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Introduction

The Virtual Element Method (VEM), introduced in 2013 [8], represents an advanced evo-
lution of the classical Finite Element Method (FEM) to solve Partial Differential Equations
(PDE). One of its most attractive features is its ability to manage complex polygonal/polyhe-
dral meshes, allowing each element to adopt arbitrary shapes. This flexibility is particularly
advantageous in addressing mechanical problems involving intricate geometries; see for instance
[4] and [12] and the references therein. The VEM has found applications in numerous fields,
including structural mechanics, fluid dynamics, and geophysics, owing to its ability to handle
complex domain geometries and its robustness in numerical simulations. The term wvirtual in
VEM highlights that it does not necessitate explicit knowledge of the basis functions; instead,
only certain information is needed to construct the stiffness matrix.

Let us now mention other polygonal methods that have been adopted to solve PDEs, without
claiming to be exhaustive:

« the Extend Finite Element Method (E-FEM) [44],

o the Hybrid High-Order method (HHO) [40, 38],

o the Mimetic Finite Differences method (MFD) [29],

« the Polygonal Discontinuous Galerkin Method (polyDG) [3],
o the Polygonal Finite Element Method (P-FEM) [56],

o the weak Galerkin method (wG) [58],

o the Recovered FEM (R-FEM) [42], in particular this method has some contact point with
our analysis in the definition of an Oswald interpolant.

The core concept of the VEM is that each local discrete space includes polynomials up
to a specified degree k. Additionally, the local spaces contain functions defined implicitly as
solutions to a PDE related to the one being solved. When constructing the stiffness matrix,
special attention is given to cases where one of the two entries is a polynomial of degree up to
k. For the remaining part of the stiffness matrix, it suffices to approximate it with a second
bilinear form that scales similarly to the original bilinear form. This approximation term is
known as the stabilization term.

This thesis introduces a family of VEM specifically designed for advection-dominated prob-
lems, which are well-documented in the literature for producing unsatisfactory numerical so-
lutions when the Péclet number is not sufficiently small. There is extensive research in the
context of FEM that addresses this issue, offering various stabilized methods that are quasi-
robust in the hyperbolic limit. Theoretically, a method is considered quasi-robust if, given a
sufficiently regular solution and data, it provides error estimates that are uniform with respect
to the diffusion parameter in a norm that also directly controls the convective term. Some of
the well-known approaches in this area include:

« upwind Discontinuous Galerkin schemes [41, 54, 30],

o Streamline Upwind Petrov-Galerkin (SUPG) and variants [31],
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o Continuous Interior Penalty (CIP) [43, 35, 33],
o Local Projection Stabilization (LPS) [47, 50].

The Virtual Element Method is particularly suitable for advection-dominated problems due
to its flexible mesh construction and handling. VEM allows for more localized refinement
procedures and the seamless integration of fine meshes with coarser ones, which is especially
useful in the presence of layers. However, the presence of projection operators in VEM can alter
the structure of the convective term, making it challenging to devise and analyze quasi-robust
VEM schemes. Notable exceptions include the SUPG and LPS approaches detailed in [21, 23,
14] and [48], respectively. Since three of the most popular stabilization techniques, namely
SUPG, LPS and CIP, have their own strongly defined set of assets/drawbacks, broadening the
available approaches with CIP schemes is important for the VEM technology. Specifically, the
thesis focuses on a family of VEM based on the CIP stabilized technique for two key equations
on a domain € C R?: the advection-diffusion-reaction equation and the Oseen equations. These
equations are often used as model problems for more complex equations, such as the Navier-
Stokes equations. In this context, our current contribution can be seen as a first step toward
the design of quasi-robust methods for incompressible fluid problems.

For the advection-diffusion equation, we begin by presenting a conforming VEM as detailed
in [17], which incorporates a CIP-like term into the weak formulation. Specifically, we include
a bilinear form that measures the jumps in the gradients of the projection of the virtual func-
tions. In [32], it was proved that it is a “minimal stabilization” as it adds the minimal positive
term guaranteeing control on piecewise polynomial convection, Assuming, as is common in most
publications on the subject, the presence of a uniformly positive reaction term, we are able to
develop quasi-robust error estimates for our method with respect to a norm that effectively
controls the convective term when quasi-uniform mesh families are employed. In the absence of
a reaction term, we demonstrate improved error estimates compared to a non-stabilized scheme,
but these improvements are shown only under the assumption of piecewise polynomial convec-
tion data. In particular, the well-posedness of the discrete problem is established by proving
the inf-sup condition with respect to a norm that includes both “symmetric terms” related
to the diffusion bilinear form, the reaction bilinear form, and the jumps, as well as a “skew-
symmetric term” arising from the convection term. To control this part of the norm, we devise
an Oswald-like interpolant that maps piecewise polynomial functions into the virtual element
space by leveraging the DoFs from each element. Due to the definition of this interpolant, we
require the quasi-uniformity of the mesh rather than just local quasi-uniformity. Finally, to
achieve the quasi-robustness of the method, we impose the boundary condition weakly using a
Nitsche-type technique. This approach ensures the stability and accuracy of the method, even
in challenging advection-dominated regimes.

For the same equation, we also present a non-conforming VEM as described in [49]. Our
interest in the non-conforming setting stems from the fact that the design, implementation,
and analysis of non-conforming VEMs are independent of the spatial dimension, making the
analysis straightforwardly extendable to the 3D case. Additionally, non-conforming methods
are often employed to avoid locking phenomena in the simulation of incompressible fluids, such
as using the Crouzeix-Raviart element in FEM. The analysis for the non-conforming VEM is
very similar to the conforming method; we need to account some modifications due to the
nonconformity of the discrete space. The main differences between [49] and [17] are:

o we discretize the variational formulation of the problem without skew-symmetrizing the
discrete advection form,

o we use Nitsche method to impose Dirichlet boundary conditions as in [17], but we propose
a symmetric version of it, which is robust in the vanishing advection limit.

Indeed, in situations where the advection term vanishes, only the symmetric version of the
Nitsche method, which leads to an adjoint-consistent discrete scheme, can maintain optimal
L2-error estimates for regular problems. A preliminary comparison between conforming and
non-conforming VEMs for the advection-diffusion-reaction equation was conducted in [36]. This
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paper focuses solely on the elliptic case, without considering the hyperbolic limit. The authors
show that the two methods are equivalent in a diffusion-dominated regime. However, in a
reaction-dominated regime, the non-conforming method provides a better approximation of the
solution near the corners of the domain. The authors do not introduce any stabilization to
address the hyperbolic limit. At the end of the presentation of our two methods, we compare
their performance in the advection-dominated case. We show that two methods are equivalent
by comparing the numerical results.

The Nitsche method [52, 46] is a popular technique for weakly imposing boundary conditions
in finite element methods. It allows for the implementation of boundary conditions in a weak
sense without requiring a Lagrange multiplier. A conforming VEM version of the Nitsche
term was already devised in [25] in a more general setting. For the best of our knowledge the
Nitsche method for the nonconforming VEM has never been discussed before [49]. Since both of
the previous cited methods require the imposition of boundary conditions using a Nitsche-type
technique, we will first discuss how to devise a VEM version (conforming and nonconforming) of
the Nitsche method before presenting the specific details of the conforming and non-conforming
VEMs for advection-diffusion-reaction. The development of the Nitsche method within the
VEM follows the standard approach used in VEM implementations. Taking the usual Nitsche
bilinear form, some polynomial projections are introduced where the direct computation of
virtual functions is not possible. Specifically, in the nonconforming version, because the trace
of a virtual function on an edge is unknown, a polynomial projection orthogonal to the L2-
norm of each boundary edge must be used. Other polynomial projections are inserted in the
normal derivative of the virtual function in both of the methods. We will prove that both of the
versions are well-posed and they produce numerical solutions that converge with the optimal
rate of convergence.

Finally, we introduce a VEM with a CIP stabilization for the Oseen equations. This problem
is the linearized version of the Navier-Stokes equations and represents a step towards developing
stable VEMs for problems in fluid dynamics. A first FEM with CIP stabilization was presented
in [34]. However, this method has the disadvantage of not being pressure-robust, meaning
that the error estimate for the velocity depends on the pressure. To address this issue, a
pressure-robust FEM with a three-level CIP stabilization is introduced in [7]. Inspired by [7],
our objective is to develop a pressure robust VEM that achieves stability solely through jump
operators applied to the interior edges of the mesh. We recall that, in [18], a VEM for the Stokes
problem was proposed that achieves divergence-free conditions by ensuring that the divergence
of a virtual velocity is included in the space of the pressures. However, this requirement does
not entirely eliminate the dependence on pressure in the error analysis of the velocity. A slight
dependence on the pressure still exists due to the approximation of the right-hand side. As
a result, the discrete scheme does not fully remove the pressure dependence but significantly
reduces it. The method that we propose controls the jumps of (Vu)B through a three-level
CIP-form. Specifically, it controls the polynomial part of the jumps of (Vu)/, the jump of the
curl and the jump of the gradient of the curl. Unfortunately, the theoretical analysis of this
method is not yet fully developed and will be the focus of our future research. Currently, we
can demonstrate the well-posedness of the discrete method by proving coercivity and presenting
the numerical results. Although an error analysis has not been formulated, we have some ideas
on how to approach it.

The thesis is organized as follows: the first introductory chapter presents both the con-
forming and nonconforming VEMs for the Poisson problem. In the second chapter, we dis-
cuss the implementation of the Nitsche method in both the conforming and nonconforming
settings. The third chapter introduces the conforming CIP-stabilized VEM for the advection-
diffusion-reaction equation, while the fourth chapter focuses on the nonconforming VEM. The
fifth chapter discusses the VEM for the Oseen equations. Finally, the last chapter provides
implementation notes on the methods presented.



Chapter 1

The Virtual Element Method

In this chapter, we introduce the basic concepts of the VEM. Specifically, we will focus our
attention on two different VEMs: the conforming method, originally presented in [8], and the
nonconforming method devised in [5]. Both methods are introduced for the Poisson equation.
The difference between the conforming VEM and the nonconforming VEM lies in the boundary
conditions of the local virtual element spaces. In the conforming VEM, the virtual functions
solve a Poisson problem with Dirichlet boundary conditions. In contrast, the nonconforming
virtual functions solve a Poisson problem with Neumann boundary conditions. Additionally,
the conforming VEM requires the continuity of virtual functions across element boundaries,
whereas in the nonconforming VEM, the virtual functions are allowed to have discontinuities.
However, the jumps of these functions are controlled when tested against certain polynomials.

This chapter is structured as follows: in the first section, we introduce the model problem,
in the second section, we discuss the domain tessellation and some notation. The conforming
method is presented in the third section, while the nonconforming method is introduced in the
fourth section.

1.1 The Poisson Equation

As a model problem, we present the Poisson problem, the easiest elliptic PDE to consider.
Given a domain Q C R? with polygonal boundary I', the strong form of the Poisson problem
with homogeneous Dirichlet boundary conditions reads as:

{—Au:f in Q,

u=0 onT.

(1.1)

A possible variational formulation of (1.1) reads as:

(1.2)

find w € Hj(Q) such that:
a(u,v) = F(v) Yo € H}(Q),

where the bilinear form a(,-) : H}(Q2) x H}(Q) — R and the linear form F : H}(Q) — R are
defined as

a(u,v) = / Vu-VodQ, and F(v):= / fodQ, (1.3)
Q Q
and the load term satisfies f € L?(Q2). The problem (1.2) is obtained by multiplying the first

equation in (1.1) by a sufficiently smooth function v, integrating over the domain €, using
integration by parts on the left-hand side, and noting that v is zero on the boundary

f/Aude:/Vu~Vdef/(Vu~n)vds:/Vu~Vde:/fde,
Q Q T Q Q
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where n is the outward unit normal vector to the boundary. Thanks to the Poincare inequality,
we recall that the space H{(f2) equipped with the norm
[oll = lvl1a,
is an Hilbert space. On H} (), the following estimates hold
la(u,v)| < Jlull ol Yu,v € Hy(9),
a(u,u) > |lull? Yu € Hy ().

The existence and uniqueness of a solution u € Hg (£2) for problem (1.2) is guaranteed by the
Lax-Milgram lemma. Here, we present the Lax-Milgram lemma in a very general setting.

Lemma 1.1 (Lax-Milgram). Let H be an Hilbert space equipped with the norm || - || g and let
b(-,-): Hx H — R be a bilinear form on H that satisfies

b(uw, v)] < eullullm Ve Vu,0e H,
blu,u) > c*||ul|% Yue H,

for two positive constants c,, c* € R. Given a continuous linear form Fg : H — R, the problem

find w € H such that:
b(u,v) =Fu(v) YveH,

admits a unique solution.

1.2 Tesselation of the domain

We consider a sequence {2, }, of decompositions of the domain 2. We assume that these
tessellations are composed of non-overlapping (open) polygons E € Q. Here, h denotes the
maximum of the diameters of the elements in 2,

h = max hg,
EcQy,

where hg is the diameter of the element E € . The key assumption in any VEM is that every
element E € (), is star-shaped with respect to a disk. This assumption allows us to extend the
approximation results to polygonal elements. In Figure 1.1, an element that is not star-shaped
with respect to any disk is depicted alongside an element that satisfies this condition. We
suppose that { €}, }, satisfies the following assumption:

(A1) Mesh assumption. There exists a positive constant p such that for any £ € {Q },:

e F is star-shaped with respect to a ball Bg of radius grater or equal than phg,
o any edge e of E has length grater or equal than phg.
Remark 1.2. In the original VEM work [8], the assumptions differ from those described. In

that paper, the second condition concerns to the distances between vertices, specifically requiring
that the distance d; j between the i-th and j-th vertices satisfies

d;; > phg .

This condition is more stringent than the one described in (A1), which allows for the existence
of elements such as highly elongated rectangles. The assumption in (A1) first appears in [1].

Remark 1.3. It is possible to relax the conditions in (A1) further. In addition to maintaining
the first condition in (A1), a weaker version of the second condition is considered in [16]
and [28]. This relazed assumption requires that there exists a positive integer N such that the
number of edges of every polygon E € Qy is bounded by N. Importantly, the integer N does
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(a) (0)

Figure 1.1: The element depicted in (a) is not star shaped with respect any ball, while the
element in (b) is star shaped with respect to the ball B but not with respect to ball B’.

not depend on the mesh size h. An even weaker assumption is utilized in [19], allowing for
the existence of meshes that are formed by agglomerating, gluing, or cracking existing meshes.
However, since our focus is not on minimizing mesh assumptions, we work with the conditions
(A1). Interested readers can find further details on these aspects in [4]. For completeness, it is
worth noting that similar relazation of conditions can also apply to the nonconforming method.
Specifically, one can require that the ratio between the lengths of two adjacent edges is bounded,

as discussed in [4] and [24].

From now on, we denote by |E| and n” the area and the unit outward normal of the polygon
E, respectively. The restriction of the unit normal to an edge e C JF is denoted with n¢. The
intersection between the boundary of a polygon and the boundary of the domain is denoted
with 'y = 'N JE. The set of edges of a tessellation €2, is denoted by &£,. This set is divide
into internal edges and boundary edges

En=E2UEY.

Let’s introduce some basic spaces that will be useful later on. Given two positive integers n
and m, and p € [0, +oc], for any F € Q} we define

o P, (E): the set of polynomials on E of degree lesser or equal than n (with P_;(E) = {0}),
o P,(e): the set of polynomials on e of degree lesser or equal than n (with P_;(e) = {0}),
o Pu(Q) :={q € L*(Q) suchthat q|g€P,(E) foral E€ Qyl,

o W) = {v € L*(Q) such that v|p € W}"(E) for all E € €} equipped with the bro-
ken norm and seminorm

1013 @) = > 1% ) » 01 0, = > oy, 1 <p<oo,
EeQy EeQy,
loliw @) = max Jlvllwy ) , [vlwye @) = max [olwp e, ifp=oo,

In the case p = 2, we set
2 o 2 2 1|2
”UHm,Qh = ||U||me(9h)v |U|m,9h = |U|me(9h)-

We also introduce the following polynomial projections, which are essential in any VEM imple-
mentation:

e the L%-projection 11%¥: L?(E) — P, (E), given by
/ qn(v — I%E0)dE =0 for all v € L?(E) and ¢, € P, (F),
E

with obvious extensions for functions defined on an edge I11%¢: L?(e)
vector-valued functions TI%¥: [L2(E)]? — [P, (E)]? and T1%¢: [L?(e))?
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« the H'-seminorm projection IIY'¥: H!(E) — P, (E), defined by

/an~ (v—IIYVEv)dE =0 forallve HY(E) and ¢, € P,(E),
HVE )_0,

here Py : H(E) — R is any projection operator onto constants. More details on the
choice of Py will be discussed later.

The global piecewise counterparts of these operators are defined as I19: L2(Q) — P, (),
Y : HY(Qp) — P, (), and TIO: [L2(24)]? — [P, (21)]? defined by

(20| = 1% Fy (Y v)|p = Y Fo, (M%) | = I%Ey for all E € Q.
We recall a classical result for polynomials on star-shaped domains (see, for instance, [27]).

Lemma 1.4 (Polynomial approximation). Under assumption (A1), for any E € Qy, and for
any sufficiently smooth function ¢ defined on E, we have that

“¢—H91’E¢||W;n(E) ShSE_m|¢|W;(E) S7m€N) mSSSn+17p:17"'7ooa
¢ =TIV F¢lm.p < hi " bls. e smeN, m<s<n+1,s>1,
Vo —T2EVG|m e S A" 0ls. ssmeN, m+1<s<n+2.

We also have a counterpart of this result for projections defined on an edge.

Lemma 1.5 (Polynomial approximation on edges). Let e € &7 be an internal edge and let
E,K € Qp be such that e C OE N OK. Then, for every sufficiently smooth function ¢ defined
on EU K, we have that

_1
le =15 ¢lloe S he' *(I¢lme + elnk)  mneN,1<m<n+1.

Proof. Considering the element E, for m,n € N, with 1 <m <n + 1, we have

_1 2 2
le —T1%%0llo.e < llo —TM9Fplloe < (hp 2l —N9E pllo.m + hil le — 0P @l )
h 2|90‘mE

Since the same estimate applies also to the element K, the thesis follows. O

1.3 The conforming VEM

In this section, we present the conforming VEM, following the approach outlined in [8].
Therefore, we avoid introducing the enhanced virtual element space, which will be discussed in
the following chapters.

1.3.1 The virtual element spaces

Given a positive integer k and an element F € Q; with ng edges, we define
VE(E) = {vh € H'(E) such that Av, € Py,_o(E), vplop € IB%k(aE)} : (1.4)

where
By (OF) := {vy € C°(OE) such that Ve C OE, vp|. € Pi(e)} .

This is the space originally introduced in [8]. In details, we can note that:

o for k =1, the space V;!(E) contains harmonic functions whose trace is a piecewise linear
polynomial. Therefore, a function v, € Vh1 (E) is uniquely determined only by its values
at the vertices of the polygon,
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k=1 k=2 k=3

Figure 1.2: Degrees of freedom on a pentagon for £ = 1,2,3. In red the DoFs associated to
VEk in blue the ones associated to E£* and in green the ones associated to PE*,

o for k = 2, the trace of a function v, € V2(E) is a quadratic polynomial. The trace
is uniquely determined by the values at the vertices and at a midpoint of each edge.
Moreover, the laplacian of vy is constant. Consequently, the dimension of the space
V2(E) is 2ng + 1.

A very important property is that the space of polynomials up to degree k is contained in the
virtual element space V}f (E). In general, the following set of linear operators constitutes a set
of degrees of freedom (DoFs) for the space Vi¥(E) :

o VEE: the pointwise values of vy, at the vertexes of the polygon E,

o EEF: the values of v, at k — 1 internal points of a Gauss-Lobatto quadrature formula for
every edge e C OF,

e PEk: the moments up to the order k — 2 on E:

1 x—xg\%
> = — — | dF <k-2 1.
o) = g [ (S2E) ap Jal <k-, (1.5

where a = (a1, a2)7 is a multi-index and xx denotes the centroid of the polygon E.
In fact, we have the following unisolvence result:

Proposition 1.6 (Unisolvence). Let E € Q, the linear operators VE* plus EEF plus PE*
are unisolvent for the space V;¥(E).

Proof. We want to show that if a function vj, € V;¥(E) satisfies all operators in VE:k EE:F and
PEF being equal to zero, then v, = 0. By integrating by parts, we observe

|vh\iE=/Vvh-Vvthz—/thvth—F/ (Vop, -nF)v,ds =0.
E E o

The first integral is zero because Avy, € Py_o(E) and the operators in PE* are zero. The
second integral is zero since the trace of vy, is zero on OF. Therefore, we conclude that Vv, =0
in E, hence vy, is a constant function. Since the trace of v is zero, this constant must be 0.
Thus v, = 0. O

Remark 1.7. It is not necessary for the points in EF* to come from a Gauss-Lobatto quadrature
formula. We can select k — 1 uniformly distributed points. However, the assumption that these
points belong to a Gauss-Lobatto quadrature formula is useful in the implementation of the code
because it speeds up execution.

The DoFs are depicted in Figure 1.2. The dimension Ng of the local virtual element space
ViF(E) is given by
(k-=1)(k-2)

NE::knE—kf.
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Thanks to the definition of the DoFs, we are able to compute the projection operator Hkv’E :
VE(E) — Pi(E) introduced in the previous section. Given v, € V¥(E) and p, € Py(E),
integrating by parts, we obtain

/Vvh'VpkdE:—/thpkdE—l—/ (Vpk~nE)vhds
E E oFE

The first integral is computable thanks to the DoFs in PF* while the second is computable
since we know the trace on the boundary of a virtual function (see VE* and £F:F).

Remark 1.8. This projector operator is defined up to a projection onto constants Py : V,f(E) —
R. A reasonable choice for this operator is

Py(vp, — HZ’E’U}L) :/ vy, — HZ’Evh ds=0 ifk=1,
o8 (1.6)
Py(vp, — HZ’E’U}L) :/ v — HZ’E’U}L dE =0 ifk>2.
E
In [10], it was proved that this choice guarantees that Hkv’E = H%E ifk=1,2.

If k£ > 2, we can compute the projection operator Hg’g : VF(E) — Py_o(E) that is orthog-
onal with respect to the L?(E)-inner product. Exploiting the degrees of freedom in PF*, we
impose

/ (Uh — H%,Egvh) prdE =0 Vpip € Prp_o.
E

We have developed the virtual element space corresponding to an element E € €. Next,
we aim to define the virtual element space associated with the entire domain 2. Considering a
tessellation €2, composed of n, polygons and a positive integer k, we define the space

ViE(Qp) = {vn € H}(Q) such that wvp|p € ViF(E), forall Ee Q). (1.7)

The space is thus constructed by assembling the local spaces with continuity across the element
boundaries. The following set of linear operators is a set of DoFs for the global space th Q) :

o V*: the values of vy, at the interior vertices,
o &F: the values of v, at k — 1 points on each interior edge e,
e PF: the moments up to order k — 2 for each element E € €2y,.

Following the same procedure in Proposition 1.6, we can prove that these linear operators are
unisolvent for the space V}¥(€2),). Therefore, the dimension Ng, of the space V() is given
by
(k—2)(k—1)

2 )
where ng represents the number of internal vertices in the decomposition Q, |€7] is the cardi-
nality of £ which is the number of internal edges. We conclude the presentation of the virtual
element space by recalling an optimal approximation result for V;*(€;). More details can be
found in [27].

Ng, =n) + (k—1)|&] +n,

Lemma 1.9 (Approximation with conforming virtual element functions). Under assumption

(A1), for any v € HY(2) N H*TL(Qy,), there exists vz € ViF(Q,), such that for all E € Q,
lv = vzllo,z + helV (0 —vo)lo.e S b5 olsiE

where 0 < s < k.
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1.3.2 The virtual element forms and the discrete problem
We observe that the forms introduced in (1.3) can be decomposed in local contributions
a(u,v) = Z af(u,v), and F(v)= Z FE(v),
EeQn EeQy

by restricting the integral over an element E. Given an element FE € Q, we observe that, for
two virtual functions uy, vy € V}f”'(E)7 it is not possible to compute the quantity

aE(Uh, vp) = / Vuy - Vo, dE .
E

To discretize the problem (1.2), we have to devise a computable counterpart aZ(-,-) : V¥(E) x
Vi*(E) — R for the bilinear form a”(-,-). Using the HZ’E projection, we can decompose a
virtual function v, € V}¥(E) as follows

vy = Hkv7E’Uh + (I — HZ’E)Uh .
Inserting this into a®(-,-) and using the linearity of the form, we obtain:

aE(uh, vp) = a? (HZ’Euh, HZ’EUh) + aE((I — HZ’E)uh, I - HZ’E)’U;L)

+ aB (I Pup, (I 10 )on) + a (I — 1077 )up, 11 Fop)

Thanks to the orthogonality of the projection HZ’E, the last two terms are equal to zero. The
first term involves two polynomials and is therefore computable. This term is usually called
consistency term. What remains is the second term, which is not computable. The idea is
to replace this term with a second computable bilinear form S : VF(E) x V*(E) — R that
satisfies

a*|vhﬁ7E < 8F(vp,vp) < alopli g for all v, € VF(E), (1.8)
for two positive uniform constants o, and a*. A typical example in VEM approach is the the
dofi-dofi stabilization (cf. [8, 16], for instance). It is defined as

NEg

ST (up,vp) = Z dof; (up,) dof; (vg) .

i=1
Remark 1.10. It is possible to relax (1.8) such that it holds only for vy, € Ker(HZ’E), To
simplify some steps, we kept the form (1.8).
We define the (local) bilinear form aZ(,-) : V¥(E) x V¥(E) - R as
af (up, o) = a® (I Pup,, TV Poy) + SE((I — TP Yup, (I — 117 )op) - (1.9)

Remark 1.11. Another possible choice in devising the bilinear form af(~, -) is defining the
consistency term as

/E )" vy, - T Vo, dE .

Similarly to the projection HZ’E, it is straightforward to show that the projection operator

HZ’E is computable for a virtual function vy, € ViF(E). In [11], it was shown that this choice
guarantees optimal convergence rates when a non-constant coefficient appears in front of the
diffusive term in the PDE. Since we are considering the classical laplacian problem, we keep
following the original approach presented in [8].

We introduce the (global) virtual element form ap(-,-) : VF(Qp) x VF(Q) — R as
ap(up,vp) = Z ar (up,vp) .
EeQy

This discrete bilinear form satisfies the following properties:



CHAPTER 1. THE VIRTUAL ELEMENT METHOD 15

o k-Consistency: for all the virtual functions v, € th(Qh) and all the polynomials p; €
Pk(Qh), it holds
a(vn, pi) = an(vn, pr)

o Stability: there exist two uniform constants o* and a, such that

asa(vp,vn) < ap(vp,vn) < a*a(vp,vn) Yo € V,f(Qh). (1.10)

It remains to discretize the right-hand side of (1.2). We distinguish two different cases:
o if k=1, we approximate f by a piecewise constant IIJf and then we define
S / MEfondE= 3 (BIE o, = 3 FE(m),
EcQy, EeQy EeQy

where

— th(Vi) ,  Vi= vertices of E.
We obtain

F(vn) — Fn(vn) = Z/ HOE Hon+ f(op—vp)dE

EeQy

S Z he (1f11,e [[onllo,e + | fllo,z [vnl,x) (1.11)
EcQy,

EecQy,

o if k > 2, we define F(vs) on each polygon E as the L?(E)-orthogonal projection of f
into ]P)k,Q(E)

Z/ng 2fvth_Z/fH0 o) dE = > Ff(up)

EcQy, EcQy, EcQy,
Thanks to the orthogonality of the H 2 and Lemma 1.4, it holds
.F(’Uh) .7:;, ’Uh Z / Hg E2f 1}}, — HO’ Up, )dE

Bety (1.12)
SO il flk-1elonlie, -

EecQp
The discrete problems reads as

find uy, € V¥(Qy,) such that:
{ € Vi () (1.13)

ah(uh,vh) = fh(vh) Yoy, € th(Qh) .

Problem (1.13) is well-posed thanks to Lax-Milgram Lemma 1.1. In fact, exploiting (1.10), we
have that the bilinear form ap(vp,vy) is coercive

ap(vp, vp) > asa(vp,vp) > d*\vhﬁﬂh Yoy, € VE(Q),

where @, = min{l, a,}.
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1.3.3 Error analysis

This section aims to estimate the rate of convergence of the discrete solution to the analytic
solution. Let u be the solution of (1.2) and wp, the virtual function that solves (1.13). We
introduce the following quantities

er =u—ug, e,r:u—Hkvu, ep = up — Uz .

To properly estimate the optimal rate of convergence, we make the following assumptions on
the regularity of w and f. The solution u and the load term f in (1.2) satisfy:

uwe HYQ), fe  HN Q).

Theorem 1.12 (Error estimate for the conforming method). Let u be the solution of (1.2) and
up, be the solution of (1.13). Under assumptions (A1), it holds

FE 1k
lu—unlro, S Y OFnE,
EeQy,

where the constant O depends on ||u|g+1,5 and || f|

k,E-

Proof. Adding and subtracting uz, we obtain
lu = unl1,0, <[u—uzliq, +ur —unli0, = lezlia, + lenl1,q, -

The first term is controlled thanks to Lemma 1.9. We obtain

|61|1,Qh = |u - uIll,Qh < Z h% |u|k+1,E~
Eey,

To bound the second term, we exploit the coercivity of the bilinear form a(-,-) and the fact
that u and wuy, solve (1.2) and (1.13), respectively. We have

lenl? q, = luz — unli g, S anluz —un,en) = an(uz, en) — Fulen)
= ap(uz,en) — a(u,ep) + Flep) — Frnlen) (1.14)
=T,+Tr.

