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ENERGY NORM ERROR ESTIMATES FOR AVERAGED
DISCONTINUOUS GALERKIN METHODS IN 1 DIMENSION

GABOR CSORGO AND FERENC IZSAK

Abstract. Numerical solution of one-dimensional elliptic problems is investigated using an aver-
aged discontinuous discretization. The corresponding numerical method can be performed using
the favorable properties of the discontinuous Galerkin (dG) approach, while for the average an
error estimation is obtained in the H'-seminorm. We point out that this average can be regarded
as a lower order modification of the average of a well-known overpenalized symmetric interior

penalty (IP) method. This allows a natural derivation of the overpenalized IP methods.

Key words. discontinuous Galerkin method, smoothing technique, and error estimation.

1. Introduction

Discontinuous Galerkin (dG) methods have been intensively studied in the last
decade. Due to the increasing need for highly accurate computation, these methods,
allowing local refinement strategies, became very popular. Their unified mathemat-
ical analysis for elliptic boundary value problems was initiated in [2], and a number
of articles have been published discussing its application to different problems. The
theory was put later in a more general framework [10], [11], [12]. Regarding the
practical computations, also some monographs have been appeared [15], [21]. The
widespread results of the theoretical investigation for dG methods have been sum-
marized recently in [8].

The error analysis for elliptic boundary value problems underwent a significant
development. For the multidimensional case, extra smoothness of the analytic
solution had been assumed in the original approach [2]|, which was alleviated in [14].
The a posteriori error analysis was initiated in [18] and [3] and was developed in [1]
and [13] to obtain easily computable and guaranteed error bounds and an efficient
a posteriori error estimator for a general 3-dimensional hp-adaptive algorithm has
been derived in [22]. All of these results concern a so-called dG-norm which arises

from the dG bilinear form. One can prove convergence also in a mesh-independent
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(BV) norm [4], [7], which can be again used again to avoid the assumption on extra
smoothness [8].

Several methods have been developed to obtain an error estimator in the Lo-norm
and increase the accuracy of the dG approximation in negative Sobolev norms. The
key idea is to apply a post-processing which is a smoothing technique using convolu-
tion with special kernels. This was first demonstrated in [6] for hyperbolic problems.
These techniques have been developed in many aspects, for recent achievements see,
e.g., [17] and [19]. Similar results including superconvergence can be obtained for
second-order elliptic problems in several space dimensions [5] using an element-by-
element postprocessing in the Lo-norm.

The objective of this paper is to develop an error estimator in the natural en-
ergy seminorm between a postprocessed dG type approximation and the analytical
solution in one space dimension for elliptic problems. In the main result (see The-
orem 3), we provide an upper estimate for the error |V (ny, * urp — u)|| .,, where the
convolution gives the local average (a kind of postprocessing) and urp denotes an
overpenalized version of the well-known symmetric interior penalty (IP) approxi-
mation.

We also throw new light upon a version of dG methods: we will point out that
a postprocessed IP method can be regarded as a lower order modification of a
continuous Galerkin method. In turn, this suggests a new derivation of a family
of overpenalized IP methods, where instead of a heuristic choice the penalty term
arises in a natural way.

These results are also confirmed in numerical experiments: the local average of
the proposed method and that of the overpenalized IP method are really close to
each other. Also, it will be verified that for the local averages the convergence in
the H' seminorm is valid.

After the preliminaries, we introduce the finite element method which can be rec-
ognized both as a continuous and a discontinuous method. Then the corresponding
bilinear form is analyzed first in a simple situation and then its relation with the
interior penalty method is highlighted. Finally, we prove error estimation between
the postprocessed solution and the analytic one. As a consequence, we obtain the
above energy norm error estimation for a simple local average of the interior penalty

approximation.
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2. Mathematical preliminaries

We investigate the finite element solution of the one-dimensional elliptic bound-

ary value problem

(1)

where f € Lo(a,b) is given. For the numerical solution we consider a tessellation

of the interval (a,b) into the disjoint subintervals Iy, I, ..., I, such that

Ij:(’)/j,’}/j+1), a=% <m <--~77L+1:b'

The parameter h with

h = i i
je{lﬁg}.{gnﬂ}(% Yj-1)

denotes the minimal length of the subintervals.
The vector space for the polynomials of maximal degree k on the interval I is

denoted with Py(I). For k = (ko, k1, ..., k,) we define
Ph,k(aa b) = Pko (IO) @ Pk?l ([1) DD Pkn (I’ﬂ)7

the direct sum of the above polynomial spaces which corresponds to the piecewise
polynomials with the given maximal degree ko, k1,...,k, on Iy, I1,..., I,.
The symbol (-, )7, refers to the Ly(1,) scalar product on I,, C (a,b). If I, = (a,b)

we omit the subscript. Accordingly, the generated Lo(I,.) norm is denoted with

1., where I, = (a,b) will be omitted.
For the numerical solution we use the family of the average and jump operators

{-}, and [];, which are defined by

1
3 (lleHEUJrlw]rEu) and  [u]; = ’lyleIJU7ly1]H+1u

{u}}j =
and make sense for all piecewise polynomial functions u. We also use the piecewise
gradient operator Vy,.

