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Abstract Consider the Poisson equation in a polytopal domain Q ¢ R? (d = 2, 3)
as the model problem. We study interior energy error estimates for the weak Galerkin
finite element approximation to elliptic boundary value problems. In particular, we
show that the interior error in the energy norm is bounded by three components: the
best local approximation error, the error in negative norms, and the trace error on the
element boundaries. This implies that the interior convergence rate can be polluted by
solution singularities on the domain boundary, even when the solution is smooth in
the interior region. Numerical results are reported to support the theoretical findings.
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To the best of our knowledge, this is the first local energy error analysis that applies
to general meshes consisting of polytopal elements and hanging nodes.
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1 Introduction

Let © be a bounded polytopal domain in R? for = 2, 3. Namely, € is a polygon
(d = 2) or a polyhedron (d = 3). We consider the Poisson equation with the Dirichlet
boundary condition

—Au=f in Q, u=0 on 90, (1.1)

for a given function f € L3(Q).

The weak Galerkin (WG) finite element method refers to a general finite element
technique solving partial differential equations. The WG methods are designed to
use discontinuous approximations on general polytopal meshes. In the presence of
discontinuous functions in the finite element approximation, the corresponding dis-
cretization formulation is often complicated, and sometimes with undesirable features
such as tuning parameters, in order to enforce the interrelation of the finite element
solution between elements. In contrast, the WG finite element discretization is featured
with a simplified formulation that can be derived directly from the weak form of the
corresponding equation by replacing strong derivatives with weakly defined deriva-
tives. First introduced in [28,29], the WG method has shown its efficacy in a variety
of computational models, such as the Stokes problem, transmission problems, and
Maxwell’s equations; and its convergence in the global energy norm is well justified
(see [18-20] and references therein).

The interior energy error estimate is a critical component for convergence analysis in
other norms and is useful in many applications. In particular, it plays an important role
in understanding the local approximation property of the global numerical solution.
Such interior estimates were established only on simplicial meshes in the usual finite
element method [22-24,26,27]. In these works, it was shown that the interior energy
error of the finite element solution is bounded by the best interior energy approximation
error from the finite element space and by the error in low-order norms. Different from
the best interior approximation error, which depends on the local smoothness of the
solution in the interior region, the error in low-order norms is affected by the global
smoothness of the solution. On polygonal or polyhedral domains, the error in low-
order norms can be the dominant term for the interior energy error, due to the solution
singularity near corners and edges of the boundary. This is referred to as the pollution
effect of the finite element method. The interior error estimate for the WG method,
however, remains an open investigation.
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The goal of this paper is to derive local energy error estimates in an interior region
of the domain for the WG approximation to the model problem (1.1), which can be
applied on general polytopal meshes. Due to the fact that the WG method utilizes
a special variational formulation on discontinuous approximation spaces, the well-
established local error estimates for the finite element method do not directly apply,
and new analysis is needed for further developments. To the best of our knowledge, this
is also the first interior energy error analysis that applies to general meshes consisting
of polytopal elements and hanging nodes. In addition, we derive negative norm error
estimates for the WG method, which can be of independent interest.

In Eq. (1.1), the solution u € HO1 (2) is unique for f € H~'(£2). The smoothness
of the solution, however, depends on both the given data f and on the geometry of
the domain. In particular, on polytopal domains, it is well known [6,8,9,11,13,16,17]
that the solution generally does not satisfy the full regularity estimate

lull gmr @y < CNS Il gm—1(g) m > 0, (1.2)

which holds on domains with a smooth boundary. This is because the non-smooth
boundary points [corners (d = 2) and vertices and edges (d = 3)] can lead to singu-
larities in the solution. Consequently, even for a sufficiently smooth function f, the
solution can merely belong to H“+1(Q), forany 0 < a < n, where n > 1/2 is the
elliptic regularity index determined by the local geometry of the non-smooth boundary
points [10]. This lack of regularity can severely slow down the global convergence of
the numerical approximation [2,3,5,7,12,14,15,21,25] and has been a major concern
in the computational community. For the WG approximation, it can be shown that
the global convergence rate in the energy norm has an upper bound decided by the
regularity of the solution (Proposition 2.2).