Estimate for T, : We exploit the orthogonality of the HkV’E projection, Cauchy-Schwarz in-
equality, the stability property (1.10), triangular inequality, Lemma 1.9 and Lemma 1.4. We
obtain
ap(uz,en) —alu,ep) = Z af(uz,en) — a®(u,ep)
EeQy

= Z al (uz — Hkv’Eu, en) — a® (u — HZ’Eu, en)
EEQ}L

> (luz =T Puly g + [u— T Puly g) lenlr, s
EeQy,

> (lezh.e + 2lexh.e) lenl.m
EEQ}L

S Y By lulksz lenli o, -
EcQy

Estimate for Tr : Depending on the choice of k, we use (1.11) or (1.12).
By combining the estimates of T, and T in (1.14), and dividing by |ey,

A

A

1,0, we conclude. [

This theorem demonstrates the optimal rate of convergence in the (broken) H'—seminorm.
To derive an error estimate for the L?-norm, a more accurate approximation of F¥ for k = 1,2
is necessary. By employing an Aubin-Nitsche duality argument, we can then obtain the desired
estimate, see [9].
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Figure 1.3: Degrees of freedom for a pentagon.

1.4 The nonconforming VEM

In this section, we introduce the non-conforming VEM as originally presented in [5]. Unlike
the prevuois case, the nonconforming functions are not continuous across element boundaries;
instead, only the jump, when tested against certain polynomials, is preserved. This necessitates
the consideration of a term in the error analysis that measures the nonconformity of the method.

1.4.1 The non conforming virtual element spaces

Given a positive integer k and an element E € j, with ng edges, we define the noncon-
forming virtual element space as

VEr(EB) = {vh € HY(E) such that Avy, € Py_o(E), Vo, -nf € Pp_;(e) for all e C 8E}

(1.15)
We note that the functions in V;""(E) solves a Poisson problem with a Neumann boundary

condition. Unlike functions in (1.4), nonconforming functions remain unknown even on the
boundaries of elements. Due to the absence of function traces, we cannot employ the same
DoFs as in the conforming case. For the nonconforming space th’"c(E)7 the following set of
linear operators constitutes a set of DoFs:

o EEF: the moments up to the order k — 1 on each edge e C OF:

He0n) |/ <

where s denotes a local coordinate on e, and s, is the coordinate value corresponding to
the edge midpoint,

l
)ds7 1=0,..., k-1, (1.16)

e PE:k: the moments up to the order k — 2 on E:

1% (vp) |E‘/ (X_XE) dB, ol <k-2, (1.17)

where a = (a1, a2)? is a multi-index.

The DoFs are illustred in Figure 1.3. It can be demonstrated that these linear operators
constitute a complete set of degrees of freedom for the space th’m(E) following a procedure
similar to Proposition 1.6. The dimension N¢ of the space V;""(E) is identical to the one of
Vi (E), thus
(k—1)(k-2)

2

Similarly to the conforming case, for the nonconforming space, it holds that Py (E) C th’”C(E).
The preliminary global space is obtained by

Ng¢=kng+

Ve () = {on € L() such that e € V() VE € O,

/[[vh]] nq=0 VgePr_i(e) Vee&p}. (1.18)
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where
[v] = vFnf 4 vEnk (1.19)

and e is such that e C F'N K. We emphasize that full continuity across the element boundaries
is not imposed. On each interior edge, we only require preservation of moments up to order
k — 1. Therefore, V*™(Q,) ¢ H'(Q). The global nonconforming virtual element space is

defined as
l
5 — Se
uh( " ):o, Ve € &2, le,...,k—l}.

(1.20)
The space th’"c(Qh) is obtained by imposing a boundary condition in the preliminary space

th,nC(Qh) — {'Uh c th’"C(Qh) such that /

e

th’"c(Qh). Specifically, we enforce that the DoFs associated with the boundary edges are set
to zero. The DoFs for the space V}f "¢(Qy,) are defined as follows:

o &k : the moments up to the order k — 1 on each internal edge e € £ :

e =g [ (5

o PF . the moments up to the order k¥ — 2 on each E € Q, :

where a = (a1, a2)? is a multi-index.

) ds 1=0,....k—1,

The dimension N§¢ of the space V}C "(Qp,) is given by
(k—1)(k—2)
5 M-

We can note that given a tessellation (2, it holds Ng, # Ng¢. The analogous of Lemma 1.9
holds for nonconforming functions

NG, = k& +

Lemma 1.13 (Approximation with nonconforming virtual element functions). Under assump-
tion (A1), for any v € HY(Q) N HY(Qy,), there exists vz € VF™(,), such that for all
FE e Qh,

lv = vzllo,s + helV(0 —vz)llo.p S h ols+1,5,

where 0 < s < k.

1.4.2 The nonconforming discrete problem

Similarly to the conforming method, our goal is to discretize the problem (1.2). Since the
procedure is quite analogous, we skip over certain details. The discretization of the bilinear
form a(-,-) is constructed in a manner similar to that presented in Section 1.3.2. We define a
bilinear form ap (-, -) : V™ () x VF™(,) — R such that

ap(up,vp) = Z af (up,vp),
EeQ,
and the local forms are defined as
af (up,vp) = aE(HkV’Euh, V-Fu,) + S((I - HZ’E)uh, (I- HZ’E)vh) ,
where SP(-,-) : V;""(E) x V;""(E) — R is a stabilization term as in (1.8). For k > 2, the

discretization of the right-hand side follows the same procedure of the conforming method. If
k =1, given an element E € (), we set

UplE = B |/vhds

eC@E
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and then we define

=> /mHOEfvthI_ §:|£nanfvh__ > F(vn)

EcQy, EcQy, EcQyp

In the same way of (1.11), it can be proved that

Flon) — Frl(vn) = Z/f H £)on+ f(vy —vp)dE

EEQ;

S he(

EeQy

S Y helflhe lvalie, -

EcQy,

B) (1.21)

The discrete problem reads as

find uy, € V;F"°(Q),) such that:
{ )€ Vi) )

ah(uh, vh) = Fh(vh) Yoy, € Vf’nc(Qh) .

1.4.3 Error Analysis

The error analysis for the nonconforming problem follows a procedure similar to the con-
forming method, with a key difference arising from the nonconformity of the method. We
assume that the solution w and the load term f in (1.2) satisfy:

we HY (), feHN (M),

Because th "(Qy) ¢ HY(Q), we have to consider in the analysis a consistency error. Let u be

the solution of (1.2). Through integration by parts, we obtain

a(u, vp) /Auvth+ Z/ (Vu-n®) v, ds

EeQy EeQ,
= F(vp) + Bu(u,vn)  Yon € V™ (Qn) .

We can rewrite the form Bp (u,vy) as

Bh ’LL ’Uh Z /VU ’Uh . (123)

ec&y

This version shows that the form By (u,vy) quantifies how much the analytical solution u devi-

ates from fitting within the virtual element space V}f "

error is provided in the following Proposition.

r). An estimate of this consistency

Proposition 1.14 (Consistency error). Under assumption (A1), let uw € H?(Q) be the solution
of (1.2). It holds

Bu,vn)| S Y hiplulkss,e [val1a, -
EeQy

Proof. Given an edge e € £, we introduce the projection operator Hg’fl as the orthogonal
projection with respect to the L?(e)-inner product. Using the orthogonality of this projection
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and Lemma 1.5, it holds

|B(u,vp)| = Z /(Vu - Hg’:VU) - [on] ds

ee&y

= 1> [ (Va5 V) - ([on] 1o [va]) ds

ee&y €

S IVu =15, Vo [I[on] = TG [on]lo,c
e€sy

S Y Bhlulkirz vali o, -
EeQy,

The final step relies on assumption (A1), which guarantees that each polygon is encountered
a finite number of times and h, < hg < phe. L]

Remark 1.15. We note that we are requiring more reqularity compared to the conforming
method, as previously observed in [5]. In Proposition 1.14, it is necessary to estimate the
gradient of u restricted to an edge. If u € H'(Q), the restriction of the gradient to the boundary
s not defined.

Thanks to this estimate, we can conclude this section with the following result.

Theorem 1.16 (Error estimate for the nonconforming method). Under assumption (A1), let
u € H?(Q) be the solution of (1.2) and uy, be the solution of (1.13). It holds

FE 1k
lu—unlro, S Y OF N,
EeQy,

where the constant O depends on ||ul|k+1,5 and ||f

kE-

Proof. 1t’s sufficient to combine the proof of Theorem 1.12 with Proposition 1.14. The error is
divided as

lu —unlrq, < lezlio, +lenlio, -
Using Lemma 1.13, it holds

lezhia, < Y Wy luleiie .
EeQy,

The difference with Theorem 1.12 is

lenl? q, = luz —unliq, S an(uz —un,en) = an(uz,en) — Fulen)
= ap(uz,en) — a(u,en) + Flen) — Frlen) + Br(u, ep).
The term ay (uz,er) —a(u, ep,) is estimated exactly as in Theorem 1.12. The error on the right-

hand side is controlled using (1.21) or (1.12), depending on k = 1 or k > 2. The nonconformity
error is estimated in Proposition 1.14. O



Chapter 2

Nitsche method for VEM

In this chapter, we discuss the implementation of the Nitsche method in a virtual element
context. This technique was first introduced in [52]. The Nitsche method allows for the im-
plementation of boundary conditions in a weak sense without requiring a Lagrange multiplier.
This is achieved by incorporating certain terms into the formulation of the problem to enforce
the boundary conditions. The first term arises from integrating the Laplacian by parts. The
second term, a symmetric version of the first, is added to restore the symmetry of the problem.
The final symmetric term is included to ensure coercivity and requires tuning a parameter §
that depends on the geometry of the mesh.

A conforming VEM version of the Nitsche term was already devised in [25] in a more general
setting. For the best of our knowledge the Nitsche method for the nonconforming VEM has
never been discussed.

This chapter is essential for the following two chapters, as the methods we will present require
the imposition of the boundary condition in a weak sense for their analysis. The chapter is
organized as follows: the first section presents the Nitsche method in a very general setting.
The second section discusses how to implement the Nitsche method for the conforming VEM,
and the last section covers its implementation for the nonconforming VEM.

2.1 Introduction to the Nitsche method

In this section, we discuss how to implement the boundary condition in a weak sense using
a Nitsche type technique [52, 46] in a very general setting. As model problem, we consider
again the Poisson equation already introduced in Section 1.1 with non-homogeneous boundary

condition
—Au = in Q,
{ u=f in (2.1)
u=g onl,

where g € H%(F). The general idea of the Nitsche method is to choose a discrete space Vj,

associated to a mesh ; and consider a problem with the following form
find uy, € V}, such that: (2.2)
a(uh,vh) +N(uh7”h) = ]:N(Uh) Yop € Vi, )

where the bilinear form a(-,-) is the same that appears in (1.3) and the bilinear form A (,") :
Vi x Vi, = R is defined as

1
N(up,vp) = — Z (Vup, - n®,op)e — Z {(up, Vo, - n)e + Z W(uh, Vne (2.3)

ec&? ece? ece?

here (-,-). denotes the L?(e)-inner product. The right-hand side is defined as

fN(Uh) = /vah dQ — Z (9, Vop -n®)e + Z i@], Une - (2.4)

ece? ece?

21
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Here, 6 is a parameter that will be set to ensure coercivity and (-,-). denotes L?(e)-inner
product. The first term in (2.3) comes from the integration by part of the laplacian operator
and the fact that vy, is not zero on the boundary. The second term is coupled with the second
term in (2.4) and is included to restore the symmetry of the problem. The last terms in
(2.3) and (2.4) ensure the coercivity of the problem. Unlike in (1.13), where the virtual space
inherently satisfies the boundary condition by definition, problem (2.2) imposes the boundary
condition within the formulation of the forms and the right-hand side. The next two sections
will discuss how to extend this technique to the conforming and nonconforming virtual element
spaces introduced in the previous chapter.

Remark 2.1. Depending on the context and the method, the definitions (2.3) and (2.4) may
vary. Similar to the previous chapter, within a VEM context, it will be necessary to incorporate
some polynomial projections into the definitions of (2.3) and (2.4).

2.2 Nitsche method for conforming VEM

In this section, we extend the Nitsche technique to the conforming virtual element method.
This approach was initially explored in [25] within a broader context. In that study, the authors
introduced a Lagrange multiplier method inspired by the work in [6], from which they derived
the Nitsche method as a specific case. Given a positive integer k and a decomposition 2 of
the domain 2, we consider the (global) virtual element space

ViE(Qp) = {vn, € H*(Q) such that vy|p € VF(E) foral E€Q} . (2.5)

Here, V*(E) are the same local spaces already introduced in (1.4). Contrary to the definition
(1.7), the global space (2.5) does not impose any boundary condition to the virtual functions
vp. Due to this difference, the set of DoFs for the space (2.5) is slightly different:

o VE: the values of v, at the vertices,

o &EF: the values of v, at k — 1 points on each edge e € &,

o PF: the moments up to order k — 2 for each element E € (2y,.
The dimension of the space V;¥(,) is

(k—2)(k-1)

Naq, =ny, + (k= 1)|E] +nyp 5 ,

where n, is the number of vertices in the decomposition €.

2.2.1 Conforming Nitsche virtual element forms

The form a(-,-) is discretized in the same manner as in Section 1.3.2. To discretize the form
(2.3) and the right-hand side, we adopt the same principles as the standard virtual element
implementation. We define the local bilinear form NF : VI*(E) x VI*(E) — R as follows:

1
Nf(uh,vh) = 7<VH1€V’Euh ~ne,vh>pE — (uh, VHZ’E’U}L . TLE>1'*E + %@Lh, Uh>1'*E . (2.6)

Since we know the virtual functions on the boundary, there is no need to insert additional
projections in the terms of (2.6) except for the projection on the normal derivative. Then, we
define the global bilinear form N3 (-,-) : ViF(Qn) x ViF(Qr) — R as

N (up,vp) = Z NE (up,vp) .

EeQy

After that, the right-hand side ]_—,/l\/ : V,f(Qh) — R is constucted in a very similar way and it is

defined as N
Fil(on) =Y FF(on), (2.7)
EcQy
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and
1
ol (on) = Fil (on) = (g VI on - m)rg + 55— (g, on)rs

where .7-",‘? is the linear form introduced in Section 1.3.2.

Remark 2.2. As suggested in Remark 1.11, another possibility is to define the bilinear form
NE(,) as

/\/}F(uh,vh) = —(H%ﬂVuh -n® vp)r, — (uh,Hg’inh “n)r, + (Uh, V)T

L
ohg
Therefore, the local right-hand side should be defined as

1
‘7:}./1\/7E(Uh) = ]:i;E(Uh) - <9,H2LE1VUh “n)ry + %@70})%

To avoid confusion, we prefer to keep the same projection that appears in the definition of the
bilinear form a(-,-).

We introduce the bilinear form

Al(up, vp) Z AP (up,vp), and AE(uh,vh) = af(uh,vh) —&—Nf(uh,vh).
EeQy

Finally, the discrete linear problem reads as

find uy, € V;F(Q,) such that:
Alup,vp) = F¥(vn) Vo € V().

2.2.2 Consistency of the method

Due to the polynomials projections entering in (2.8), the analytic solution u of (2.1) does
not satisfy the discrete scheme (2.8). This is a typical situation in VEM. Despite that, assuming
that u € H?(2) N H}(Q), it satisfies the problem

A(u,vp) = FN (vp)  for all vy, € ViF(Qy). (2.9)

where

uvh ZA U, vp,) .Fh vp) Z}'NEvh

EcQy EcQy

The local forms are defined as

-AE(uv Uh) = aE(u7 Uh) +N}F(U, Uh) 3

with

1
NE (u,vp) = —(Vu-nP vp)r, — (u, VHZ’Evh Py + e (u,vh>PE ,

and

- 1
]'—;jlv’E(Uh) = / fopdE — <Q>VH§’Evh )y + — (g, o)y
E Ohp

We also set

Ni(u,vp) = ZNh U, vp)

EeQy,

We emphasize that, since u = g on the boundary, it is assured that
(u— g, VI, Pu, -0y, =0 VE € Qy,

despite the presence of the projection HkV’E in the normal derivative of vp,.
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2.2.3 Coercivity of the bilinear form

Given a virtual function v, € V;¥(4), we introduce the local norm

1
lvallir = lonli g + g ol 605 (2.10)

with global counterpart

[on]|a = ( > vhll%,;;) : (2.11)

EeQy,

The following coercivity result guarantees the well posedness of problem (2.8).

Proposition 2.3 (Coercivity). Under assumptions (A1), the bilinear form A(up,vy) is coer-
cive with respect to || - ||ar- It holds

Alvnyon) Z lonllzr Von € V¥ (),
for a suitable choice of the parameter 6.
Proof. For each element FE € Qy, we have
AE (v, o) = aF (v, vn) + NE (v, 01) .
Thanks to the property (1.8) and the orthogonality of the projection HkV’E, it holds
af (vn,vn) > Y P2 g+ o |(T = TR F)onld g > dulonli g,

with &, = min{l, a,}. For the Nitsche term, it holds
1
./\fhE(vh,vh) = _2<VHZ’E’Uh 'ne,'Uh>FE + Shon ”'UhH(%,FE .
E

We must control the first term in this equality. Using Cauchy-Schwarz inequality, Young in-
equality and the polynomial trace inequality, we obtain

1
2V Fun -, wn)rs < 260g | VI Pon - nPf  + 5o o
1

V.,E
< 2V Fonl 5 + o lonlBre,
1 2
25hE th”O,FE ’

2
0Tg

< 20Cu||Vur§ 5 +

where C}, is the inverse trace inequality constant for polynomials. Choosing ¢ = é&./(4C,), we
obtain B

AP (o, 00) = S ponl? 4 g o
- 2 ’ 20hg

The proof is completed by summing over all the elements E € €. O

3,FE 2 H'UhHJQ\f,E~

2.2.4 Error analysis

In this section we prove that the conforming VEM with the Nitsche bilinear form converges
to the analytic solution with optimal rate of convergence. We recall the definitions given in

Section 1.3.3
€L =U—ug, Ep = Up — UT .

Again, we assume that the solution u and the load term f in (1.2) satisfy:

ue€ H*(Q) N HYQ,), feHQ).



CHAPTER 2. NITSCHE METHOD FOR VEM 25

Theorem 2.4 (Error estimate). Let u be the solution of (1.2) and uyp, be the solution of (2.8).
Under assumption (A1), it holds

lu—unlly S D ©Fn%

EeQy,

where the constant O depends on

Proof. Since the proof is very similar to the one of theorem 1.12, we skip some steps. Using
triangular inequality, we have

lu = unlln < llu—uzlln + lluz — unlla = llezlly + llenlln -
Again, the interpolation error is controlled using Lemma 1.9 and a trace inequality

lezlle =lezlta, + 3~ s-llezlie,
EEQh

Slezlia, + > hip'llezld
EcQy,

S Z ’12ElC |“|i+1,E'

EeQy,
Exploiting the coercivity of the bilinear form and the observations in Section 2.2.2
lenllkr = lluz = unlliy S Auz —up, en) = Aluz, en) — Falen)
= A(uz,en) — A(u, en) + F (en) — F¥ (en) (2.12)
=T1+1T5.

The term T was already estimated in (1.11) and (1.12). We point out that, since u = g on the
boundary, the boundary terms do not appear in the estimate. The term in 73 is split into two
parts. We have

Ty = ap(uz,en) — au, ep) + Ni(uz, e) — Niy(u, en) = To + T .
Following the same steps in Theorem 1.12, we obtain for T, that

T <

a ~5

E€Qy,
It remains to bound T)s. This term is split as
Tn = NF (uz, en) — NiF (u, en)
= Z _<VHZ’EUI ‘n®ep)ry + (Vu-n° ep)r,

EcQy
+ Z UI, VH TLe>1'*E + (u, VHZ’Eeh . ne>pE
EeQy,
1
+ Z 6h (uz, en)rp ~5n ——(u, en)ry
EcQy 2
= Z Tiiq +Tia+ T 5
EcQy,

On the first one, we use Cauchy-Schwarz inequality and trace inequality, to derive
TG, = (Vu-n®ep)r, — (VILY Puz - m®, en)r,

= (V(u— VI, Puz) - n® en)r,

(hg 2|V - VI Fuzllo.s + hE|VU — VI Puzly g)llenllors

(

<
< (IVu = VIR Puzlo,p + he|Vu — VIL Puzlyp)llenln.s -
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Adding and subtracting HkV’Eu, using triangular inequality and Lemma 1.4, we obtain

Tir 1 < Pilulisr,zllonlly -

The second term is treated in a very similar way. The main difference is that we have to use a
polynomial trace inequality on the normal derivative of vy,

T = (u, VIL, Pey - nP)r, — (ug, VIL Pep - nP)r,
= (u—uz, VIIY Pey, -nP)r,
< = uzllor, VIR Fen - n”lor,

~

_1 _1 1
S (hp?llu—uzlloe + hg®lu—uzli g)hgl|Ven

o,
< hluliri,sllenlla -
Finally, using again the trace inequality, we bound the last term as
T s = (u,en)ry — (uz,en)ry = (u—uz,en)ry
S llu = uzllorzllenllors
S (lu = uzlo.s + helu - uzl.e) hp* lenllors

S hplulesrellenln -

Combining the last three estimates with the one for T}, and then dividing by ||ex || a7, we conclude.

O
2.3 Nitsche method for nonconforming VEM
2.3.1 Virtual element spaces and forms
We introduce the nonconforming virtual element space as
V() = {vy € L*(Q) such that vy|p € V"(E) VE € Qy,
(2.13)

/[[vh]] nq=0 VgePii(e), Vec&}.
€

This space is equivalent to the space (1.18). Similarly to the conforming space, we take the
spaces defined in the first chapter without imposing any boundary condition. Hence, the set of
DoFs is bigger with respect to the one presented in Section 1.4 because the set £¥ contains also
the moments of the boundary edges. The dimension of the space is

k—1)(k—-2
Ngg = kg + B DEZD

Contrary to the conforming case, the trace of a nonconforming virtual function is unknown.
Hence, when we consider the consider the term

Q2] -

<uha Uh)FE )

we have to insert a projection operator. Hence we consider the bilinear form

NnE;,h(uh?vh) = _<VHZ,Euh . ne’ vh>FE - <uha VHkV’Evh . ne>FE
1 0,e 0,e 2.14
+ Z Wa_[k’fluh’nkflw»e’ (2.14)
eCl'g B

where the projection TIV, @ V"“(E) — Pj_;(e) is the L?(e)-orthogonal projection into the
space of polynomial on the boundary edge e. Consequentially, we have to change also the
definition of the load term

. 1
Faci () = FPon) = (9. VI Fon - n)rg + 3 (0,10 e
eCl'p
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After introducing the local bilinear form
AEZ (up,, o) = aF (un,vp) —|—./\/'f’"c(uh,vh) ,
we define the local forms

Ape(un, vp) E AL (un,vn) s Noen(un, vn) E N (un, vn)

EeQy, EeQy,
. N E
‘F%,h(vh) = Z ]:nc h ( )
EeQy,

The discrete problem reads as

find u € V*"¢(Q,) such that:
{ () (2.15)

Anc(un,vn) = FN p(vn) Yon € V().

2.3.2 Theoretical analysis

In this section, we extend Section 2.2.2, Section 2.2.3 and Section 2.2.4 to the nonconforming
method. Since the steps are almost completely identical, we will omit some details. In addition
to nonconformity, the main difference is the presence of the projection operator Hg’fl in the
Nitsche term. As stated in Section 2.2.2, the solution u of (1.1) does not fit into the discrete
scheme. Despite this, it solves a problem analogous to the one presented in Section 2.2.2 except
for the presence of the H '“, projection in the last term of the Nitsche bilinear form. It solves

Anpe(u,vp) = ]—'fl\é’h(vh) for all v, € V()

where

U ’Uh Z u Uh Z aE(u7vh) +'A7nEc,h(u’ Uh)’ nch Z ne, h

EeQ EeQy, EeQy

The local Nitsche term is defined as

NE(u,vp) = —(Vu-nf v)r, — (u, VHV Evp -mP e + Z 6h Hk U, Hk 1 Uh)e -

eCl'p
The right-hand side is defined as
]:,j:/E (vn) /fvth <g,VHv v -nE)r, + Z P Hzelg,Hk 1Vh)e -
eCFE

We also set

jvhch u Uh E nch Uu, Uh

EeQy,

Also the definition of the norm (2.10) is changed. Here, we define the local norm as
0,
HUhHJQ\/,nc,E |Uh|1 BT Z Herﬂ)h”o e
eCFE
Obviously, the global norm is obtained by summing all the local norms
lonllane = ( > |Uh||J2\f,nc,E> :
EeQy,

We can prove the following coercivity result.
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Proposition 2.5 (Coercivity). Under assumptions (A1), the bilinear form A,.(-,-) is coercive
with respect to || - || rne- It holds

Anc(Wn,vn) 2 nl3rne s Yon € V™ (),

for a suitable choice of the parameter 6.

Proof. Thanks to the orthogonality of the projection operator Hk 1» we have
(VI Pup - n op) e, = (VILY Puy -0 TV o)y,

and
<uh,VHkv’Evh -’ne>rE = <Hk luh,VH B Up, - ne>pE

The proof is completed by mimic the same procedure of Proposition 2.3. O

Finally, we can prove the following error estimate under the assumption
ue HX Q)N H"Y(Qy), fe H Q).

Theorem 2.6 (Error estimate). Let u be the solution of (1.2) and uy, be the solution of (1.22).
Under assumption (A1), it holds

lu—unlnmne S Z @Eh%

EeQy

where the constant O depends on

Proof. We repeat some steps of Theorem 1.16 and Theorem 2.4. Adding and subtracting uz,
we obtain

[|w — uhHN,nc <lu— UI”ch + [luz — “hHN,nc = HeIHN,nc + HehHN,nc-

Following the steps in Theorem 2.4, and using the fact that [|[T10 vpllo.. < [lunllo.e for every
boundary edge e € £ and every virtual function v, € V,f (Qy,), it holds that

lezlnme < D b lulkrr e
EeQy,

To bound the second term, we exploit the coercivity of the bilinear form A,.(-,-)

lenlldrme S Ancluz — un,en) = Apeluz, en) — Far, ,(en)

= Anc(uz, en) — Anc(uz, ep) + FN , (en) — FAL (en) + Blu, vp) -

Here, B(u,vp,) is the same bilinear form that appears in (1.23) and it can be estimated as in
Proposition 1.14

B(u,vn)| S > hplulerelvalio, Y ilulerre [onllne -
EcQy, EeQyp,

Depending on whether k = 1 or k > 2, the term F7V. nen(€n) — ]—'nc n(en) is estimated as (1.21) or
(1.12) respectively. We remark that, since u = g on the boundary, the terms containing g do

not appear in the estimate. It remains

Anc(uIa eh) - Anc(ul'a eh) = ah(ul'v eh) - a(”v eh) +Nnc,h(u17 eh) _Nnc,h(ua eh) = Ta + TN?

where

To S Z hk |u|k+l E||eh||/\fnc
EecQy,
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Following the proof of Theorem 2.4, we have

T = Nz (uz, en) = N (u, en)
Z —<VHZ’EUI -nfen)ry +(Vu-n ep)r,

EeQy,
+ Z —(uz, VH,CV’Eeh -nr, + (u, VHZ’Eeh ‘N1,
EecQy
Lo 0, 0, 0,
+ Z Z %<kaluf7nkf1eh>e_ (% u, I en)e
E€Qy eClg
= Z T/\E/’,l JFT/\L;,QJFT/\L;,&
EeQy,

The term TJ(E/Q can be estimated as in Theorem 2.4 and we have

T./\E/,Q 5 h%|u|k+1,E”eh“N’,nc,E .
To estimate T J{Ef’l, we use the trace inequality, Lemma 1.9, the orthogonality of the projection
T and the fact that the norm of T, is bigger than the norm of TIy*
T/{E/’l = (Vu-n®ep)r, — <VHZ’EUI ‘N en)ry
= <V(u — VHZ’EUI) . 'I’I,e, €h>rE
1 1
S (h? Vu = VI Puzllo, s + hj|Vu — VIR Puzly g) lenllo,rs
1
S hplulier,ehip® lenlloe
< h

_1
ulirr,e > hg® (len — T vnllo.e + T enllo,e)
eCl'g

_1
S Wplulkire (lenlis + D hg® [T enl
eCl'g

o) S hilulisr,e lenln ek -

It remains
E 0,e 0,e 0,e 0,e
Ty 3= E (05w, TS enye — (TS0 ug, TS e )e

eCl'p
= Z (u—uz, I ep)e
eCl'p
S Y lu—uzlocllenlo.e
eCl'g
_1
S (lu—uzllos + helu—uzlie) Y hg* [T enllo.

eCl'g

< Wplulksr,ellennne -



Chapter 3

CIP-stabilized Virtual Elements
for diffusion-convection-reaction
problems

In this chapter, we consider the classical diffusion-reaction-advection scalar problem. Under
appropriate assumptions on the data, this is a standard “textbook” elliptic problem without
significant difficulties. However, it is well known that when the advective term becomes domi-
nant, especially over the diffusive term, a classical FEM approach results in substantial errors
and oscillations in the discrete solution unless an extremely fine mesh is used. It is important
to note that the diffusion-reaction-advection problem also serves as a model for more complex
problems in fluid mechanics, such as the Navier-Stokes equations or the Oseen equations.