For the analysis of the forthcoming bilinear form, we use that for each u € P, x

n

(2) Vu=Vyu—Y_ [ul;d,,

j=1
where ¢, denotes the Dirac (delta) distribution supported at v;, see, e.g., [16],
Theorem 2.10.
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A well-known approach to the numerical solution of (1) is the IP method, which

consists of finding urp € Py x(a,b) such that for all v, € Py, k(a,b)

(3) arp (urp, vn) = (f,vn),

where the bilinear form arp : P k(a,b) x Pj x(a,b) — R is given by

arp (un, vp) = (Vaun, thh)—zn: {Vrun}; [vnl; +{Vavn}; lun];+on z”: [un]; [vnl;

j=1 j=1

with the penalty parameter o; depending on h.
In the classical analysis 05, = 7, where o is some (sufficiently large) constant.
This definition indeed, is justified in the multidimensional cases, where o}, can be

different on each interelement face F' and is proportional to hp = diam F'.

3. Results

As the main result, we point out a close relation between the average of an
overpenalized IP method with o), = hi (s > 1) and a suitable conforming numerical

approximation.

3.1. Finite element discretization. To give the finite element space for the dis-
cretization of (1) we define 1, = ﬁx[fhs’ha‘], where x 7, denotes the characteristic
function of the interval I, and s > 1 is a given parameter. To streamline the nota-
tion we do not indicate the dependence on s. We define the convolution 7, * w for

a function w € La(a,b) with

Nh % W = N * Wol (a—h* b+h*)s

where wy denotes the zero extension of w to (a — 2h*, b+ 2h*). To compute convo-
lutions, we use the notation I; = [y; + h*,yj41 — h°).

The finite element space P, i s is defined as
Prx,s = {nn *up : up € Pri}
and the bilinear form a : P x s X Pp ks is defined with
a(nn * wp, % vn) = (V(10n * un), V(0 * vn)),

which makes sense since Pj, ks C Hj(a—h*,b+h*). Accordingly, the finite element

discretization of (1) is the following:
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Find an element 7y, * up, € P x,s such that for all 5, x v, € Pp, ks the following

equality is valid:

(4) a(np * up,p *vp) = (f,0n * vp).

Since the above bilinear form «a is bounded and coercive, (4) has a unique solution.

Note that a similar bilinear form a,, : P, x X P, x — R can be defined with

an(un,vn) = (V(n * un), V(nn * vr))

and a corresponding variational problem can be constructed:
Find an element uj, € P,k such that for all v, € P} x the following inequality is

valid:

(5) ay(un, vn) = (f, 10 * va).

Obviously, the solution uy, of (4) and (5) coincide. This makes possible the dual
interpretation of the corresponding numerical method: if we compute wy, in (5), we
can use all favorable properties of the dG methods. On the other hand, the local
average 7y, * up in (4) can be regarded as a solution arising from a “continuous”

Galerkin method and for this, a standard error analysis can be performed.

3.2. Analysis of the bilinear form. For the analysis, we first rewrite (4) as

follows.

Proposition 1. The bilinear form in (4) can be given as

a(nn * w, g+ 0) = (Vg o+ w), V(i * )

n Vj+1—h* ntl  y;+h°
= / nh*th~nh*th+Z Ny * Vypu-np x Vv
(6) =0 vj+hs =0 ~v;—h*
n n

= " [uly mn o (n o+ Vav) (9) + D, (n % Vaw) () + 2%3 [ul; [v]; -

Jj=1 Jj=1
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Proof. Using (2), the left hand side of (6) can be rewritten for u,v € Py, k as

a(nn * w,np o+ 0) = (Vg o+ w), V(i * 0)) = (0 % Vu,np x Vo)

n

(nn * (Vpu — Z 0y, )5 * ( th—Z[[v
j=1

Jj=1

(7) "
= (np * Vpu,np * Vyv) — (np * Z ,y] JMh * Vi)
j=1

Wh*Z[[U]] Orys M * Vipu) + Uh*Z[[U]] 537%*2[[}] Oy;)-

Jj=1 Jj=1

To compute the second and third terms on the right hand side of (7), we note first

that
N % Oy; = Ny With 1k, (2) = np(2 —;),

which have disjoint support for different indices j. Hence we obtain

n n
h ¥ Z Onyys M * Vpv) = Z i My M % Vo)

j=1 =1
® ) . )
; J 2hs / e Th * V}LU = ]z:; [[u]]j T * Np, * V}L'U('}/j)-

Using again the fact that the functions 7y, ,,, j = 1,2,...,n have disjoint support,

we also have that
(9)
(Tlh*ZM 5'*/7777h*Z[[U Z[[U]] 77h'y],77h ;)

Jj=1 j=1

3

Using (8) and (9) in (7) we obtain the statement of the proposition. [
Before we relate (10) to the IP bilinear form we give it more explicitly in a simple

case.

