemma 74, and Proposition
11 it holds for allq e Q,veV, ¢ e R, and § > 0

/Q(q—p) divvdx—/¢Vu(|Vv|)dx

A(Vu,) — A(Vu)) : Vudz —/§2¢VU|(|VU|)0Z1'

I
@\

IN

(Dr9u)) (A (Vug) — A(Vu)]) dz
(4.36)

Q

\{O\b

A(Vuy) — A(Vu)) : V(ug — u) do
q p) divu,dr = /(q —p—¢) divu,de
Q

< ggﬂg [ @) tla == ey + G [ opeulidivuy)da

Taking the supremum over all v € V, (4.35) implies for § > 0 small enough

/Q (A(Vuy) — A(Vu)) : V(ug — u) dz < /§2¢VU|(|div ug]) dx

Now, the shift can be changed to |Vu,| with Corollary 69. Hence,

[ (A(T0) = AT0) V(0o
< (14 Cy) /Q¢|vuq|(|div Ugl) da +9 /ngwﬂ(W(u — u,)|) dz.

Choosing 6 > 0 small enough, the last term can be hidden in the left hand side;
compare also Lemma 74. Therefore, (4.35) implies (4.34) and hence contraction

of (GUA).

Remark 143 (concept of distance). In Remark 79 we proposed that it is im-
portant to use error concepts for which the dual error and the primal error are
balanced with respect to the problem. In this chapter we implicitly introduced a
concept of distance for the nonlinear Stokes problem. In particular, by (4.16) and
the later choice of the shift, on L (Q)/R a measure of distance is defined by

2 . *
0= plicuyo = nf | (Greu) o —p—chdo

see Corollary 130. The dual measure of distance on LS(Q) for the residual of
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114 Adaptive Uzawa FEM for the nonlinear Stokes Problem

q € L (Q)/R reads as

IDF@) w0 =0 {(DF(0). ) = inf [ (05.,) (= e}

S
= [ v ) d

cf. (4.14) and (4.16). Now, the question arises if these two quantities are bal-
anced; see Remark 79. In fact, by divu = 0, Lemma 128, and Lemma 74 it
holds

/¢|qu(‘divuq‘)dI:/¢vuq(\divuq—divu\)dx
Q Q
</¢vuq|(|qu—Vu|)d:r
Q

~ /Q (A(Vu) — A(Vuy)) : (Vu— Vug) dz.

Now, recalling (4.2) and (4.10) we get by means of Young’s inequality (Proposi-
tion 11) for all § >0 and c € R

/Q O (v 1)) dz < / (0 — g) div(u—uy) dz + / (f = )= ug) da
— /Q(p—q—c) div(u — u,) dz

< [ Cs @mu)"(la = p = el) + Srwa (div(u— )] d
Q
Recalling once again divu = 0, we get for § > 0 small enough

2 2
IDF(@)[vup,ar = 114 = Plwuy e

where we took the infimum over all ¢ € R.

We want to prove that the converse estimate is equivalent to the suggested
quasi-norm inf-sup-condition (4.35) of Remark 142. Recalling (4.36) we observe
that choosing 6 small enough, (4.35) implies

(4.37) IDF(@)[5upy0r = 14— Plliguy)o
where we additionally used Corollaries 69 and 71 to change the shift from |Vu| to

|Vu,|. On the other hand assuming (4.37), Lemma 128, Lemma 74, and divu = 0
yield
le = Pluye < IDF@liuer = / D1, ([div ) d
< [ éreu(19u, - V) ds
Q

~ Sup{/Q(A(VU) — A(Vu,)) : Vodr - /Qéqu(WUDdx};

veV
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4.3 Adaptive Uzawa Finite Element Method 115

see Remark 79 for the last estimate. Hence, an application of Corollary 71, (4.2),
and (4.10) yields

o= sl < s { [0-odiveds— [ gcu(ve) s},
veV Q Q
which is (4.35).
Therefore we proved that the error concept is balanced if and only if the quasi
inf-sup condition (4.35) holds. Moreover, if the error concept is balanced then
Algorithm 136 (GUA) yields linear convergence; see Remark 142.

4.3 Adaptive Uzawa Finite Element Method

As in [6] for the linear case, we shall now bring together algorithms 136 (GUA)
and 99 (AFEM) to formulate an adaptive Uzawa algorithm (AUA). Recall that
in the GUA, in each iteration j € N, the quasi-steepest descent direction 9; is
used for the update. To determine 9;, a nonlinear Poisson equation has to be
solved. Now, the idea is to use Algorithm 99 to approximate the quasi-steepest
descent direction.

In Section 4.3.1 an adaptive finite element method based on Algorithm 99
(AFEM) is presented to calculate an approximation to the quasi-descent direc-
tion. Section 4.3.2 collects some technical results on interpolation of discrete
functions that are needed to prove convergence of the adaptive algorithm in sec-
tion 4.3.3. Some possible modifications of the algorithm like, e.g., an a posteriori
error estimator of [11] are discussed in the proximate remarks.

4.3.1 Approximation of the Quasi-Steepest Descent Di-
rection

As we know from Section 4.2, we have to solve a nonlinear elliptic system (4.10)
for the quasi-steepest direction. Recalling Theorem 106, Algorithm 99 yields
linear convergence for a right hand side g € L (Q)?. Therefore, due to the right
hand side of (4.10) it is convenient that the gradient of the pressure is in L?(2)%.
In particular, for 7 being a conforming triangulation of €2, we define

Q7T)={QeC(Q) :Q|lr ePYT) forall T €T}

Since Q(7) C WH(Q), we obviously have Q(7) € W (Q) for all N-functions
¢; see Definition 33. Hence VQ € L? (Q)? for Q € Q(7). Note that Q(7) is
not a subspace of Q, but Q(7)/R C Q. For convenience, we use the functions in
Q(7) as representants of those in Q(7)/R and say that two of them are equal if
they differ by a constant value.

Let ¢ be an N-function that satisfies Assumption 40. Then, for @ € Q(7)
let ug € V be defined according to (4.9). Since Q € Q(T) € W;* (Q), we have
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116 Adaptive Uzawa FEM for the nonlinear Stokes Problem

f=VQ e L ()% Hence, we can reformulate the nonlinear system (4.10) —
using integration by parts — into

(4.38) /QA(VUQ) :Vodr = /Q(f —VQ)-vdx  forallveV.

According to Definition 135 the quasi-steepest descent direction of F in @) is
given by

divu
4. = ¢, ((|divug|) ——.
(4.3 % = Ofg, (v gl)
Now, the aim is to calculate an approximation D¢ of 9g. For this purpose, we
modify Algorithm 99 (AFEM) to obtain a method

(Ug,T") = ELLIPT(Q, T ,¢,0)

that, given a conforming triangulation 7 of Q, ¢ > 0, § € (0,1), and Q € Q(7),
outputs an approximation Ug of ug and a refinement 7* of 7. Since the method
is based on Algorithm 99 (AFEM), for its precise formulation, we assume that
we have the subroutines of Algorithm 99 (AFEM) at hand; see Section 3.5.1.