The Virtual Element Method is particularly suitable for advection-dominated problems due
to its flexible mesh construction and handling. VEM allows for more localized refinement
procedures and the seamless integration of fine meshes with coarser ones, which is especially
useful in the presence of layers. Additionally, VEM offers efficient discretization of complex
domains, which is invaluable in applications such as reservoir [2] and fracture-network simu-
lations [22, 20], where diffusion-reaction-advection equations are critical. As mentioned in the
introduction, the SUPG and LPS approaches were already extended to VEM in [21, 23, 14]
and [48], respectively. The purpose of the present contribution is exactly to fill this gap and
develop CIP stabilized VEM method, providing also a theoretical error analysis. Of course,
our method combines VEM stabilization terms (to deal with polygonal meshes) and CIP-like
terms (to deal with the advection-dominated regime). Furthermore, it is worth noticing that
the backstage complex nature of CIP, which is a “minimal stabilization” as it adds the minimal
positive term guaranteeing control on piecewise polynomial convection, makes the analysis in
the VEM setting particularly interesting and challenging. We are able to develop quasi-robust
error estimates for our method, when quasi-uniform mesh families are employed and a uniform
reactive term is included. In the absence of reaction, we are able to show some improved error
estimates if the convective term is a piecewise polynomial.

The chapter is organized as follows. After presenting the continuous and discrete problems
in Section 3.1, we develop the stability and convergence analysis in Section 3.2. The chapter
ends with a set of numerical tests showing the actual robustness of the method and comparing
it with the non-stabilized approach.

30
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3.1 The continuous and the discrete problems

3.1.1 Model problem

Instead of considering the Poisson problem (1.1), we consider the steady advection-diffusion-
reaction equation with homogeneous boundary conditions:

find u : Q — R such that:
—eAu+ B -Vutou=f in Q, (3.1)

u=0 onl,

where Q C R? is a polygonal domain of boundary I'. Here, ¢ > 0 is the diffusion coefficient,
assumed to be constant. The advection field 8 € [WL (Q)]? is such that V-3 = 0. Additionally,
o > 0 is the reaction constant. It is worth noting that we assume o to be a positive constant,
although the extension to the case where 0 < o € L>(Q) with o~ € L>(Q) is straightforward.
Finally, f € L?(Q) represents the source term. The domain boundary will be divided into two
non-overlapping regions:

Lin:={z T [(B(z) n) <0},
and

Cout = {:B el | (B(m) n) > O}
A variational formulation of problem (3.1) reads as follows:

find u € V(Q) := H(Q) such that:

ea(u,v) + 05V (u,v) + o c(u,v) = / fodd YoeV(Q). (3:2)
Q

The bilinear forms a(-,-): V() x V() — R, b%V(...): V() x V() = R and c(-,-): V(Q) x
V(2) — R are defined as

a(u,v) = / Vu - VodQ2 Yu,v € V(Q),
Q

pokew( (b(u,v) = b(v,u)) with b(u,v) := / (B-Vu)vdQ Yu,v € V(Q),
Q

1
U, v) = 5

c(u,v) = / uvd§) Yu,v € V(Q).
Q

It is well known that when € is small compared to 8 and/or o, standard discretizations of
equation (3.2) often produce unsatisfactory numerical solutions with spurious oscillations. To
address these issues, several strategies have been proposed in the literature. In this chapter,
we employ the Continuous Interior Penalty (CIP) method, as introduced in [35] within a Finite
Element framework. Given our primary interest in the advection-dominated case, we will
assume from this point onward that the material parameters are scaled as follows:

1Bz ()2 =1, (3.3)

and we may consider that e < 1.

3.1.2 Mesh assumptions

In this section, we revisit the mesh assumptions presented in Section 1.2. The key change
compared to Section 1.2 is the requirement for quasi-uniformity of the mesh. We consider the
following mesh assumptions:

(A-C) Mesh assumption. There exists a positive constant p such that for any E € {Q },,:

e F is star-shaped with respect to a ball By of radius greater or equal than phg,
e any edge e of E has length greater or equal than phg,
e the mesh is quasi-uniform, any polygon has diameter hg > ph.

The reason for requiring quasi-uniformity of the mesh is due to the Oswald interpolant con-
struction (3.19) and the definition (3.34). We will provide more details later in this chapter.
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3.1.3 Virtual Element spaces

Given a polygon F € ), and a positive integer k, we define the local “enhanced” virtual
element space as

V}f(E) = {U}L EHl(E) N Oo(aE) such that 'Uh‘BE S Bk(aE),

Avy € Pp(E), (vp — I Puvp, Pr)o,p =0 for all Py € Py(E)/Py_o(E)} .

(3.4)
The definition of this virtual element space differs from the one presented in (1.4). The distinc-
tion lies in the Laplacian of the virtual functions. In (1.4), the Laplacian is required to be a
polynomial of degree k — 2. Here, however, we require the Laplacian to be a polynomial of de-
gree k. To manage the larger resulting space, we introduce a constraint on the HZ’E projection
of the virtual functions. This new definition allows the construction of the projection operator
HZ’E : V¥(E) — Pg(E). Despite the change in the definition of the local virtual element space,
we can prove that the same set of DoFs of the space (1.4) also serves as a set of DoFs for (3.4).
Here, we recall the definition of the DoFs as it will be instrumental in the future:

o VEE. the pointwise values of vj, at the vertexes of the polygon E,

o EEF. the values of vy, at k — 1 internal points of a Gauss-Lobatto quadrature for every
edge e C OF,

o PEk: the moments up to the order k — 2 on E:

1 x—xg\°
5 =— dE <k-2 .
(o) = g [0 (S52E) aE Jal <k (3.5)

where a = (a1, a2)? is a multi-index.
By gluing together the local spaces, we define the global virtual element space as
ViEQn) = {vn, € HY(Q) such that v,|p € ViF(E) forall E € Q},
with the associated set of degrees of freedom:

o V¥ the values of vy, at the vertices,
o &F: the values of vy, at k — 1 points on each edge e € &,

e Pk: the moments up to order k — 2 for each element E € .
Similarly to the space presented in Section 1.3.1, the following interpolation estimate holds:

Lemma 3.1 (Approximation with enhanced conforming virtual element functions). Under
assumption (A1), for any v € HE(Q) N H*+t1(Qy,), there exists vz € VF(Q,), such that for all
E € Qy,

[v = vzllo, +helV(0 —vD)loE S hE olst1,m

where 0 < s < k.

3.1.4 Virtual Element Forms and the Discrete Problem

We begin by noting that the bilinear forms a(-,-), b*¢¥(-,-) and c(-, -) can clearly be decom-
posed into local contributions

a(u,v) = Z af(u,v),  b*V(u,v) = Z bR E oy v),  e(u,v) = Z cE(u,v). (3.6)
EeQy, EcQp EeQy

As in the previous chapters, we need to devise some computable counterparts for these bilinear
forms. The diffusion term is replace by the bilinear form af(-,-): V¥(E) x V}¥(E) — R defined
as

al (up,vp) = /EH%EVWL . H%ﬂVﬂh dE + SE((I — HZ’E)uh, (I — HZ’E)vh) . (3.7)

Here, the term S¥: V}¥(E) x V¥*(E) — R is a stabilization term introduced in (1.8). In our
numerical example we have always adopt the dofi-dofi stabilization term.
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Remark 3.2. Since in this chapter we are considering a coefficient in front of the Laplacian,
we choose to discretize the bilinear form a(-,-) in this way. Although we are currently dealing
with a constant coefficient, this approach is more convenient if we intend to address the case
with a variable diffusive coefficient in the future.

The convective form is replaced by bZ(-,-): VI*(E) x V¥(E) — R defined as
bE (up, o) = / B - VI Py, 1) Py, dE + / (B -nP)(I =107 )y, 0Py, ds . (3.8)
E OE

In the numerical scheme, we will employ the skew-symmetrized form:

1

Up, Vp) = 3 (bF (un, vn) — bf (vn,up)) -

kew,E

e (

Remark 3.3. At the continuous level, there is no distinction between b(-,-) and bV (-,-).
However, when we instert the projections H%E into the discretization of b(-,-), we lose the

skew-symmetry property.

Finally, the reaction form is locally replaced by cZ(-,-): V¥(E) x V¥(E) — R, defined as
P up,vp) = / 100 Py, T P, dE + | E| SE (1 — TP Yup, (I — T )oy)
E

Based on [35, 33], we now present a VEM version of the local CIP-stabilization form, defined
as

T (upyvn) =Y % / h2 [VITQuy] - [VIup] ds + e he ST (T — 10 P Yup, (I — T F)vy)
eCOE €
(3.9)
where [V:] denotes the gradient jump in the normal direction across e defined in (1.19). If e is
a boundary edge we set [V-] = 0. The parameters v, and yg are defined as

Ye = kelBllizeeyz s 78 = KEelBliL=~©E)? (3.10)

where k. and kg are positive constants to be chosen. Specifically, within an element E where
B =0, both v, and g vanish, resulting in the absence of CIP stabilization.

Remark 3.4. The presence of two different parameters, . and vg, is for implementation
reasons. The first part is computed using a for loop over the internal edges, while the second
part is computed using a for loop over the elements. Moreover, the first part requires knowledge
of the T1Y projection. Therefore, a loop over the elements must have already been completed.

Remark 3.5. In [35], the authors set v = vg = 0.025 in their numerical results. In [33],
they prove that the correct scaling for v. and yg is k3. Although this result applies to FEM,
it underscores that as the discrete local space increases, the need for a CIP-stabilization term
decreases.

Moreover, we impose the Dirichlet boundary conditions using a Nitsche-type technique (see
Chapter 2). To this end, we define the local forms

NE (up,vn) = —€ (up, IYE Vo, - nE)r, — e (T0F Vi, - 0 o)y,
€ 1
+ She (Un,vn)p, + 3 (18 - " un, vn)ry

where 0 is a parameter to be chosen according to Proposition 2.3.

Remark 3.6. The bilinear form we are discussing here differs from the one presented in [17].
Here, we also consider the term

—€ <’LLh, H%EVU;L . ’I’LE>FE .

Additionally, we have modified the projection operator in the mormal derivative to make it
consistent with the one used in the definition of ap(-,-).
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Remark 3.7. The last term arises due to the presence of the convection form. Typically, it is
locally defined as
—((B- nE)Um VR )T im s

with I'g i == OENDyy,. By integration by parts, in the definition of
also

bekew (...}, we should consider

1
§<(3 ) nE)uh7Uh>FE
Summing the last two terms, we recover our definition ofN,f(', .

Summing all of these contributions, we construct the discrete bilinear form .Agp *(E) x
VFE(E) - R as
Agp(uh, vp) = eal (up, vp) + bflkew’E(uh, o) + o e (up, vn) + NE (up, vp) + JE (up,vp), (3.11)

and summing over all the polygons, we obtain the global versions of the bilinear forms

ap(up,vp) = Z a¥ (up,vp) bV (up,, vp) = Z b (up, von)
EcQy, EeQy
en(up,vp) = Z cE (un,vn) , n(Up, vp) Z JE (up, vp)
EeQy, EecQy
Ni(un,vn) = > NF (un,vn)
EeQy,
and
Amp uh,vh Z AC]p uh,vh (3.12)
EeQy,

The discrete local and global right-hand side 72 : V¥(E) — R and Fj,: VF(,) — R are defined
as

FE(vy) = /EfH%Evh dF, Fn(vp) := Z FE (vn) - (3.13)

EeQy

Unlike the discretizations of the right-hand side presented in the previous chapter, the
enhanced virtual element space allows for the construction of the II? projection. Consequently,
we can achieve a more accurate discretization of the load term. The discrete virtual element
problem reads as:

find up, € VF(Qy,) such that
{ n € Vir(§hn) (3.14)

Acip(un, vn) = Fr(vn)  Yop € Vi ().

3.1.5 Consistency of the method

Due to the polynomial projections involved in (3.14), it is evident that, as usual for VEMs,
the solution u of the continuous problem (3.2) does not satisfy the discrete scheme (3.14) (thus,
strong consistency does not hold). However, if u is more regular, say u € H2(2) N H}(Q), then
it holds:

Acip(w Uh) = ﬁ(’l)h) Yoy, € V}f(ﬂh) . (315)
where 3 .
c1p u Uh Z -Amp u, Uh ]:<’Uh) = Z ]:E(Uh)a (316)
EecQy, EeQy,

and the local forms are defined as follows:

° Agp(u vp) = eaE(u, vp) + bSkeW’E(u,vh) + O'CE<U,Uh) +./\~/hE(u,vh) + j,?(u,vh) ,
(3.17)
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with
NE(u,vp) = —e(Vu -0 v)r, — e(u, I, Vo, - nP)p,,
€ 1
+ E <u7 Uh>FE + §<|,3 : nE|u7vh>FE )
and

JE (u,vp) = % Z 'ye/ RZ[Vu] - [Vop] ds.

eCOFE €

Note that since u € H 2(€2), the jump of the gradient in the normal derivative is zero. Hence
we have JF (u,v;,) = 0.

o FE(up) ::/Efuth. (3.18)

3.2 Stability and convergence analysis

3.2.1 Preliminary results

Before proving the stability of the discrete problem, we will discuss some preliminary results
that are useful for our purposes. The first result is a standard inverse estimate for the virtual
element functions. This result can be found in [57].

Lemma 3.8 (Inverse estimate). Under the assumption (A1), for any E € Qy, there exists a
uniform positive constant such that

lonl,e S hg'llvnllo,z  Vor € Vi’ ().
We also recall, see [16, 26], the following inverse trace inequality.

Lemma 3.9 (Inverse trace inequality). Under the assumption (A1), for any E € Q} and for
every v, € ViF(E) such that Hz’gvh =0, it holds that

1
[vrllo.z S hillvalloor -

We now construct a VEM version of the Oswald interpolation operator, similar to what is
discussed in [35, 33] for the FEM framework.. Consider a point v associated with a degree of
freedom in £ or VX, We define E,, := | J{E € €, such that v € OE}, which is the union of all
elements containing the point v. The quasi-interpolation operator 7 for a sufficiently regular
function v is defined as follows:

=Y MO+ > > pB)e, (3.19)

veVkuek EeQy, |a|<k—2

where {¢, },epruer are the canonical basis functions associated to the degree of freedom pointed
at {v},eyruer and the coefficients {A, (v)} are defined as

A (v) = ﬁ S B ()| (3.20)

ECE,

Above, and from now on in this section, a superscript E for a function denotes the restriction
of that function to the element E. Similarly, above {¢%} denote the basis functions associated
to the degrees of freedom PF* and {u%(v)} are the associated coefficients corresponding to v,
defined as (cf. (3.5)):

1 X —Xg
a . FE <k—-—2. 21
pe(v) = B / v < A ) d la] < k (3.21)
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Remark 3.10. In simple terms, the Oswald interpolant works by averaging the DoF's from each
polygon E € Qy,. The DoFs in PE* belong to just one element, so the Oswald interpolant keeps
them unchanged. For a DoF on the interior of an edge, which belongs to two elements, the
interpolant takes the average of the values from both elements. Similarly, for a vertex DoF that
belongs to more than two elements, the interpolant averages the values from all the connected
elements.

We are ready to prove the following estimate concerning the interpolation error for piecewise
polynomial functions. A FEM version of this result can be found in [35, 33].

Proposition 3.11 (Error of the Oswald interpolant). Under assumption (A-C), for every
E € Qy, it holds
I(T=m)pllo,e Shz D (llplllo.  Vp € Pr(Q),
e€EFE
where Fg = {e € &, such that e N OE # 0} is the set of the edges with at least one endpoint
which is a vertex of E.

Proof. We introduce the difference

d=I—-m)p.
We restrict our attention to an element E € €, and consider d¥. Since the DoFs in P* belong
to only one element, we observe that for d¥ only the DoFs arising from VF* and £FF (i.e. the

ones on the mesh skeleton), are involved. Hence, noting that d” € V}*(E) and TI"%,d" = 0 we

can apply Lemma 3.9: )
1d%llo,5 < h2lld® 0,05 S Alld®||o,0m - (3.22)

Since the basis function associated to V¥ and £F are scaled in a way that their L°°—norm is
equal to 1, we have that
hld¥|locor Sh max |d¥(v)]. (3.23)

VEECE‘I"'UVf’
Exploiting the definition of the Oswald interpolant, we observe that if v € ££¥ is not on the
boundary, we have that
_ 1
- |EUK]|
=c(p(w) = p" ) = c([p] - n")(v),

where K is the second element that shares the node v. Thanks to the mesh assumptions (A1),
all the values

d®(v) = p®(v) = (np)"(v) (1BUK|p®(v) - |BE|p®(v) — |K|p¥ (v))

_|BUK|-|E] _ |K]|

~

1
|[EUK| ~ |EUK| 2

are uniformly bounded from below and they do not depend on h; hence it holds

>0.

max [d”(v)] < max |([p] -n")(v)|. (3.24)

veglk veé&l

If v € VB a similar computation allows to bound |d” ()| by means of the jumps of p at the
nodes on the edges containing v (this set is denoted by N, here below):

d®(v)] £ max [([p] - n®)(v")]. (3.25)
v'eN,
Combining (3.24) and (3.25), we get

E E E
hyegfg}’?jvf‘k [d* WIS h max_ [([p] - n) ()] S hlP] - 77l e S AlPNI.e) > (3-26)

where £(E) = [J,cz, €. Since an inverse estimate gives

1 1
hplso.e ) S B2 ITPMo.ecmy Sh2 Y el (3.27)
ecFr
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from (3.22), (3.23), (3.26) and (3.27) we obtain

1
0.2 Sh? Y llIplllo.e -

e€FE

I(Z =) pllo.p = [ld*

O
Remark 3.12. In this proof, it was sufficient to require the local quasi uniformity of the mesh.

We can control the norm of the Oswald interpolant using the norm of the original function
in the neighborhood of the element E, as demonstrated in the following result.

Lemma 3.13 (Stability of the Oswald interpolant). Under assumption (A-C), for every E €
Qy, it holds

|7 pllo,e S lIpllope)y  Vr € Pr(Q4),
where D(E) == J{K € Q;, such that ENK # (}.

Proof. Using triangular inequality, we obtain

7 pllo.s < llpllo,e + I(I =) pllo.s-

Thanks to Proposition 3.11, we control the second term with the jumps

1 =) plos S k2 S Iplloe -

eEFE

Thanks to the polynomial trace inequality, we conclude

(I =m)pllo.s S HPHO,D(E) )

hence
|7 pllo,e < l[pllo,g + (L =) pllo.e < llpllo,p(E) -

3.2.2 Stability of the discrete problem

We start the theoretical analysis for the proposed method by introducing the local VEM-CIP

Horm 2 2 0,E, 12 2
lonllGip, == €llVonllg g + I8 - VI onlo & + o llvnlls 2

+ e BB+ T (on. ). 2%
where )
€ 1 2
c(e.8) = (7 +5l0ml) (3.29)
with global counterpart
lonllZe = > lonllZps- (3.30)

EeQy,

Contrary to the previous two chapters, we now include the term
0,E. 12
hlB - VII; vh”(),E

in the definition of the local norm. This term arises from a skew-symmetric term in the bilinear
form Ai,. Consequently, we cannot expect to prove a coercivity result as was done previously.
To demonstrate the stability of the method, instead of proving the coercivity of the bilinear
form, we establish that the inf-sup condition holds. The next two lemmas will be instrumental
in proving the stability of the method.
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Lemma 3.14. Under assumptions (A1), given vy, € ViF(Qy), it holds

Acip(vn,vn) 2 €IVonl§ o, + Tn(vn, vn) + o loall§ o, + D> 1€(e, BYvnll5. - (3.31)

ect?

Proof. We begin by fixing an element £ € Q. Due to the skew-symmetry property of
bFe B (..), testing the quadratic form AE (-, ) with vy, in both entries yields

AL (on,vn) 2 €llVorllg g — 26 (T E Yoy, -0 op)r,, + [I€(e, B)

+ Jy (vn,vn) + ollonllf g -

(3.32)

We now handle the non-symmetric term in (3.32). The procedure is the same that appears in
Proposition 2.3. It holds

B
26T Vo, op)r,, < 2e0hp | TIE Vo - EH%rE s lonllrs

< 2e6Cy; HH VUhHo ET 5o 26h ||Uh||0.FE

< 266C: |Vunll§ g + =o—

26h

where Cy, is the inverse trace inequality constant for polynomials. Therefore, with the choice,
e.g., 0 = a./(4C,), inserting this in (3.32), we obtain

elVurlls & + 7 (vn,vn) + ollvallg & + 1€, B)onllg rp S AL, (R, vn) -

Summing over all to elements E € Qj,, we get the control of the symmetric terms in || - |/qip:
IVonllg In(n,vn) + ollon €€, B)vnll§ e < Acip(vn, vn) (3.33)
llVunllp.q, + Jn(vn,vn) +allvnllg o, + (e, B)vnllo.e S Acip(vn, vn) - .
ecgf
O

Lemma 3.15. Given v, € VI¥(Qy), let us set
wy, = hr(By, - VIIuy), (3.34)

where By, is the L?-projection of B onto the space of piecewise linear functions [P1(2,)]%. Then,
under assumptions (A-C), if e < h it holds

Acip(vh, wh) Z Cl h”ﬁ . Vﬂzvhﬂagh — 02 Acip(vh, Uh) . (335)
Proof. Thanks to Lemma 3.13, we first notice that
17 (Bn - VI wn) o,z S 18r - VIvallo.p() (3.36)

an estimate which will be frequently used in the sequel.
Recalling (3.34), we locally have

Agp(vh,wh) = eaf (vh, hr(By, - Vﬂgvh)) + Jf (vh, hr(By, - Vﬂgvh))
+ o ¢t (vn, hre(Bp - VIIoy)) + NiF (vp, ke (B, - VIIuy,))
+ bZkCW’E (Uh, hﬂ'(ﬁh . VHkvh))
=T +hL+T3+T,+T5.

(3.37)

We consider each of the five terms in this equation.
Estimate for (T1). Using Cauchy-Schwarz inequality, Lemma 3.8, estimate (3.36) and recalling
that € < h, we get

eay, (vn, k(B - VIIjuvp)) > —€ af(vh,vh)% ah 7 (h(By - VIIRwy), (B, - VIIuy))
2 —€2|Voullo.z €2 |hm(Br - VIIjvn)|1. i
2 =€ |[Vonllo,m €2 b | A (By - VITva) o
2 =€ |[Vonlo,z b2 By -

N

(3.38)
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Estimate for (T2). For the jump operator JF (-, ), we use again Cauchy-Schwarz inequality

1

Jh (Uh, hﬂ'(,ﬂh VHkvh)) Jh (Uh, Uh)2 J}?(hﬂ'(,@h . Vﬂgvh), hﬂ'(ﬁh . VH%U}L))§

Thanks to the trace inequality for polynomials, Lemma 3.8 and estimate (3.36), we obtain
(wh = hﬂ(,@h . VH%U}L)):

JE (wh, wy) = Z %/ h2 [VIwp]? ds + vp hp ST (I — 11 P )wp, (I — TP )wy,)
eCBE

S hIVIRwll pey + he [ha(Br - VIR 5
S hTH IR willg peey + R ke (Bn - VIRwR)[IG 5
S B (Br - VIR 18 o)
S hlIBh - vHkUhHOD D(E)) »
(3.39)
where D(D(FE)) := Ugcp(g)D(E’). Therefore, it holds
JE (v, h(Br - VIIQu1)) = —JE (vn, v8)2 h2 ||Bn - VIIQus|lo. DD () - (3.40)

Estimate for (Tg). Using a similar procedure, we control the bilinear form ¢, (-, -) in this way

o cp, (vn, har(By - VIIQuy)) 2 =0 [[onllo, e | (B - VIRva)llo,e

N (3.41)
> ~llvonllo.e B2 (1B - VIwnlo.p(m)

where we used hZz < 1 to simplify later developments.
Estimate for (T4). For the Nitsche term, we have to control four different terms:

T, = J\/’f(vh,wh) = —¢ (Hg’inh . nE,wh>pE —€ <vh,l_[2’inh -nE>FE
1
+75; (Vh, Wh)T R §<|B'RE|vh7wh>rE

=N TN, TN TN -

We consider each of the four terms above. Using Cauchy-Schwarz inequality, trace inequality,
€ < h and inverse estimate, the first term is estimated by

TN, Z —€ ||H2’E1V1}h
Z —€h” 1||1_I VUh||0 EHwhHO E (3.42)

2 : kaUhHO,D(E)

~

For ny;,, we use the Cauchy-Schwarz inequality, inverse trace and inverse inequalities, and € < h,
to obtain

NN, = —€ <vh,Hg’E1th nr,
2 —e€|lvallo,r I TI " Veonlo.r
> —eh™% [|uplo,r 5 [TI0E Vaonlo, (3.43)
pe —eh™ 3

Z\/

() Ionllors b 185 - TTG0n oo,

For npr,, we proceed similarly to the previous cases:
€
s 2 =g lonllorellwnllo,rs

€ 1
2 —h! (%)2 lonllo.rellwnllo. (3.44)

2*((Sh)

h%(|By, - VIR wnllo,p(E) -
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For the last one, using the same estimates, we get
1
v 2 —lI€(e, B)onllors b7 1Br - VIRallops) - (3.45)
Hence it holds

NE @nwn) 2 = (A IVonllo. + IE(e Bunllors ) b 18n - Vlunlopmy - (3.46)

Estimate for (Tg). It is the most involved term. The skew term b;keW’E(vh, wy,) is composed by
two parts

bzkew’E(vh,wh) = %(bf(vh,wh) — by (wp, vn)) (3.47)
and we consider each of these two terms separately. The first term is defined as
by, (onywp) = (8- VI Pon, T Pwp) 4+ (8- ) (I = TR Yo, T P wp) o (3.48)
We split the first term of (3.48) as
(8- VI Pop, TP o= (8- VI Pop, wp )+ (8 VI Pon, (7 = Dw)
= (8- VIIy vy, hpy, - VH%Evh)M
+ (8- VI Pop, wy, — hBy, - VH%Evh)&E (3.49)
(ﬁ ka Uhs (H%E - I)wh)o,E
= 1g, 1B T s -
We estimate each of these three quantities. For the first term we have
g, = (B VIL Pon, hBy, - VIR o,k
= h|B - VI Eon 8 + (8- VIR o, h(By — B) - VI P on)o i
> h||B- VI o2 5 — ChE|B - VI vyllo.s ¥ Bl eyl VI Pop o,
> 1| VI Fon§ 5 — C 1218 VI Punllo.z b2 Bl zpe onlo.e

(3.50)

Recalling (3.34) and by Young’s inequality we get:
= h(ﬂ VI Pop, (= 1) (Br - VI Pon)) o
0,E, 2 h 0 2 (3:51)
> _5”5 - VI Uh”o,E - 5”(7? —1)(Bh - VHkUh)Ho,E-

Since B}, is piecewise linear, for the second term we can use Proposition 3.11 and obtain

hl(w = D(Br - VIRu)l§ p S 8% Y I18n - VIRua] 3

eCFg

<E2YTBL = B) - VIRu] 2, + 12 > (18- VIRu]lZ,
eCFE eCFg

<B2 D IBL — B) - VIRua] I3 . + 12 3 2 IIVIRuA] |3,
eCFEr eCFg

<E2STBL = B) - VIRu] 2 . + I (vn,vn)
eCFRr

(3.52)
where in the last inequality we used (3.9) and (3.10), together with 72 < . (since . < 1, see
(3.3)). On each e, we control the first term in the previous inequality as

R 1(Br — B) - VIRl |3 . S A \ﬂ|[2W50(EuK)]2 W VIR a3, pok
Sh |IB|[2W010(EUK)]2 ”Hgvh”g,EuK (3.53)

S hBIRw surye 1onll§ Bk »
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where E and K are the two elements sharing the edge e. Combining (3.51) with (3.52) and
(3.53), we obtain

h D(E
ng, = —§||5 : VH%E%”(Z),E - C<h |:8|[2W010(’D(E))]2 vat”g,D(E) +J, ( )(Uhavh)) . (3.54)

It remains to control ng,. Since B;, € P1(E), it holds (8y, - VHk Vhy (H%E — I)wh)o 5 =0
Hence we have

nBs = ((,3 - ﬂh) : VH%EU’“ (H%E - I>wh)0’E

> —[[(8 — Bn) - VIIy P upllo. |hm (B - VIIgvs) o,k
> —1Blw (2 b VI Popllo, b Br - VIIwsllo,p(m)
>

—|Blwz 2 10nll§ D) -

(3.55)

Collecting (3.50), (3.54) and (3.55), from (3.49) we get

h
(8- VHk Uhs Hk wh) 0.8 2 B 18 VHg"EuhH(Q),E - C(J;?(E)(Uhavh)
+ |8 - VI Pup 0.5 B Blw (p(eyy lonllo.e

+ hlBlRw ey lvnlld om) + |ﬂ\[w;c(D(E))]2||vh||3,D(E)) :
(3.56)
Returning to (3.48), we have to control the boundary term. We first notice that, due to Agmon
inequality and Poincaré inequality, it holds

(1 — 11" S hE|(I - 10" Yop)1

Together with an inverse inequality for the polynomial H%Eu)h, the definition of wy, (cf. (3.34)),
Lemma 3.13 and recalling (3.10), we thus get:

(B nB)(I =10 Yo T P o 2 —ye (I =TI P Yonllo.oe 1Ty P whlo,06

—hEyg|(1 — T Yop |1, h™ 2 T w0, 6

—ve|(I = T )ou | & lwnllo, e (3.57)
—v2|(I = TP Yon1, 5 [lwhllo,z

- Jf?(vh»”h)% h? 1B - VngvhHO,D(E) .