Corollary 1. If the tessellation Ty is uniform with the mesh size h and the local

dG basis consists of locally first order polynomials then (6) can be given as
n h's
(1 =2k 1)(Viu, Vav) + > & [Vnul; [Vl +20° {Vhu}; {Vav,
j=1

=3l (Va0k; + I, (Vnd; + > o [l [l

Jj=1

(10)
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Proof. If u is piecewise linear then Vju is piecewise constant and 7y * Vpu is

piecewise linear with

Viu(z) if |x—~| > h°

M * th(x) = . .
{Vhul, + 55 [Vaul;, if y=v;—2 with|y| <h°

for all j € {0,1,...,n 4+ 1} such that np * Vyu(x) is constant if 2 has a distance

at least h® from the interelement points. Therefore, the product (ny, * Vyu) - (np, *

Vv)(z) is also constant if |« — ;| > h® for all j and is quadratic at the remaining

regions with the values
Viwu(y; ) Vio(y; ) ifz=q; —h°
(mnx Viu) - (qn + Vo) (@) = § {Vaul, - {Vio}, ifz=x;
Viu(y)) - Vio(y)) if o =7, +h*
Using the identity
Vau(y; )Vav(vy) + Vau(y ) Vio(y;)
1 _ _
= 5(Vaulyy) + Viu(y)(Vao(v; ) + Vio(v;))

+ 5 (Vauly) = VauG)(Var(3y) — Vaw(o)

=2 {{th}}j {{th}}j + % thuﬂj [[th]]j

and the three point quadrature rule, we have that for all j and u,v € H}

~j+h*

/ Nk * Vpu - Ny x Vv

v —h®

(11) = Qgs (Vu(y; )Vio(y;) + 4{Vaul; {Vio}; + th('y;')vhv(vj))
= ?(% [[vhu]]j [[th]]j +4 {{th}}j {th}}j +2 {{th}j {{Vhy}}j)

= % [[vhu]]j [[vhvﬂj + 2h° {{th}j {th}}j .

Obviously, we also have the equalities

v —h?
/ ViuVypv = (h—QhS)th\Kthij, j=12,...,n,
Yj—1+hs

which can be summed up to obtain

n v —h*
(12) Z/ ViuVipo = (1 — 2h3‘1)(vhu, Vo).
j=177j-1+h*

Since ny, * Vv is linear on (y; — h®,v; + h*) with

% Vpo(y; — h®) = Viu(y;—) and gy * Vio(y,; + h%) = Vio(y+),
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its mean in -y; becomes

(13) 1 /vﬁhs Viv(vj—) + Viao(y;+)
Y.

— V pr—
2k J, e MUY 2

= {{th}}j .
Substituting (11), (12) and (13) into (6), we obtain the bilinear form in (10). O

3.3. Comparison with the IP bilinear form. The result in Corollary 1 moti-

vates us to compare (6) with the IP bilinear form in a general situation.

Lemma 1. Assume that h*~! < i. Then there is a constant cq depending on k but

independent of h such that for all p € Py (—%, 0) @ Px (0, %) and h < % we have
2 _ G 2
(14) max p° < — / 2.
551 7 P NERe e
A similar statement holds for the estimation of the derivatives with the Lo norm.

Lemma 2. There is a constant ¢y depending on k but independent of |I| such that

for all p € Pr(I) we have

1
(15) 19/ [Jo.r < qm\lpllo,f-
and

_3
(16) max [p'| < e[| |pllo,r-

The proof of the above statements is postponed to the appendix.

Using the above results we can estimate the second term on the right hand side

of (6).

Proposition 2. There is a constant ¢y depending on k but independent of h such

that for all u,v € Pp x we have

n vj+h* n
s—1 - .
(17) Z/ Mk Vi i Vo < 26000 3 IVl [IVaol,

j=07vi—h? =0

Proof. Tf u € C’(—%7 0)a C(0, %) with a maximal polynomial degree k then accord-

ing to Lemma 1 we obtain

—hs —2:3

he
/ (nn * Vau)? < 2h° max |y, * Viyul> < 2h° max |Vjul?
[—h#,h?] [-4,4]

(18) o

|th|2.
h /[’55’5]\[hahs]

< ¢
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We note that (18) remains valid if the variable is transformed with z — = + ;.

Accordingly, using the notation I, 3 = [fyj — %,fyj + hjgl} \ [y — kv + h°] we

have that for all j = 1,2,...,n the following inequality is valid:
(19)

vit+h? v;+h* Vi +he
/ np * Vpu -npx Vo < / |7 * Vpul? / |7 * Vio|?
v —h? vi—h? v —h®
< 2¢oh® ! / [Vyul? / |Vyv|?
[vi— %+ 5N\ —he v +he] [vi—% i+ 5]\l —he i +he)

gzcohsl\// |th2\// Vol
I]"S ijs

Using the “discrete” Cauchy—Schwarz inequality

n n n

b 2372
PICENPIL DI
i=0 =0 j=0

the summation of the terms in (19) gives that

n ’yj-i-hs n
Z/ Nh * th s Mp * vh’U S 260h371 Z / \th|2 / |Vh1)|2
=0 v;—h? =0 1 s I s

n n n
< 200h*! Z/ V2 Z/ IVa0l? = 2¢0h* 2 3 [Wully, Va0l
j=0"1is j=0"1is j=0

as we have stated. [

Remarks: The inequality in (18) can easily be rewritten into the following form:
if u € C(—%,O) @ C(0, %) with a maximal polynomial degree k then for all z €
(=2 +h*, 2 — h*) we have

x
/ nn * Viul?
0

Similar derivations give that there is a constant co € RT such that for all above

x %

h
2

functions v and parameters h, s with % > h*® we have

hS
(21) / Vhul® < Cth_l/ |V hul?