Meanwhile, as a local property, the regularity of the solution can vary in different
local regions of the domain. Especially, in an interior region, the solution regularity
is decided by the local smoothness of the given function. Namely, u € H"+!(G) for
f e H" (G’)and G cC G’ C Q. Thus, the solution may possess more regularity
in the interior region. Therefore, an intriguing question that is both of theoretical
interest and of practical importance is whether in this case the convergence of the WG
solution is better in the interior than in the entire domain. In this paper, by developing
interior energy estimates, we shall establish a connection between the interior error
and the global approximation error for the WG method. The novelty of the analysis
lies in the establishment of a Caccioppoli-type inequality for “discrete harmonic”
functions in the discontinuous WG subspace (see (4.3)) and in the derivation of the
interior negative norm estimate (Theorem 3.7) and of the estimate (4.15) regarding the
bilinear form involving the weak derivatives. To be more precise, through a detailed
study on the approximation properties of the WG method, we show that the interior
energy error is bounded by three components: the best interior energy approximation
error, the local negative norms of the error, and the local trace error on the element
boundaries (Theorem 4.5). Although the last two errors are of higher order compared
with the global energy error, they are not necessarily better than the local energy error
from the best interior approximation, especially when the domain is non-convex and
the solution possesses singularities. Hence, the interior energy approximation of the
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WG solution can be “polluted” by the singular solution outside of the region, which
resembles the local behavior of the standard finite element method [26].

The rest of the paper is organized as follows. In Sect. 2, we define weak functions
and introduce the WG finite element scheme. Then, we describe global approximation
properties of the numerical method for possible singular solutions. In Sect. 3, we obtain
the global and interior error analysis for the WG solution in negative norms. In Sect. 4,
based on local properties of the WG method and on the negative norm estimates, we
shall present our main result on the interior energy error analysis. In Sect. 5, we report
numerical test results to validate our theoretical result.

Throughout the paper, the generic constant C > 0 in our analysis may be different
at different occurrences. It will depend on the computational domain, but not on the
functions involved in the estimates or the mesh size in the numerical algorithms.

2 Preliminaries

In this section, we introduce necessary notation and define the WG scheme for
Eq. (1.1).

2.1 Notation

For a bounded domain G C Rd, we use the conventional notation H”(G), m > 0, to
denote the Sobolev space consisting of functions whose jth derivatives, 0 < j < m,
are square integrable over G; and L?(G) = H%G). The associated semi-norm and
norm are

1/2 1/2
. 2 ) 2
o= | X [ #oPdx ] e = | Db
lal=m * C j=m
where o € Z‘io is the multi-index, namely, ¢ = (¢j,a2) ford = 2 and ¢ =

(a1, a2, a3) for d = 3, and |o| := Zl<i<d «;. In addition, for s € Ry, we define the

space H®(G) by interpolation. Let HS (G) be the closure of CgO(G) in H*(G). Then,

the space H~*(G) is defined to be the dual space of Hj(G) (Chapter Il in [1]).
Then, we start with the definition of weak functions.

Definition 2.1 (Weak Functions) On a polytopal domain K, a weak function refers to
the collection of two functions v = {vg, vp} such that vy € L*(K Yandvp € H 12 (e),
where e is any edge or flat face of 0 K. Therefore, vy is understood as the value of v
in K and v, represents v on d K. Note that even if the trace of vy is well defined on
the boundary, v, may not necessarily be related to vy on d K. We denote the space of
weak functions on K by

W(K) ={v={vg, vp}:vg € H](K), vp € H]/z(e) for each edge or flat face e C 0K}.
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The Sobolev space H L(K) can be embedded into the space W(K) by the inclusion
map

iw(v) = {vlk, vlsgxk} Vv e H'(K).

Therefore, the space H'!(K) can be regarded as a subspace of W (K) by identifying
each v € HY(K) with iy (v). On the other hand, a weak function {vo, vp} € W(K)
is said to be in H'(K) if it can be identified with a function v € H'(K) using the
inclusion map.