LV VOV VOV

1
Above, we have used vg < 72 (since yg < 1, see (3.3) and (3.10)), together with the estimate,
see (3.9):

ve h|(I =T )onl3 5 S T3 (n, on) -

From (3.48), (3.56) and (3.57) we get

BE (wn) > 18- VI P 2 s — (TP (v n)

+ (|8 - VI P o 0.5 BBl (o2 [onlo, e
+hlBlEw (o) lvnlld o) + 1Blwy o)z |vall3 e

+ I (vn o) hE 1By - VIvn o o) ) -

(3.58)

Finally, we need to control —b¥ (wy, vy,), see (3.47). Integrating by parts, we obtain

—bf (wi, vp) = — (B - VI Py, 117 U)o g~ ((B-n BYI — 105 ywp, 1) P vn) o
= (ﬂ ) VH%E’UMHQ wh)(w —((B'n )’wh, Hk’EviJaE
= (8- VI "oy, 11y wh) o — (B n®)wy,, (" = Dop)on

—((B-n )whavh>8E

(3.59)
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The first two terms are similar to the case by (vp,wp). The last one vanishes on the interior
edges when we sum over all F € €. Hence, we need to consider the elements F sharing with
09 at least an edge. Using Cauchy-Schwarz inequality, trace inequality, inverse estimates and
the continuity of 7, we obtain on these boundary edges

—((B-nF)wp,vn)or > —||1€(6, B)vnllors €€, B)wnllors
> —|l¢(e, B)onllors b % wnllo.s (3.60)
> —€(e, BYvnllors b2 1Bn - VI wnllo.o(e) -

Therefore, from (3.47), (3.58), (3.59) and (3.60) we get

SKew h
B (o wn) > 5 118 - VI Punlf} = € (57 (n, on)

+ 138 - VI Eoplo.m h2 Bl (2 onllo.s

+hlBI} lon I3 o
w e)zllonllo, o) + 1Blwe ez llvn

|(2),D(E)

+ (JE (on,vn)% + ||€(e, BYvnllors) hE || Br - VIIuy,

O,D(E)) .

We now consider the five local estimates (3.38), (3.40), (3.41), (3.46) and (3.61). From
(3.37), summing over all the elements E € €, we obtain

h 1
Acip(vn,wn) = 3118 Vol o, = C( D2 (FIVenllo.e
EcQy

+ JE (vnon)? + onllo.e + 1€ B)vallors ) B2 [18n - VIO vy lo.

3.62
uon o)+ 3 (MBlwy e + Bl e ) lonl s v
EeQy,
+ Z h%HIBh'VH%EUhHO,E h%|5|[W;o(E)]2||Uh”07E>'

EeQy

Above, we have also used the property that, due to assumption (A-C), summing over the
elements each polygon is counted only a uniformly bounded number of times, even when the
terms involve norms on D(E) or D(D(E)).

We now notice that the triangular inequality, standard approximation results and an inverse
estimate give

1

nA 8- VI Ponlos S B3 (18- VI Zunllo.i + 18l e lonllos) - (3.63)

Hence, from (3.62), using also Young’s inequality (with suitable constants) for the first and the
last summations in the right-hand side, we get

Acip(vn,wn) = C1 b8 - VIRu[3 0, = Ca (€ IV0rll g, + Jn(vn vn)
+ lonll 0, + D l1EC BYonlld) -
ec€?
From Lemma 3.14, we now obtain
Acip(vn, wi) > C1 |8 - VIRL|IF o, — Ca Acip(vn, va) -
L]

Remark 3.16. Equation (3.51) motivates the imposition of boundary conditions in a weak
sense. If we were to impose the boundary conditions strongly, by requiring that the functions
th(Qh) be zero on the boundary, then the function wf3}, - VHgvh would have a zero trace. In
contrast, the function By-VIIYvy, is not necessarily zero on the boundary. Due to this discrepancy
between the two functions at the boundary, we cannot expect the estimate in Proposition 3.11,
which involves only internal edges, to hold.
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Remark 3.17. Equation (3.52) motivates why we need the quasi uniformity of the mesh Q.
If we define (3.34) as .
wp, = m(h B - VIQuy)

where tildeh is such that B\E = hg, we can not take h outside the brackets by linearity since
in general hg # hyi. This implies that when we use Proposition 3.11, the diameter hg of each
element appears inside the jump. Since the diameter h is inside the jump, we are not able to
recover the optimal rate of converge.

With Lemmas 3.14 and 3.15 at our disposal, the inf-sup condition easily follows.
Proposition 3.18. Under assumptions (A-C), it holds:

A' Vhy Zh
lonllap < sup Lol Zn)

Yon € V' (Qn).
aevi@y Mzl

Proof. We split the proof into two cases.
First case. We first consider ¢ < h. Given v, € Vh’“(ﬂh), we take z;, = wyp, + Kvp, where wy, is
defined as in Lemma 3.15. From Lemmas 3.14 and 3.15, for x sufficiently large we have

Acip (Vs 2n) = Acip(vn, wi + ko) 2 onllZ, -
In order to conclude the proof of the inf-sup condition, we have to prove the estimate

[wnlleip < [[onlleip »

which obviously implies ||z4||cip S ||vn||cip- Recalling the norm definition (3.28)-(3.30) and that
wy, := hr (B - VIIQvy), the above continuity estimate follows from Lemma 3.13, estimate (3.39)
and observing that
B - B E
W18 - VI Pwn 5,5 S hHT w8 5 S RlIB - VI *on[§ s - (3:64)
and
lwnllg.rp = I1h7(Bn - VIRoR) 1§ p, S Bl (Bn - VITRon) 5 + % |7(Br - VIRwn)|T g

(3.65)
S hllw(Bn - VIRoa)§ 5 < hlIBw - VIRAlE o) -

The above bounds (3.64) and (3.65) are to be combined with (3.63).
Second case. We now consider the case € > h. In such case the proof simply follows from
Lemma 3.14 and the observation that

hl|B - VI P vy 5 < el VILY Py,

|3,E S 5HV’UhH3,E )
which allows to control also convection with Acip (vp, vy).

0,E 0,E
BB - VI “on 3 g S el VI onllf 5 < ellVonlls 5 »

which allows to control also convection with Acip(vp, vy). O

3.2.3 Error estimates

In this section we use the assumption that the solution of the continuous problem u, the
right-hand side f, and the advective field 8 in (3.2) satisfy

we HXQ)NH(Q) N H (), feH 3(), B e [WE Q).

We begin our error analysis, which follows the steps of [14], with the following result.
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Proposition 3.19. Let u and uy, be the solutions of problem (3.15) and problem (3.14), re-
spectively. Furthermore, let us define

€T = Uu—ug,

is the interpolant function of u defined in Lemma 3.1. Then under assumption (A-C), it holds
that
lu = unlleip S llezlleip + 17 +na + 06 +1e + 180 + 710, (3.66)

where we have defined

nr = H]:- — Fhlleip* » Na = €lla(u, ) — an(uz, -)|lcip~ »

1y = [[b(u, -) = bn(uz, ) eip~ ne = olle(u,-) — en(uz, -)leip- ,

v = [Nu(u, ) = Na(uz, ) leip- = Jn(u, ) = Jn(uz, )leip-
where || - ||lcip= denotes the dual norm of the norm || - ||cip-

Proof. Setting e, := up — uz, thanks to the triangular inequality, we have
lw = unllcip < llezlleip + llenlleip -

Therefore, we only need to bound the second term on the right-hand side. Using the inf-sup
condition, (3.14) and (3.15), we have that

||€h||cip — Sup Acip(uh —urz, Uh) _ Sup ‘Fh (Uh) - Acip(uI’ Il}h)
R EV,F(Qn) lvn llcip v EVF(Qn) lvn llcip (3.67)
— s Fin(on) — Flon) + Acip(u, vn) — Acip (uz, vp) .
v €VF(Q) v llcip

Estimate (3.66) now follows from considering the definitions of Aeip(-,-) and Acip (-, ) given in
(3.12) and (3.16)-(3.17), respectively. O

2

Lemma 3.20 (Estimate of |ez||cip). Under assumptions (A-C), the term |ez||, can be

bounded as follows

1 1
3 3
1 1
lezlleip < €2 P* < > |u|i+1,E> + pEt ( > |u|i+1,E> :

EeQ, EeQy,
Proof. We start by fixing an element E € Qj,. By definition of || - ||cip, z, we have that
0,E
lezllzp, & = €lIVezl§ &+ 18 - VI ez||§ g + o llezll & + [IE(e, Blezll?, + I (ez, ex)
Using Lemma 3.1, we have that
0,E k
c|Vez||§ g+ hlIB - VI Zezlls o < (e +h) [Vez|§ & < (e + ) b uff i

and
lezlls & S P22 Julfy i -

For the boundary term we have that

€
1€, Bezlgr, = %@I»GI)FE +{IB - nlez,ez)ry -

Using trace inequality and interpolation estimate, we obtain

€

€
ez ey S s llezld o+ lezB g S €h®* ey g,

and
(IB-nPlez,er)r, S h7 ezl s S P ulfy k-



CHAPTER 3. CONFORMING CIP 45

It remains to control the jump operator. We have

JP(er,er) Z Ye / W2 [VIez] - [VIez] ds + vp hp ST ((I — 11 F)ez, (I — I F)ez)
eC8E €

V.E
Sk (h (h 1||VH eI”o pE) T h |VHk€I|1 D(E)) +h|(I —1I; )eIﬁ,E
_ V.E
<k (h 1||VHk61||0,D(E)) +h|(I =1L )ez|f g
Shlezl oy S P uli 1 o -

O

Lemma 3.21 (Estimate of nz). Under the assumptions (A-C), the term nx can be bounded
as follows

1
2
k
nrSh i ( § |f%+1,E>
EcQy,

Proof. Using the orthogonality of H%E, Cauchy-Schwarz inequality, Poincaré inequality and
Lemma 1.4, we obtain

nE = F(vn) — Fi (vn)
= (fron =T 0) = (I =TF) £, (1 =112 F)on)
<@ =107) fllo.g (1 =109 Yon o
SN =117 s

S I flisr, e [onlleip, 2

O

Lemma 3.22 (Estimate of 1,). Under the assumptions (A-C), the term n, can be bounded as
follows

1
2
1
o S €2 h” ( > |u|i+1,D(E)> :

EcQy
Proof. We fix an element E € ;. Adding and subtracting HZ’EU, using Cauchy-Schwarz
inequality, we obtain

E(U_HkVE HVE

ea®(u,vp) — eal (ur,vp) = ea u,vp) +eal ( — uz,vp)
< e(IVerllo + (1 +a)[ VAL u —uz)lo,5)
S el 8) [[Vunllo.e

1
S €3 bk |u|k+17E ||Uh||Cip7E7

where e; ‘= u — HZ’Eu. O]

Lemma 3.23 (Estimate of n). Under the assumptions (A-C), the term ny, can be bounded as
follows

} !
1
UL ( > ”ui-H,E) +hE ( > ||f3||[2W§O(E)]2U||i+1,E> + /aE(B n")ezvpds.

EeQy EeQy,

Proof. Recalling the definition, we need to estimate on each element E €
E ._ E 0,E 0,E
My a = (B-Vumh) - (B- VI Fur, I vh)o —/ (B-n")(I -7 )ug I vy ds,
OE

Mg = (0 Puz, B VI on ) o= (w8 Von) , + / (8- n®) (I~ ") o Iy Puz ds.
’ OF
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By integration by parts, we have
nlfA = (ﬂ -V, (I - H%E) vh)o, (/8 V(u— Hk UI) Hk Uh)
—~ /SE‘(IB Y1 —T17) ug 1) Py, ds
= (8- Vu, (I =T )on) = (w =T ug, B VI Pop)
+ /BE(B 0B (u —ug) T Py ds

= (I =1%)B - Vu, (I =" )on),  + (I Puz —u, B VI Poy)

0,E JE
+ / (B-nP)er H%Evh ds
OF
= 77151 + 77152 + 77153 ;
and
nfB = (H%Euz u, 3 - VHk vh)OE (u7ﬂ -V(I - Hg’E)vh)O,E
= () Puz —w, B- VIR vn) o o+ (8- Va, (T =TI )on)
+/8E(B-n ) (I = T P) vy, (0P uz — u) ds
= () Puz —w, B- VIR vn) o o+ (T =TI 7)B - Vu, (1 = TP )un) o
+/8E(ﬂ-nE)( — 7)Y vy (I Puz — w) ds
= Tlyy 1+ M
yielding the following expression for nf
20y = 205y + 20 + My + 4y (3.68)

We now analyze each term in the sum above.
. 7751: using Cauchy-Schwarz, the continuity in Hg’E in L? and standard estimates, we obtain

(I =1 5)B - Vu, (I =T P )vn) o

<||(T —11p")

<[ HO’E)B - Vullo,z [|va||cip, 2

S k|ﬂ Vulg,glvnllcp,

S B ullesr,e 1Bllwe (g2 llonleip, -

° 7752: we have that

7752 = (Hg Euz —u,B - VHk vh)o 5
<P uz — ullo,e |18 - VI Fopllo,
< (I = 1P )u 2)|18 - VI vy lo.p

< WS |k, g llonleip,

e 1f’s + 4 we use a scaled trace inequality making use of the scaled norm

2
voe HY(E), [olly 5 = lvllis(z) + P [0li i) -



CHAPTER 3. CONFORMING CIP 47

‘We obtain

7753+77b (8- n¥ eIHk vhds+/ (ﬂnE)( HOE)Uh(Hk uz —u)ds
oF OF

Il
\

HOE I)vh(ez—i—u—HZ’Euz)ds—i—/ (B-nP)erv,ds
8E

1
<2 (lezlrzom) + lu — TP uz 2o )VEH(I 07 )on|2(om)
—|—/ (B-nP)erv,ds
OF
_ 0,E 3 0,E
S hi' (lezlly g + llu = TG Puzlly g)v2 11— 107 Yonllo,s
+/ (B-nP)ervpds
OF
_1 V.E
Sz (flezlly g + llu — T Puz, E)VE 3 |V (I =T F)op o,

—|—/ (B-nF)ezvpds

oF

< [ulk+1,E||vnllcip, e + [ (B-n")ezvnds,
oOF

where in the last step we used the Jj,(vp,vp,) term in the definition of ||vp|cip, k-
The thesis now follows gathering the last three inequalities in (3.68). O

Lemma 3.24 (Estimate of 7.). Under the assumptions (A-C), the term n. can be bounded as
follows

1
ezt (3 )

EeQy,

Proof. Similarly to Lemma 3.22, we have that

cE(u, vp) — cf(uz, vp) = cE(u — H%Eu ) + CE(H%EU —uz,vp)
<( (14 o) ) |[vnllo,s
S ; ) lvnllo, e

S PR g1, |vnleip, & -
O

Lemma 3.25 (Estimate of nxr). Under the assumptions (A-C), the term ny can be bounded
as follows

1
2
TN (6% h* + hk+%) ( Z |“|£+1E> .
EEQh
Proof. We consider an element E € . By definition of the two bilinear forms, we have that
€ (Hg’iVuz ‘n —Vu-n,vp)r, +€(ur — u,Hg’inh M),
€ 1
+ =—(u—uz,vp)r, + (B nf(u—uz),vh)r, (3.69)
ohp 2
E E E E
=MNa TN, TN e TN -
Now, we estimate each of the four terms. Using trace inequality, the first returns
= e (IY 5 Vuz -n — Vu-n u)r,
1
e (h™%|Vu — I0Z Vuzllo g + h? [Vu — TE Vuz| g)llonllo.rs
1
3

S
S e (|Vu — )5 Vuzuz o,z + hIVu — IIE Vuz|1 ) |vs|cip, i -



CHAPTER 3. CONFORMING CIP 48

Adding and subtracting HkV’Eu, using triangular inequality and Lemma 1.4, we obtain

Mo S €2 |uls gl|vn|cip,5
On the second one we have
N e = € (ur — u, H%Eﬁvh “M)o,rp
S €llu—uzllors 1T Voullo.r,
SEHU—UIHO rp b3 (T Voo, (3.70)
S
et (\U—UI|1,E+’f &) vnllcip,z
< € hFulksr, Bllvnloip. 2

For the third term, using trace inequality and interpolation estimate, we have that

€ €
77/%/,0 %WUHFE - %WIM}}JFE

S 5h
1

S (5h) ’ ||u B UIHOIE ”Uthip,E

< e2hFlulpr, m | on|cip, 5 -

Finally, the last one is treated in a very similar way with respect to the previous one, it gives

Moa = — 508 n v, + 3 (8 nFluz, v,
S ¥ lu— uzllo,gllonllcip. & (3.71)
SR E |ulirr ml|vnleip,
O

Lemma 3.26 (Estimate of ny). Under the assumptions (A-C), the term n; can be bounded
as follows

1
2
k+3 2
ny ShTE < E |U|k+1,E> .
EeQy,

Proof. Using Cauchy-Schwarz inequality, we have that

1
2

JE (uz,vn) < JF (uz, uz)? JE (vn, vp)

g (3.72)
S Jh (uIa UI)

=

[onleip, & -
Since the solution w is sufficiently smooth, we have that

TP (uz,uz) = / Te 2 [VIuz] - [VIuz] ds + hi v SE(I - 1) P yuz, (I — 11 P)uz)
eCOE

=y / Te 2 [V(Iuz — w)]2ds + h ve SE(I — 1Y Fyuz, (I — 11 P )op,)
eCOFE

S Z W2 ||V (Muz — )13 o + B |1 = TPzl -
KeD(E

Using trace inequality, we obtain for the first term

SIS

IVIRuz — Vulloox S (b1 [VIQuz — Vull§ g + h [VIIQuz — Vuli )
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Adding and subtracting VH%’EU, using lemma 1.4 and interpolation estimate, we obtain

b3 | VIO Fur — Vaullox S B2 VI Pu — Vullox + b2 | VI Fur — VI Fuo x
<P g

and similarly, we have that
W3V P ur — Vuly e S 2 ulpg k-
Using Lemma 1.4, we have that

1 1 1
he (I =1 FYuzlie S b2 (|Vezlloe + [ Verllog) S R 2 |ulkire -

We conclude )
T (uz,vn) S B2 |ulesr, o) [onllep,p(E) -

We thus have the following proposition.

Theorem 3.27 (Error estimate). Under the assumptions (A-C), let u be the solution of equa-
tion (3.2) and uy € ViF(Q4) be the solution of equation (3.14). Then it holds that

ol £ 3 OF (ch® A2+
EeQy,

where the constant OF depends on ||ulk+1.5, | fllk+1.5, 1B i1 (2

Proof. 1t it sufficient to use Proposition 3.19 combined with Lemmas 3.20, 3.21, 3.22, 3.23, 3.24,

3.25 3.26, noting that
Z / (B-n")ervpds =0,
Beq,, Y 9E\OQ

and the contributions stemming from 0€2 are controlled as in (3.71). O

3.2.4 A special case: advection-diffusion problem with 8 € [P;(Q)]?

We consider problem (3.1) in a particular situation: we assume an advection term 8 €
[P1(Q)]?, i.e. globally linear, and we allow the reaction coefficient & = 0. We do not make
further assumptions on the diffusion coefficient € and on the load term f. Thus, the advection-
diffusion problem reads as (cf. (3.1))

find v € V(£2) such that:
(3.73)

e a(u,v) + b5 (u,v) = F(v) Yv e V(Q).
In this case, even without the reaction term, we are able to prove robust estimates for the

approximation of problem (3.73). Using the same approach as before, the discrete version of
problem (3.73) reads as

{ﬁnd up, € ViF(Qy) such that: (3.74)
Aci)(uh, vp) = Fn(vp) Yo, € ViF(Qu), )
where
A2 (un, vp) Z A?&E (un,vp),
EcQy
and
.Aii (up,vn) = €al (up,vy) + bzkeW’E(uh,vh) + N (up, vp) + JE (un,vp) .

The key observation is that a suitable inf-sup condition still holds true without the help of
the L2-type norm stemming from the reaction term. In fact, introducing the local norm
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B
|vAllzip.aa, = € IVORllE 5 + BB - VI Punl5 g+ Y [1€(e, B)onlg e + T (vn, on)
eCl'g

and its global counterpart
2 — 2
||Uh||cip,ad - Z ||vthip,ad,E ’
EeQy
similarly to Proposition 3.18, we have the following result.

Proposition 3.28. Under assumptions (A-C), it holds that

Aaid (U}“Zh)
[vnllcipad S sup = Vo, € Vi (), (3.75)

2n €Vh(Qn) ”Zthnxad
for a constant that does not depend on h and e.

Proof. The proof of (3.75) is analogous to the one of proposition 3.18, with the simplification
that in Lemma 3.15 it holds 8, = 8. The main difference stands in the treatment of ng,, 7,
and 7, in (Ts), see (3.49). These terms are the only ones requiring the help of the L? norm
in the general case (apart, of course, the reaction term itself). Regarding the term ng,, in our
present case we immediately have the advective norm:

ng, = h|B - VI Pop | g (3.76)

Since B € P1(Q), it follows that 3 - VHZ’Evh € Pi(E), so that we can directly bound ng, using
Young’s inequality and proposition 3.11:

ng, = h(B - VI Py, (m — I)(B - VIIp P uy))
h

S = D)8 - VI o) 2

0,E

h 0,F
>~ 218 VIRl -

2
h
>~ 5|18 VIR “unlg p — C 12 ( > 8- vnz*%hmm,e)
e€Fp
h (3.77)
> 18- VIR o3 o — C 1 Y A2 IIVIR Fon]E e
e€EFE
h
> =S 18- VIR ol 5 — C 12 Y ellIVIR P un] 5.
e€FE
h
> 3118 VIR P35 — € 77 (v, 0n),

which is the counterpart of (3.54). Furthermore, again since 3 - VH%Evh € Pi(E), it follows
that
ng, 1= (,8 . VH%Evh, (H%E — I)wh)O,E =0.

O

Once the above stability result has been established, the next error estimate can be proved
using the same arguments of theorem 3.27. The only difference is handling the terms nJE_- and
7751 which now must be bounded using diffusion (since reaction is not available) and therefore
paying a price in terms of € but with a better rate in terms of h. For the sake of conciseness
we here omit the simple alternative derivations for such terms.

Theorem 3.29. Under the assumptions (A-C), let u be the solution of equation (3.73) and
up, € VE(Q,) be the solution of equation (3.74). Then it holds that
h2(k+2)>

o= unlEpaa S Y OF <eh2’“+h2’€“+ -

EeQy,

where the constant OF depends on ||ullk+1.8, |fllk+1.2, 1B w1y



CHAPTER 3. CONFORMING CIP 51

3.3 Numerical Experiment

In this section, we investigate the actual computational behavior of the proposed method.

Model problem. We consider a family of problems in the unit square Q = (0, 1) x (0, 1).
We choose the boundary conditions and the source term (which turns out to depend on €, o
and @) in such a way that the analytical solution is always the function

u(z, y) := sin(w x) sin(w y) .

Different choices of the parameters o, € and of the advective term 8(x,y) will be selected. Since
the pointwise values of the numerical solution u; are unknown, the following error quantities
will be considered:

e H!'—seminorm error

e 1= \/ Z HV(U_HZ’EM’L)H;E;

EeQy,

e L?2—norm error

2
#Z =12

EeQy,
We will consider two different mesh families :

e octag: a mesh composed by convex and non-convex quadrilaterals obtained perturbing a
mesh composed of structured squares. After displacing randomly the vertexes, each edge
in the mesh is split into two parts making the elements octagons with aligned edges;

e voro: a centroidal Voronoi tessellation of the unit square.

These two families are represented in Figure 3.1. In all the following numerical experiments,
accordingly with [35], we select k. = kg = 0.025, see (3.10).

octag poly

Figure 3.1: Example of meshes used for the present test cases.

Effects of the CIP stabilization. The first aspect we investigate is the benefits of inserting
the CIP term in the variational formulation of the problem. We thus consider an advection-
dominated regime and choose the parameters e = 107, o = 0, along with a constant advection

term
Bz, y) = { o.é } :
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We consider a centroidal Voronoi tesselation of the domain € into 256 polygons. The order of
the method is set to k = 1.

In Figure 3.2 we observe that by inserting the bilinear form Jg (-, -) in the variational formu-
lation, we are able to accurately approximate the analytic solution u(z, y) of the model problem.
If we omit the CIP term, we obtain (as expected) a definitely unsatisfactory numerical solution,
which exhibits non-physical oscillations all over the computational domain.

As a second example, we consider a solution with an internal layer. The parameters are set
to e =107°, o = 1, along with a non-constant advection term defined as:

=27 sin(w (x 4+ 2y))

Bz, y) = 7 sin(r (z + 2y))

The order of the method is again k = 1. As expected, in Figure 3.3 we note nonphysical oscilla-
tions concentrated in particular near the layer. Inserting the CIP stabilization, the oscillations
are highly reduced.

CIP

Figure 3.2: Effects of the CIP Stabilizing Term. On the left, a numerical solution without the
CIP stabilization term is depicted, while on the right, a solution with the CIP stabilization
term is shown.

No CIP

Figure 3.3: Effects of the CIP stabilizing term on a solution with an internal layer. On the
left, a numerical solution without the CIP stabilization term is depicted, while on the right, a
solution with the CIP stabilization term is shown.

Convergence analysis. We now investigate the convergence of the numerical method by
means of the norms introduced above, and choosing a different consistency order, that is,
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k=1,2,3. We choose the constant advective field

o= 4}].

We consider a diffusion-dominated case (¢ = 1), and two advection-dominated cases correspond-
ing to e = 107 and € = 102, Thus, we are in the framework of section 3.2.4. Accordingly, we
neglect the reaction term (hence, o = 0) and the theoretical error bound of Theorem 3.29 holds.
We compare the method with and without the jump term Jy(-,-). The results are obtained
using the Voronoi mesh family.

In Figure 3.4, we observe that in the case € = 1 the two methods behave in the same way,
with the lines corresponding to the two cases overlapping completely. Instead, in the advection-
dominated regime we observe that the optimal convergences are attained when inserting the
stabilising jump term; without it, as expected, the method displays unsatisfactory results,
especially for the low-order case. The advantages of the CIP stabilization term become more
apparent as the diffusion coefficient decreases.

Effect of the reaction term. We now consider an advection-dominated problem with a
variable advection term not in P;(€2). In particular, we select

=27 sin(w (x 4+ 2y))

Bz, y) == 7 sin(w (z 4 2y))

We recall that for this case we are able to prove robust error bounds only with the aid of the
reaction term, see Theorem 3.27. The diffusive coeflicient is set to ¢ = 10—5. We consider
both mesh families (voro and octag). We selected two different values for the reaction term:
o0 =1 and ¢ = 0. Figure 3.5 shows that there is no significant difference between the cases
o =1and o = 0. As already mentioned, for this latter case Theorem 3.27 does not apply, and
no satisfactory theoretical analysis is available, yet. However, the numerical outcomes seem to
suggest that it could be possible to drop the reaction term even if the advection term is not
globally linear. We note also that we achieve a good convergence also in the case that the mesh
is composed of unstructured quadrilaterals.

Strong boundary conditions. While the method’s theoretical analysis necessitates applying
boundary conditions using a Nitsche-type technique, we have experimented with enforcing
strong boundary conditions. Our numerical tests show that the solutions converge to the
analytical solution with the same convergence rate (specific results not shown here). The
primary difference is visual, particularly noticeable when dealing with a solution featuring a
boundary layer. We select the function

u(z,y) = (w _ e - eXp(el)) (y—v?).

1 —exp(%l)

as the analytical solution of (3.1). The parameters are set as follows: ¢ = 107°, 8 = (1,2)7,
oc=1, ke = kg = 0.025 and § = 0.1. The equation is solved with £k = 1 on a Voronoi mesh
consisting in 256 polygons. In Figure 3.6, we observe that while the boundary conditions on
the right are correctly imposed, some oscillations persist near the boundary layer. In contrast,
using the Nitsche method, no oscillations are present, but the boundary conditions at =z = 1
are not accurately enforced.