—he (—%.5)\(=h.h)
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Lemma 3. For arbitrary functions u,v € Py x we have that

(Vhu, Viv) — Z/ N % Vit -k Vv
j=0"1s

n

2
< (%hQSQ + (e +Cz)hsl) Z
i=0"1s

Remark: The inequality in (43) also implies that for all u € Py, (I;) we have

1
1 (Cf p2s—2 s—1
—\7 + Clh

(23) IVhull? < ) [ Vnull 7

Lemma 4. For allv e P,x and j =1,2,...,n we have

Veer .3

(24)  |mnx O Vav) () — Vvl | < Y5

where ¢y is the same constant as in Lemma 1.
The proofs of Lemma 3 and Lemma 4 are postponed to the appendix.

Proposition 3. For all v € Pj, x we have

(25)

n

D Luly e+ (mnx Vo) () = D [ul; {00} 5| < CR IV (o ) |1V (g + 0)

Jj=1 Jj=1

where C' is a mesh-independent constant.

(Viv)o(z) =
0 x € (—h*,h¥)
and (Vpv); = th\(7@ By~ (Vhv)g. For these functions, || - || refers to the
272
Lo (—%, %) norm. Obviously, (V)1 L (Vpv)o and [v]ynn L (Viv)o. The no-
tations (np * Viv)1 and (n, * Viv)e will be used in a similar sense. We also note

that a simple scaling argument implies the equivalence of the norms

(26) esl|(mn + Vav)oll = [(Vav)oll = eall(nn * Viv)ol|
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with some mesh-independent constants ¢z and ¢,. With the above notations, using

also (21) and (26) we obtain that

I Vool (g ) = [olo mll? = | (mn % Viw)s = Lol nll® + 1 (0)oll?
= [[(mn = V)i |® + [ [olo ml|* = 2((mn * Vav)s, [y ma) + [ (Vo)o®
> | [oo mll? = 2((m * Vo)1, [l me) + 1(Vn)ol?

@7 > [l mll® + 1(Vav)oll® = 2[1(n * Vav)a [l [o] mall
> || oo mall* + [(Vav)oll® = 2v/ ek~ (n + Vav)oll|| [0l mn
> | [l mall® + [(Vav)ol® = Vet = (1| * Vio)oll? + || [l m1?)
> (c1 — Ve =) ((m * Vav)oll? + Il [olo mu 1),

where ¢4 = min{1,é,}. Note that using the above notations, (21) implies that

3 e
/ Vol? = / Vhol? + / Vaol? < (1+ b H||(Trv)ol?
-% ~he (=% 5)\(=h*.h%)

and consequently, we also have that

S V14 eehoes| [ulg [V (m + Viv)oll?
= V2hesV/ 1+ b= [ulg mall| (9 * Viv)ol|-

Interchanging of w and v in (28), adding the result to (28), using the Cauchy—

Schwarz inequality and (27) results in the following estimate

< V2hses /14 cohs =L (|| [ul g nnll | (mn * Vav)oll + || [vlg el (s * Viu)ol|)
hs
Sy gevit Czhs_l\/H [wulo nnll? + 11 (nn * th)0||2\/|| [vlo mmll? + [|(nn * Viv)o||?

hs \/1 + cohs—
< 2 — Ccohs L ahs—1 ||77h * Vi — [[U]]o | - lnn * Vi — [[U]]o |
hs 1+ cohs—

= e s )l 9 )
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Transforming the variable we similarly get

h
itz

[, el el
5

i 2
hsm v +hs VJ-HL"' )
DI (np * u)| V(np *v)|

14— C2 -

for j = 1,2,...,n which, using the result of Lemma 4 and the discrete Cauchy—

Schwarz inequality, gives the estimate

Z[[U]] i * (N * Vav)(75) Z[[U]] {Vnol,

Jj=1 Jj=1

n n

+ ZH Mk (1n * Vaw) () Z ; {Vhu};

hs /1 hs—1 vi+he 'yﬁ-hs
S@hS—% > + e Z\// V(g * u)l / V(nn *v)|?
Vi~ Vi~

2 2 C4 — Cghs ¢4 — cohs—1

Ve, 43 [h® 1+ cohs™! ! !
< Toh : 30372\// |V(77h*u)|2\// IV (nn % ) |?
0 0

Cq — Cgh571

Co, 43 hs W
< Yt e 9« )2V e ),

which implies the statement in the proposition. [

Using the above results, we can finally estimate the difference between the TP
bilinear form and a,,. In the consecutive estimates, urp denotes the solution of (3)
using the penalty coefficient op, = % and uy, denotes the solution of the problem

in (4).