Algorithm 144 (ELLIPT(Q,T,¢,0)). Let k =0, To = T;
1. U, = SOLVE(T;, f — VQ);
2. {n(Up, T, f — VQ)}rer. = ESTIMATE(Uy, T, f — VQ);
3. if n(Uy, Th, f — VQ) < ¢, then

Ug = Us; T =Ty RETURN;

4. My = MARK({n(Ux, T, f — VQ)}rer, Tr, 0);
5. Txr1 = REFINE(7Z;, My, b); increment k and go to step (1);

An approximation to the quasi-steepest descent direction in (), based on
(Ug,T*) = ELLIPT(Q, T ,¢,0), is then given by

diV UQ

4.4 —_
( O) |diV UQ|

o (1div Ugl)

Remark 145. Note that the method ELLIPT is a modification of Algorithm 99
(AFEM) for the right hand side g = f —VQ € L? () in (3.2). The only differ-
ence is step (3), where a stopping criterion is added. Hence, ELLIPT terminates
for any (Q, T ,¢,0) € Wh? (Q) x T x (0,00) x (0,1), since Corollary 108 states

linear convergence of the estimator.
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4.3 Adaptive Uzawa Finite Element Method 117

In the adaptive algorithm the quasi-steepest descent direction in () will be
substituted by the approximation (4.40). To control the resulting error, we need
the following Lemma that estimates the distance between descent directions.

Lemma 146. Let ¢ be an N-function that satisfies Assumption 40. Forv,w € V
we set

0(1) = B (div o) Y and (1) = By (Idiv o)) -

|div v |divaw|’

Then, for all v,w € V it holds

| (@) (o(0) =aw)l) ds < [P(V0) = PVl
where the constant hidden in < solely depends on As({¢p, ¢*}) and d.

Proof. By Lemma 68, Lemma 66, and Corollary 10, it holds

/Q(¢w|)*(\0(v) —o(w)|) dz

s/, ) divov , ) divw
— /Q (¢vu)) < ¢\vv\(|d1VU|)m - ¢\Vw|(|d1Vw|)m )
< [ o) (ot ol) S = s (v l) o
S, vl Vol |div v Vol |div w|
+ @l (I V0 — Vw|)) dz
«(l . div , . di
<Awm)wwwmwﬁﬁrwwwmm@xﬂ

+K}¢WJWWWQVU—Vwmda

where the constant hidden in < solely depends on Ay({@|ve|, (¢jvy)*}) and thus
on Ay({¢,¢*}); see Lemma 57. Applying Corollary 65 in 1-dimension for the
N-function ¢y, to the first addend and (2.8) to the second yields

/Q(¢Vv)*(|°(v)—0(w)|)dx
< /Q ($r921)” <(¢TW\)\divv\(|diVU - diva) dx

+/Q¢VU(|VU — Vuwl|) dz.
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118 Adaptive Uzawa FEM for the nonlinear Stokes Problem

Lemma 128 yields the pointwise estimate |divv| < v/d|Vv|. Hence, Lemma 58,
the monotonicity of ¢, and Corollary 17 imply

&' (V| + |divo| + 1)
/ ot _
<¢|Vv|)|divv|(t) B ¢‘W‘+‘diw‘(t) |Vl + [divo| + ¢

. ¢' (1 + Vd)(|Vo| +1)) .

(4.41) <
Vol +t
& (|Vou| +1 ,
\(|sz\]‘+t )¢ - Gl ()

for all t > 0. Therefore, by Corollary 10 and (2.8)

[ @wa) (o) ~ 0w da
</Q(vavl)*(ﬁblvv(|GUVU—din|))alilH-/chw(IVU—le)al:lﬁ

</¢|w|(|divv—divw\)dm+/q5|vv|(\Vv—Vw|)dx.
Q Q

Hence, applying Lemma 128 and Corollary 10 once more yields

< / Pvol(|[Vv = V) dz,
Q

where the constant hidden in < depends only on Ay({¢,¢*}) and d. Applying
Lemma 74 yields the assertion. O

4.3.2 Interpolation of Discrete Functions

The approximation (4.40) is not suitable for updating the pressure, since it does
not belong to the discrete pressure space Q(7) but to the space of piecewise
constant functions

Qp(T) ={Q:Qlr € PX(T) forall T € T},

on a conforming conforming triangulation 7 of ) — recall that the procedure
ELLIPT requires a certain regularity of the pressure; see Section 4.3.1. To over-
come this drawback we interpolate the approximation of the quasi-steepest direc-
tion (4.40) into the space of continuous, piecewise affine functions. The interpola-
tion estimates presented in this section for discrete functions are a generalization
of the ones in [6] to the quasi-norm case.

We use an interpolation operator 113 : Qp(7) C LY(Q) — Q(7), which
is closely related to the Clément operator [22]: Let z € N be a node of the
triangulation 7 and w, the corresponding finite element star; see Section 3.3.1.
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4.3 Adaptive Uzawa Finite Element Method 119

For ¢ € LY(Q) let TI? : L'(Q) — P!'(w,) be the L?-projection into the space of
continuous piecewise linear polynomials, i.e.,

(4.42) / ((—T2q)Qdr=0 forall Q € P'(w.).

We then set IT3 ¢(z) := II2q(2); hence, IIf ¢ = 3. 112q(2) @, € Q(T), where
{®. : 2 € N'} denotes the Lagrange-basis of Q(7'). Note that I3 : L'(Q) — Q(7)
is a projection; see [22].

With this interpolation operator we can modify (4.40): For @ € Q(7) let
Ug € V(T) be the finite element approximation of ug, i.e.,

(4.43) /QA(VUQ) :VVidr = /Q(f —VQ) - Vdx forall VeV(T);

c.f. also Section 3.3. Then

diV UQ

m € Q(7),

g = 14, (div Ugl)

is an approzimated steepest descent direction in Q(7T).

The aim of this section is to estimate the distance between 0g and ®g. The
following lemmas are an adaption of the L?({2) estimates from [6] to the L'(Q)-
case and are the starting point for the quasi-norm estimates.

Lemma 147. Let T be a conforming triangulation of ). Then, we have with the
notation above that for any q € L*(Q)

/T\q—ﬂg(;\ dv < ) /T\q—ﬂﬁcl\ da,

zeNNT

where the constant hidden in < depends only on the shape reqularity of T and d.