Other options for the CIP term. To simplify the notation, in this paragraph we denote
with [¢g] the jump of a function ¢ across an interior edge e € £. Contrary to the definition
(1.19), we are not multiplying by the normal. At the continuous level, given two sufficiently
smooth functions v and v, and an interior edge e € &5, it holds that

/e B2 [V - [Vo] ds = / 12 [Vu - nf][Vu - n¢) ds



CHAPTER 3. CONFORMING CIP 54

e=1
5 - & -
. T2 or erior - H'-seminorm error
10 T
ol i
10
100 F k|
10 1
107F 1
102
5 5
] 4l ] 2
£ 10 5
1035 1
-6 ol
10 2
104 O(h?) — k=1, Jump |3
=3 k=2, Jump
. —— k=3, Jump
10°F 5L k=1, NoJump |
10 ¥
—©—k oJump k=2, NoJump
—E— k=3, NoJump ol k=3, NoJump
1020 16°
107! 10° 107! 10°
h h
— —5
e=10
L*-norm error 3 H'-seminorm error
10
) 10 E
107 3
106 1
10 J 102 ]
5 5
2 2
£ B
] 5
iG>
10 F ] 4 P
—— k=1, Jump 10 O(h%) —— k=1, Jump
= k=2, Jump = k=2, Jump
—— Jump —— k=3, Jump
NoJump 105 F k=1, NoJump | |
5 NoJump k=2, NoJump
10 ony 3, NoJump | 3 o( h‘“)‘. ) k=3, NoJump
6
10
1! 10° [ 10°
h h
-9
e=10
L*-norm error 4 H'-seminorm error
10 T
10°
102 ]
107 ¢ g
10 1 1021 J
5 5
2 2
£ =
g 5
103 F 1
10° 1 P
1040 —— =1, Jump
—f— k=2, Jump
5L 7o i 3 4
5 & k bJump 107 :8: k=2, NoJump
10 o ,14)“' ~E— k=3, NoJump| | ouy S— k3, Nolump
-6
10
107 10° 107" 10°
h h

Figure 3.4: Convergences in the cases ¢ = 1, ¢ = 107° and € = 10~?. The red lines correspond
to the case k = 1, the blue lines to the case k = 2, and the green lines to the case k = 3. The
circles represent the cases without CIP stabilization, while the stars indicate the cases with CIP
stabilization. The left column correspond to the L?—norm of the error and the right column
correspond to the H'-seminorm of the error.

In our method, we choose to discretize the jump with the normal derivative but it is possible
to consider a discretization of the form

K (up,on) =Y %/hg [VIRup) - [VIws] ds + v he S (1 — I P )up, (I = 11 F)vp) |
eCOFE €

in which we discretize the jump of the full gradient. Another possibility is to decompose the
gradient as

Vu=(Vu-B)B+ (Vu-BH)B",
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Figure 3.5: Convergences in the case ¢ = 0 and ¢ = 1. The red lines correspond to the case
k =1, the blue lines to the case kK = 2, and the green lines to the case k = 3. The stars refer to
the Voronoi mesh family and the squares correspond to octagonal mesh family. The left column
correspond to the L?—norm of the error and the right column correspond to the H!'-seminorm
of the error.
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Strong boundary conditions

Weak boundary conditions

0.8 025

Figure 3.6: On the left, it represented the solution obtained with the strong boundary condi-
tions, while on the right the one obtained with the weakly imposed boundary conditions.

where B8+ is the orthogonal direction with respect to 8, and consider the following discretization

LE(upyon) = > %/hQ 18- VII%uy] - [8 - VIvy] ds

eCOE €

1
Ve
+ > 5 / R2 (B - VIRuy) - [BF - VIIYu,] ds

eCOE
+ YE hE SE((I - Hkv’E)u}H (I - HkV)E)vh) )

(3.78)

where v} is a parameter that controls the gradient in the direction B+. If we choose v, = v,
we have that K/ (up,vs) = L¥ (up,vy,). Now, we consider the situation of the second numerical
test with € = 1075, k = 1 on Voronoi meshes, and we verify that the three discretizations
Jn(+, ), Kn(+,-) and Ly(-,-) are equivalent by comparing the error in the H'—seminorm. In
Ly(+,-), we set v+ = 0.01. The results are depicted in Table 3.1 and it is easy to note the
equivalences of the three discretization. We have also tested different polynomial projections
like VIIY or II? _,V and we do not see any substantial difference (results not reported here).

np Jh Kh Lh

4 1.3590 | 1.3598 | 1.3268

16 0.7491 | 0.7361 | 0.7453
64 0.3631 | 0.3632 | 0.3629
256 | 0.1795 | 0.1797 | 0.1795
1024 | 0.0895 | 0.0895 | 0.0895
4096 | 0.0443 | 0.0443 | 0.0443
16384 | 0.0222 | 0.0222 | 0.0222

Table 3.1: Results for the three different choices of the stabilization term. We denote with np
the number of elements in the mesh €,.

Simulation of a fluid inside a channel with two pipes. In this test, we aim to consider
a more realistic scenario. We assume that a pollutant, such as oil, is moving through a water-
filled channel. This channel contains two cylindrical obstacles, modeled as pipes positioned
at different points along its length. The channel is represented by the domain Q = [0,5] x
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[—0.5,0.5], while the pipes are modeled as two circles with centers at (1.5,0) and (3.5,0),
respectively, and each with a radius of 0.3. For simplicity, we assume that the flow velocity in
the channel is uniform and directed along the horizontal axis, given by 8 = (1,0)7. We consider
a scenario with low diffusion, setting the diffusion coefficient € to 10~°, while neglecting the
reaction term. We choose as CIP parameter k., = kg = 0.025, while the Nitsche parameter is
set to 0 = 0.1. The order of the method is £ = 1. Homogeneous Dirichlet boundary conditions
are imposed along the top and bottom boundaries of the channel, as well as on the surfaces
of the pipes. On the left boundary, we prescribe an inflow condition with a parabolic velocity
profile of the form
—10(y — 0.5) (y + 0.5).

Finally, on the right boundary, we impose homogeneous Neumann boundary conditions to allow
the fluid to exit the domain without further interaction. In Figure 3.7, we observe that the
pollutant moves in a straight path until it encounters the first pipe. After this point, only the
pollutant concentrated near the top and bottom boundaries continues to move toward the right
boundary, while the central portion is blocked beneath the pipe.

2.5

Figure 3.7: Numerical representation of a pollutant moves inside a channel with two pipes. The
color represent the concentration of the pollutant.



Chapter 4

A Nonconforming Virtual
Element Method for
Advection-Diffusion-Reaction
Problems with CIP Stabilization

In this chapter we present a nonconforming method for the advection-diffusion-equation
with a CIP stabilization term. This work has been developed in [49]. As mentioned in the
introduction, the main reason for our interest in the nonconforming setting is that the design,
implementation and analysis of nonconforming VEMs are independent of the spatial dimension.

Our nonconforming methods exhibit the following distinctive features compared to the orig-
inal work [17], which also entail deviations within the stability and error analysis guidelines
developed there.

o the convective term is not skew-symmetrized,

e we use a symmetric version of the Nitsche’s method to impose Dirichlet boundary condi-
tions.

The chapter is organized as follows. The continuous and discrete problems are presented in the
first section. The stability and convergence analysis are developed in the second section. The
last section contains a set of numerical tests showing the actual robustness of the method and
comparing it with the conforming method described in the previous chapter.

4.1 The continuous and the discrete problems

4.1.1 Model problem

This chapter aims to extend the results present in the previous chapter to the nonconforming
method. We consider a polytopal domain Q C R¢, d = 2,3, with boundary I'. In this chapter
we consider again the advection-diffusion-reaction equation with non-homogeneous boundary
conditions

{—eAu+ﬂ-Vu—|—ou=f in Q, (4.1)

u=g onl.

where f € L%(Q) and g € H2(I'). As before, we assume that the diffusion and the reaction
coefficient € and o, respectively, are two positive constants, while the advection coefficient
B € [WL(Q)] is such that div(8) = 0. The variational formulation is the same that appears
in (3.2) with the difference that the trial space is the sobolev space

H;(Q) = {ve H'(Q) suchthat v|p =g}.

58
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The variational problem reads as

(4.2)

{ﬁnd u € Vy(Q) == H, () such that:
ea(u,v) +bu,v) + o c(u,v) = Flv) Yo € V(Q) = Hy(Q).

The forms a(-,-): Vo() x V() = R, b(-,-): Vo(Q) x V() > Rand ¢(-,-): Vo(Q) xV(Q) =R
are the same that appears in Section 3.1.1. We note that, since the trial space is Hg1 (Q), these
forms cannot be called “bilinear”.

4.1.2 Mesh assumptions

The mesh assumptions for the nonconforming method are the same as those presented in
the previous chapter. However, we must exercise caution because this chapter also addresses
the case where d = 3, necessitating additional considerations.

(A-NC) Mesh assumption. There exists a positive constant p such that, for any element

Ee{Qn}y,
e F is star-shaped with respect to a ball Bg of radius > phg,
e any facet e of E has diameter h, > phg,
o for d = 3, every face e is star-shaped with respect to a ball B, of radius > p he,
¢ the mesh is quasi-uniform, i.e., any element has diameter hg > ph.

Given an interior edge e € &7, we also introduce the scalar-valued average {v} for sufficiently

smooth functions v as . K
vY + v
{o} = ——, (4.3)

where E, K € Q) are such that e C 0F N JK.

4.1.3 Virtual Element Spaces

Given an element F € (), with ng facets, and a positive integer k, we define the space

VEr(E) = {v, €H'(E) such that Vv, -nf € Py_i(e) forall e C OF,
Avy, € PL(E),  (vn — 1Y Pop, Pi)o.p =0 for all pj, € Pr(E)/Pr_2(E)} .
(4.4)
Similarly to (3.4), this space represents the enhanced version of the virtual element space

presented in (1.15). It allows the construction of the projection operator H%E : V,f"c(E) —
P (E). We present a set of DoFs for the space (4.4):

o EEk: the moments up to the order k — 1 on each facet e C OE:

£
1 S — Se
o) =1 ( . )ds o <k-1, (45)

where s is expressed in the local d — 1 coordinates on e, s, is the barycenter of e, and £ €
N9-1 is a multi-index with d — 1 components,

e PE:k: the moments up to the order k — 2 on E:

1 r — g
a . < — .

where zz is the barycenter of F, and a € N? is a multi-index with d components.
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Moving from 2D to 3D in the nonconforming setting is straightforward. In R®, the DoFs
are defined in the same way as in 2D. The key difference is that the interior DoFs involve 3D
integrals, while the boundary DoFs involve 2D integrals. In the conforming method this step
is more involved.

The dimension N2¢ of the space V,""(E) is

knEﬂ%%M ifd=2,
NET=Y ks b+ Dk(k—1
(—;)nE—i-(—’_)G( “V rg-3

For every mesh €, we introduce the global virtual element space as
VEr() = {o, € Wa(Q)) such that wp|p € V;""(E) YE €y,

/[[vh]] ‘nqds=0 VgePy_1(e) Vec&}.
) (4.7)

We remark that we do not impose full continuity across the element boundaries. On each
interior facet, we only require that the moments up to order k — 1 are preserved. Therefore,
VEme(Qy) ¢ HY(Q). The global DoFs are as follows:

o &F.: the moments up to the order k — 1 on each e € &, :

Vi
1 S — Se
Mﬁ(vh)iZM/vh< . )ds || < k-1,

where £ € N1 is a multi-index with d — 1 components,

o PF . the moments up to the order k — 2 on each E € §, :

1 x—xp\”
g (vn) ::|E/Uh( hEE) dE || <k -2,
E

where a € N? is a multi-index with d components.

The dimension of th’"c(Qh) is

(k=1 (k-2)

k|En| + Ny ifd=2,
Nz = 2
" kE+ 1)k kE+1Dk(k—1
%\&J—F%HP ifd=3.

If d = 2, the dimensions of the global and local spaces are the same that the one presented
in Section 2.3.1. Similarly to the conforming enhanced virtual element space, the following
interpolation result holds

Lemma 4.1 (Approximation with nonconforming virtual element functions). Under assump-
tion (A1), for any v € H* () N H*TY(Qy), there exists vz € Vi, (), such that for all E € Qp,

v —vzllo,p + hellV(v —vo)llog S i vlsr1m

where 0 < s < k.

4.1.4 Virtual Element Forms and the Discrete Problem

In this section, we discretize the problem and the forms presented in Section 4.1.1. Some of
the bilinear forms that will be included in the discrete problem are identical to those appearing
in Section 3.1.4. Here, we simply recall their definitions.

af (up,vp) == /Engflvuh IV, dE + SE((I - 11 P yup, (I —157")uy) (4.8)
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P up,vp) = / 00 Pup I Popd B + |E| SP((1 = TP Yup, (I — 117 )vp) . (4.9)
E

We recall that S¥(-,-) is a stabilization form, see (1.8). The discretization of the convective
term is different. We recall the definition that appears in (3.8)

bf(uh,vh)z/ ﬂ~VH2’EuhH2’Evth+/a (B -nP)(T — T Yuy, TV F oy, ds .
E E

Since the trace of a virtual function is unknown, it is clear that the boundary integral is not
computable if u, € V;""*(E). Hence, we define

bE (up, vp) ::/(,3 VI P )T P v, dE (4.10)

Another important difference is that we do not skew-symmetrize the bilinear form bZ(-,-).
Since the method is nonconforming, skew-symmetrizing the bilinear form b(-,-) would require
including the boundary integral

1
7/ (,B~nE)uhvhds,
2 Jor

because this term does not cancel when summed over all elements. If we opt for this choice, we
should insert in the discrete problem

1

5 / <IB . ’I’LE) H%Euh Hg’E’Uh ds.
OFE

At this point, it is clear that

1
= / (B-nP) H%Euh H%Evh ds.
o2

1
by, (un, vn) = §(bf(u}L,Uh) — by (vn,un)) + 5

In order to ensure stability, we also need to introduce an extra terms. We introduce the bilinear
form dZ(-,): VP"(E) x VF™(E) - R

dfy (un, vp) = _l/aE\ B - [Mup] {Tvs }ds . (4.11)

2
The reasons behind this bilinear form will become clear in Lemma 4.8 below and are related to
the nonconformity of the method. We recall the definition of the CIP term which is equivalent
to the conforming method. It is defined as

T (up,op) = Y Je /h2 [VITus] [VIIQus] ds + ve he ST ((1 — TP un, (I — Ty P )uy,) -
eCOE\I €
(4.12)
where the parameters v, and vg are defined as

Ve = kellBlli< ez » B = KelBlliL=@m)2 (4.13)
see Remarks 3.4 and 3.5.

Remark 4.2. Despite the fact that the normal derivative of nonconforming virtual functions
s a polynomial, we still need to insert a polynomial projection operator in the CIP term. This
is mecessary because the normal derivative of the virtual function is not explicitly known.

In order to complete the definition of our method, we need to impose the boundary condi-
tions. We do this using a Nitsche-type technique, which locally consists of adding the form

Nf(uh,vh) = — (H%%Vuh 'TLE7U}L>FE — €<uh,H%E1V’Uh : TLE>F

+ W <Hgfluh7ngflvh> <|ﬁ nE|Hk; uh7Hk: Uh>FE in ;

eCl'g

(4.14)
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see [52, 46] for more details. By adding these terms together, we define the complete local

bilinear form Af : VET(E) x VE(E) - R as

Agp(uh, vp) = eal (up,vy) + 0F (up, vn) + ock (up, vp) + dE (un, vn) + NE (up, vn) + JE (un, vn) -

(4.15)
By summing over all the mesh elements, we obtain the global versions of the bilinear forms
an(un, vn) ==Y ay (un,vn) b (un, vn) ==Y by (un,vn),
EeQy, EcQy
cn(un, vp) = Z ek (un,vn) , dn(un,vp) = Z dfy (un, vn)
EeQy, EeQy
In(un, vp) = Z I (un,vn) Ni(up,vp) : Z NiF (un, vn)
EeQy EeQy,
and
Acip(Un, vp) Z Amp Up, Up) (4.16)
EEQ}L
The local load term is defined as
Fii (vp) = / FIYPopdE — € (g, 115 Vo, - nP)p,
E
€ . (4.17)
+ W Z <g,H2’_1’Uh>e + <|B : nE| 97H27Evh>FE,in ’
E eCl'p
and the global one as
Fn(von) = > Fi(vn)
EeQy,
Eventually, the discrete problem reads as follows:
{ﬁnd up, € V;P"(Q,) such that (418)
Acip(uh, Uh) = .Fh('l}h) Yy, € th’nc(Qh) . .

4.2 Theoretical Analysis

Similarly to Section 3.1.5, due to the nonconformity of the virtual element space and due to
the projections entering formulation (4.18), the solution u of the continuous problem (4.2) does
not solve the discrete problem (4.18). However, if u € H*(Q) N H}(Q), it solves the following
problem, which is strictly connected to (4.18):

Aeip(u, v1,) = F(vp) + Blu, vy) for all v, € th Q). (4.19)
The form on the left-hand side of (4.19) is defined as
./Zcip(u, vp) = ea(u,vp) + blu, vp) + o c(u, vy) + Ny (u, vp) 4+ Jn (u, o) (4.20)

where Ny, (u,vy,) and Jy, (u,vy) are sums over all mesh elements E of the local contributions

NE(u,vp) = — e(Vu-nf v\, — elu, H%E1le nr,
€ e .
g 2 I e + (18- n Pl TG o), (421
Ohg
eCl'g
and
JE (u,vp) Z "ye/ hZ [Vu] [VIIQup] ds (4.22)

pC@E\l" €
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respectively. On the right-hand side of (4.19), the load term F(vy,) is defined as the sum over
all mesh elements E of the local contributions

]_N-hE(’Uh) = /;fvth —€ <g7H27F1VUh . nE>FE

. (4.23)
Z <ga Hz’_lvh%ﬁ + <|/3 . nE|ga H%Evh>FE,in ;
eCl'g

L
ohp
and form B (u,vp,), which arises from the nonconformity of the method, is defined as

lg(u,vh) = Z E/Vu~ [vn]ds .

ee&y €

4.2.1 Preliminary results

In this section, we present some results that are useful in the following analysis. Some of
them are already known for conforming virtual element spaces. The first one is an inverse
. . . . k,nc
inequality for functions in V,""(E).

Proposition 4.3 (Inverse inequality). Under assumption (A1), for any E € Q) we have
lonli,e S hg'lonllos Vo € Vi (E).

Proof. An integration by parts gives

|vh|§,E = / Vo, - Vop, dE = —/ vp, AvpdE +/ v, (Vop, - n¥) ds. (4.24)
E E OE

Since Awy, is polynomial we have (see for instance [16]')
| Avillo.e < Cahg'lvnl.e, (4.25)
for a constant Ca > 0 independent of hg. Therefore, for the first term on the right-hand side
of (4.24), we get
*/ op Avp dE < |[vplo, 5]l Avnllo,s < Cahg' [onllo,elvnl1,e - (4.26)
E

For the second term, using the Cauchy-Schwarz inequality and the multiplicative trace inequal-
ity, we obtain

/ vp (Vo - nP)ds < lvnllo.om [Von '”EHo,aE
oF (4.27)

1 1
< OtlH’Uh“(iE (h;31||vh||0£ + |Uh|1»E) ’ vah '”EHo,aE )

for a positive constant Cy, > 0 independent of hg. The multiplicative trace inequality and (4.25)
give

[Von -0l o5 < Ct2|vh|1%,E (kg fonl .z + 1 Avnlo.z)
< Cuulonlf o (h5 onlns + Cahglonl ) ? (4.28)
< CpV/1+ CAh;% lunle,E,
for Cy, > 0 independent of hg. Hence, with C} := max{Cy,, Cy, }, we obtain
/BE on Vo - P ds < C2\/TF Ca i lloalld s (hp'lonllos + lonlg)? [onle.  (4.29)

ISeveral of the results we quote have been proven in the references for d = 2. Nevertheless, these results can
be extended to d = 3 in a straightforward manner.
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From (4.24), (4.26), and (4.29), using the Young inequality ab < %CL2 + gbz for any n > 0, we
get

Nl

_1 1
onl1,e < Cahgtllvnllo,s + CEV/1+ Cahg®loallg g (g lonllos + lvnh &)

< Cah7t

1. _
1+Ca <2nhE’1Uh||07E + ghElehHO,E + g|Uh|1,E) :

Choosing n = 1/(C?y/1+ Ca), we conclude
|'Uh|1,E < (QCA + Czl(l + CA) + 1) hileh||o7E,
and the proof is complete. O

Similarly to Lemma 3.9, the second result is an inverse trace inequality for functions in
VF"e(E) with internal DoFs equal to zero.

Lemma 4.4 (Inverse trace inequality). Under assumption (A1), for any E € ), we have
3
lvnllo.e < (hE Z T o 12 6) Yo, € VE(E) such that TIv;, = 0.
eCOE
Proof. Thanks to the orthogonality of the HZ’E projection in L?(E), we have
0,E 0,E
o3,z = 111 = T )onlls & + 1LY " onllg - (4.30)

We now remark that the techniques leading to [28, Lemma 2.18] also apply to the nonconforming
k,nc

space V,""“(E). Therefore, using Hg’_%vh = 0, we have
E e
HHg ”h”o g Shes Z ||H2 1”h||0 e (4.31)
eCOE
In addition, Lemma 1.4 gives
0,E
(1 — 1Ly )Uh”o E N hE |Uh|1 E- (4.32)

Using integration by parts, recalling that Avy, € Py(E) and (Vuy, - n¥)|, € Pr_1(e), exploiting
estimates (4.25), (4.31) and (4.28) we obtain

|Uh|?,E=—/ thvthJr/ vn (Vg - ") ds
E OF

= / 107, AvpdE + Z /Hk on (Vo -n¥) ds

eCOE
4.33
< T unflo gl Avillos + 3 1T vnllowe [Von - n]), (4.33)
eCOE /
1
2
S (1 X et b
eCOE
It follows that
— 0,e
ol e ShE Y I (1.3
eCOE
Hence, from (4.32) and (4.34), we get
0.E O,
I =T )onl3p S he 3 TS o (4.35)
eCOE

Collecting (4.30), (4.31), and (4.35) concludes the proof. O
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We now construct an Oswald-type interpolation operator 7 that maps piecewise (sufficiently)
smooth functions into the nonconforming space th’”c(Qh). Recall the definitions (4.6) and (4.5)
of the local DoFs. To define the global DoFs, we thus average the local DoFs at inter-element
boundaries. More precisely, the

o=y Y e+ Y > uB)eE, (4.36)
eCEn |f|<k—1 EEQ) |a|<k—2

where {p?} is the set of basis functions associated to the DoFs at the mesh skeleton &,, and
{¢%} is the set of basis functions associated to the interior DoFs. For an interior facet e € £,
e C OE N OK, the coefficient pf(v) is defined as

HE) = 5 (o (0) e o (0)) (437
while for a boundary edge e € 5;? , it is simply defined as
W) = il (0). (438)
Therefore, considering (4.3) and (4.5), on any edge e we get
ISy (o) = {T5 0} = IR ({o}). (4.39)

The main result of this section is the following proposition, that is the analogous of Proposition
3.11.

Proposition 4.5. Let p € Pp(Q) be a (discontinuous) piecewise polynomial, and let 7 :

Pr(Qp) — th’m(Qh) denotes the Oswald’s interpolant. Under assumption (A-NC), we have
that

I =mplie She Y IPIIG. VEE€Qn, VpePu().
eCOE\T

Proof. We introduce the difference
d={I-7)p.

We restrict our attention to an element E € Qj, and consider d¥ := d|g. From (4.39) we get
1 _oge .

iﬂg’_l(ﬂpﬂ -n®) ifegT,
0 ifecT.

e df = (4.40)

We now observe that the interior DoFs of d¥ are equal to zero, so that H%_EQdE =0, see (4.6).
Hence, from Lemma 4.4 and (4.40), we obtain

2

d%Noe S | he D ISAPIE. ) S (ke Do I (IP]- 795,

Nl

eCOE\TD eCOE\TD (4 41)
2 2 '
Slhe Yo Ml-nile ] =he Y 15,
eCOE\T eCOE\T
0

Lemma 4.6. Under assumption (A1), for every E € Qy, we have

I7pllo.e < llpllo,per)  for all p € Pr(Q4),
where D(E) = J{K € Q), s.t. [0ENOK| > 0}.

Proof. As in Lemma 3.13, the proof easily follows from the triangle inequality ||7pllo.z <
lmp — pllo.z + |Ipllo,E, together with Proposition 4.5 and a polynomial trace inequality. O

Remark 4.7. We remark that Proposition 4.5 and Lemma 4.6 are actually valid also for
v € L?(Q) such that vE € th’nC(E) for every E € Q. In particular, in this case, the proof of
Lemma 4.6 requires the application of the Agmon inequality and Proposition 4.3, instead of the
polynomzal trace inequality.
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4.2.2 Inf-Sup condition

The goal of this section is to prove the following inf-sup condition for the discrete prob-
lem (4.18), namely

Acip(Vn, 21 ‘
lonleip S sup M Yoy, € th’m(Qh), (4.42)
ZheV}i"*”“(Qh) ||ZhHCip
where the norm || - ||cip in V;""(€y,) is defined by
||vth1p Z ||vth1pE7 (443)
EcQy
with
0.E
[on|2ip, 1 =€ ||Vvh||(2) gth|B- ka unllo. s + o llonllf &
1 4.44
S TR B+ 118 nE BT E R, + T ). ()
eCFE

Similarly to the previous chapter, we divide the proof of (4.42) in two parts. In the first part
(Lemma 4.8), we estimate the diffusion, reaction, and inflow boundary terms in |jvy||%, with
Acip(vn, vn). In the second part (Lemma 4.9), we estimate the convective term in [lvsg;,. In
order to do so, we would like to take wy locally defined by

wh|E —hﬂ VHk Uh

as the second argument in Ay (-,-). This is not possible, since @y, ¢ V,""(), and we take
its Oswald interpolant wwy, instead. Then, the difference between w;, and wwy, is controlled
thanks to the jump term. We combine these two results and conclude the proof of the inf-sup
condition (4.42) in Theorem 4.11.

Lemma 4.8. Under assumptions (A1), given vy, € V,f’nc(ﬂh), we have

€ 0,
Acip(vn,vn) Z€ | Vonlld o, + o lonlga, + D 5h DI ol
EecQy, eCl'g

1
+ 30 B nP I o, o+ Tn(vn,vn).-
EeQy

Proof. We take the same v, in both arguments of A, (-, -) and obtain
Acip(Un, v1) = €an(vp, vp) + bp(vp, vp) + 0 cp(vp, vp) + dn(vn, vn) + Np(vp, vn) + Jh (v, vn) -

The diffusion term is easily estimated using the orthogonality of the projectors and prop-
erty (1.8) of the stabilization form:

ean(vn,vn) > ave |[Vorllg o,

where &, = min{1,a.}. For the reaction term, using (1.8) and the Poincaré inequality for
I- H%E)vh, we have
ocn(vn, vn) > Coduo||vpll g, -

for a positive constant Cy independent of ¢ and h. Therefore, we get
€an(vh, va) + ocn(Vn, V) > dwe [Vupllg g, + Coduo|unlld g, - (4.45)

For the convective term, by integrating by parts, we obtain
1 0 0 1 0 0
bh(’l)h,’l)h) 25 (,8 . VHk'Uh)Hk’Uth - 5 Hkvh(ﬂ . VHk’Uh)dE

+ - Z/ B-n HgEvhH vpds

EEQ

5 5 [ ot s o),
EeQ 2
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where the last step follows from simple algebraic manipulations and from the definition of
dp(-,-). Combining the terms on T, in the expression above with those in A, (-,-) gives

b (vh, o) + dp(vp, v) + Np (v, vg) z 118 -n 2HOE
EEQh
Y o = 2 IS yenlfe = 2¢ 3 (L5 Vom0 vn)r, -
EEQh eCFE EecQy,

For the last term on the right-hand side, we use the estimate

26(1‘[2,’?1Vvh P v, = 2 Z <H2’_Eleh . nE,Hg’flvh>e

eCl'p
0,E 0,e
< 2edhg |5 Vo, - nP |} + 25h Z LS on 3
eCl'g
< 2€6C4, || T2 V”h”OE+25h > I onllg .
eCl'g
0,e
<2e<SCtr||Vvh||0E+ 25/1 Z [ITL,.© 1Uh||0e7
eCl'p

where Ci, is the inverse trace inequality constant for polynomials. Therefore, with the choice,
e.g., 0 = &, /(4C%,), we obtain

b (vh, vn) + dp(vh, vi) + Ni(vn, vp) > Z 118+ n® 2T P 2 1,
EGQh
0,
+5 Z Z ”HkPthHOe_ GHVU}L
E Qh Eecrp

This, together with (4.45), and noting that

STB-nEEI R, > S 18- 0P Pl

EcQy, EcQy,
gives the result. O
Lemma 4.9. Given vj, € th’”C(Qh), let us define the function
wy, = hr(By, - VIIuy), (4.46)

where By, is the L%-projection of B in the space of piecewise linear functions [P1(,)]%. Then,
under assumptions (A-NC), if the mesh size satisfies h > ¢, we have

Acip(vn, wr) = C1h||B - VIRUA§ o, — C2 Acip(vh; va) (4.47)
for C1,Cs > 0 independent of € and h.

Proof. From Lemma 4.6, wp, defined in (4.46) satisfies the following estimate, which will be
used throughout the rest of the proof:

lwnllo.e < hlIBh - VIRuallopE) - (4.48)

We proceed element by element. By definition of the local bilinear form AZ (-, -), we have that

Agp(vh,u)h) = eaf(vh, wp) + J,{E(vmwh) + ch(vh,wh)
+ NE (v wn) + 0% (i, wy) + df (vn, wp) (4.49)
=T +To+T3+Ty+T5+Ts.
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We estimate each of these six terms separately.
Estimate of (T1). Using the Cauchy-Schwarz inequality, the properties of ap(-,-), the inverse
inequality for virtual functions, estimate (4.48), and recalling that € < h, we get

1 1
T = eaf(vh,wh) > —eaf(vh,vh)z af(wh,wh)z

1 1
—e2||[Vupllo.z €2 ||Vwnllo.e

>

2 (4.50)
1 1

2 —€e?|[Vonllo,e €2h wallo,e

>

—e*(|Vonlo,z h? | Bh - VI |0 p(s) -

Estimate of (T2). We first split J(-,-) using the Cauchy-Schwarz inequality

[N

Ty = JF (vn,wn) > —Jf (vn, o) T (wn, wn)? .