Theorem 1. There is a constant C' and a discretization parameter hg such that

for all h < hg and u,v € P x we have the following estimate:

(29) larp(u, v) = ay(u,v)] < Ch*=HV (o * W) [ [V (5 % ).
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Proof. Comparing the two bilinear forms we obtain that

arp(u,v) — ap(u,v) = (Vyu, Vyv) — Z/ np * Vau - np x Vi
j=0"1i

n_ ke n
(30) - Z/ Mk Vi« Vv + 3 [ul; {Vav}; + [ {Vau};
j=0/vi—h* 3=0

n

= [uly mn * (on o+ Vav) (35) + WD, 1 (n x Viw) ().
=0

Using the estimates in Lemma 3, in Proposition 2 in Proposition 3 and in (23) we

obtain that

latp (u, v) — ap(u,v)|
2 - . n
< (Zlhzs >+ (c1 +c2)h 1) ;}/I] Viu-Viv

+200h* ™Y |IVaullz [IVavllz, + 2620~V (i + )|V (0 % 0)|

=0

2 e _ 1\ v
< (Zlh% 24 (1 + c)h* ™t 4 2¢0h? 1) Z IVaull7, [IVrollg,
=0

+ 22 HIV (g + W[V (% 0) |

- %h%_Q + (01 + Cg)hs_l + QCth_l

n
[+ Vaullz [1nn * Viol| 7.
1— (%hzs—z + 261h5—1) Jz::O i i

+2e2h [V (i + W[V (% 0)]-

On the other hand, using again the discrete Cauchy—Schwarz inequality and the
fact that V(n, * )|, = (nn * Vau)|z, we have

D lnn o Vaullg, o+ Vaull, < D s Va2 |l x Viol2
(31) i=0 i=0 T\ =0 ’

< IV (i * w)[[[V (1 * 0
and therefore,
(32)
|arp (u, v) — ay(u, v)]
%hzs—Z + (c1 + )Rt + 2¢9h* ™1
1— (%hzsﬂ + 261h5*1>

+ 262071 | IV (i + W) IV (% 0),

which gives the statement in the theorem. [
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Remark: The result of this theorem shows that the present investigations do not
cover the case of the classical IP method since for s = 1 the difference of the bilinear
forms arp is not a lower order perturbation of a,,.

We can also estimate the local average of the solution arising from the IP bilinear

form.

Theorem 2. There is a constant C' such that we have the following estimate:
IV (i * wrp —mn s up) || < CR¥H[V (np 5 up) || + eslln + £ — -

Proof. Since uy, is the solution of (4), we have that for v, = up — ugp the following
identity is valid:
(V(n *un), V(o * (up, —utp))) = (f, nn * (up — urp)),

and therefore, a straightforward computation with the relation n(—xz) = n(z) gives

that

(V(nn * (un — urp)), V(nn * (un — urp)))

= (fnn * (un —urp)) — (V(nn * wrp), V(np * (un — urp)))

= (fynn * (un — urp)) — arp (uip, up — urp) — (V(np x urp), V(0n * (up — urp)))

+ arp (u1p, up — urp)

= (nn * frun —we) — (fsun — wp) — (Vo * (wp — up)), V(1n * (un — urp)))

+ arp (utp — up, up — up) — (V(n * un), V(u * (up, — urp))) + arp (up, up — urp).
Therefore, using the estimate in (29) for the last two pair of terms the equivalence
in (26) and the Friedrichs inequality we obtain that

IV (o + (up, — wre))|?
<l * f = fllllun = wipl| + CR*=H (I (i * (urp — up)) |
+ IV * wn) [V (g * (wn, — urp)) )
< cgllmn * f = FIIV(n * (un —ure))|| + Ch* =YV (nn * (ure — un))|®
+ CR Y|V (5 un) |1V (i * (up, — )|
such that we finally get

(1= Ch IV (g * (un — wp))| < eslln * f = FIl + Ch*H [V (g 5w,

which implies the estimate in the theorem. [
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The final problem we face with is that the finite element space P, ks is not

conforming, as possibly 0, * up(0) # 0 or 0 * up(1) # 0.

Lemma 5. The approximation ny * up of w in (4) is quasi optimal in the sense

that for some constant C' € R we have

[lu—np xuplly <C  inf  |Jlu—np xRl + (’)(hs_l).
v €Pp x

Proof: We use the Strang lemma for the non-consistent finite element approxi-

mation, which states for our case that

. ,Np xvp) — (Vu, V * U

lu—nxup||gr < Co | inf |Ju—nxvp||lgr + sup (F 10 % vn) = ( (1 * 0n)) .
VR € Ph v €Ph x ||"7*'UhHH1

with a mesh-independent constant C,. For the complete formula with a detailed

explanation, we refer to [9].