Proof. Let 112q, 2 € N be defined as in (4.42). Thus, we have for a fixed 2y €
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120 Adaptive Uzawa FEM for the nonlinear Stokes Problem

N NT by the triangle inequality

/}q—H%} dw:/ g— > Mq(z) @
T T zeN
~[Jo- ¥ mwae)e
T zeNNT
S/ > T q(2)
(444) zeNNT
[]Y @ -,
zE/\/ﬂTz;ézO

dx

< / ‘q — 12 q
T

+ Z /T ’Hiq(z) - Hioq(z)‘ dx,

2eNNT:z#20

where we used that the Lagrange basis is a partition of unity and that the basis
functions have values in [0, 1]. Since for the first term nothing has to be done, we
continue estimating the second term. Recall that 1?q € P'(T) is a polynomial.
Hence, scaling it to the reference situation all its norms are equivalent. Thus,
recalling Section 3.3.1, we have for fixed 2 € N NT with 2z # 2
I2q(z) — 112 q(= )‘ < sup M2q — 112 g
= sup ‘qu oFr — Higq o FT}
<C /T 112g o Fr — 112 g o Fr| d

/\n ¢~ 2| |det CF'| da

|T|/‘qu— goq‘ dx.

Therefore,
|0 - g as = > T IgCe) - (o)
2eNNT:z#20 T 2eNNT:z#20
el Y [ -t d
2eNNT: 2420
| (d+1) Z /‘q— 2q‘dz,
zeNNT
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4.3 Adaptive Uzawa Finite Element Method 121

where we used the triangle inequality and that the number of nodes in T is
bounded by d + 1 in the last step. Inserting this in (4.44) yields the desired
estimate. O

Corollary 148. Suppose the assumptions of Lemma 147, then
/\q—ﬂgq\ de<y | la—Tiq| da,
Q zeN VW=

where the constant hidden in < depends only on the shape reqularity of T and d.

Proof. The assertion follows from Lemma 147 by summing the estimates therein
over all T € T. O

Next, we make use of the fact that the functions we focus on, lie in Qp(7) C
L'(2), which in turn is finite-dimensional.

Lemma 149. In addition to the assumptions of Lemma 147, let Q € Qp(7T).
Then, for all z € N

/wz 1Q — I2Q| dr < diam(ws) / Q1 do,

where [-] denotes the jump across inter-element sides; see Section 3.4. The con-
stant hidden in < depends only on the shape regularity of T and d.

Proof. Clearly, (id—11?) Qp(7 (w.)) is a finite dimensional linear space and hence
all of its norms are equivalent. We have to prove that fgz I[-]| do is a norm on

(id — 112) Qp(7 (w:)). Let Q € Qp(7 (w:)) with

/Jzu[@m do =0,

i.e., @ does not jump across o, thus Q € Pl(w.). Since I1? is the local L*-
projection onto P(w.), we have that Q — 1 @Q = 0. All other norm-properties
follow by the properties of the L'-norm on o,. Now, the assertion follows by
scaling to the reference situation, applying equivalence of norms on finite dimen-
sional spaces and scaling back to the physical finite element star. In particular,
let @, be the reference finite element star corresponding to w, and &, the union
of its interior sides; see also [3]. Then, we have with Q, = I12Q

/ Q — Q.| dx < diam(wz)d[ }Q - Qz} dz
< diam(w.)? / [0]] dé < diam(w,) / Q1| do,

where Q, QZ denote the functions @, (. after scaling to the reference finite element
star w,. This proves the Lemma. O
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122 Adaptive Uzawa FEM for the nonlinear Stokes Problem

In the next Lemma we generalize Lemma 149 to the quasi-norm case. The
result is crucial for estimating the error that occurs during interpolation.

Lemma 150. Let T be a conforming triangulation of Q0 and ¢ be an.N-functz'on
that satisfies Assumption 40. For V € V(T) let 0 := ¢y |(|div V) ﬁg%. Then,

forall'T € T
/(¢W|) (Jo—-T30|)d Z / he |[F(VV)])? do.
r TeT(57) 7 0T

The constant hidden in < depends only on Ag({qb ¢*}), the shape regqularity of T
and d. The nonlinear vector-field F : R4 — R4 s defined as in (3.14).

Proof. We observe that 8 € Qp(7). Therfore, scaling ? to the reference element
T, applying equivalence of norms on finite dimensional spaces, and scaling back
to the physical element 7', we obtain

—_— R ?
30 </T‘D—HTD

sup‘b —Hgb} = sup‘ﬁ — 1Y
T P

1 0
dr < W/T}D—HTD‘ dzr.

Thus, we can apply Lemmas 147 and 149 to get

sup [0 — 113 0| < Z /\D—H%\d:c
T zeNmT
i > / o — 1% dx
| zeNNT
Z dlamwz/\ 1| do.
zeNmT

diam (w.

Depending on the shape-regularity of 7 we have that 7 ) o L Therefore,

there holds ”
/ ]| do.
zeN mT |

Since #(N NT) is bounded by d + 1, this estimate yields with Corollary 10

b 1130])d b o |d d
/(VVI } T /gf;ﬂ |VV\ |/ o) dx.

Now, Jensen’s inequality (Lemma 4) implies for the fixed shift |VV|r|

/(¢VV|)( HQO‘ dr < / Z |01|/ (¢\VVIT|)*(|[[D]]|)dde
zeNnT 7
< > [ e e U)o

zeNnT

< X[ o) (i ar

T'eT (S

sup}b —Hgb‘
T
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4.3 Adaptive Uzawa Finite Element Method 123

Similar to (3.27), we obtain with the help of Corollary 71

Jremn o-tfolyas< 55 [ b (orevy) (11} do

T'eT (S

; Z / he [B(VV ) = BV do.

T'eT(S

Note that the integrand of the last term is constant. By Lemma 91 we derive

[F(VV|r) —F(VV|r)| < Z [[F(VV

cEX T

where Xy = {0 € S: 0N Sy # 0} is the set of sides in the interior of St ; see also
Figure 3.3. We recall that the amount of sides in Y7 as well as the amount of
elements in St is bounded with respect to the shape-regularity of 7. Hence, we
get with the fact that |o’| = |o| for all o,0" € X7 and hy = hy for all T" € T(Sr)
that

/ hT|F(VV|T/) - (VV‘T | dO'
o1’

Z /hT/ (VW] do
o1’

T'eT(ST) T'eT (S

and thus,

/T(éﬁvw)*(b—ﬂgb})d Z / hT ¢|VV\ |[[0]]|>

T'eT(S

" Z / b [F(VV)]P do

T'eT(Sr)

(4.45)

It remains to estimate the first term of the right-hand side of (4.45). For o € S,
let T7, T, € T be the adjacent simplices, i.e., 0 = T1NT;. Applying the definition
of 0 = ¢y (|div V|) el » Corollary 69 1mphes

divV divV
1,1 = [éfev (v V) g = dhevs v V) g
d1v V le V
g e e (S i et
(4.46) + W\vvm\ (IVVr, — VV|T2| )|
divV , d1V V
A VD] =, (v V)

+¢ﬁvwnngvmu,
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124 Adaptive Uzawa FEM for the nonlinear Stokes Problem