Using the notation introduced above, we can formulate a discrete space for the
WG finite element approximation. Let 7, be a partition of the domain €2 consisting of
shape-regular polygons (2 C R?) or polyhedra (2 C R?) satisfying a set of conditions
specified in [29]. Denote by &, the set of all edges or flat faces in 7;,. For every element
T € Ty, we denote by hy its diameter and the mesh size is h = maxreg;, hr for 7.
To simplify the presentation, we assume there exists C > 0 independent of /, such
that 4 < Cmingcg;, hr. For a given integer k > 1 and a region G C €2, denote by
Pr(G) the space of polynomials of degree < k on G. Then, we define the space of
weak functions associated with 7,

V = {v={vo, v} : volr € H'(T), vple € H'?(e), Ve € &, VT € T;
vp = 0 on 02},

and define the WG finite element space associated with 7y,

Vi ={v = {vo, vp} : volr € Px(T), vple € Pr(e), Ye € T, VT € Ty;
vp = 0 on 0Q2}.

We emphasize that any v € Vj, has a single value v, on each e € &. In addition, for
any G C Q, let Vg 5 be the restriction of V;, on G, and define

XO/G,;, = {v € Vg, : suppv CC G}. 2.1

It is clear that \Q/G, »n C Vj,. Then, we define the weak gradient for weak functions.

Definition 2.2 For T € 75, and a weak function v = {vg, v} € W(T), a weak
gradient Vv € [Pr_1 (T)]d on T is defined by

(Vov, 01 = —(vo, V-T)7 + (vp, T-M)yp, VT € [Peoi (), (22)

where (v, w)r = [;vwdx, (v,w)yr = [, vwds, and n is the outward normal
direction to 0T

Next, we will introduce three global projections Qg, Qp and Q. They are element-
wise defined L? projections detailed as follows. For each element 7 € Tj,, Qo :
L*(T) — Pi(T) and Qy : L%(e) — Py (e) are the L? projections onto the associated
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local polynomial spaces, and Qy, is the L? projection from [L?(T)]¢ to the local weak
gradient space [ Py—1 (T)]d. Then, we define the projection operator Qp, : V. — Vj,
such that on each element T € 7},

Onv = {Qovo, Qpvp},  forany v = {vg, vp} € V.

If a function v = {vg, vp} is smoother such that for any e € &, vole = vple, We
simplify the notation for Qv by Qnv = {Qov, Qpv}.

Note that O, and QQj, are locally defined operators. We further assume the partition
Ty, gives rise to the optimal local convergence rates (2.3)—(2.5) and the standard inverse
inequality (2.6). Namely, for 1/2 < a < k, the following approximation properties
hold

lv — Qovllo.r + hrlIV(v — Qov)llo.r < ChST vllar1. 7, Vv € HATN(T),

2.3)
lv = Qpvllo.e < ChE  [Vllagre. Yo € H (), (2.4)
and for0 <a; <landv e [H“z(T)]d, where a; < ap < k, we have
IV = QuVllay.7 < CRE ™ IVllay. - 2.5)
In addition, for v € Vj,,
lr < Chilllvllor.  0<I<k 2.6)

Examples of such partitions include shape-regular triangular or tetrahedral triangula-
tions, and polytopal partitions in [20,29]. Note that the estimate (2.5) is a consequence
of the operator-interpolation theory (Chapter 14 in [4]) and the approximation property
(Lemma 4.1 in [29])

k
v —Qnvlo,r +h7lv—Quvli,7 < ChylIVikT.

2.2 Weak Galerkin finite element schemes

We introduce necessary bilinear forms in order to formulate the numerical scheme.
For v, w € V, define

st(v, w) = hy' (vo — vy, wo — Wp)aT,
ar (v, w) = (Vyv, Vyw)r +s7(v, w);

and

s(v,w) = Z st(v, w), a(v,w) = Z ar (v, w). 2.7

TeT, TeT),
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For G C €2, we denote by s (-, -) the restriction of s(-, -) on G.
Then, we define the WG approximation of Eq. (1.1) as in [19].

Weak Galerkin Algorithm 1 A unique numerical approximation for (1.1) can be
obtained by seeking u;, = {uo, up} € Vj, that satisfies the following equation:

a(up, v) = (f, vo), Yv = {vg, vp} € Vj. (2.8)

For v € V, we define a norm associated to the bilinear form

llvllg = va(v, v). 2.9)

In addition, forv € Vj, + HO1 (§2), define the discrete H'! energy norm

B 1/2
lolng = (Y AVuold 7 +h7"Ivo — wlid.ap)) - (2.10)
TeT,

In particular, if v € H'(), it can be seen that lvlin.e = lIVvllo,@. For a subregion
G C Q,wedenote by || - ||n,c and || - || 5 the restrictions of || - |5, and || - [l on G,
respectively. Moreover, the following discrete Poincaré inequality holds for functions
in Vj, (Lemma 3.4 in [18]).