We define a function vy, : [0,1] — R with

nn + vp(x(1 +2R571) — h¥) for z € [0, %}
on(x) = q nn o) forz € (&,1-4)
nn * vp(z(1+2h571) + k% —2h°~1) forx € [1—%,1],

which is an xz-dependent translation of 7y, * v, and the differences of the variables
satisfy
(33)

max{ max |z(142h°7Y) —h® —z|, max |z(1+2R°1) 4 RS —2n°" — g p < RS
z€(0, %] ze[1-4,1]

(0, — U = [0, %] U [1 — %, 1} and ¥, € H(0,1), therefore,

(fsmn * o) = (Vu, V(g x vg))

Note that supp np, * vp,

sup
vh €Pp x H77 >"vh”Hl
NG — (Vu, V(g xv
(34) sup (fsmm * vnl,17) — ( (1n * vn))
v €Ph x ||7I * vh“Hl
~ s (fsmn * vn — 9n) — (Vu, V(np * vp — 0n))
vp € P x ||77 * Uh”Hl
We may assume that
(35) max | lop] = 1.

z€[0,h]U[1—h,1

Then a continuity and a scaling argument gives the existence of ¢y; € RT (which

may depend on k but not on the parameter h) such that 0, * vy (y) = cpr for some
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y € (0,h)U (1 — h,1). Again, a scaling argument implies the inequality

C
(36) (VO on) |l = 1V m % vn) o |l + IV (m % 0n) (g l| > ﬁ

On the other hand, the assumption in (35) gives that

/ Cs
max ol < =
z€[0,h]U[1—h,1] h

and similarly,
2
CS

n2

for some constant c¢;. Hence, with the aid of (33) we obtain that for all x €

max vy | <
z€[0,h]U[1—h,1]

supp np, * v, — O = [0, 2] U [1 = 4,1]
|(nn, % vp, — ) (@)] < csh® !
and similarly,
IV (% v — O) ()] < csh® 2,

which can be used together with (36) to complete the estimation in (34) to get

sup (fsmn xvn) = (Vu, V(nn * vn))
VL EPL k ||77 * vh”Hl

B 110, 10— a Ml vn = Onll + [Vl o ayo g 2 IV (n % o0 = 0n)|

1
cy-h™ 2

< ||f|[0,%]u[1—%,1] ||Csh%h571 + ||VU|[07%]U[1_%71] Hcsh%h‘972

Cp ot h_%
< cx (M1 4ot 1+ 190l gou-g 1)

which proves the lemma. [

Remark: If the analytic solution is smooth in the sense that sup |[Vu| is bounded

then the error term in Lemma 5 becomes O(h*~2).

Theorem 3. The averaged interior penalty approzimation is quasi optimal in the

sense that for some constant C' we have the estimate

IV(u = urp)ll < € inf flu—nn x vnlly + O 1)+ Cllnn * f = £
UV €FPh,k

Proof: A triangle inequality and the estimates in Theorem 2 and Lemma (5)
imply that
IV (w—=np s wrp) |l < [Ju—np s unlly + [V (04 % wrp — na <)

<C inf lu—mpxopll + OB+ Cllgw* f = £,
Vh €Ph x
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as stated in the theorem. [J

Remark: The multidimensional generalization of the above theory would give
the same benefits as presented here. First, the convergence of the local average of
a possibly overpenalized IP method could be verified in the H! seminorm. The
derivation would be free of the primal-dual formalism and introducing arbitrary
numerical fluxes. Also the analysis in Section 3.1, which can be transferred un-
changed, does not require any extra smoothness of the analytic solution as did in
the original approach. We also guess that it is close link between the lifted dG
methods, e.g., the ones by Bassi and Rebay and the one by Brezzi et al., see table
3.2 in [2] for their explicit form.
The main bottleneck is that the last term in the explicit form (6) can not be given
in a simple form. In the one-dimensional case, the jump terms can be given with
the linear combination of Dirac distributions (which is the distributional derivative
of the jump function). These can be easily convolved with the averaging function
7y as d is the identity element for the convolution. In the multi-dimensional case,
the distributional derivative of the jump functions is not simply a Dirac distribution

and even Proposition 1 is difficult to give in an explicit form.

4. Numerical experiments

In this section, we demonstrate the accuracy of the averaged numerical solution
Nn % up in (4) and relate it to other approximations. We also investigate experi-
mentally the choice of the exponent s. According to (6), it can be recognized as a
penalty parameter which has a crucial role in the computations. Too large penalty
terms can result in ill-conditioned systems while small penalty terms can hinder
the stability of the corresponding dG method, see [20].

The simple model problem we solve numerically is

2

u'(x) = —m?sinwx, € (0,1)

In the first series of experiments, we take a uniform tessellation of the interval
(0,1) and piecewise first order polynomials to give the finite element space Py, 1.
We compare the solution 7y, * uj, of (4) with the averaged IP solution 7y, * urp. The
cornerstone of the implementation of the numerical method is to compute the local

averages 7y, * up, for the basis functions uy, € P k.
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If supp up, = [z, 2,+1] then

o [E Vhun(y) dy if € 1y — bt g+ b

Tj
(37) o * Viun(z) = § S (TG0 (y) dy  ife € oy + B w0 — b

s o0t Viun(y) dy  if @ € [zj40 — B, @541 + b7,

e
which is a continuous, piecewise polynomial function. This can be given analyt-
ically. Similar statement holds for 7y * up(z). Accordingly, the scalar product
72 (sinwa, np, * up) on the right hand side of the variational problem (cf. with (5))
is computed piecewise for each basis function wuy performing a three point Gauss
integration separately on the intervals [z; — h% x; + h®], [x; + h®, ;41 — h®] and
[Ziy1 — h®, xip1 + BF).