Now, we can estimate the first addend, with the help of Corollary 64 by

le V le V

(div V) o

(div V) o

gb,|vv|¢p1
< (o IPVLD

where the constants hidden in ~ depend only on Az({¢|VV‘T1|’ (¢|VV|T1‘)*}) and

thus on Ay({¢, ¢*}); see Lemma 57. Recalling Lemma 58, we have with |div V| <
V/d|VV| and the monotonicity of ¢’

/
¢|VV|T1

(4.47)

/ Y
(15v101) i & = v oo
_ AV n |+ [divVin|+1)
|VV|T1‘ -+ ‘le V|T1‘ —|—t
ATV +0)
P(VVin|+1t)

for all t > 0. Thereby the last inequality follows from As({¢, ¢*}) < oo with
Corollary 10. Applying this to (4.47) gives

divV divV

¢]VV\T1|(|d1VVD|d1Vv‘ ¢]VV‘T1|(‘d1VV|>

< Ghovy, (IVVLD.

where the constant hidden in < depends only on As({¢, ¢*}) < 0o and d. Insert-
ing this in (4.46) implies

IRL,| < 610y, (VLD

Choosing 17 = T" for every addend of the right-hand side of (4.45), we have by
As({¢,¢*}) < 0o and Corollary 10

[ ey to-ohars 5 [ br (oo Glew (VI

T'eT(St)

+ ) / he |[E(VV)])? do.

T'eT (S
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Now, (2.8) and Proposition 62 imply

/T(¢|vv)*(}°—ﬂga})d Z / hr ¢ovi([[VV]]) do

TeT (S
+ Z / he |[F(VV)]? do
TeT(57) Y 0T
< / he [[E(VV)]J do,
TeT(57) 0T

where we additionally used that hy & hy for all 7" € 7(Sr) depending on the
shape-regularity of 7. This is the asserted estimate. !

Using the finite overlapping of the Sy, T € 7, we can immediately deduce
the following global version of Lemma 150.

Corollary 151. Assuming the conditions of Lemma 150 it holds

/Q(¢|vv ([o—170[)d Z/ he |[F(VV)][? do.

TeT

Where the constant hidden in < depends only on As({¢, 9*}) and the shape reg-
ularity of T .

The next corollary combines the above results to the particular case of the
finite element approximation of the quasi-steepest descent direction. In particu-
lar, it estimates the error between 0y and D¢ by the quantity that is controlled
by ELLIPT, namely by the estimator of the error between ug and Uy.

Corollary 152. Let ¢ be an N-function that satisfies Assumption 40 and let T
be a conforming triangulation of the domain Q0 C R%. Then, with the notation of
this section

| o)) (o = Dal < (U0, 7.1 - V@),

where n denotes the error estimator defined in (3.24). Thereby the constant hid-
den in < depends only on As({¢, ¢*}), the shape reqularity of T, and d.

Proof. We start with the triangle like inequality of Corollary 10 and thus obtain

* * ’ . diV UQ
/Q(ﬁﬁ\wd) (Iog =Dql) < /Q (@|vuo|) (‘DQ = Houg 14V Vel g )
x ) divUg
+ (¢\VUQ\) ( o (div UQD‘din‘ - @QD dz,
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126 Adaptive Uzawa FEM for the nonlinear Stokes Problem

where we used that the Ay-constant of (¢|VUQ|)* depends only on Ay ({¢, ¢*}); see

Lemma 57. Now, the first term can be estimated by Lemma 146. In particular,

* ’ . div UQ 2
| o) (20 = dong (14 Vab g ) e < IF(Va) ~ F(TUa) -

This term can be estimated by the upper bound (Theorem 90). Furthermore, by
Corollary 151 then

* ’ . diV UQ
/Q (9)v0) <‘¢|VUQ|(|d1V Vel i) ~ QQD de

<X [ b RV do

TeT

Recalling (3.24), this is a part of the estimator and thus obviously can be esti-
mated by n*(Ug, T, f — VQ). Hence the proposition is proved. O

Remark 153. In our case, it is crucial to have the approrimation of the quasi-
steepest descent direction inside the pressure space Q(7) — recall that the pro-
cedure ELLIPT requires sufficient reqular functions in its first argument. This
requires interpolation estimates for a suitable interpolation operator from Qp(7T)
into Q(7), since the divergence of the discrete velocity is not sufficiently reqular.

Similar estimates may be mandatory if one deals with stable pairs of discrete
function spaces; see [6]. In particular, often the divergence of the discrete velocity
15 not contained in the discrete pressure space and hence has to be projected into
it. For example consider the popular Taylor Hood elements Py — Py, i.e., contin-
uous piecewise second order polynomials for the discrete velocity and continuous
piecewise linear elements for the discrete pressure. Thus the divergence of the
velocity is piecewise linear but may jump over inter-element sides and therefore
18 not contained in the pressure space.

Another example is the so called Mini-element, which is close to our case. In
fact, piecewise linear continuous elements are used for the discretization of the
pressure space. The discrete velocity space also contains piecewise linear continu-
ous elements, but is additionally enriched by element bubble functions in order to
obtain stability. However, the divergence of the discrete velocity is again not con-
tained in the discrete pressure space and hence a projection-estimate is required.

4.3.3 Convergent Adaptive Uzawa Algorithm (AUA)

Thanks to the above results on the approximated steepest descent direction, we
are now able to state the adaptive finite element algorithm for the stationary
Stokes problem. We suppose that ¢ is an N-function that satisfies Assumption
116.
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4.3 Adaptive Uzawa Finite Element Method 127

Algorithm 154 (AUA). Let 75 be a conforming initial triangulation of € and
let Qo € Q(7p) be an initial guess for p € Q. Fix 6, p € (0,1), and x> 0 and let
J=0;

1. (APPROXIMATED DERIVATIVE)
(Ug,, Tjt1) = ELLIPT(Z;, 07, Q;,0);

2. (APPROXIMATED QUASI-STEEPEST DESCENT DIRECTION)
div UQ.
D, =113 ¢ div U | ) ——=;
J Tj+1¢|VUQj| ( ‘ v Qj ‘ ) ‘le UQj ‘ )
3. (UPDATE)
Qjr1:=Q; + uDy;
increment j and go to step (1);

Remark 155. For the reason of numerical cancellations it may be convenient to
try to avoid extreme values of Q)j. For this purpose one may consider functions
with mean value zero since the pressure is only determinated up to a constant
value. Hence, starting Algorithm 154 (AUA) with an initial guess Qo € Q(7p),
which has mean value zero we can substitute step 3 (UPDATE) of (AUA) by

3" (UPDATE')
1
Qjr1:=Q; +uD;— ] /Qu’Djd:)s;

increment j and go to step (1).