Proposition 2.1 For v = {vg, vp} € Vj, we have

2 2 2
E lvollg. 7 + AT llvo — vsllyr < ClIVwllg o-
TeTy

Before proceeding with our interior analysis, we recall the global error estimates
regarding the WG finite element method.

Proposition 2.2 Let e, = Qnu — uy, where uy, = {ug, up} is the WG finite element
solution arising from (2.8). Then, for any v € V, we have

alep,v) = L£,(v) + s(Qpu, v), (2.11)

where £,(v) = ZTETh((Vu — QnVu) - n,vg — vp)ar. Consequently, if the exact
solution u € H*T1(Q) for u > 0, we have

lu —uplng < lu — Quulln,@ + llup — Quulle < Ch' lulli+1,0,  (2.12)

where t = min(w, k). In addition, for any v € Vy, let G be a region such that
suppv € G C Q. Using the same notation | and t, we have

Is(Qnu, v)| < Ch'sg (v, )" lullip1.6 < Ch'lulli1Glivllg,  (2.13)
16| < Ch'llulli+16lvllG- (2.14)
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454 H. Lietal.

Proof Theerror Eq. (2.11) can be found in [19]. The estimates (2.13) and (2.14) follow
from the approximation properties (2.3)—(2.5) and from the same lines as in Lemma
5.4, [20]. The energy norm estimate (2.12) can be derived using the error Eq. (2.11)
and the estimates in (2.13) and (2.14). O

Remark 2.1 The global estimates in Proposition 2.2 were derived based on the local
approximation properties associated to the L? projection operators Qj, and Qy, for
the solution u € H**1(Q). It is well known that the solution regularity in Eq. (1.1)
depends on the given function f and on the geometry of the domain. For example, on
a polytopal domain, the solution can possess singularities near non-smooth points on
the boundary, and the full regularity estimate (1.2) does not hold for all m > 0. In fact,
there is a regularity index n > 1/2 that is determined by the domain geometry, such
that u only belongs to H a+1(Q) for0 < a < n, even when the given data is smooth
(see Chapter 2 in [10]), and it holds that

lullati,e < Clflla—1,0-
In particular, on a polygon, n = m/x, where x is the largest interior angle of the
domain.

Meanwhile, the regularity is a local property. In an interior region G CC £,
the solution regularity is determined by the given function f (see [10]), since it is
away from the boundary. Therefore, the solution of Eq. (1.1) may possess different
smoothness in G than other parts of the domain. Our study shall shed light on local

energy error analysis of the WG method that applies to general meshes consisting of
polytopal elements and hanging nodes.

3 Negative norm estimates

In this section, we derive global and interior negative norm estimates for the WG
method.

3.1 Some lemmas

Let T € 7;, be an element and let e € &, be such that e C 9T . We first recall the trace
inequality [29] for a function ¢ € H 1(T),

el < € (k7" lelF + hrli Vel ). (D)

For functions in V}, the gradient operator and the weak gradient operator are con-
nected through (2.2), and satisfy the following estimates.

Lemma 3.1 Forv € V, and T € T}, we have
—12
1Vvollr = € (IVwvllz +h7 v = vsllar ) (3.2)
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1Vuolir = € (1997 +h7 v = vsllar ) - (3.3)
Proof Let t = Vg in (2.2). Using integration by parts, we obtain
(Vwv, Vo)t = (Vvo, Vo) + (vp — vo, Vo - m)yr.
Using the trace estimate (3.1) and the inverse inequality, we have

IVuoll2 < [Vuwllr I Vvollz + llvo — vsllar | Vuollar
—1/2 1/2 ,, —
< IVuvllzIVeollr + k5 llvo — vollarhy > (hy

—1/2
= IV llr IV oolir + Chy*vo — wpllar I Vool 7,

1/2 1/2
PIVuollr 4+ hY 21V volir)

which leads to
—-1/2
1Vvollr = € (IVuvllr + 7 lvo = wlar )

The estimate (3.3) follows from a similar calculation. O

In addition, the L? projection Q;, possesses the following local properties.