Using inverse and inverse trace inequalities for polynomials, the inverse inequality for virtual
functions, the properties of the L? projection, and (4.48), we get

1
JF (wp, wp) = 5 > e / W2 | [VIRwa] ? ds + ve he ST ((I — 1) P )wn, (I — TP )wy,)
eCOE\T €

S RV G ps) + 2 IVwnll g
S B w6 oy + 7 lwalls g

S hilnwh“g,fD(E) < hl1Bh - VIRwp,

2
0,D(D(E))
from which we conclude

Ty 2 —JF (v, vn) 202 || B - VITuallo.p(p(s)) - (4.51)

Estimate of (T3). From the properties of ¢ (-,-) and (4.48), we get

Ty = aci (vn,wn) Z —llonllo,e lwnllo,e (452)
1 .
2 —llvnllo,e h2|1Bn - VIRRunllo,p(E) -
where we used hZz < 1 to simplify later developments.
Estimate of (T4). For the Nitsche term, we have to control four different terms:
Ty = NhE(Uh’ wh) =€ <H2F1V0h ’ nE7 wh>FE —¢€ <Uh> HgLElvwh . nE>FE
€
+ 5 (TS on, TS wi)e + (|8 - T o, T Pwn)ry
eCl'g

=tnay 0N T 0y

We remark that AP (-,+) is different from zero only if E has at least one facet on T
For nys,, we use Chauchy-Schwarz inequality, the inverse trace inequality for polynomials and
for virtual functions, esitmate (4.48), and the assumption € < h, and derive

vy 2 —€lTLE Voo lwnllo,rs
> —e I Vo5 llwn o, (4.53)
1 1
> —€2||Vonllo,s h [|Bn - VIIQuAllo.p(m) -

For 7y, we use the orthogonality of Hz’fl, the Cauchy-Schwarz inequality, inverse trace and
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inverse inequalities, and € < h, to obtain

NN, = —€ Z Hk 1vh,Hk 1th n),
eCl'g
Z—e Y I onlloe T Vo,
eCl'p
_1 0, 0,E
2_5h 2 Z Hkal’U}LHO,EHHk—l (4 54)
eCl'p ’
_3
2 —eh™2 Y TS vnlo,ellwnllo,m
eCFE
0,
2 (£)" 30 I el k1B - V18wl ey
eCl'r

For 1y, thanks to orthogonality, we remove the Hg’fl projection on the second term and we

proceed similarly to the previous cases:
€ 0, € 0,
v = 5 > S on, wne 2 = > [T

eCl'g eCl'g
1
_ € 2 0,e
207 ()T 2 I onllollwnlo.e (4.55)
oh s
eCl'g
1
2= () I el b 181 - V1L o e
eCl'g

where we have used again h < 1.
For ny,, using |8 - nf| < 1, we have that

HI%E%Uh”QFEJn

1.0,FE
TIN, Zl‘W”ﬂ'71E|2H£ vh”QFEJn
1 1
> —h72 [||B- |7 Ponllo.rp .

~Y
> 18- nP |21 P oy o0 B [1Bn - VIRwnlo.0(5)

0 F w05 (4.56)

Gathering (4.53)—(4.56) gives
7,2~ (190l + () 3 105 vnlloe + 18- F I 0o, )
eClg (4.57)
+h? 1B - VH%”hHo,D(E) .
Estimate of (Ts). The definition of the bilinear form by(+,-) implies that
Ts = bf(vh,wh) (ﬁ VHk Up, Hk wh)o .
= (8- VI, Pon, wp ) + (B VIR Pon, (7 = Dwp) g
= (B- VI Py, hpBy - VII) vh) (458)
(6 VHk Vp, Wy — hBh - VHk Uh)OE
(5 VHk Uh, (H%E - I)wh)o,E
=1p, + Ny T 1Bs -
For ng,, we add and subtract (8 - VHk v, hB - VH%Evh)O,E and we use the Cauchy-Schwarz
inequality to obtain
= (8- VI P v, hBh - VIIQ0s)o. 1

=h||B - VIL) Uh||o g+ (8- VI Py, (5h —B)-VIL )0 p (450)
l|5\[W,}o(E)]thVH%Evh||0,E .

> h||B - VI o |2 p — C h2 |8 - VI

> 8- VI |2 5 — C 2|8 - VII® 21 Blwa (myallvnllo.E ,
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where in the third step we have used [|Br — BlljL () S PIBlwL (24
For ng,, recalling the definition of w), and using the Young inequality to split the two terms,
we get
n, = h(B - VI Py, (m — I)(By - VHZ’Evh))OE
h (4.60)

§||(7T — D)(Bn - VI Pvp) |13 1 -

For the second term on the right-hand side, we use the fact that By, - VHgvh € Px(Qy,). Propo-
sition 4.5 gives

h 0.E
> ~2 18- VIl -

Rl = D)(Bn - VIRu)l5.e S B D 118 VIRua] ..
eCOE\T

The triangular inequality and the definition of the jump bilinear form give

R Be - VIRullg e SH° > IBn —B) - VIRualllg.. + 7> > (I8 Vw5

eCOE\T eCOE\D eCOE\D
SE Y B = B) - VIRualIG e + 7 Y 2 IIVIRuall.e
eCOE\T eCOE\I
ShE DT B —B8) - VIRl .+ > T (vn,vn)
eCOE\T E'CD(E)

where we used that v2 < v, (since 7. < 1, see (3.3)). On each e, the argument in the first sum
on the right-hand side of the previous inequality is controlled using the trace inequality and
standard estimates on 8 € [WL (Q)]%:

R2(|[(Br — B) - Vﬂﬁvh]]llﬁ,e S h4|5|[2wgc(EUK)]dh_1||VH2%||3,EUE/
S hBlGws mumye IRV l3 pupr (4.61)

S h|/8|[2W;O(EUK)]d ||UhH(2),EuE’ )

where F and E’ are the two elements sharing the edge e. Combining (4.60) with (4.61), we
obtain for g,

h 0,E
ng; = = 5118 VI vn§ s

—C(MBRy @yl o+ . T (o).
KCD(E)

(4.62)

It remains to control ng,. Since B, € [P1(E)]%, it holds (B - VH%Evh, (H%E - I)wh)o r=0.
Hence we have

ngs = ((B = Bn) - VI Pop, (I = Dwn )

2 =18 = Bn) - VI, Pvsllo. & [1hm(Bh - VITY Pon) [0,k (4.63)
2 *|5|[W;Q(E)]dh||VHg’Evh| 0.6 h|Bn - VIIRopllo.p(e)
2 —IBlw @Eyellonlls o) -
Collecting (4.59), (4.62) and (4.63), from (4.58) we get
h ,
T2 2 8- VIR uld s —C( Y I (on,wn)
E'CD(E)
(4.64)

+ 2|8 - VI P vy 0.8 b2 Bliws (m)a

lvnllo,E

+ WIBLEws omyellonld o + 1Blovy e lonl oee) ) -
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Estimate of (Te). The last term that we have to estimate is related to dp(-,-). We use the
Cauchy-Schwarz and the trace inequality for polynomials:

T6 = dh (Uh, ’LUh Z ’Uh]]{Hg’wh}dS
ecaE\r €
2= 3 18- [ondllo.cl{wn o,
eCOE\T
1L 1 _1
2= > (118 nP B onlo. + 1118 - IFIR vnloe ) b wnllo,pu
eCOE\T
2= > (8- nE Y onlo. + 118 n Y vl ) ¥ 181 - VIIwnlo,pmur -
eCOE\T

By collecting the estimates of all six terms and adding over all elements, we obtain

1
v (Vhy o) 2 + [[onllo,

Acip(nwn) = 2118 VI, — O 3

EeQy,
( ) Z ”Hk “10nlloe + 1118 - nE‘QHk Uh”O,FE,m)h%Hﬂh'VH%EUhHO,E
eCl's (4.65)
+Inonon) + D (RlBys (mya + Blw e ) lonl3 e
EeQy
+ ) h%Hth'VH%E%HO,Eh%|ﬁ|[wgo(E)]d , )

EeQy

Above, we have also used the property that, due to assumption (A1), summing over the
elements, each element is counted only a uniformly bounded number of times, even when the
terms involve norms on D(FE) or D(D(E)).

We now notice that the triangular inequality, standard approximation results, and an inverse
estimate give

BBy VI Punllos < 03 (118 - VI P, 5). (460)

w (B

Hence, from (4.65), using (4.66) and the Young inequality (with suitable constants) for the first
and the last summations on the right-hand side, we get

€
Acip(vn, wp) 2C1h||B - VIR un|[§ o, —02(€||Vvh||3,9h+ > Sho > IR onllg e

EecQy eCl'g

+ollonlBa, + Do 18- nE I 0l e, + Ja(vn,vn) ) -
EeQy,

From Lemma 4.8, we now obtain

Acip(vn, wn) > C1h[|B - VIRallS o, — C2 Acip(vh, va) -

Whenever h > ¢, we also need the following estimate.

Lemma 4.10. Under assumptions (A-NC), assume that h > . For any vy, € V,f’nc(Qh), let
wy, be defined as in (4.46). Then,

[wnlleip < [[onlleip »

with hidden constant independent of €, h, and vp,.
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Proof. From the definition of wy, and h > ¢, for the gradient term in the || - ||cip norm, we have
€||thH0 g Seh” QHwhHg,E Sellm(Br - VH%Evh)”g,E ShllBn - Vﬂivh\lﬁ,m};) . (4.67)
For the L? term, we have that
ollwnlld,p < ollhw(Br - VI Zon)|5 5 S ollonlld o) (4.68)
The convective term in the norm is estimated by
BB - VI F w3 o < 0T wn 1§ g < Bl BA - VIIR0RIG (s - (4.69)

The boundary terms are estimated by

€ 0,e
—||TT;>
Z (ShH k—

eCl'g

wnl g S ellm (B VIR0 5 < hlIBL - VIRA[R pesy » (4.70)

and
10,E — 0,F
118 - nP 21 P wnllf ry S BT wallg e S IBK - VIRUAG by - (4.71)

We gather estimates (4.67), (4.68), (4.69), (4.70), (4.71), together with estimate (4.51) for the
term JE (wp,wy), add over all elements, and obtain
lwnllZp S ollonlida, + Y Bl - VIRUAI &
EeQy,
and the result follows from estimate (4.66). O

We are now able to prove the inf-sup condition (4.42).

Theorem 4.11 (Inf-sup condition). Under assumptions (A-NC),

Acip (Uhv Zh)

lonlleip S sup for all vy, € V}f’"c(Qh). (4.72)

ZheV}f‘""'(Qh) ||ZhHCip

Proof. We distinguish two cases: h > € and h < e.
If h > ¢, given v, € VE"¢(Qy,), we define the function 2, = wy, + kv, where wy, is given
by (4.46), and « is a sufficiently large constant. Combining Lemma 4.8 with Lemma 4.9 gives

Acip (U, 21) = Acip(Un, wn + ki) 2 [|on |, -

This, together with Lemma 4.10, gives the inf-sup condition in the case h > e. If h < ¢, from

Lemma 4.8, the definition of the norm || - ||cip, and the estimate
B
BB - VIL Pon|f 5 S < VIR SelVonl e
we obtain Acip(vn, vn) 2 [|vallZ, and the proof is complete. O

4.2.3 FError Estimates

In this section, we derive error estimates under the following smoothness assumption on the
terms appearing in (4.1). The solution of the continuous problem wu, the right-hand side f, and
the advective field B in (4.2) satisfy

we HX(Q)NH Q)N H Y Q). fe B 3(Q), B e [Wht))

Let up be the discrete solution of (4.18). Then, thanks to the inf-sup condition (4.72), for
the error u — uy,, we prove the following result.
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Proposition 4.12. Under assumptions (A1), we have
lw = unllcip S lezlleip + nF + 05 + Na + M + N + 10 + 17 + 17, (4.73)

where e7 :=u — uz and uz € th’"c(ﬂh) is the interpolant function of u defined in Lemma 4.1.
Moreover, in the right-hand side of (4.73) we have defined

nr = |F = Fnllcip-

s = 1B, iy

Na = €lla(u, ) — an(uz, -)||cip~ ,

= [|b(u, -) — b (uz, -)leip- »

ne = olle(u, ) — cn(uz, ) ||cip

Ng ‘= ||dh(UI, ')Hcip* )

nN = ||J\7h(u, ) —Nh(UIa ')Hcip* ’

ny = |Jn(u,-) — Jn(uz, Weipr = [[Jn(uz; ) cip* »

(4.74)

where || - ||cip= denotes the dual norm of the norm || - ||cip-
Proof. Setting e, := up — uz, thanks to the triangular inequality, we have
lw = unlleip < llezlleip + llenlleip -

Hence, we only have to bound the second term of the right-hand side. Using the inf-sup
condition, (4.18) and (4.19), we have that

Acin(up, — ur, vp Fr(vn) — Acip(uz, vp
lenlleip = sup Clp(| e ,h) = sup (vn) H ”Cl‘p( » Uh)
VR €V, () Uhlleip oREVETE () Uh|leip
— sup ‘Fh(vh) — ]:—‘(Uh) — g(uavh) + -/Zlvcip(uavh) — Acip(uI,’Uh)
VR EV, () v |cip

Estimate (4.73) now follows from considering the definitions of Aeip(-,-) and Acip(-, ) given in
(4.16) and (4.20), respectively. O

We proceed by estimating each of the terms on the right-hand side of (4.73). We start with
the interpolation error in the CIP norm.

Lemma 4.13. Under assumptions (A-NC), we have the following estimate:

k k
lezllZp S Z e ulf g g+ Z W uff g
EeQy, EeQy,

Proof. The proof can be developed along the lines of [17]. The only slight differences lie in
the treatment of the following Nitsche terms, for which we use a trace inequality and the
interpolation estimate in Lemma 4.1 to obtain

€ 0, 0, € € €
Z %<kalez’ﬂkflez>e S Z %Ilezllﬁ,e S WHGI (2J,E + g|€I %E < eh?* |u|i+1,Ev
eCl'g eCl'g
and

E E — E —
> 18- P er, M Per)e S M Per|| p < b7 lezl§ p S W2 ulii e -
eCl'Eg in

O

Now, we estimate the term 7, defined in (4.74), which enters into play because of the
nonconformity of our method.
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Lemma 4.14 (Estimate of 7;5). Under assumptions (A-NC), we have the following estimate:

l
ms (Y ultg) (4.75)
EeQy,
Proof. Thanks to the definition of the space V,f’"c(ﬂh) and Lemma 1.5, we get

B(u,vp) Z /Vu vhds—Z/ H261Vu [vr]ds

ecgd € ecgd V¢

=3 ¢ [ @) Va (o] - [ enlhas

eEEO ¢
1 0,e 1 0,e
< 3 A1) Vo e [on] — [0 0n] [l
6652 (4;76)
11 1.1
< Z €2 h"72 ulpy1,p €2 h2|up|1E
EcQy
ge%hk Z [ulpt1,E|vn|cip,E
EeQy
- ) 1/2
SR (3 luting) lonlln
EeQy,

where we have used that each element is counted a finite number of times. Estimate (4.75)
follows from (4.76). O

Some of the other quantities in (4.74) can be estimated exactly as in the previous chapter.
We group them in the following lemma.

Lemma 4.15 (Estimates of 14, 1., 7 and nx). Under assumptions (A-NC), we have the

following estimates:
1/2
Lok
Na S €2 h ( Z ‘u|z+1,D(E)) )
EcQy

1/2
Ne S hk“( Z \U|i+1E) )

EcQy,

N 1/2
S hk+2( Z |u‘i+1,E> )

EcQy
<h’f+ ( Z |f|k+ E)
EeQy,

Proof. We refer to Lemma 3.22, Lemma 3.24, Lemma 3.26 and Lemma 3.21. We observe that,
for nr, the terms containing g cancel with each other (cf. (4.17) and (4.23)), therefore the
estimate contains only f. O

In the following three lemmas, we detail the proofs of the estimates for the remaining terms
n (4.74).

Lemma 4.16 (Estimate of 7). Under assumptions (A-NC), the term ny satisfies
1/2
(Y 1Bl pelulins) (4.77)
EEQh

Proof. We have

> peq, (B Vu,vp)or — (B VIO P uz, 10 on )06
M = sup .

oneVEE(Q) th”mp



CHAPTER 4. NONCONFORMING CIP (0]

We proceed locally element by element. For any fixed element E € y, we have
(B - Vup)or — (8- VI ULH%EUh)O,E
= (B V(u—uz),vn)or + (I -TF)(B - Vug), (T - " )on)ox
+ (8- V(I =T )uz, I op)o,m
=T+ T + T

We consider each of the three terms. On the first one, we use the Cauchy-Schwarz inequality,
the interpolation estimate, and the definition of || - ||cip, &, and obtain

Ty = (B~ V(u—uz),vn) S 1Bz~ mye v — uzlisllvnllo.s S BBl myeluletr,ellonllcip,z
For the second one, we have
TE, = (I =" (B - Vuz), (I =T )o)o.i
= (I =TRP)(B - V), (I =T )vp)o.p + (T = TP)(B - V(uz — ), (T =T )op)o, s
< (I =) (B - Vu)llo.e + (1 = ) (B ¥ (uz —u))o.p) (1~ 1T ")
S (BFIB - Vulke + 1Bl (e |v — uzl1,6) |vnleip, &
< W¥1Bllw
The third term can be estimated as
1% = (B V(I =T )ug, Ty )0 i
S 1Bl (e l(T = T *Yuz|y p I "vnlo. 5
S Bz e (I = TP )ul g + (1 — T 7) (w — uz) 1,

< 1F) B o (el 1, 2| vn leip, 2 -

oy lulli+rel[onlleip, 5

) I onllo. s

Estimate (4.77) follows from the above three bounds, and from summing over all the elements
E € Q. O

Lemma 4.17 (Estimate of n4). Under assumptions (A1) and (A2), the term ng can be
estimated as follows:

1/2
na SHE (Y o) (4.78)
EeQy,

Proof. We have
*% ZEEQ}L ZeC@E/F f B- [[Hkul]]{ng’”h}ds
Ng = sup )

vhe\/,f’"’C(Qh) th”mp

Again, we proceed element by element. Using also a trace inequality for polynomials, we
estimate the numerator of the quotient above as follows:

B - [Muz]{11%), }ds = B - [u— Muz]{v;, }ds
ecaE\F € eC8E\1" €
Z /5 u — TRu]{T1%v;, }ds + B - [ (u — uz)[{T12vy }ds
eCOE\T ¢ ech\r €
S Bz (p(E))- Z (h2\U*H uliix +hT 2||U*HkU||0K
KCD(E)

_1 _1
+ B2 || (u — UI)HO,K)h 2 ||vnllo,p(k)
< hk|u|k+1,D(E)HUthip,D(E) .

Estimate (4.78) follows from the bound above, by summing over the elements and taking into
account, as already noticed for (4.65), that each element is counted only a uniformly bounded
number of times. O
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Lemma 4.18 (Estimate of ny). Under assumptions (A-NC), the term nar can be estimated
as follows:

1/2
v S (ERF (O3 i p) (4.79)
EeQ,
Proof. We have
1
Ny = sup [7 ( Z e(HzﬂEquI nF —vu-nf v,

[onleip EEQ, eClg

0.E E

+ E e(ur —u, IL 7 Vo, - ™),
eCl'p

€

+-SE;

on€VE(Q)

> (- un, I u)e+ D2 (1B n|(u— I Pug) IR o). )|

eCl'g eCl' g in

We consider an element E € €. Thus, we need to estimate four different terms:

e(Hg’iVuI P —vu-nf v, +elur —u, HZ’EVU;L ),
€
+ Shy (u —uz, Hg’flwﬁe + (B - n”|(u— HE’EUI), Hg’EerEm

eCl'g
E E E E
=TN1+TNo+TNs+TNa-

For TE |, we have

E 0,E E E
TN,l :e<Hk_1VuI~n —Vu-n ,’Uh>pE

< ¢||Vu — Hg’iVUI

oellvnllo,rs

Seh Tt (IIVU — 15 Vuzllop + h|Vu - HZ’_ENUI\LE) [vnllo,rs -
Since it holds (cf. Lemma 1.4 and Lemma 4.1):

IVu — )" Vuz|lo,p < | Vu — IR, Vullo,z + |7 (Vu — Vuz) o,

< hFulesre

wnd |Vu — 05 Vuz)y g < |[Vu — T Valy g + [T 5 (Vu — Vuz)|1 g
S IVu =I5Vl g + b7 HIRE (Va = Vuz)o,s
S hE  Mules e,
we get
T8y < ehFlulicre ™2 Y Jlvallo.e
eCl'g
< ehFlulir,p b3 Z (Ilon — 119 “vnlo,e + |ITIg “vnlo.c)
ecle (4.80)
S ehFlulks1e <|Uh|1,E + Z héﬂg’elvhﬂo,e)
eCl'g

5 G%hk|u‘k+1,E”Uh||CiP7E )

where, in the penultimate step, we have used Lemma 1.5.
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For Tﬁg, we get
T]{%Q = e{uz — u, Hg’inh . nE>pE
< €llu — uzllo,r, 1T " Vorlo,rs
_1
S ellu = uzllo.ry b2 |5 Vou o, (481)
_1 .
Seh 2 |lu —uzllors|vnlie
1 _
Sez (Ju—uzle+h u—uzlor) lvallepz
1
S e2hFulerrellvnllcip,k -
For Tﬁ’g, we have
E € 0,
Tns= Sh Z (u—ug, I vp)e
eCl'g
1 1
€ 2 € 0.e 2 2
2 ,
<\ Z lu—uzllg,. Sho Z T2 vnl[G,e
E eCl'p E eCl'g
. i (4.82)
Sle= D lu—uzld, | lonlleip.e
5hE eCl’
E
€3 1
S 5T ((Ju—uzl} g+ 2~ lu—uzll§ ) llvnlleip.2
1
S €20 |ulksr, Bl vnllcip, 2-
Finally, for TI{?) 4, We get
E E
T8 4= (18- n|(u— 107 ug), ) Pop)r,
1
Sllu— H%EUIHO,FE,in 18- n”| 2H2’Evh||0,rg,m
~ Ulw— 1 Eu 0,'E in k F U —UTZ)||0,TE,in) lIVh|cip,E
< (Jlu — T P ull + [T ( | [[vnl
1 1 _1 4.83
S (h 2 |u— T Pullo,g + h2 Ju — I Puly g + b2 TP (u — UI)HO,E) [vn|lcip, & (4.83)

_1 1 _1
S (P4l = 1P ulo.e + B fu = T uly g + 5w = uzllo,e ) llonleip,

1
S B2 g, g [|onleip, -

Estimate (4.79) now follows by considering estimates (4.80)-(4.83) and summing all the local

contributions.

O

Combining Lemmas 4.13—4.18 with Proposition 4.12, we obtain the following result.

Theorem 4.19. Let u be the solution of problem (4.2) and uj, € V;""(Qy,) be the solution of
the discrete problem (4.18). Under assumptions (A-NC), it holds true that

=l 5 (<054 108) (3 03)"

(4.84)
EeQy,

with constants ©g depending on |ulxi1,5, |flry 1 g, and |[Bllwr+1.0 (g2, but independent

of h and .

4.3 Numerical results

In this section, we numerically test our method in two space dimensions, by considering two
model problems in the domain Q = (0,1) x (0,1). We use two different families of meshes:
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e octag: meshes obtained by perturbing structured triangular meshes: each hypotenuse is
split into two edges, then all nodes are perturbed, finally one extra node (the midpoint)
is introduced on each edge; the elements of the obtained meshes are octagons;

e voro: Voronoi meshes.

The meshes are the same used in the previous chapter and are depicted in Figure 3.1 The
analytic expression of the VEM solution uy, is unknown and we cannot compute the difference
u — up, in closed form. Therefore, we consider the following quantities:

e« H!'—seminorm error

cwm [ e

EeQy,

e L?2—norm error

2
#2 =1 .

EeQy,

We also consider the error in the CIP-norm defined in (4.43):

Ju— w2y~ 3

2 2
V.,E 0,FE
(u — 1T} uh)HO’E—i-hE HﬂVHk. (u—uh)H

EeQy 0,E
2 2
+ Z UH(U*H%Euh)H uh)’
0,E (5h 0,e
EeQ, cee?
2
1
+ Z H|/3'”E|2H2’E(U—Uh)’ €+J(u—uh,u—uh).
eeg,?, eClip "

We assume that the analytic solutions of problem (4.1) are the functions

1 z—0.5
— — (1 - tanh fi
up(z,y) 5 ( tan ( 005 )) (first test),

9 egoi 760 05
ur(r,y) =(y—y) v — —5— (second test),
1— eoos

us(z,y) = sin(7x) sin(my) (third test) .

The first solution exhibit an internal layer in the middle of the domain. The second solution
vanishes along the whole boundary and has a boundary layer at z = 1. The last one is a smooth
solution. For all the tests, the parameter o is set to 1, while the convective coefficient is

| 27 sin(7 (z + 2y))
Bz, y) = { 7 sin(w (z 4 2y)) } .

The Nitsche parameter is selected as § = 0.1, while for the parameters v, and vg, see (4.13),
we set ke = kg = 0.025.

Convergence rates of the schemes. We investigate the convergence rates of the approxi-
mation error, choosing e = 10~° (hence the problem is in the advection-dominated regime). We
consider both the mesh families described above. In Figure 4.1, we observe the results for u;
and us, when the method orders are k = 1,2,3. Optimal rates of convergence in the LZ—norm
and H!—seminorm can be appreciated. For the CIP-norm and k = 1, we observe a super-linear
convergence rate. This behavior can be explained by considering the error estimate of Theorem
4.19: most likely, for such errors and small €, the dominating part is the second one in the
right-hand side of (4.84), which correspond to a convergence rate of order %
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Figure 4.1: Convergences for u1 (left column) and ug (right column). The red lines correspond
to the case kK = 1, the blue lines to the case k = 2, and the green lines to the case k = 3.
The stars refer to the Voronoi mesh family and the circle correspond to the octagonal mesh
family. We show the results for the error measured in the L?-norm, the H'—seminorm, and
the CIP-norm.



CHAPTER 4. NONCONFORMING CIP 80

105!

¥
1
t

1073

I ———— g ] ——

108 10 10 10 102 10 10 10 10 102

Figure 4.2: Numerical results for various choice of €. The red lines correspond to the case k = 1,
the blue lines to the case k = 2, and the green lines to the case k = 3. The error is measured
in the H'-seminorm.

Robustness with respect to the parameter c¢. 'We now numerically assess the robustness
of the method with respect to the diffusion parameter €. For this purpose, we test the method
on a Voronoi tessellation with 1024 polygons. As expected, in Figure 4.2, we observe that the
CIP norm of the error is almost constant. Left column is related to wq, right column is related
to ug. Similar result not reported here have been obtained using other meshes and other test
cases. It is important to note that, by varying the parameter €, we are modifying the load
term f.. This variation is negligible when ¢ is very small, and we can assume it to be almost
constant. The variations observed in the graph as € approaches 1 can be explained by the fact
that f is changing.

Conforming vs Nonconforming 1. We aim to compare the errors obtained using both the
conforming and nonconforming methods, assessing their performance on different types of solu-
tions. We employ Voronoi and we set the order of the methods to & = 1,2, 3. Initially, we select
the function uz(z,y) as the solution of equation (4.1). This function represents a smooth, con-
tinuous solution, allowing us to focus on the accuracy and stability of each method under ideal
conditions. Figure 4.3 presents a visual comparison, with results from the conforming method
shown on the left and those from the nonconforming method on the right. As observed, the
graphs for the conforming and nonconforming methods are quite similar, showing no substan-
tial differences in their error distributions. This similarity suggests that for highly regular
solutions, both methods perform comparably well, providing consistent and reliable results. To
further investigate, we then select a solution with an internal layer, represented by the func-
tion ug(x,y). The internal layer is intended to simulate conditions where the solution changes
rapidly within a small area, a scenario commonly encountered in practical applications. The
results for this test are presented in Figure 4.4. Here again, the conforming and nonconforming
methods show comparable performance, with no major discrepancies in the error distribution
observed between them.

Conforming vs Nonconforming 2. In this paragraph, we examine the sensitivity of the
conforming and nonconforming methods with respect to the parameters v, and vg. We aim
to understand how variations in these parameters affect the accuracy and robustness of the
methods. For our analysis, we set the function u(x,y) = uz(x,y) as the target solution. To
investigate a broad range of parameter values, we define k., = kg = 10?7, where p spans a set of
100 evenly distributed values in the interval (0,6). We solve the equation on a Voronoi mesh
composed of 256 polygons. The errors are measured in the H'-seminorm, which emphasizes
the gradient of the error. The results are presented in Figure 4.5, where we plot the error
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error

error

107" 107

Figure 4.3: Convergences for the conforming method (left column) and the non conforming
method (right column). The red lines correspond to the case k = 1, the blue lines to the case
k = 2, and the green lines to the case k = 3. The dashed lines represent h**! for the L2-error
and h* for the H'-seminorm.

values as functions of p for both methods. As shown in the figure, both the conforming and
nonconforming methods yield similar error patterns across the entire range of x values. This
similarity suggests that both methods are comparably stable and accurate with respect to
variations in k. and kg, at least within the parameter range tested.