Therefore, by induction (Q;);en C Ly (). Note that the modifications do not
affect the theoretical behavior of (AUA), since the pressure is only defined up
to a constant, i.e., Q = L? (Q)/R. Hence, subtracting the mean-value has no
theoretical effect. Moreover, recall from Lemma 129 and Corollary 130 that the
convergence of the sequence (Q;)jen C Q is equivalent to the convergence of its
representants in Lg’* (Q). Thus, for numerical evaluation it is rather convenient to
consider error quantities related to LY (Q) instead of the corresponding quantities
in Q, which require a minimization over R; cf. Lemma 129 and Corollary 130.

Theorem 156. Let ¢ be an N-function that satisfies Assumption 116. Then there
exists g > 0 depending only on As({¢,¢*}) and d, such that for all step-sizes
i € (0, ), it holds for the sequence (Q;)jen C Q produced by Algorithm 15/
(AUA) that

Q;—p mQ, asj— oo.
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128 Adaptive Uzawa FEM for the nonlinear Stokes Problem

Proof. For convenience, we use the abbreviations
div U,
|div ]|

see also (4.39). Recall that Ay({¢a, (¢a)*}) depends only on As({¢, ¢*}; cf.
Lemma 57. As in the proof of Theorem 139 let for Q); € Q(7;), j € N,

Hj(p) == F(Q5) — F(Qj + nDy)

By means of the mean value theorem and Proposition 133, for u > 0, there exists
0 € (0, i), such that

Hi(p) = pH;(0) = —u(DF(Q; +609D;),D;)
) = —pu(DF(Q;),D;) — %(Df(Qj +09;) — DF(Qy),09;)
= —p(DF(Q;),0;) + n(DF(Q;),0; — D)
- %(Df(Qj +0D;) - DF(Q;),09).

We handle the terms at the right hand side separately. First, we have from (2.6b)

0 =00, = —Plyy, ([divuy|) and  wu; = ugq;

(4.49) —(DF(Q,),0 /gbwu (|div w;]) |div a] da:>/qz5v” (|div w;|) dx

The next term can be estimated with the help of Young’s inequality (Proposition
11) for 6 >0

(DF(Qj),0 |</\D —9,) divu;| dz
§5/Q¢wj|(|di"uj|)d$
+ C’a/Q (¢vu,1) (10, — D,1) da
The constant Cs depends only on As({¢,}e>0) and thus on AAQ({QS, ¢*}); see

Lemma 57. Now, applying Lemma 146, there exists a constant C' > 0 depending
only on As({¢, ¢*}) and d, such that

(DF(Q;),0;— D;)| <6 / 15y (|div 1) ez

+C5 C||F(Vuy) — F(VUQj)“i2(Q)

(4.50)

The last term in (4.48) can be estimated as in the proof of Theorem 139; see
(4.23). In particular,

(DF(Q+69,) =~ DF(Q,).09)) < [ (60,) (02,]) do
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4.3 Adaptive Uzawa Finite Element Method 129

where the constant in < depends only on Ay({¢, ¢*}).

Next, we change the shift with the help of Lemma 71 to ‘VUQJ. , therefore
obtaining
(DF(Q;+09;) = DF(Q)).09)) < [ (9peu,, ) (093] da
2
+[[F(Vuy) = F(VUQ,) || () -

Assuming pp < 2, we get similar to (4.24)
(O1vug,|) (10D5) < % G5y, | (|div U, ).

Where the constants of the last two displays, that are hidden in <X solely depend
on Ay ({¢, ¢*}). Hence, there exists a constant C' solely depending on Ay ({¢, ¢*})
and d, such that

(DF(Q, +6D,) — DF(Q,).09;) < 0/992 Sper, (10D, ) da
+C |[F(Vay) = F(VU,) |20 -
This, (4.49), and (4.50), applied to (4.48) yields
Hj(n) = F(Q;) = F(Q; + 1D))

> / O (Idiv u5]) da
= 10{5 [ oo (ldiv gl do -+ Cs € [F(T05) = PV ) o) }
— % {C’/Qﬁz ¢|VUQj|(|diV D) dx — C HF(VUJ) - F(VUQJ'>Hi2(Q) }

= u(1 —5—6*9)/¢Wj|(ldivujl)d:v
Q
A ow o~ 2
— (1G5 C+ 5 OV |[F(Vy) = F(VUQ) e -

Recall that 0 < i, hence
() = j(1— 6 — Cp) / D15y (Idiv 15]) d
— (nCs €+ C) [F(Vay) = F(VUQ,) |12y -

Observe that for pg € (0, 1/C), 6 :=(1—Cu)/2 > 0, we have for all u € (0, 1)
that ¢, . =pu(1 -0 —Cp)>0. Take C), ;== (1 Cs C + C), then

H;(n) = F(Q;) — F(Qj + p Dey)

(4.51) . 2
= Cp /Q¢Vu1'(‘dlv ujl) dz — C,, HF(VUJ> - F<VUQ1‘)HL2(Q) :
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130 Adaptive Uzawa FEM for the nonlinear Stokes Problem

The constants ¢, C, > 0 depend only on Ay({¢, $*}), the step-size  and d. Note
that due to Algorithm 154 (AUA) — step 1 (APPROXIMATED DERIVATIVE) —

and the upper bound (Theorem 90), Uy, is an approximation of u; with accuracy
at least C 7, i.e.,

[F(Vu;) — F(VUo,) o) < C0lUays T f — VQy) < Ci g
Therfore, we have
Hi(p) = F(Q;) — F(Q; + nD;)
> Cu/ Ovuy|(divu,|) de — C, Cy p?.
Q
Now, the aim is to prove that divu; —j_ 0 in Lg(Q), since this implies

Qj —j—oo P in Q; see Lemma 138. Recalling that Q1 = Q; + 1D, we have for
all J € N the telescopic sum

T
)

F(Qo) = F(Qs) =) F(Qj) — F(Qj+1)

> ¢, Z/¢|Vu (|divu,|) de — C, Cy ZpQJ

The last term can be estimated by a geometric series and thus by 1/(1 — p?). On
the other hand we can estimate F(Qo) — F(p) > F(Qo) — F(Q), since p € Q is
the minimizer of F. Therefore,

F(Qo) — F(p) = F(Qo) — F(Qy)
J—1 ' 1
> ¢, ;/Qqawj(|dwuj|)dx—cuolﬁ

<.
I
o

(4.52)

for all J € N. In other words, the series Z;}:_Ol Jo @1vuy(|div us]) dz is bounded.
Since all its addends are positive, we get that

/¢vUj|(|divuj|)dz—>0, as j — 0.
0

As in the proof of Theorem 139 it remains to show that this implies divu; — 0
in Q as 7 — oo. Then, the assertion follows by Lemma 138. In particular, we
obtain by (4.52)