Lemma 3.2 Let T € Tj and v € H'(T). Then, we have

lv = Qpvllo.ar < lv = Qovllo,ar- G4

Let w € C®(T) such that |Dlw| < Cofor0 <1 <k + 1, where Cy is a constant
independent of h. Then, for e € &, withe C dT, we have

hz llov = Qo(@v)llo.r + IV (@v — Qo(@v)llo.r < Chrlvlir. Yv e Pu(T),
(3.5)
lov — Qp(@v)llo,e = Chrllvllo,e, Vv € Pr(e). (3.6)

Proof The estimate (3.4) follows from the following calculation

2
lv— 0pvllg97 = (v — Opv, v — QpV)yr
= (v—0pv,v— Qov)yr =< lv— Opvlloarllv — Qovllo,s7-

Forv € Py(T) and |a| = k + 1, note that 39%v = 0 on T'. Recall the approximation
property in (2.3). Then, using the inverse inequality, we have

h7*llov — Qo(@V)II§ 7 + IV (@v — Qo(@u)§ 7 < ChFllwvlit, 7

2k 2 2k 2 2 2
<Ch¥ > Novliy < ChE D Ivllfy < ChE vl 7.
0<I<k+1 0<i<k

which proves the estimate (3.5). The estimate (3.6) follows from a similar calculation
based on the approximation property (2.4). O
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456 H.Lietal.

The estimates (3.5) and (3.6) do not include high-order norms on the right hand
side and represent certain super-approximation properties for the functions involved.
In addition, we have a useful property regarding the L? projection operators Qj, and
Qp, in Definition 2.2.

Lemma 3.3 Foreach T € Tj, and v € H'(T), we have

Vuw(Qrv) = Qp(Vv).

Proof Following the definition in (2.2), we have for any t € [Py ()1,

(Vw(Qnrv), )1

—(Qov, V-1)r +(Qpv, T -m)yp
=—, V-Or +{, t-n)yr =(Vv,0)r = Qs (Vv), 0)7,

which completes the proof. O

3.2 Global negative norm analysis
Consider the auxiliary problem

—A¢p =g inQ, ¢ =0 onadL, 3.7
where g € Cé’o (€2). Therefore, according to Remark 2.1,

I9llari,2 = Cliglla—1,2,. VO =<a<mn, (3.8)

where n > 1/2 is the regularity index. Then, using a duality argument, we obtain the
global negative norm estimate for the WG solution.

Theorem 3.4 Suppose the solution of Eq. (1.1) u € H*Y(Q), for some u > 1/2.
Let t = min(u, k) and p = min(a, k), where a is the index in (3.8). Then, forl > 0,
the WG solution ujy = {ug, up} satisfies

llu — uoll 1. < {Cg‘;iﬁl”'lfﬁg’;; ifioflfif)’i; b (3.9)
Proof Leteg = Qou — ug, ep = Qpu — up, and ey = {eo, ep}. Note that
lu —uoll—1,@ < llu — Qoull—1,.@ + | Qou — uoll-1,0- (3.10)
Since Q is the local L? projection on each element, we have
= Qoull 1. = (u— Qou, g) _ sup (u — Qou, g — Qo8)

eroece@ gl ¢A0CE () lglle
Ch' ™ uliyre  ifO<I<k+]1,

IA
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or < ChR™ 2yl ifl>k+1. (3.11)
For the second term in (3.10), using (3.7), we obtain

(eO’ g) (605 _A¢)
leol - = sup ——— = T

= (3.12)
§HA0eCE(Q) lgle g#0eCE () lgla

Using integration by parts and ep|yq = 0, we have

(e0, —AP) = D (Vo, Veo)r — Y (Vo -, e9 — ep)yr. (3.13)

TeT), TeT,

With the estimate in Lemma 3.3, (2.2), and integration by parts, it holds that

(Vw O, Vuwern)t = (Qu(Ve), Vuwen)r
= —(e0, V- (QuVONT + (ep, Qu(Ve) -m)yr
= (Veo, QuVP)T — (e0 — ep, Qu(V) - m)yr
= (V¢, Veg)r — (€0 — ep, Qu(V@) -m)yr. (3.14)

Thus, by (3.13), (3.14), and (2.11), we have

(o, —A) = > ((VuQio, Vwer)r + (Qu(Vh) — Vo) - n, e0 — ep)yr)