The computation of the stiffness matrix is based on Proposition 1. The entries
containing the the term 7, *Vjuy;, can be computed on the intervals [:rj —h® x; +h
and [z;+h®, 241 —h*] corresponding to the first two terms in (6). The computation
of the third and fourth terms in (6) is based on the third expression of the equality
in (8). Finally, the computation of the last term in (6) is straightforward. Even in
case of second-order polynomials one can evaluate all the entries by hand.

As a result, the stiffness matrix becomes a band matrix with a larger band width
compared to a classical IP stiffness matrix. In our case, if u; and w;, are supported
on neighboring intervals then in general the scalar product (1, * Vyuj, nn * Vyug)
and the corresponding matrix entry [j, k] is non-zero.

The result of the computations is presented in Table 1. The results confirm
the convergence order stated in Theorem 3 and suggest superconvergence in the
maximum norm.

In the second series of experiments, we use the finite element space P}, 2 consisting
of piecewise second order polynomials on the above tessellation. We compare the
solution 7y, * up, of (4) with 7, * urp. In both cases, we obtained second order
convergence in the H'-seminorm as predicted in Lemma 5 and Theorem 3. The
results are presented in Figure 1.

The results confirm again the predicted convergence rate: the IP method really
seems a lower-order perturbation of the one given by a,,.

The only free parameter in the bilinear form a,, is the exponent s. We investigate
its “optimal” choice leading to a minimal error in the H'-seminorm.

In the above experiments, we applied the smallest exponent which is necessary
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TABLE 1. Computational error in different norms for the averaged
approximations arising from the bilinear forms a,, and ap, respec-
tively using locally first order elements and the parameter s = 2.
In the last row, the estimated convergence order is given based on

the finest grid.

Number of max - norm H' - seminorm

subintervals an arp an arp
8 1.3-1072 | 1.8-1072 | 2.5-1071 | 2.5-1071
16 3.7-1073 | 46-1073 | 1.4-1071 | 1.4-1071
32 1.0-1072 | 1.2-1073 | 7.2-1072 | 7.2- 1072
64 2.8-107% [ 29-107% | 3.6-1072 | 3.6- 102
128 7.1-107% | 7.3-107% | 1.9-1072 | 1.9- 1072
256 1.8-107° | 1.8-107% | 9.3-1073 | 9.3-1073

Convergence rate 2 2 ‘ 1 ‘ 1
to achieve the desired convergence rate. In concrete terms, s = 2 for k = 1

and s = 3 for k = 2. The experiments indicate that this is the optimal choice.
Whenever larger values of s can result in smaller computational error for a coarse
resolution, the condition number in the corresponding linear system grows rapidly,
which deteriorates the optimal convergence rate. The results of the corresponding
numerical experiments for k = 2 are summarized in Table 2. At the maximal
admissible resolution, the condition number is of order 10'°. One can observe this
phenomenon in Fig. 1: the error in the || - ||oc norm is increased at the finest
resolution if the overpenalized TP method was applied.

Interestingly, we observed here that not only the coefficient of the penalty term
but also the exponent of the discretization parameter should depend on the local

polynomial degree.

Appendix

Proof of Lemma 1: The proof will be carried out using a standard scaling argu-
ment.

If h = 1 then Py (—%, O) D Py (O, %) is a fixed finite dimensional subspace.Therefore,

2
5,2 = / Po
[-3.4]\-1.41

the norms given by

202

(38) ||po|\oo=[m1a>1<]lpo| and ||po|
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10 , ,
10—2» —e-IP, |[|]1
4o IP I
107} —a |
107} :
10} ]
10°°} ]
10_7 0 ‘ 1 ‘ ;-‘ 3
10 10 10 10

F1GURE 1. Computational error of the approximations n, * uy
(continuous line) and 7y, * urp (dashed line) in the H' seminorm
(o) and in the maximum norm (+4) vs. the number of subintervals

using locally second order elements.

TABLE 2. H'-seminorm of the computational error in case of
coarse resolution for some parameters s and the maximal num-

ber of subintervals Np,ax until the optimal rate of convergence can

be verified.
k=2
s=3 s=3.5 s=4 s=4.5 s=5
N=16 | 4.26-1073 | 3.25-102 | 3.19-1073 | 3.19-1073 | 3.19-1073
N=32 | 9.43-10~% | 8.02-10=% | 7.98-10~% | 7.98 - 10~* | 7.98 - 10~
‘ Nmax 256 144 128 72 64

on this space are equivalent. Hence we have a constant ¢y such that

which gives the statement of the lemma in case of h = 1.
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For an arbitrary parameter h < % and p € Py (—%,O) @ Py, (07 %) we define

po € C(—3,0) @ C(0,%) with po(z) = p(hx). Therefore, using the statement for

h =1 we obtain

Co
max p* = max pj < 00/ Py = %/ P’
[-5.5] [-3.3] [-1,4\[-1.1) [-&.2]\-%.2
<@ 2

)

URIEEINCINS

as stated in the lemma. O

Proof of Lemma 2: A similar argument as in (38) implies that for the interval

[0, 1] there is a constant ¢; such that for all polynomial py of maximal degree k we

have

(39) 611 < cullpoll®
and

(40) max |po| < c1lpoll-

z€[0,1]
Instead of taking a generic interval it is sufficient to prove the statements for inter-
vals of type I, = [0, hg]. For an arbitrary u € P}, we define pg with po(z) := p(hoz).