Simulation of a fluid inside a channel with two pipes. We consider the same situation
presented in the previous chapter: a water-filled channel containing a pollutant, with two pipes
blocking the flow in the middle of the channel. The parameters are identical to those used in
Chapter 3; see Section 3.3 for further details. In Figure 4.6, we observe that the results are
very similar to those obtained with the conforming methods, confirming both the accuracy and
comparability of our approach.
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error
€error

error
error

Figure 4.4: Convergences for the conforming method (left column) and the non conforming
method (right column). The red lines correspond to the case k = 1, the blue lines to the case
k = 2, and the green lines to the case k = 3. The dashed lines represent h**! for the L2-error
and h* for the H'-seminorm.
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Figure 4.5: Results for the conforming method (left column) and the non conforming method
(right column) for various values of k. and kg. The red lines correspond to the case k = 1, the
blue lines to the case k = 2, the green lines to the case k = 3, and the magenta line to the case
k=4.

Figure 4.6: Numerical representation of a pollutant moves inside a channel with two pipes. The
color represent the concentration of the pollutant.



Chapter 5

Three level CIP for Oseen
equation

In recent years, there has been significant interest in developing pressure-robust numerical
schemes [45, 37, 18]. These methods enable accurate approximations of velocity, particularly
when dealing with non-smooth pressure, by eliminating the dependence on pressure in the error
analysis of the method. This advancement is crucial to ensure the reliability and robustness of
simulations in various fluid dynamics applications. This chapter aims to introduce a pressure-
robust Virtual Element Method for the Oseen problem (the linearized version of the Navier-
Stokes equations), which remains stable even in advection-dominated regimes. In [18, 13], the
authors propose a VEM for Stokes that achieves divergence-free conditions by ensuring that
the divergence of a virtual velocity is included in the space of the pressures in the definition
of the local spaces. As mentioned in the Introduction, we recall that this requirement is not
sufficient to eliminate the dependence on pressure in the error analysis of the velocity, since a
slight dependence on the pressure still exists due to the approximation of load term.

This chapter concentrates on advection-dominated case, as the application of VEM to the
Navier-Stokes equation in a diffusion-dominated regime has been covered in [14]. There exists
a VEM for the Oseen problem that remains stable in the hyperbolic limit, as introduced in
[15]. To achieve stabilization, this method incorporates local SUPG-like terms for the vorticity
equation and a jump term similar to those discussed in previous chapters. Following the FEM
method [7], we try to develop a VEM that achieves stability solely through jump operators
applied to the skeleton of the mesh. The method controls the polynomial parts of the jumps of
(Vu)B through a three-level CIP-form. Specifically, we control the jumps of (Vu)g, the jump
of the curl, and the jump of the gradient of the curl. Here, we are considering the scalar curl
applied to vector-valued functions defined as

V2 U1
curl(v) == or 0y’
where v1 and ve denotes the two components of the vector-valued function v. Currently, we can
demonstrate the well-posedness of the discrete method by proving coercivity and presenting the
numerical results. Although an error analysis has not been formulated, we have some ideas on
how to approach it.

This chapter is organized as follows: the first section introduces the Oseen problem and
the spaces used in the analysis. The second section describes the method. The third section
presents the theoretical analysis. Finally, we conclude with some numerical results.

84
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5.1 Model problem

Given a polygonal and simple connected domain  C R? with boundary I, we consider the
steady Oseen equation with homogeneous Dirichlet boundary conditions.

find (u,p) such that:
—vdiv(e(u)) + (Vu)B+ocu—-Vp=1{ in Q,
div(u) =0 in Q,

u=20 onI'.

(5.1)

As usual in this type of problems, u denotes the velocity of the fluid while p is the pressure.
Furthermore, div (div), V, V, denote the vector (scalar) divergence operator, the gradient op-
erator for vector fields and the gradient operator for scalar function while e(u) is the symmetric

gradient operator defined as
Vu+ V7Tu
e(u) = — -

The parameters v,0 € RT represent the diffusive and reaction coefficients, respectively. The
transport advective field B is a sufficiently smooth vector-valued function that satisfies div 3 =
0. Finally, the load term f is assumed to be f € [L?(2)]2. We introduce the spaces

V(Q) = [Hy () and  Q(Q) = L§(Q).
A possible variational formulation for the problem (5.1) reads as

find (u,p) € V(Q) x Q() such that:
A(u,v) + c¢(u,v) + b(v,p) = F(v) Vv e V(Q), (5.2)
b(u,q) =0 Vg € Q(2),

where the bilinear forms are defined as

A():V(Q)xV(Q) >R, A(u,v):= 1//

QE(u):zs(v)dQJra/u~de,

Q
b(+,): V() x Q) =R, b(v,q) = /Qq div(v)dQ,

() V(Q) x V(Q) 5 R, c(u,v) = /Q[(vu)m vdQ,

and as usual F : V(Q) — R is the [L?(Q2)]? inner product against the function f

F(v) = / f-vdQ.
Q
Introducing the space
Z(Q) = {v € V(Q) such that divv = 0} :
we can reformulate problem (5.1) in a pressure independent form

find u € Z(2) such that:
(5.3)

A(u,v) +c(u,v) = (f,v) Vv eZ().

This new formulation is useful for the theoretical analysis but is impractical for implementation
due to the difficulty in identifying divergence-free functions. Since {2 is a smooth domain with
Lipschitz boundary, we can associate a potential ¢ with a divergence-free function v € Z(Q)

such that .
_ (92 99\ _
curl(y) = (ay’ 8w> =v
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Therefore, we introduce a useful space for the analysis of the method. We define the space of
the stream functions as

®(Q) = {p € H*(Q) such that p|r = V| -n = 0}.
Thanks to this space, the following sequence is exact on simple connected domains

div 0

0 —— B(Q) —= V() QQ)
where i is the operator that associates to each real number the corresponding constant function.
The term ezact means that the range of each operator is equal to the kernel of the following
operator. In particular the following equivalence holds

0, (5.4)

curl(®(Q)) = Z(9).

Problem (5.2) is another example of problem in which the discretization needs a stabilization
when the advective field becomes dominant with respect to the diffusive coefficient. Similarly
to the previous chapters, we work under the assumption that the parameters are scaled such
that

1Bl )2 = 1.

In the following sections, we describe how devise a VEM that is stable in the hyperbolic limit
of Oseen equation.

5.2 The method

5.2.1 Mesh assumptions

We keep the same notations used for the previous chapters. We consider a sequence of
meshes {Q, }x composed by non overlapping polygons FE that fulfills the following assumptions:
(AO) Mesh assumption. There exists a positive constant p such that for any E € {Qy, },:

o F is star-shaped with respect to a ball B of radius grater or equal than phg,
o any edge e of E has length grater or equal than phg.

Unlike in the previous two chapters, we do not impose the quasi-uniformity of the mesh. This is
because the analysis of the method is still incomplete, and it is unclear whether this assumption
is required. We expect that, at some stage of the analysis, we may need to use an Oswald
interpolant similar to those discussed in the previous chapters, and quasi-uniformity might be
necessary.

In this chapter we use this definition of the jump operator: given an interior edge e C
OF N 0K, we define for a sufficiently smooth function w

[w] = lim w(x — sn®) + w(x — sn).
s—0

If e is a boundary edge, we set Jw] = 0. Another important distinction from the previous two
chapters is that we were dealing with scalar functions. This involved using scalar polynomial
projectors on scalar functions or vector projectors on their gradients. To differentiate between
scalar and vector projectors, we used the symbols II and II respectively. Now, since we are
working with vector-valued functions, the symbol II denotes a projection applied to a vector-
valued function, while the bold symbol II represents a projection operator applied to a 2 x
2 tensor. For completeness, we remind the reader that Lemma 1.4 holds for vector-valued
functions without any additional assumptions.
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5.2.2 Virtual element spaces

Given an integer k > 2 and an element F € 0, we introduce the enhanced virtual element
space

VH(E) = {vh € [CYE))? s.t. (i) Avy + Vs € x Py (E), for some s € L3(E),

(i7) div(vy) € Pr_1(E),

(ii1) Vi e € [Pe(e)]?, Ve € OE,

(iv) (Vi — Z’ Vi, X Pk_1)op =0, Vpr_1€ IfDk—l/k—?)(E)},
(5.5)

+ . we consider the following set of linear

where the vector x* is defined as x* = [z9; —2;]T

operator as set of DoFs for the space V¥ (E):

o the pointwise values of v;, at the vertices of the polygon E,

o the values of v at £k — 1 internal points of a Gauss-Lobatto quadrature for every edge
e C OF,

o the moments of vy,

;ﬂ/vh.nﬁc;”) dE |a| <k -3,
E E

1. 1
= E(@ — T2 g, —T1 + 21.E),

where m

e the moments of div vy,

he . <-’13-'13E>a
— divv dff 0<|a|<Ek-1.
7 ), O G la| <

The global space for the velocities is obtained as in the scalar case by gluing together the local
spaces

VE(Qy) = {vh € V such that vy |z € VE(E) VE € Qh} .

The space of pressures, is discretized by the standard piecewise polynomials space
QF () = {qh € L2(9) such that q|p € Pp_y(E) VE € Qh}.

In [18], it was proved that the couple [V (), Q% (Q4)] is inf-sup stable. It holds that

sup b(Vh, qn)

> &llanllo.,  Van € Q5 (2m)
VREVE(Q) 1V vaillo, ' " ' ’

where # denotes the inf-sup constant that does not depend on the mesh size h. We now
introduce the discrete kernel as
Z1(Q) = {vh € VE(Qy) such that b(vh,qn) =0 Vg € QF(Qm)}.
Thanks to property (i) in (5.5), the following inclusion holds
Z,(Q) CZ(Q).

This means that the virtual functions in the discrete kernel are divergence-free. Now we con-
struct the space of the discrete stream-functions. We define

PH(E) = {(p € [CY(E))? such that (i) A%p € Pr_1(E),

(i) ple € Prya(e), Vee€ JE,
(iii) Ve € [Pr(e)]*, Ve € OFE,

(iv) (curlp — I Peurlp, x* pr_1)op =0 Vpp_y € [@kfl/kfis(E)} ;
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and the corresponding global space
K () == {p € B(Q) such that p|p € PF(E) VE € Q).

We have constructed an exact subcomplex of (5.4)

0 ——s @F () = VE(Q,) — s QF () —2— 0.

Finally, we recall from [15] two approximation results for the space V¥(£2;,) and the space
Pk () respectively.

Lemma 5.1 (Approximation with divergence-free virtual element functions). Under assump-
tion (AO), for any v € V(Q) N [HT1(,)]2, there exists vz € VI"(Qy,), such that for all
E e Qh,

v =vzlos + eV = vI)llors S hi olsi1,e,

where 0 < s < k.

Lemma 5.2 (Approximation property of ®%(2,)). Under assumption (AO), for any ¢ €
®(Q) N H*+2(Qy,) there exists oz € PF(Q,) such that for all E € Qy, it holds

e = ezllo,r + hele — vzl1,E + bl — ¢zlo.E S R 2|0lst2.E

where 0 < s < k.

5.2.3 Virtual element forms and the discrete problem

This section aims to construct a computable counterpart of the forms introduced in Section
5.1. The approach is similar to the methods used in the previous chapters, but in this case,
we need to take into account projections applied to 2 x 2 tensors or vector-valued functions.
As always, we recall that the forms introduced in Section 5.1 can be decomposed into local
contributions by restricting the integral to an element E € ),

A(u,v) = Z AE(u,v), KV (u, v) = Z e E (u vy,

EecQy, EecQy,
b(v,q) = Y bP(v,q), Fv)= Y Fv).
EcQy EcQp

The bilinear form AP (-, ) is discretized by AZ(-,-) : VF(E) x VF(E) — R defined as

AE(uy,,vy,) = y/}gﬂg’is(uh) : Hz’is(vh) dE + U/EH%Euh . H%Evh dE
+ (v+oh) SE(I -1 P yuy, (I - 11 F)vy))
where SE(-,-) : VE(E) x VE(E) — R is a VEM stabilization term that satisfies
OZ*HVV}LHO’E < Sf(vh,vh) < a*||Vvh||0’E Vv € VZ(E) N ker(HZ’E) R

where «, and «, are two uniform constants. The convective term is replaced by c}lf () =
VE(E) x VE(E) — R defined as

cf(uh,vh) ::/ KH%EVuh> ﬂ} ~H2’Evh dFE.
E

We consider the skew-part of this bilinear form

skew, F/

c, (un, vi) = = (cf (un, vi) — cff (vi,up)) -

N —



CHAPTER 5. THREE LEVEL CIP FOR OSEEN EQUATION 89

In order to stabilize the method, we introduce in the formulation of the method a three level
CIP term. First, we introduce the operator

(Bv)|g = (curl (Vv)B) VE €Qy,
defined as

E(up, vi) Z(s JE (W, va) + (81 + 82 + 03) hip SE((I — TP )uy, (I — TP P)vy,))

where
1
Tyt (an, vi) = 3 /aE W3 [(T1) P V) 8 x n] [(T1 P Vvy,) B x n] ds
1
Ty 2 (an, va) = 5 /aE h [BHQ’EUh]] [BHZ’Evh]I ds,
T3 (an, vi) = %/aE hS, [VBIL) P u,] [VBIL) Pv,,] ds.

Thanks to the DoFs of V(€,), it is not necessary to introduce a discretization of b(-,-). Now
we introduce the local bilinear form

/Cf(uh,vh) = Af(uh,vh) + Czkew E(uh,vh) + J}JLE(U}L,V;L) .

The right-hand side is discretized by
FE(vy) = / £ 100 v, dE.
E

Similarly to the previous chpaters, we introduce the global versions of the bilenar forms by
summing over all the polygons E €

ki . skew, F/
Ap(up,vp) g AF (up, vy) M (ap, vp) = E cp, (un,vn),
EcQy, EcQy
uh,vh Jh uh,vh fh(vh) = ]:h (Vh),
EcQy, EeQy

and

]C uh,vh Z ’Ch uh,vh).

EcQy,
The discrete problem reads as

find (up,pn) € [VE(Q), QF(Q4)] such that:
Kn(un, va) + b(vh,pr) = Fr(va) Yvi € Vi (), (5.6)
b(un, qn) =0 Van € Q5 (),

or, in a divergence-free formula

find up, € Zp(Q,) such that:
ICh(uh, Vh) = fh(vh) Vv, € Zh(Qh)

5.3 Theoretical analysis
We introduce the norm
Vil g = vIVVald & +ollvalld & + I8 (Vi va)
with global counterpart

1
2
vl 2< > Vh||)2c,E>

EeQy,

The well-posedness of (5.6) is guaranteed by this coercivity result.
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Proposition 5.3. Under assumption (AO), it holds that
villi S Kn(vih,vi) Yvi € VE(Qn).

Proof. We restrict our attention to an element F € €. First, we note that since the bilinear

form cZkeW’E is skew-symmetric, it holds that
skew,
Cp, (Vh,V}L) =0.

Thanks to to property of the VEM-stabilization term, we have
AR (Viova) Z v [V ValE g + o 1Vall 5 -
By definition of the bilinear form KF (-, ), it is clear that
K5 (Vhsvi) Z |1Vl

The proof is completed by summing over all the elements E € . O

2
KB -

The error analysis for this method has not yet been developed and will be the subject
of future research. We expect that the error analysis for the velocity can be conducted by
leveraging the coercivity of the bilinear problem and following a procedure similar to the ones
used in the previous two methods. Specifically, the norm of the error € = u — uy can be
decomposed as follows

[u—unlk < [[u—uzllc + [luz — unlc-
We expect that the interpolation error will be controlled similarly to Lemma 3.20 and Lemma
4.13, considering each component in the definition of the norm || - ||x. To control the second
term, we will exploit the coercivity of the bilinear form KC(-,-) and estimate each term in its
definition. The approximation error between A(-,-) and Ap(-,-) can be handled by extending the
procedures of Lemma 3.22 and Lemma 3.24 to vector valued functions. Under the assumption
(Vu,)B € H3¢ for some € > 0, the error estimate for Jj (-, ) follows from trace inequalities

and approximation results. We foresee that the term ¢*¢% (-, .) will present the most challenges.
In the analysis, it may be necessary to introduce an Oswald interpolant of the function
(VIus)Br

into the space @fl(Qh) where 8, is an appropriate approximation of 8. Then, we control the
difference between (Vngh)ﬂh and its interpolation by considering the jumps contained in
the definition of Jx(-,-). With respect to pressure, we expect that the error analysis can be
performed in a way similar to other problems involving this type of equation.

5.4 Numerical results

Although we do not have an accurate error analysis for this method, we present some
numerical results because the method has already been implemented in MATLAB. We consider
a family of problems in the unit square = (0,1) x (0,1) and the following error quantities for
the velocity will be considered:

e H!'—seminorm error

et ::\/Z HV(U_HkVuh)Hi,E’

EecQy,

e L?—norm error

2
€r,.2 \/Z ||u7H2uhHO)E.

EeQy,
For the pressures, we consider the quantity

2
€p = Z Hp_ph”o,E’

EcQy,

We consider a family of Voronoi meshes such as the one depicted in Figure 3.1.
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Figure 5.1: Convergences results for the velocity u in the L? norm (left column) and in the
H'-seminorm (right column). The red lines correspond to the case k = 1, the blue lines to the
case k = 2, and the green lines to the case k = 3.

Convergence analysis. We consider as solution of (5.1) the couple (u,p) defined as

1 sin(7x)? cos(my) sin(my)
u(a:, y) = 1 )
3 sin(7y)? cos(rx) sin(mx)

and
p(z,y) == 3sin(x) — 3sin(y) .

We choose as parameters of the method the values v = 107°, ¢ = 1 and the advective field
defined as
sin(27x) sin(27y)
B(z,y) = l

cos(2mx) cos(2my)

The CIP-parameters are set equal to §; = 0.1 and o = d3 = 0.01. We solve the equation using
virtual element of order k = 2,3,4. The results are depicted in Figure 5.1 and Figure 5.2. We
can note that we have reached the optimal rate of convergence for the H'!—seminorm of the
velocity and the L?—norm of the pressure. Actually, the method converges with a rate of A**1
in the L?-norm of the velocity, which is a better result than the theoretical estimate for these
types of problems that is h*+3 . This might be due to the solution being very smooth.

Solution with a boundary layer We consider a solution with a boundary layer. We select
as solution of the problem (5.1) the velocity u = (ug,u2)? defined as

exp(*7) — exp(3})

up\x, = 07 U2\ T, =T — — )
1( y) 2( y) 1—e ( 1/1)
a.nd the pressure
( ) !
x = .
px,y B Y

We choose v = 1079, ¢ = 1 and the advective field

2
B(x,y) = M :

X
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Figure 5.2: Convergences for the pressure p in the L?-norm. The red lines correspond to the
case k = 1, the blue lines to the case k = 2, and the green lines to the case k = 3.

To demonstrate the advantages of the CIP term, we consider different values for 41, d2 and d3.
The problem is solved with k = 2 on a mesh consisting of 1024 unit squares. A square mesh
was chosen to better visualize the numerical solutions. The results are shown in Figure 5.3.
We observe that without any CIP term, the numerical solution does not match the analytical
solution. By adding the first level of CIP, we obtain a numerical solution that includes a
boundary layer and some spurious oscillations near the layer. These oscillations are reduced
with the addition of the second level of CIP. No further improvement is observed when the final
level of CIP is added.
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Figure 5.3: Numerical solutions obtained with different choices of the triple (41, d2, d3).Top-left
(51, 52, 53) = (0, 0, 0), tOp—I‘ight ((51, (52, (53) = (01, 0, 0), bottom-left ((51, (52, (53) = (01, 00]., 0),
bottom-right (1, 2, d5) = (0.1,0.01,0.001) .
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Pressure robustness. We want to verify if the method is pressure-robust in the VEM sense.
We consider the solution (u,p) of (5.1) defined as

u(z,y) =0, p(x,y) = 3cos(x) — 3cos(y) .

The parameters are set as in the first test case and select the order of the method k = 2,3, 4.
Since velocity u belongs to the discrete space, if the method is pressure robust, we expect to
obtain an error of the order of the precision of the machine. The VEM introduces in the error
analysis of the velocity a little dependence on the pressure due to the approximation of the
right-hand side. This is a typical situation in VEM for this type of problems. In Figure 5.4,
we note that the errors are not of the order of the machine precision but they are quite low if
compared to the previous cases.

L*-norm error H'-seminorm error

error

10710

101k /,.

\
il
W

c—

h

Figure 5.4: Result for the L2—norm of the error (left column) and the H!—seminorm of the
error (right column). The red lines correspond to the case k = 1, the blue lines to the case
k = 2, and the green lines to the case k = 3.

Simulation of a fluid inside a channel with two pipes. In this test, we assume that a
fluid, like water, is moving from left to right inside a channel, driven by an imposed flow velocity.
This channel contains two cylindrical obstacles, modeled as pipes positioned at different loca-
tions along the channel’s length. The domain is the same used in Section 3.3. For simplicity, we
assume that the flow velocity in the channel is uniform and directed along the horizontal axis,
given by B = (1,0)7. We consider a scenario with low diffusion, setting the diffusion coefficient
v to 107°, while neglecting the reaction term. To ensure stability in the numerical solution, we
apply the CIP stabilization method with parameters set to (1, d2,d3) = (0.1,0.01,0). No-slip
boundary conditions are imposed along the top and bottom boundaries of the channel, as well
as on the surfaces of the pipes. On the left boundary, we prescribe an inflow condition with a
parabolic velocity profile of the form

—10 (y — 0.5) (y + 0.5)..

Finally, on the right boundary, we impose homogeneous Neumann boundary conditions to allow
the fluid to exit the domain without further interaction. The numerical solution in Figure 5.5
shows that the fluid retains its shape as it moves towards the first pipe. Upon reaching the first
obstacle, the fluid divides and flows both above and below the pipe, maintaining a symmetric
shape. This behavior is repeated at the second pipe, with the fluid continuing its trajectory in a
similar pattern until it reaches the right boundary. We also tested the setup with square-based
pipes to examine whether the corners would produce singularities, but we did not observe any
significant differences. We note that the following test cases do not fit within our theoretical
analysis, as the domain contains two holes. Despite this, we attempt to assess the accuracy of
our method. This test case is inspired by the one that appears in [53].
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Figure 5.5: Numerical representation of a fluid that moves inside a channel with two pipes. The
color represent the norm of the velocity.



Chapter 6

Implementation of the code

This chapter focuses on describing the implementation of the codes. We will primarily con-
centrate on the method presented in Chapter 3, as the implementations for the other methods
are quite similar. The codes were fully implemented in MATLAB by the authors, except for
the function read_mesh(), which was sourced from the VEMLAB library'. We chose to use
their meshes and its associated reader instead of developing our own, allowing us to focus on
other aspects of the implementation.

This chapter discusses the implementation of the main file and several auxiliary functions. It
is organized as follows: the first section describes the preprocessing steps, the second explains
the assembly of the global matrix, while the third focuses on the construction of the local
matrices. The final two sections cover the solution of the linear system and the computation of
the error, respectively.

6.1 Preprocessing

We begin by clearing the memory, closing any open figures, and clearing the command
window. Next, we capture the start time using the tic function. We then use the fixpath()
function to add the paths of all folders containing the necessary functions. The fixpath()
function does not require any input parameters and internally calls addpath() for each of the
folders needed in the implementation.

A% INITIALIZATION
clear; close; clc; tic;

fixpath();

Following the initialization, we construct a structure options. The fields within this struc-
ture contain information about the PDE and its discretization. In details:

e epsilon and sigma: contain the values of the diffusive coefficient and the reaction coef-
ficient, respectively,

e beta{1} and beta{2}: contain the value of the two components of the advective field,

e gamma and gamma_p: contain the values of k. = kg, see (3.10). The field gamma_p is
needed if we implement the jump term as in (3.78),

e delta: contains the value of the Nitsche parameter,

« stiffness: describes in which way we want to discretize the bilinear form a(-,-). If the
value of this field is "PiNabla", we are using (1.9); if it is "PiBar", we are using (3.7),

e stabilization: describes which VEM stabilization term we are considering,

Thttps://camlab.cl/vemlab/

95
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« advection: describes how we discretize the bilinear form b¥(-,-). If its value is equal to
"Boundary", we are using the discretization that appears in Chapter 3. If it is equal to
"Zero", we are using

b}lf(uha Uh) = / ,3 . H%EU}L H%E’Uh dE,
E

o jump: describe which jump term term we are considering. The choice is between JF (-, -),
Kf(? ) and LE(’ )a

e boundary: indicate how we impose the boundary condition (strongly or weakly).

4% OPTIONS €& PARAMETERS
options.problem = "ADR";

#AParameters of the PDE

options.epsilon = 107(-5);

options.sigma = 1;

options.beta{1l} Q(x,y) 1 + 0.*%x + 0.%y;
options.beta{2} @(x,y) 2 + 0.*%x + 0.%y;
options.gamma 0.025; options.gamma_p = 0.01;
options.delta 0.1;

#Z0ptions for the discretization

options.stiffness = "PiBar";
options.stabilization = "DofiDofi";
options.advection = "Boundary";
options. jump = "Normal";

options.boundary "Nitsche";

After that, we call the function problem_test(n, options). This function has two input
parameters:

¢ n: this parameter indicates the number of the problem that we are solving. Each number
corresponds to a specific solution u with its corresponding f,

e options: this parameter is a structure containing the values of the parameters in the
PDE.

It returns as output parameters the solution u, the gradient of the solution, the load term f
and the boundary data g.

A% CONSTRUCTION OF THE PDE
[f, g, u, grad_ul] = test_problems(l, options);

The initialization of the method continues by specifying the order k of the VEM and creating
a structure polynomial. This structure contains information about the polynomials that we
will frequently use in the implementation. It is designed to speed up the code by avoiding
repeated computations of frequently requested quantities. This task is handled by the function
get_polynomial_info (k), which takes the order of the method k as its input parameter. Some
of the fields of the structure polynomial are

e dim: an array containing the dimensions of P,,(E) forn =k — 2,k — 1, k,

e lobatto: the positions of k points in the interval [0,1] for a Gauss-Lobatto quadrature
rule,

o gauss: the positions of k points in the interval [0, 1] for a Gauss quadrature rule,

e lweights: the weights for the Gauss-Lobatto quadrature rule,
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e gweights: the weights for the Gauss quadrature rule,

o val: the values of the basis functions at the Gauss quadrature points in the interval [0, 1].
These basis functions are polynomial of order k equal to 1 at a Gauss-Lobatto quadrature
point and zero at the others.

4% CONSTRUCT THE INFORMATION ON THE POLYNOMIALS
k = 1;
polynomial = get_polynomial_info(k);

We conclude this section of the code by defining the mesh €2;,. The name of the mesh is stored
in the variable mesh. We then call the function read_mesh(mesh), which creates a structure
Mesh containing information about the mesh we are using. This is the only function sourced
from the VEMLAB library. We did not develop this function ourselves because we are still
using their mesher and chose not to focus on implementing our own mesher and its associated
reader.

The function add_points(Mesh, n) allows for the addition of n equidistributed points along
each edge of the mesh. This function is used to construct the octag meshes described in Section
3.3 from a quadrilateral mesh. If n = 0, the function does not perform any action.

The function add_edges (Mesh, k) inserts fields into the structure Mesh related to the edges
of the mesh €2; and their connectivity. It also includes the coordinates of the points associated
with the degrees of freedom in €. This function provides information on the endpoints of each
edge, which pairs of vertices are connected by edges, and the elements that contain each edge.

Next, we obtain the indices of the edges located on the boundary using the function
get_boundary_edges (Mesh). The indices of the internal edges are then determined by sub-
tracting the array of boundary edge indices from the array of all edge indices.

Finally, we conclude this section by computing the indices of the DoFs located on the
boundary. This step is essential if we choose to impose the boundary conditions strongly.

%% READ THE MESH
mesh = 'polygon_256.txt';
Mesh = read_mesh (mesh);

A% OBTAIN INFORMATION ON THE MESH
fprintf (' [%.2f] Obtaining information on the mesh... \n',toc);

Mesh
Mesh

add_points (Mesh,0);
add_edges (Mesh, k);

Mesh.boundary_edges = get_boundary_edges (Mesh) ;
Mesh.internal_edges setdiff (1:Mesh.nedges ,Mesh.boundary_edges) ;

boundary_vertex = Mesh.boundary_nodes.all;
[boundary_dofs, boundary_intdofs] = get_boundary_dofs(Mesh,
boundary_vertex, k);

6.2 Assembly of the linear system

After the preprocessing part, we construct the linear system associated to the problem
(3.14). We need to assemble the matrix A associated with the bilinear form

Acip(un, vp) = €ap(un, vn) + b5 (up, vp) + o cn(wn, o) + Nu(un, vn) + Jn(up, vp),
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as well as the right-hand side vector F associated with the form F7,(-). We then solve the linear
system
AU = F,

where U is the vector containing the DoFs of the numerical solution u. The volume terms
ean(un,vn) + b5 (un, vn) + o cn(un, vn) + N (un, vn)

are assembled in the function ADR_assembly, while the jump term is assembled in the function
CIP_assembly. We will provide a detailed description of these two functions.

A% ASSEMBLYING GLOBAL MATRIX

fprintf (' [%.2f] Assemblying element matrices...\n',toc);

[A_global, f_global, Mesh] = ADR_assembly(Mesh, options,
polynomial, f, g);

A% ASSEMBLYING CIP MATRIX
fprintf (' [%.2f] Assemblying CIP matrix...\n',toc);
[J_globall] = cip_assembly(Mesh, polynomial, options);

6.2.1 Assembly of a sparse matrix

Before describing the function ADR_assembly, it is necessary to describe an efficient way
to assembly a sparse matrix in MATLAB. It is well known that the matrices obtained with
the Galerkin method are often sparse matrices. Hence, to save memory, it is appropriate to
initialize the matrix A as a sparse matrix and not with the command zeros(dim). Recall that
in MATLAB, a sparse matrix is stored using a three-column vector format. The columns of
this vector represent:

1. the row indices of the nonzero elements,
2. the column indices of the nonzero elements,
3. the values of the nonzero elements.