F(Qo) +Cu Cy 1p F(Q)
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4.3 Adaptive Uzawa Finite Element Method 131

for all j € N, i.e., (F(Q;));ex is bounded. Combining (4.9) with (4.10) gives
F(Q0) 2 F(Q) = ~£(1;: @) = [ ~6(1Vul) + Qv + fu; da
_ /Q —o(IVuy|) + A(Vu,) : Vi, de
= [ =0Vl + (V) V| o
> (V) - 1) [ o(Vul)de = 0

where the constant V(¢) > 1 depends only on Ay(¢*); see Proposition 14 ii).
Therefore, the sequence ([, ¢(|Vu;|)dz)jen C R is bounded. Assume that
(div u;) jen does not converge to zero in Q. Then, Proposition 31 implies, w.l.o.g.,
that there exists ¢ > 0 such that

0<c</¢(|divuj|)d:v forall j € N
Q

— otherwise we pass to a subsequence. Hence, we get by Corollary 69 for 6 > 0

c</9qz5(|divuj|)dx< (1+Cg)/52¢|Vuj|(|divuj|)dx—1—5/Q¢(|Vuj|)dx

for all j € N. Since ([, #(|Vu;|) dz);en is bounded, we can choose § > 0 small
enough to obtain

0<c< C/ Pvu,|(|div uyl) da,
0

with a constant C' > 0 not depending on j € N. This is a contradiction. Thus,
divu; — 0in Q, as j — oo and the assertion follows with Lemma 138. 0J

Remark 157 (stopping criterion). Finding a stopping criterion for Algorithm
154 (AUA) for an adequate distance quantity turns out to be no easy task. In
fact, proving reasonable a posteriori estimates usually requires a continuous inf-
sup condition; see [3, Section 9.2]. To have a reasonable estimator for a quasi-
norm error notion, we need a inf-sup condition, which is somehow related to the
quasi-norm; see (4.35). Since such a condition is not available so far, we have
to settle for non-optimal estimates like in [11]. They prove an upper bound for
mized finite element approxzimations. In our case (U;,Q;) € Vx Q, j € N, is
not a solution of the discrete Stokes problem. This makes our error analysis a
bit unusual. However, since the same techniques as reported in [11] apply in our
context, we only sketch the proof for completeness. We assume that

o(t) = /0 (Voo + (1o — veo) (K* + 52)(r_2)/2)sds,
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132 Adaptive Uzawa FEM for the nonlinear Stokes Problem

for fixed k > 0, vy > Vo > 0. This corresponds to the power law for k = vy = 0,
and for k > 0 to the Carreau law; see Section 1.1 and Remark 114. Note that ¢
satisfies Assumption 116; see Remark 118. Let T be a conforming triangulation
of Q. For Q € Qp(T) let Ug € V(T) be the finite element solution of (4.43).
Then foru € V and p € Q being the unique solution of (4.2) we have like in [11],
foranyv eV, geQ, andV € V(T)

/Q (A(Vu) — A(VUg)) : Vo — (p— Q) dive — ¢ div(u — Ug) dx
_ / o= A(VUQ) : Vo+Q dive — g divUg de
/ fe(v— A(VUq) : V(v —V)+Q div(v — V) — ¢ div Ug d.
Element-wise integration by parts yields
/Q (A(Vu) — A(VU)) : Vo — (p— Q) dive — g div(u — Ug) dz =

_Z/f VQ)-(v—V dx—Z/ A(VUQ)] (v —V)do

TeT TeT

+Z/qd1VUQdI

TeT

Now, choosing V' = Ilzv the Scott-Zhang interpolant ([68]), we can estimate as
in [11]

/Q (A(VU) - A(VUQ)) Vo —(p—Q) dive — g div(u — Ug) dx

’ ! ' 1/r!
< (S {m IRy + b IR oy §) T Tolneey

TeT
, 1/r .
+ (X By ) int llg = el ey
TeT

where % + % =1 and

Rilp:==f—=VQlr, forTeT,
Ry, := [A] 7o, foroeS,

and

Rs|r := divUg|r, forT eT.
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4.3 Adaptive Uzawa Finite Element Method 133

Since q,v are arbitrary, taking g = 0 and then the supremum over all v € V, we
get

I, (A(Vu) — A(VUQ)) : Vo — (p— Q) divude

|U|W1m(9)

, 7“/ 1/r !
< (IR )+ b IRl )

TeT

181y« :=sup
veV

(4.53) o

On the other hand, taking w = 0 and then the supremum over q € Q yields

d —Up)
o 1= SUp qu IV(U Q (Z ||R3||LT(T )

(4.54) 15,
q€Q ||Q||Q Ter

To continue, we cite two estimates from [11] (see also [9, 8]), which connect the
quasi-norm to the WY -norm. In particular, for v,w € V then

IE(Vo) = F(Vo)|Faig) < [0 = wlyry
v = Wl gy < [V + WMWlw(Q))](z_T)/z |F(Vv) = F(Vw)|| 2 ()
if r € (1,2] and
[0 = wli ) < E(VY) = F(V)|l 200,
|F (Vo) — F(vw)HH(Q) <o (‘VU|W1»7“(Q) + |Vw|W1»7“(Q )](T 22 v — w|W17“ ()
if € (2,00). Furthermore, it holds

(4.55)
mln{l
/Q(A(Vu)—A(VUQ))  Vwda| 5 (V) = FVUQ) [T Pl o

With these estimates at hand, we can deduce from the inf-sup condition (4.4) and
(4.53) that

min{1,2 =}

(4.56) Ip = Qllg < ISilly- + IF (V) =F(VUQ)| 2 "

Again from (4.53) and then using (4.54), we find that

p_QHQ‘

[F(Vu) - F(VUQ)||2L2(Q) < AISully- [u = Uglyyiir gy + 192lg-

Now, we can apply (4.56) to obtain by the above estimates and the classical Young
inequality (see Remark 13) like in [11] that

IE(Va) = F(VUQ) IRy < ISUE + 181l 1Salg. + 1502
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134 Adaptive Uzawa FEM for the nonlinear Stokes Problem

where R = max{r, 2}, R = max{r',2}, £ + & =1, and 5 + 55 = 1. Hence,

R R R
lu = Uglly < lIS1llve + IS1llv- 152llg- + [[Sallg-

and

R R ! R
lp = Qllg < I1S1lly= + [[Sully- + 1S4 o T [152llg- -

S|

V*
Thus, by (4.53) and (4.54) we have computable a posteriori error bounds.

Remark 158 (coarsening). Since the right hand side f — VQ; of (4.38) in
Algorithm 154 (AUA) is changing in each iteration, it might be reasonable to
apply a coarsening step in order to obtain optimal meshes. Recall, that for the
proof of the convergence of AUA we only used that n(Uq,, Tx, f — VQ;) < ok In
fact, the procedure ELLIPT can be substituted by any procedure that approximates
uq,; up to this accuracy. Hence, it is possible to apply a coarsening routine, e.g.,
after step (3) (UPDATE) of the AUA. Note, that Q); is defined on the common
refinement of all triangulations T; i = 1,..., k. Therefore, it may be necessary
to handle two grids, namely one grid for calculating Ug, in step (1) and then the
common refinement of all triangulations T;, ¢ =1, ..., k, in order to store @);.