Then using also (39) we have

2 o 2 e 2 1 !
/ /

= p =ho~—/ P Scl—/ Po

b= [ WE=hoeg [ e [

such that (15) is proved.
Also, with the aid of (40) we obtain

17 2 o L " o L g2
In, 1h(2) 0 1/1(2) In,

ax |p/] = = max |ph] < cr e 70l = e1o I | — Lol
max = — Inax Cl1— = C1— —_— = C1 Y= ,
selone] LT ho weloq) PO = g lPO Yo PV g — @ h3 P

which proves the other statement in the lemma. [

Proof of Lemma 3: We first use the estimate in Lemma 2 for the interval I} =
[vj + h*,vj4+1 — h*] and a polynomial u € Py, (I;), which gives that for all z € I}
the following estimate is valid:

(41)

.
<o [ lule+y) —ula)ldy

5w [ vy —ule) < g [

z—hs

nn + w(z) —u(z)| =

hS
hs _3 _3C
max | [ lyldy < el Eull, <h 3 ull,
j —hs

2hs
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It is also obvious that

‘(m * Vit g x Vo)1, = (Vau, Vav)
(42)
< ‘(nh « Viu,mn x Vi), — (Viy, th)fj’ +[(Vau, Vav) 7, |-

Using the result in (41), we have that for given u,v € Py x the first term on the
right hand side of (42) can be estimated for all z € I as

Cl, g3
i x Vau(@) = Viu(e) < 50| Vil

and similar relation holds for v. Therefore, using the Cauchy—Schwarz inequality,
the relation hg < h and the short notation 1 for the constant one-function we obtain
(43)

’(nh * Vpu, np * th)fj — (Vhu, th)ij

(C_thL

2"

C% 2s 1 1,5
gVl IVl 0l +

C1 1
HthHfj -1+ Vyu, Ehs NG
0

1

Vhg

IVhollg, - 1+ Vav)g, = (Viu, Vio) g

A

I¥nully, |(Tav,1);,

€y 1

2" R

C% 2s 1 S
— P S IVaullf, IVavl 7, +cih
4 hO 3J J

_|_

19l |(Tnu, 1),

1
Vi

2,1 o1
19l Vol (T2 + ane )

IN

IVl Va0l

IN

h? h
For the estimation of the second term on the right hand side of (42), we use (21)
and obtain that

(44) |(th, vhv)lj\fj | < th5*1|(th, V}ﬂ})fj | < Cgh571 ||th||fj ||Vh”|\ij-

The inequalities in (43) and (44) give that

02
(Vi Vio)g, = (Vi Vo) | < (Zlhz‘” + (a1 + c2>hs‘1> (Vhu, Vav)2 |

which can be summed up to arrive at the estimate (22). O

Proof of Lemma 4: We first introduce the function w : (—%, %) with
1
w= Vv —{Vyv}, 1+ [Vpv], (H - 5),

where H denotes the Heaviside function. Note that

[w] (0) = [Vav] (0) + [Vav], - (=1) =0,
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and
1
limw(0+) = Vyo(0+) = {Vav}o 1+ 5 [Vav], =0,
such that w is piecewise polynomial of maximal degree maxk and continuous on
I:_}_QL) %] We also have that

(45) Viw =V, Vo,

where the piecewise derivative is taken in (—%, 0) U (0, %) Then using the Newton—

Leibniz formula, the Cauchy—Schwarz inequality, (45), (20) and the inverse inequal-
ity (15) we have the estimate

(46)
<

h® 0 T h* T
18/ npxw| < 18 / / Vnn * w|(¢) dt‘ dx +/ / Vnn * w](t) dt‘ dz
1 0 0 0 h® x x
. / /\V[nh*w](t)|2 dt /1dx+/ / V[ * w)(t)]* dt /1d9:
2h —hs x T 0 0 0
1 0 0 0 h* T T
/ / i+ V()2 dt / 1 de +/ / i+ V()2 dt / 1de
2he \ Jops Ve P 0 0 0
! /0 V= eo— /%VV )% dt d
ohs e Ty o L rVo(t) €z

h

2

/ IV Vao(t)]* dt da
h

-2

IA

IN

IN

Since H — £ is an odd function, the same holds for 7 * (H — %) and therefore,
he
1
| mur-5=o
7hs

which can be used to obtain

I
MNh * W
i [,

I I
— 1
ohe /413 M Vit = 50 /4w {Vrvlomn =

1
— ‘{{th}}o ~ 5 /_hs N * Vv
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Therefore, using (46) we get

Similarly, for each grid point «; we have

(47)

1 Vo
(Vo — — / % Vao| < YO ps—3
20 |, 2

1 v;+h?
{Vnolt; - %/ nn * Vpv| < @hs*g
v;—h?

which proves the lemma. [J
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