This format is efficient for storing and manipulating sparse matrices, as it only records the
positions and values of the nonzero entries. It is important to note that the conventional
method for assembling a global matrix

A(index,index) = A(index,index) + A_loc,

where A_loc is a local matrix from an element FE € €2, and index denotes the positions in the
global matrix where A_loc is inserted, can be very slow if A is sparse. This inefficiency arises
because at each iteration, MATLAB needs to sort the indices of the nonzero elements in A,
which can become slow for large matrices. A more efficient procedure is described in [39]. The
idea is to construct three arrays: I, J, and X. The array I stores the row indices, the array J
stores the column indices, and the array X stores the values of nonzero entries. When updating
the global matrix by adding the local matrix A_loc, we simply append the corresponding I_loc,
J_loc, and X_loc (which represent the row indices, column indices, and values of A_loc in the
global matrix, respectively) to the arrays I, J, and X. This approach efficiently manages matrix
updates without needing to repeatedly sort indices. Then, the matrix A is constructed with the
command
A = sparse(I,J,X).

6.2.2 The function ADR_assembly

The function ADR_assembly takes as input parameters the structures Mesh, options and
polynomial and the functions f and g. It returns three output parameters:
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o the global matrix A_global. This is a sparse matrix and is stored as a structure with
three fields: I, J, and X, as described in the previous section,

e the vector f_global corresponding to the right-hand side of the linear system that we
want to solve,

e the structure Mesh that will be updated by this function.

First, we need to allocate the memory for all the elements that we need in the discretization of
the problem. We compute the dimension of the linear system

k—2)(k—-1
N =+ 1 Dl 4 21
and store the result in the variable size. After that, we allocate the memory for the vector F
with the command

f_global = zeros(size, 1).

In the structure Mesh, we initialize the field diameter which represents the diameter h of the
mesh Q. Initially, this field is set to 0. We also initialize the field polygon. This field is a cell
array with a dimension equal to the number of polygons, where each cell contains a structure
of type polygon. The details of the polygon structure will be described later.

A variable init gives an upper bound of the elements contained in I, J and X. These three
vectors are initialized with the command zeros(init,1). A variable count counts how many
elements we have inserted in each of the three vectors.

A% MEMORY ALLOCATION
size = Mesh.nvertex + (polynomial.k - 1) * Mesh.nedges +
polynomial .dim (1) * Mesh.npolygon;

f_global = zeros(size, 1);
Mesh.polygon = {1:Mesh.npolygon};
Mesh.diameter = O;

init = 2xMesh.npolygon * (8*polynomial.k + polynomial.dim(1));

A_global.I = zeros(init,1);
A_global.lJ zeros (init ,1);
A_global.X = zeros(init,1);

count = 0;

After allocating memory for the matrix and the right-hand side, we begin a loop over the
elements E € (). The variable i is the variable of the for loop and represents the element
under consideration. At each iteration, we obtain the DoF indices in the element F.

This task is handled by the function get_local_dofs. This function takes the following in-
put parameters: the structures Mesh and polynomial, and the index i. It returns the indices of
the DoFs, the coordinates of the vertices of the polygon, and a boolean array boundary_edges.
If the element in position j of boundary_edges is true, it indicates that the j-th edge is a
boundary edge.

The next step is constructing the local matrix associated to the bilinear form
skew, E
ear (up,vp) + b5 (un, vn) + o cf (un, vp) + NiE (up, vp)

and the associated right-hand side. This task is handled by the function ADR_element. For
now, it is sufficient to mention that it returns the local matrix A_loc, the right-hand side £_1loc,
and the structure polygon, which contains the information on the i-th polygon. We add the
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field 1ocal_dofs to this structure and save it in the i-th cell of Mesh.polygon. We store the
information of the polygons because many quantities will be required in the computation of the
CIP bilinear form and the computation of the error.

We check if the diameter of the i-th polygon is larger than the previous diameters. If so, we
update the diameter of the mesh accordingly.

The next task is to update the fields of the global matrix A_global. We start by creating
a square matrix 1d by repeating the column vector of the local DoFs

local_dofs =

= N
=~ W N =

1 1
2 2
3 3
4 4

The field A_global.I is updated with the command reshape(1d’, [],1). The function
reshape (B, []1,1) takes a matrix B and returns a vector in the following manner:

=N W

In this example, the matrix B is reshaped into a column vector by stacking its columns on
top of each other. Similarly, we update A_global.J and A_global.X. This implementation
for updating A avoids the use of a for loop or similar and completes the task using MATLAB
functions. Once we have updated the matrix A, we increment the counter count by the size of
A _loc. Finally, we update the right-hand side by adding the local vector £_loc into the global
vector £_global in the positions indicated by the local DoFs.

After completion of the loop over all the elements, the last task of the function is to trim
the fields in A_global by taking the number of elements indicated by count.

A% CONSTRUCT THE LINEAR SYTEM
for i=1:Mesh.npolygon

[local_dofs, vertex, boundary_edges] = get_local_dofs(Mesh,
polynomial, 1i);

[A_loc, f_loc, polygon] = ADR_element (vertex, polynomial, f,
g, boundary_edges, options);

polygon.local_dofs
Mesh.polygon{i}

local_dofs;
polygon;

if (Mesh.polygon{il}.diameter > Mesh.diameter)
Mesh.diameter = Mesh.polygon{il}.diameter;
end

1d = repmat(local_dofs,l1,numel(local_dofs));

A_global.I(count + (1:numel(A_loc))) = reshape(1ld' ,[1,1);
A_global.J(count + (1l:numel(A_loc))) reshape (1d ,00,1);
A_global.X(count + (1:numel(A_loc))) reshape(A_loc',[],1);

count = count + numel(K_loc);

f_global(local_dofs) = f_global(local_dofs) + f_loc;
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end

A_global.I = A_global.I(l:count);
A_global.J A_global.J(1l:count);
A_global.X A_global.X(1:count);

6.2.3 The function CIP_assembly

This function is very similar to the previous ones so we will omit some details. It takes as
input parameters the structures Mesh, polynomial, and options. It returns the sparse matrix
J_global corresponding to the bilinear form Jy,(up,vy). We remark that the VEM stabilization
term of this bilinear form is computed in another part of the code by the function ADR_element.
The first task of this function is to allocate the memory as in ADR_assembly.

A% MEMORY ALLOCATION
init = 2%Mesh.npolygon * (8*polynomial.k + polynomial.dim(1));

J_global.I = zeros(init,1);

J_global.J = zeros(init,1);
J_global.X = zeros(init,1);
count = 0;

We start a loop over the internal edges of 2;,. We begin by obtaining the indices of the two
elements that share the edge index. We store in the variable coords, which is a 2 x 2 matrix,
the coordinates of the two endpoints of the edge. We then compute the edge length and one of
the two outward normal vectors. Finally, we compute the Gauss quadrature points and store
them in the variable points.

Now, we call the function cip_dofs(dofsl, dofs2). It takes as input the arrays of indices
of the local DoFs of the elements that share the edge index and merges them. It returns three
vectors:

e totalindex: a merged vector of the two arrays of local DoFs without repetitions,
e locl: indicates the positions of the local DoFs of the first element in the array totalindex,

e loc2: indicates the positions of the local DoFs of the second element in the array
totalindex.

There is a switch on the variable options. jump. Depending on its value, we choose between
the possible discretizations: Jj(+, ) corresponding to the value "Normal", K} (-, ) corresponding
to the value "Gradient", and Ly(+,) corresponding to the value "CrossWind". We will focus
only on the case "Normal" since it is the one that appears in the theoretical analysis. With this
choice, we call the function cip_element_normal, which computes the local matrix associated
with a single interior edge. Its implementation will be discussed later.

The function cip_assembly terminates similarly to cip_assembly and we omit the details.

A% J_GLOBAL ASSEMBLY
for index = Mesh.internal_edges

eleml = Mesh.adj(index,1);
elem?2 Mesh.adj(index ,2);

coords = [Mesh.coords(Mesh.map(index,1),:);
Mesh.coords (Mesh.map (index ,2) ,:)];

edge = Mesh.length(index);
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vnormal = [coords(2,2) - coords(1,2), -coords(2,1) + coords
(1,1)1;
vnormal = vnormal ./ norm(vnormal,b?2);
points = coords(l,:)' + [0, polynomial.gauss, 1].* (coords
(2,:)'" - coords(1,:)"');

[locl, loc2, totalindex] = cip_dofs(Mesh.polygon{eleml}.

local_dofs, Mesh.polygon{elem2}.local_dofs);

% Local Switch
switch(options. jump)

case "Gradient"

[J_loc] = cip_element_gradient (polynomial,

points,

edge, options, locl, loc2, Mesh.polygon{eleml},

Mesh.polygon{elem2});
case "Normal"

[J_loc] = cip_element_normal (polynomial,

points, edge

, vnormal, options, locl, loc2, Mesh.polygon{eleml

}, Mesh.polygon{elem2});

case "CrossWind"

[J_loc] = cip_element_crosswind(polynomial,

points,

edge, options, locl, loc2, Mesh.polygon{eleml},

Mesh.polygon{elem2}) ;
otherwise
error ("Invalid field jump in options!");
end

1d = repmat(totalindex,l,numel(totalindex));

J_global.I(count + (1:numel(J_loc))) = reshape(ld'

J_global.J(count + (l:numel(J_loc)))
J_global.X(count + (l:numel(J_loc)))

reshape (1d

count = count + numel(J_loc);
end

J_global.I = J_global.I(1l:count);

J_global.J = J_global.J(1l:count);
J_global.X = J_global.X(1l:count);
end

, 01,105
,[1,1);

reshape(J_loc',[]1,1);

We conclude this section by noting that, in the nonconforming method described in Chapter
4, this function also constructs the matrix associated with the bilinear form dj(-,-) by calling
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the function dh_element on each interior edge.

6.3 Assembly of the local elements

This section aims to describe how we assemble the local matrices. Specifically, the focus is
on two functions: ADR_element and cip_element_normal. The first function, ADR_element,
assembles the matrix related to the bilinear forms af(-,-), bV (-,), ¢£(-,-), NF(-,-), and
their VEM stabilization terms. It also includes the VEM stabilization of the bilinear form
Jf(~, -). The second function, cip_element_normal, constructs the CIP term restricted to an
interior edge.

6.3.1 The function ADR_element

This function takes as input parameters: the structures polynomial and options, the
coordinates of the vertices, the functions g and f, and the array boundary_edges. It return the
local matrix A_loc, the local righ-hand side £_loc and the structure polygon. The first step
is to compute the information related to the polygon with the function get_polygon_info.
It takes the vertices of the polygon as input and returns a structure of type polygon. This
structure is designed to contain all the quantities related to the polygon that we need for the
computations. Specifically, we compute:

« the area of the polygon |E|,

e the diameter of the polygon hg,

e the centroid of the polygon xp,

« the length of each edge |e|,

¢ the number of edges ng,

« the perimeter of the polygon |OE]|,

e the outward unit normal of each edge n°.

Next, we compute the dimension Ng of the space V}¥(E) and store it in the polygon structure.
We conclude this part by defining the polynomial bases that will be used for the computations.

A% GET THE INFORMATION OF THE POLYGON
polygon = get_polygon_info(vertex);

polygon.size = polygon.nedges + polygon.nedges*(polynomial.k -
1) + polynomial.dim(1);

4% DEFINITION OF THE BASE FUNCTIONS AND THEIR GRADIENTS

base = @(x,y,k) ((x - polygon.centroid(1l)) ./ polygon.diameter).”
k(:,1) .x ((y - polygon.centroid(2)) ./ polygon.diameter). "k
(:,2);

We construct a quadrature formula on the polygon E. To avoid triangulating the polygon, we
define a quadrature formula over the entire domain. We follow the procedure described in [55].
It is possible to reduce the number of quadrature points to the optimal number by following
[61], though we have not implemented this technique yet. The quadrature in the domain is
computed in the function polygon_quadrature(polygon, m) which takes as input parameter
the polygon and the order m, ensuring that the quadrature is exact up to order 2m — 1. The
output is stored in the structure p_quad that contains the quadrature points and the associated
weights. The fields in p_quad are multidimensional arrays with three dimension to match the
construction of [55]. We also compute a quadrature rule on the boundary with the function
boundary_quadrature and save the result in the variable b_quad.
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We evaluate the polynomial basis functions and their gradients at the quadrature points.
This approach allows us to compute the basis functions only once, thereby saving time. It is
important to note that base_val_int and similarly grad_val_int are multidimensional arrays
with four dimensions. In these arrays, the first three dimensions correspond to the quadrature
points, while the last dimension indicates the basis function.

4% GET QUADRATURE NODES AND WEIGHTS
p_quad = polygon_quadrature (polygon, polynomial.k+1);
b_quad boundary_quadrature (polygon, polynomial.k+1);

4% POINTWISE VALUES OF THE BASIS FUNCTION

base_val_int = base_evaluation_interior (p_quad, polynomial,
polygon) ;

grad_val_int = grad_evaluation_interior (p_quad, polynomial,
polygon);

base_val_bound = base_evaluation_boundary(b_quad, polynomial,
polygon) ;

grad_val_bound = grad_evaluation_boundary(b_quad, polynomial,
polygon);

Now, we explain how to compute the matrix representation of the polynomial projection
" . VF(E) — Pi(E). A more detailed description can be found in [10]. We denote by

M Ni a basis of the space Pr(F), where N, is the dimension of Py (E). Given a virtual
a=1 P p
function vy, we seek coefficients {s® Mr such that

a=1
Np
E
Hkv’ vy = E s“Mmey .
a=1

The coefficients {s"‘}ﬂNi1 can be determined by solving the linear system

Poml P0m2 PN Pomnp 81 Po’l)h
0 (Vmg, Vm2)o7E e (va, vap)O,E 82 (Vvh, Vmg)(),E
0 (vap? va)O,E s (vaw VmNp)O’E SNP (V’U}“ vap)OxE

where Py is the projection onto constants and it is chosen as in (1.6). We define the square
matrix G € RV»*Np ag

P0m1 Pomg ‘e POmNp
. 0 (Vma, Vma)og ... (Vmz,Vmn,)oe
0 (vap,Vmg)o,E (VmNp,VmNp)QE

and the matrix B € RVe*Ne zg

P()(pl e POQONE
B (Vgal, vmg)oyE e (V(pNE, va)O,E
(Vo1,Vmy,)og .. (Vong, Vmn, o

where {p;} Y% is the nodal basis function of V;*(E). The matrix of the coefficients ITY € RN»* Ve
can be determined by solving the linear system

GITY =B.

Each column of IIY contains the coefficient of Hkv’Egoi with respect to the basis {ma}gil.
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To construct the matrix corresponding to the stabilization term dofi-dofi, we have to
express each {IT) P, } V= with respect to the VEM basis function {¢;}N =

V,E j
i = ZW?%‘ :

Nfl for each i = 1,..., Ng. We observe that

We want to determine the coefficients {Wf } J

Ny Np NEg
V,E _ o _ o
I " = E s¢mg, = E S5 E dof; (ma)e; ,
a=1 a=1 j=1

which implies
NP
= Z s¥dof;(mg) .
a=1

We define the matrix D € RVeXNp a5

dofi(my)  dofy(me) ... dofi(mn,)

d0f2 (ml) d0f2 (mz) . dOfQ (mNp )
D= . . . .

dofy, (my) dofng(ma) ... dofyg(mn,)

Hence, the previous equation can be written in a matrix form as
7 =Y (G"'B)aiDjo = (DG 'B);; .

The matrix representation of the operator HZ’E : VF(E) — V[K(E) in the canonical basis
Ng .
{Soj }j:l 18
IV =DIIY =DG !B.

As demonstrated in [10], the following equivalence holds
G =BD.

Consequently, computing matrix G is redundant, leading to potential computational savings.
The matrix representation of the dofi-dofi stabilization term

Ng
> " dofy(I — I F)uy, dof; (I — TP )y,

i=1

is given by o o
(I-IY)* (I-1I1).

The matrix representations of the projections H%E and H%E (TI° and TIY, respectively) are
constructed in a very similar manner, so we will omit the details. In these constructions, the
role of G is taken by the matrices H and S, respectively, while the role of B is taken by C and E.
In details, the matrices H € RVP*Ne and ¢ € RVP*NE are defined as

(H)ij = (mj,mi)op,  and  (C)ij = (mj, @i)o.

while S € R2VNPx2Np a11d E € R2VPXNE gre defined as

(8)ij = (my,m;)o.p, and (E)ij = (my, Vi)o.E

where {m; }?gf is a polynomial basis function of [Py (E)]%.
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These projections are computed by the following lines of code. We remark that in order to
compute the matrices C and E, we have to calculate the quantity

/ vp P AE = / Y Pop, pu dE - Vg, € Prji—o(E).
E E

The function Pi_evaluate computes the values of each HZ’E% at each quadrature point. It
does so by taking as input parameters the coefficients of the projection and the evaluations of
the basis functions at the quadrature points.

4% CONSTRUCT MATRIX D
D = create_matrix_D(base, polynomial, polygon, p_quad,
base_val_int);

A% CONSTRUCT THE PINABLA(K) PROJECTION
JCONSTRUCT THE MATRIX B
B = create_matrix_B(grad_val_bound, polynomial, polygon);

%CONSTRUCT THE MATRIX G AND GTILDE
G = Bx*D;

JPINABLA (K) PROJECTION
PiNabla_k = G \ B;

A% CONSTRUCT THE PIO(K) PROJECTION
/ EVALUATE THE PINABLA_K PROJECTION
PiNabla_val_int = Pi_evaluate(PiNabla_k, base_val_int);

/%4 CONSTRUCT THE MATRIX C
C = create_matrix_C(base_val_int, PiNabla_val_int, p_quad,
polynomial, polygon);

/4 CONSTRUCT THE MATRIX H
H = Cx*D;

/%4 CONSTRUCT THE MATRIX PIO(K)
PiO_k = H \ C;

% Evaluate the Pi0 projection
PiO_val_int = Pi_evaluate(PiO_k, base_val_int);

4% CONSTRUCT THE PIBAR(K) PROJECTION
/4 CONSTRUCT THE MATRIX S
S = [H zeros(polynomial.dim(3)); zeros(polynomial.dim(3)) HIJ;

/%4 CONSTRUCT THE MATRIX P
E = create_matrix_E(base_val_bound,polynomial,polygon,C);

/, CONSTRUCT THE MATRIX PIBAR
PiBar_k = S \ E;

4% CONSTRUCT THE PIBAR(K-1) PROJECTION
n_rows = polynomial.dim(2);
index = 1l:n_rows;

% CONSTRUCT THE MATRIX S
S _minus = [H(index,index) zeros(n_rows); zeros(n_rows) H(index,
index)];
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/%4 CONSTRUCT THE MATRIX P
E_minus = E([l:n_rows, polynomial.dim(2)+1:polynomial.dim(2)+
n_rowsl,:);

/ CONSTRUCT THE MATRIX PIBAR
PiBar_kminus = S_minus \ E_minus;

Now, we add each form to the local matrix A_loc. We check the values of the fields
option.stiffness, option.stabilization, and option.advection, and compute the cor-
responding discretizations. Depending on option.stiffness, the matrix representation of the
bilinear form af (-, ) without the VEM stabilization is either

(CHTGIY  or ()" Sp-a Iy

where Sj,_1 is the restriction of S to a basis of [Px_1(F)]?, and G is equal to G except that its
first row is zero. The reaction bilinear form is represented by:

(M7 IO,
Finally, depending on the field options.advection, the bilinear form by(-,-) is either
(I1°) 7 BetaHII? with (BetaH);; := (B - m;,m;)o,5

or
(T1°) " BetaGIT® + (T1)” BetaGb (I — D * I1%),

with

(BetaG)ij = (B -Vmg, mi)07E R and (BetaGb)ij = <,3 . nEmj, mi>07E ..

4% CONSTRUCT THE DIFFUSION MATRIX
if (options.stiffness == "PiNabla")

Gtilde = G;
Gtilde (1, :) zeros (1, polynomial.dim(3));

A_loc = options.epsilon .* PiNabla_k' * Gtilde * PiNabla_k;
elseif (options.stiffness == "PiBar")

A_loc = options.epsilon .* PiBar_kminus' * S_minus *
PiBar_kminus;

else
error ("Invalid field stiffness in opt!")
end

A% CONSTRUCT THE CONVECTION TERM

b_vall_int = f_evaluation_interior (options.beta{l}, p_quad);
b_val2_int = f_evaluation_interior (options.beta{2}, p_quad);
if (options.advection == "Zero")

BetaH = create_matrix_betaH_1D(b_vall_int, b_val2_int,
base_val_int, p_quad, polynomial);
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T = PiO_k '*BetaH*PiBar_k;
elseif (options.convection == "Boundary")

b_vall_bound = f_evaluation_boundary(options.beta{1l},b_quad);
b_val2_bound = f_evaluation_boundary(options.beta{2},b_quad);

BetaG = create_matrix_betaG(b_vall_int, b_val2_int,
base_val_int, grad_val_int,

p_quad, polynomial);

BetaGb = create_matrix_betaGb(b_vall_bound, b_val2_bound,
base_val_bound, polynomial, polygon);

T = Pi0_k '*BetaG*PiO_k + PiO_k '*BetaGb*(I-D*Pi0 _k);
else

error ("Invalid field stabilization in opt!")
end

/ ADD CONVECTION MATRIX
A loc = K_local + 0.5 x (T - T');

A% CONSTRUCT THE REACTION MATRIX
A_loc = A_loc + optiomns.sigma .* PiO_k' * H *x PiO_k;

4% ADD THE STABILIZATION TERM

I = eye(polygon.size);
Iminus = 1 - Pi;
A_loc = A_loc + (options.epsilon + options.gamma*polygon.

diameter + options.sigma*polygon.area)*(Iminus' * Iminus);

Finally, we construct the right-hand side. We compute the values of f and each H%Ecpi at

the quadrature point and evaluate each integral.

4% CONSTRUCT f_loc
f_loc = zeros(polygon.size,1);
f_val_int = f_evaluation_interior (f, p_quad);

for i=1:polygon.size

integrand = PiO_val_int(:,:,:,i) .x f_val_int;
f_loc(i) = quadrature_2D(p_quad, integrand,"Evaluated");

end

If we have chosen to use the Nitsche method, it remains to impose the boundary conditions.
The task is performed by the function create_matrix_N that computes the Nitsche matrix and
the corresponding right-hand side.

if (options.boundary == "Nitsche")

[N_loc, fN_loc] = create_matrix_N(boundary_edges,
grad_val_bound, options, polygon, polynomial);
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A_loc
f loc

A_loc + N_loc;
f loc + fN_1loc;

end

Finally, we need to store some quantities that will be required later for the computation of
the errors and for the CIP term.

polygon.PiN = PiNabla_k;
polygon.PiO PiO_k;

6.3.2 The function cip_element_normal

The first task of this function is to evaluate the function
[[Hg%']]

at each quadrature point and for each virtual basis function. The results are stored in the matrix
N_Diff_val, where each column corresponds to the evaluation of a basis function. The number
of columns of this matrix equals the number of unique DoFs in the elements E and K that
contain the internal edge e. After that, it is possible to compute the CIP matrix corresponding
to the edge e with a for loop.

for i = 1:total
J_loc(i,i) = polynomial.gweights * (N_diff_val(i,:)')."2;
for j = 1:1-1
J_loc(i,j) = polynomial.gweights * (N_diff_val(i,:)' .x*
N_diff_val(j,:)"');
J_loc(j,i) = J_loc(i,j);
end
end

J_loc = gamma * edge”3 .*x J_loc;

6.4 Solving the linear system

Returning to the main file, we need to solve the linear system. We assemble the global
matrix A_global using the MATLAB function sparse(I,J,X). If we choose to solve the PDE
with the weakly imposed boundary condition, we only need to solve the linear system using the
backslash operator \. If we impose the boundary conditions in the classical manner, we split
the matrix A and the load vector as

AII AIB FI
A= {ABI ABB} , and F= {FB} ’

where I represents the indices of the interior DoFs, and B represents the indices of the boundary
DoFs. The linear system reads as

AIT AIB| |UI| |FI
ABI ABB| |UB| |FB| °
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The component UB is known thanks to the boundary conditions. To compute the values of uy,
in the interior DoFs we solve the linear

AT +UI = fI — AIB* UB.

A4 CONVERTING SYSTEM MATRIX TO A SPARSE MATRIX
siz = size(f_global,l);

A = sparse([A_global.I; J_global.I]l, [A_global.J; J_global.J], [
A_global.X; J_global.X], siz, siz);

4% CALCULATE BOUNDARY DATAS
if (options.boundary == "Classic")
fprintf (' [%.2f] Enforcing Dirichlet boundary conditions...\n'
,toc);
f_global (boundary_vertex) = g(Mesh.coords(boundary_vertex,1)
, Mesh.coords(boundary_vertex ,2));
f_global (boundary_intdofs) = g(Mesh.intcoords/(
boundary_intdofs-Mesh.nvertex,1), Mesh.intcoords(
boundary_intdofs-Mesh.nvertex ,2));

end

A% SOLVE THE SYSTEM
fprintf (' [%.2f] Solving system of linear equations...\n',toc);

if (options.boundary == "Classic")
internal_dofs = setdiff (l:size(f_global,l), boundary_dofs);

AII = A(internal_dofs,internal_dofs);

AIB = A(internal_dofs, boundary_dofs);
fI = f_global(internal_dofs);
UB = f_global(boundary_dofs);
UI = AIT \ (fI - AIB * UB);
U = zeros(size(A,1) ,1);
U(internal_dofs) = UI;
U(boundary_dofs) = UB;

end

if (options.boundary == "Nitsche")
U= A\ f_global;

end

It is possible to visualize the numerical solution using the following lines of code. The
function £i113 allows you to draw a function on a polygon by specifying the values of the
function at its vertices. The first two input parameters are the z-coordinates and y-coordinates
of the vertices, respectively. The third parameter is a value that determines the color of the

polygon.
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figure (1)

for i = 1:Mesh.npolygon
hold on
£fi1l1l3( Mesh.coords (Mesh.connect{i},1), Mesh.coords (Mesh.
connect{i},2), U(connect{i}), mean(U(Mesh.connect{il}))
end

6.5 Computation of the errors

The final step is to compute the errors in the L?-norm and H'-seminorm. This task
is handled by the function compute_errors, which takes as input the structures Mesh and
polynomial, the vector of DoFs of the numerical solution U, the analytic solution u, and its
gradient.

fprintf (' [%.2f] Computing errors...\n',toc);
[errL2, errH1] = compute_errors(Mesh,polynomial ,U,u, grad_u);

fprintf ("[/.2f] Errors computed: ",toc)
fprintf ("\nL2 norm : Af", errL2)
fprintf ("\nH1 seminorm: /f", errH1)

6.5.1 The function compute_errors

We begin by initializing the errors to 0 and then consider each element of the decomposition
Q. For each polygon, we construct a quadrature rule that is more accurate than the one used
for constructing the linear system. Next, we evaluate the polynomial basis functions, their
gradients, the analytic solution u, and its gradient at the quadrature points. We then compute
the coefficients of Hkv’Euh and H%Euh with respect to the polynomial basis functions and
calculate their values at the quadrature points using the function Pi_evaluate, as described in
previous sections. square root to obtain the final error values. With the values of the analytic
solution and the numerical solution at the quadrature points, we compute their difference. The
error is then calculated using the quadrature formula. After summing all the contributions from
each polygon, we take the square root to obtain the final error values.

errL2 = 0;
errH1 0;

for i=1:Mesh.npolygon

#% COMPUTE THE (QUADRATURE
polygon = Mesh.polygon{il};

[p_quad] = polygon_quadrature(polygon{il},polynomial.k+2);

base_val = base_evaluation_interior (p_quad, polynomial,
polygon{il});

grad_val = grad_evaluation_interior (p_quad, polynomial,
polygon{il});

A% U EVALUATION
u_val = f_evaluation_interior (u, p_quad) ;
deru_x_val = f_evaluation_interior(grad_u.x, p_quad);
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end

deru_y_val = f_evaluation_interior(grad_u.y, p_quad);

4% COMPUTE PI_NABLA U_h & EVALUATION
Pistar = polygon.G \ (polygon.B * U(polygon.local_dofs));

derPistar_val_x = Pi_evaluate(Pistar, grad_val(:,:,:,1:
polynomial.dim(3)));
derPistar_val_y = Pi_evaluate(Pistar, grad_val(:,:,:,

polynomial.dim(3)+1:end));

4% COMPUTE PI_O U_h & EVALUATION
PO = polygon.H \ (polygon.C * U(polygon.local_dofs));

PO_val = Pi_evaluate (PO, base_val);

A/ COMPUTE THE DIFFERENCES
diff_sq = (u_val - PO_val)."2;
ZIntegrands
diff_sq_grad = (deru_x_val - derPistar_val_x)." 2 + (
deru_y_val - derPistar_val_y). 2;

errL2 = errlL2 + quadrature_2D(p_quad,diff_sq, "Evaluated");

errH1

")

errHl + quadrature_2D(p_quad,diff_sq_grad, "Evaluated

end

errL2 = sqrt(errlL2);
errH1 sqrt (errH1) ;
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