Remark 159. In [18] an algorithm for optimization of general convez functionals
s proposed. As in our case, their algorithm is based on approzimating the quasi-
steepest descent direction. Actually, they ensure that the approximation of the
quasi-steepest descent direction is still a descent direction. For our problem, this
means that step (1) of Algorithm 154 (AUA) is substituted by a method, which
yields an approvimation Ug, of the true solution u; of (4.38), such that

2

Cp /Qgﬁv%|(|div ujl) dz >~ C, HF(VUJ) - F(VUQJ’)HL%Q) ’

for v € (0,1), where the constants c,,C, are those of (4.51). If we assume
divu; # 0 — otherwise it holds u; = w and we are finished —, this goal is
achievable: In fact, we can estimate by the generalized triangle inequality (Corol-
lary 10), Corollary 69 and Lemma 128

[2¢|VUQj|(}div Ug, — divuy|)dz < C ||F(Vuy) — F(VUQJ.)H;(Q)

and
/¢|VU | (|div Ug,|) d < é{/¢Vuj(|diVUj|) + [F(Vay) = F(VUQ) 2 },
Q @ Q

with C' > 0 depending only on Ay ({¢p,¢*}) and d. Note that by Corollary 108

we can modify step (1) of AUA, such that the error ||F(Vu;) — F(VUQJ.)H;(Q)
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4.3 Adaptive Uzawa Finite Element Method 135

is sufficiently small. In particular, by the above estimates and the assumption
divu; # 0, we have for A > 0 that

A HF(VUJ) - F(VUQJ')HiQ(Q) < /(2¢|VUQj|(}diV UQ?D
< C*{/ngs|wj|(|divuj|)da:+ |F(Vuy) —F(VUQJ.)H;(Q) }

1.€.,

A-C .
== [F(7u) = P (VU0 ey < [ o)

Hence, for A > 0 such that

A—C Cu

we get the desired estimate. In view of (4.51), this yields a descent for F in each
iteration k. The drawback of this method is that we need to know the constants
cu, O, C' in order to calculate an approzimation with sufficient accuracy. Fur-
thermore, the accuracy may be much too high for an reasonable descent direction.
For these reasons, we decided not to use a descent of F in each step.

In [18] a new step-size is chosen in each iteration by a line-search algorithm,
such that an adapted Wolfe’s condition is satisfied; see also [24]. This line-search
algorithm may require several approrimate evaluations of the functional F at
different points. Since evaluating F is equivalent to solving a nonlinear Poisson
equation, line search is expensive. For the benefit that AUA converges for a fized
step-size o the special structure of our problem and in particular the quasi-norm
techniques seem to be crucial.

Remark 160. Note that the spaces V(T),Q(T) are not stable in the sense, that
they satisfy a discrete inf-sup condition

divod
s Jo@diveds

> ﬂT > 07
QEQT) v i1 ||QHQ HVHV

with Bz independent of the triangulation T ; for pairs of stable function spaces
cf., e.q., [9, 15, 44, 42]. However, Algorithm 154 (AUA) is an generalized in-
exact Uzawa iteration at an infinite dimensional level. The convergence of our
algorithm does not require a discrete inf-sup condition but rather the continuous
inf-sup condition (4.4).

Remark 161. In Algorithm 154 (AUA) we use an approzimation to the quasi-
steepest descent direction that is continuous and piecewise linear. This is due to
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136 Adaptive Uzawa FEM for the nonlinear Stokes Problem

the fact that the procedure ESTIMATE of ELLIPT requires a L® (Q)¢ right hand
side in (4.38). The reason for this is that for T € T the interpolation estimate of
Lemma 88 requires a constant shift on the whole patch St. According to Remark
92 this leads to a perturbation term of the form

(4.57) > /8ThT (VI)]|? do,

TeT
where U € V(T) is the discrete Galerkin solution of the respective problem. Con-

sider problem (3.2) with right hand side f —VQ € W19 (Q) for Q € Qp(T),
i.e., u €'V such that

(4.58) /QA(VU):Vde:/Qf-U—i-QdiVde forallveV
Furthermore let U € V(T) be its Ritz-Galerkin solution

(4.59) /QA(VU):Vde:/QfV—I—Q divVidx forallV € V(T).
Then, similarly as in (3.23), we obtain by integration by parts

/ (A(Vu) — A(VU)) : Vuda

=Y [ Fw=vyae= 3 [ AT - VQl 0 0=V doy

TeT oS

see [6] for the linear case. Therefore, the jump part of the estimator is not only
determined by the jumps of VU, but also by the jumps of P. Thus, the estimator
becomes

BT, f —VQ) = / (drv0)" (e | 1) do
+ /a b (o) (EA(VD) - Qid] ) d

The second part of the expression refiects the fact, that the jumps of Vu are related
to the jumps of ). Note that the jump estimator is essentially different from the
terms in (4.57). Hence, the term (4.57) appears additionally in the upper bound

IF(Vu) = F(VU)| 20y < 10U, T, 9)

(4.60) + Z / F(VU)] da)

TeT
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4.3 Adaptive Uzawa Finite Element Method 137

Similarly, we obtain with the techniques of the proof of Theorem 95
M(U,T,9) < [F(Vu) = F(VU)| 2oy, + 050(U, T(wr)

(4.61) ) 1/2
+( / e |IE(VO)] do)
oT
For @ € Qp(Ty), i-e., Q only jumps across interior sides of the initial triangu-
lation, Algorithm 99 (AFEM) still yields a contraction for the energy differences
plus the estimator. This is due to the fact that only the upper bound is involved in
the proof of Theorem 106. In particular, a perturbed estimator reduction (Lemma
105) is still valid, since all terms in np(U,T,g) are scaled by the mesh-size. It
seems that the estimator overestimates the error and thus we get an error reduc-
tion for the estimator that may not necessarily be close to the reduction of the
error. This can be observed by the fact that by (4.61) and (4.60) we do not get an
reasonable total error concept as in (3.43). In particular, from (4.58) the jumps
of Vu are related to the jumps of Q. Therefore, we cannot expect that the jumps
of VU across interior sides of the initial triangulations vanish and hence (4.57)
can be of lower order.

Remark 162 (symmetric gradient). Recall from Section 1.1 that physical models
of quasi-Newtonian flow involve the symmetric gradient rather than the gradient
in the formulation of the nonlinear Stokes equations, i.e., u € V, p € Q, such
that

(4.62)
/ A(E(u)) : E(v)dx — /p divodr = / f-vdx  for allv e Wy (Q)?
Q Q Q

/ qgdivudr =0 for all g € L (Q)/R,
Q

where E(u) = $(Vu + Vu'). Thanks to Korn's inequality (3.46), the norms
IV, and [E()[|; are equivalent norms on W,?(Q) and thus an inf-sup condi-
tion us valid, if ¢ satisfies Assumption 116; see (4.4). Therefore, existence and
uniqueness of a solution can be obtained as in Section 4.1.2.