TeT,

Cu(Qnd) +5(Qnu, Qnd) — s(en, Qnd) — Ly (en), (3.15)

where £, (Qp¢) is defined as in Proposition 2.2. Then, by the triangle inequality,

1€ )| < | Y ((Vu — QuVu) - m, Qoo — plar

TeT,

+| D ((Vu— Q4 Vu) -m, Qpd — phar |- (3.16)

TeT,

Note that Qp¢|ye = ¢lsq = 0. Therefore,

D ((Vu—QuVu) -, Qpp — ¢)or = Y (Vu-m, Qpp — ¢)or = 0.

TeT, TeT,

Meanwhile, using the trace estimate (3.1), we have

—1)2

100¢ — llo.ar < C(hy ' 11Q0d — llo.r + by IV (Qodp — D) llo.7)-
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458 H.Lietal.

Therefore, using the trace estimate, (2.3), and (2.5), we have

3/2+41
1Q0¢ — pllo.or < ChY*ligllar for0O<i<p—1, (.17

1Qo¢ — dllo.or < Chy > Plpllprrr  forl > p—1, (3.18)
Vi — QuVulloar < Chy " lullsr. 7. (3.19)

We briefly show the estimate (3.19). Suppose a vertex of T € 7 lies at the origin.
Let T = h;l o T be the reference polytopal obtained after the scaling with factor
h;l at the origin. According to the trace estimate [10], for v € H 1/ 2+€(f) with
€ > 0 arbitrarily small, [[v|| 2 < C(||v||L2(T) + |v|H1/2+€(T)) where |v|H1/2+E(T)

(7 [7 ‘lv(x) vyl dxdy)l/2 is the H'/2+€(T) semi-norm,and é = h;' oeforany e €

x }|d+|+2€
&n and e C 9T . Using the scaling argument, we have [[v]| 2, < C(h ||v||L2(T) +

S |vl e ry) < Chy vl oy + BNVl g1/24ecry)- Recall £ > 1/2. Replacing
v by Vu — Q, Vu and using the estimate in (2.5), we obtain the inequality in (3.19).
Therefore, by (3.16)—(3.19) and the Cauchy-Schwarz inequality, it follows that

@il = € X 1vu - @uvalr) (Y0 1006~ 01ar)

TeT, TeT,
< CLT)h"ull+1.9. (3.20)
where "
T olip20if0<l<p—1,
LT := A1 321
{ hPlgllpr1,0  ifl>p—1. (3.2D)

Similarly, by the definition of Qy, the trace estimate (3.1), and (2.3), we have

Is(Qnu, Q)| < Y 7 1Q5(Qou — w)llo.ar 1 Q5(Qo¢p — #)llo.o7

TeT,
< Y k' 1Qou — ullo.ar | Qo — ¢llo.ar
TeT,
_ 1/2 _ 1/2
<c( X np'neou —uldar) (X hr'1os - 13 ar)
TeT, TeT),
< C(LT)h'|lulli+1.0- (3.22)

For the third term in (3.15), using a similar calculation as above, by (3.3), the estimate
in Proposition 2.2, (2.3), and (2.4), we have

1/2
is(ens Qs)l = C( Y 17" 1Q0¢ = #li3a7) " Menlla = CLT)enlln.

TeT),
< C(LT)(lu — upllne + lu = Quulln.@) < CLLTA |ulli+1.0-
(3.23)
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For the last term in (3.15), by the trace estimate, Proposition 2.2, and (3.19), we have

epen)l = | D (Qu(Vh) — V) -m,e0 — ep)yr

TeT),
=c( Y 1Qu(ve) - VoI BT) W Pllenllq < CALTIA |ulli1.0-
TeT),
(3.24)
Then, by (3.15) and (3.20)—(3.24), we obtain
R Nl elldliaeif 0 <l < p—1
,—AP)| < ’ ’ T ’ 3.25
R { WPl eldlpie 1> p— 1. 6:2)
Therefore, according to (3.8), we obtain
lélii2.0 <Clgle if0<I<p-I1, (3.26)
léllpr1.e <Cliglp-1.2 <Cligle ifl>p—1. (3.27)
The proof is completed by combining (3.10) — (3.12) and (3.25) — (3.27). O

3.3 Interior negative norm analysis

We start to analyze the negative norm of the error in an interior region. To fix the
notation, we carry out the analysis on d-dimensional concentric balls D;, 0 <i < 3,
such that Do CC Dy CC D, CC D3 CC 2 with radii ;. In the text below,
we assume the mesh parameter £ is sufficiently small, such that for 0 < i < 2,
dist(d D;, 0 D;1), dist(D3, 92) > koh, where kg is a positive constant.