All definitions and results of Section 4.1.3 carry over to the case of (4.62)
substituting the gradient by the symmetric gradient — note that Lemma 128 re-
mains valid, since tr(Q) = tr(%(Q+Qt)). In particular, this leads to a functional
Fg : Q — R, which is minimal in p € Q. Then for Fg the quasi steepest descent
direction (4.18) in ¢ € Q becomes

div u,

0q = _(bTE(uq)\(‘diVUQD i |
q

where u, € V is the unique solution of (3.45) with right-hand side g = f — Vgq.
Adapting Algorithm 136 according to the above considerations for the symmetric
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138 Adaptive Uzawa FEM for the nonlinear Stokes Problem

gradient, it produces a sequence (q;)jen C Q that converges to the solution p of
(4.62).

Finally, recalling Remark 112, we can modify the procedure ELLIPT (Algo-
rithm 144) to get a method ELLIPTg in the same fashion as we modified the
AFEM in Remark 112, ie, substituting SOLVE by SOLVEg and ESTIMATE by
ESTIMATEg. Hence, substituting ELLIPT by ELLIPTg in Algorithm 154 (AUA)
and changing step 2 of AUA into

1. APPROXIMATED QUASI-STEEPEST DESCENT DIRECTION

D)= H%+l¢/‘E(UQj)‘ ( }div Ua; })7

yields a convergent adaptive Uzawa finite element method for the pressure of the
nonlinear stationary Stokes problem with symmetric gradient (4.62). The proof
of convergence works in the same fashion as the proof of Theorem 156.

4.4 Conclusions and Outlook

We have presented algorithms for the nonlinear Poisson equation as well as for
the nonlinear stationary Stokes problem with guaranteed convergence to the true
solution.

For the nonlinear Poisson equation a posteriori analysis yields estimates for
the error quantified in the so-called quasi-norm without a gap in the power of
the upper and the lower bound. Moreover, a standard adaptive finite element
method based upon these estimates features linear convergence.

For the nonlinear stationary Stokes equations we proposed an infinite di-
mensional steepest descent algorithm, which also makes use of the quasi-norm
techniques.

Combining those two methods yields a practicable convergent adaptive algo-
rithm for the nonlinear stationary Stokes equations.

Future work might concentrate on the following points:

e Numerical experiments for the adaptive algorithm for the nonlinear sta-
tionary Stokes problem. This is of great interest in confirming the obtained
results as well as numerically validating some educated guesses.

e Improvement of quasi-norm interpolation estimates in order to use piecewise
constant pressure in Algorithm 154 (AUA); compare with Remark 161.

e Generalization of the quasi-norm techniques to higher order elements. This
is important for reducing the numerical complexity of (AFEM) as well as
to allow for inf-sup stable function spaces in Algorithm 154.
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4.4 Conclusions and Outlook 139

e Prove an inf-sup condition for more general N-functions; see Remark 123.
Such a condition would allow Assumption 116 to be weakened.

e Checking the quasi inf-sup condition (4.35). For this reason it is helpful
to verify whether numerical experiments for Algorithm 154 show linear
convergence or not; see Remark 142. The task of proving the quasi inf-sup
condition may be passed forward to some pure analysts.

e Having a quasi-norm inf-sup at hand, efforts should be made to prove new
a posteriori error estimates for the Stokes problem, making use of the quasi-
norm techniques.
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Appendix B

Notation Index

N
No
R
A

0A
BccA
Al

€1, 1Q|

£&Q
As(o)
®a
supp(f)
D;

Vo
divo
E(v)

(X (11l
<f7 g)X*XX
C°(2)
L)

W (€2)

(L2(), [Ill,)

Ill¢s)

set of nonzero natural numbers

set of natural numbers with zero: NU {0}

set of real numbers

closure of the set A C R™, m € N

boundary set of the set A C R™, m € N

set B C R™ is a compact subset of the set A C R™, m € N
m-dimensional Hausdorff measure of the set A C R™, m €
N

Euclidean norm of £ € R™ and Q € R™"™, m € N, re-
spectively

transposed £ € R™ and Q € R™*™, m € N, respectively
As-constant of the N-function ¢

N-function ¢ with shift a > 0

support of a function f

partial derivative with respect to the i-th variable
gradient of a function v

divergence of a function v

symmetric gradient of a function v defined as E(v) =
5 (Vo + Vo)

pair of Banach space X and corresponding norm ||-||
dual pairing of f € X* with g € X defined by f(g)

set of test-functions on a set Q C RY

space of r-integrable Lebesgue functions over ) C R¢
Sobolev space of functions with zero boundary values and
weak derivatives up to order k in L" ()

Orlicz space corresponding to the N-function ¢ with norm
-1l

Luxemburg norm on L?(2)
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150 Notation Index

W (Q) Orlicz Sobolev space of functions with zero boundary
values and weak derivatives up to order k in L?(Q)

Wee(Q)? Orlicz Sobolev space of d-dimensional vector valued
functions with each component function in W,*(Q)

A% velocity space defined as W, ?(€)¢

J energy functional of the nonlinear Poisson equation,
J:V—-R

Q pressure space defined as L?" (2)/R

L Lagrange function of the nonlinear stationary Stokes
problem, £:VxQ — R

F functional defined as F(q) := —inf,ey L(v,q), ¢ € Q

DJ,DF Fréchet derivative of the functional J and F respec-
tively

T,N, N , S, S conforming triangulation of the polyhedral domain €2 C
R? and corresponding sets of nodes N, interior nodes
N , sides §, and interior sides S

o(7T) shape-regularity of 7°

T >T the conforming triangulation 7 is a refinement of 7°

T(A) sub-triangulation of elements T € 7 with T C A, A C
]Rd

hr mesh-size of a simplex T' € T

T reference simplex

St patch of a simplex T € T

We union of simplices adjacent to o € §

wr union of simplices adjacent to 1" € T

W, finite element star of the node z € N/

Qp(7T) space of piecewise constant functions over 7°

Q(7) discrete pressure space defined as space of piecewise lin-
ear continuous functions over 7°

V(T) space of d-dimensional vector-valued piecewise linear
continuous functions over 7°

V(T) discrete velocity space defined as the subspace of V(7)
of the functions with zero boundary values

[G] jump of a function G across inter-element sides 0 € §

n(v, W, T, g) residual based a posteriori error estimator for the non-
linear Poisson equation

osc(v, T, g) oscillation related to the estimator n(v, W, T, g)

04 quasi-steepest descent direction of F in ¢ € Q

Do approximation of the quasi-steepest direction 9 of F in

QeQ(T)
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