For G C Q, let 7z = {T;} be the set of elements such that T; € 7, and T; CC G.
Denote by G = Urez, T. Therefore, for any v € VG n (see (2.1)), v|Q\G = 0. Then,

when £ is sufficiently small, we have D; CC D,+ 1 CC Djyqfor0 <i <2.To study
the local error, we introduce the following cutoff smooth functions. For 1 <i < 3, let
w; € C(‘)’O(Di) be such that

w; =1 1in D;_;. (3.28)

Thus, for i sufficiently small, Z)[)i is close to 9 D;, and the derivatives of w; have
bounds depending on the relative position between D;_1 and D; but not on 4.

Let S(wau) = {[S(wau)lo, [S(wou)lp} € ‘71)3,;! be the WG approximation of wou
on D3, namely

a(S(mmu), v) = (—A(wau), vo), Yv e \Q/D3’h. (3.29)

In what follows, we redefine the auxiliary Eq. (3.7), such that 2 = D, and g €
C8°(D2). Since the ball D; has a smooth boundary, it holds for any / > 0 that

I¢lli+2.0, < Cligll, D, - (3.30)
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Recall the WG solution of Eq. (1.1) u, = {ug, up}. Then, we derive the following
equation.

Lemma 3.5 Let vo = u — ug. Then, for h sufficiently small, we have
(w1v0, —A@)p, = (v, V- (9Vw1)) , + (Vé, voVw1) j, + (vo, —A(w19)) p, -

Proof Using supp(w1) C D5 and integration by parts, we have

(@100, =A@)p, = = Y (w100, Vo -m)yr + Y (V01 Vg + voVar)7
TeTp, TeTp,

= Y ((V(@4), Voo)r — (¢Ver, Voo)r + (Vé, Vo) — (@1vo, Ve - n),r)
TETDZ

= Y ((V@4), Voo)r + (vo, V - (Vo) + (V§, voVe)r — (v, V(wi$) - n)yr)
TETDZ

= (o, V- @V1)p, + (Vo,vVor) 5, + (v0, —Aw19)) 5,

which completes the proof. O
Next, we derive an estimate regarding Qo(wau) — [S(wau)]o.

Lemma 3.6 Define g, = {qo,qp} = QOn(wu) — S(wou) € Vy. Suppose u €
H**TY(Dy) for some > 1/2. Let t = min(w, k). Forl > 0, let [y = min(/, k — 1).
Then, for h sufficiently small, we have

(g0, —A@19)) 5,1 < CH lulli g1 D, 1@ l142.D, -

Proof Using integration by parts and noting w; |, b, = 0, we have

0. ~A@1 )5, = Y. (V@19). Vao)r— Y (V(@1)n. qo—gs)ar- (3.31)

TeTp, T€lp,
Replacing ¢ by w1¢ and ej, by g, in (3.14), we have

(Vw On(@19), Vugn)T = (V(@016), Vqo)T — (90 — qb, Qu(V(@19)) - m)y7.

(3.32)
Using (3.32), (3.31), (3.29), and (2.11), we further obtain
(g0, —=A(@19)) p, = (Vuw On(@19), Vuagn) p,
+ Z (Qn(V(019)) — V(@19)) -0, 90 — qb)yT
TETD2
= (VwOn(@19), Vuagn) p, + Z (Qn(V(@19)) = V(w19)) -0, q0 — qb)yr

TGTD3
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= Lanu(Qn(@19))| j, + 555,(Qn(@2u), Qn(w1¢))
=5, (qns Qn(@19)) — Loy (qn)l - (3.33)

Recall ¢ € H'*?(D,) for any / > 0 (see (3.30)). Replacing u by wpu and ¢ by wi¢
in (3.16), (3.20), and noting that Qb(w1¢)|3[~h = 0, we have

t+l+1
o (Qu (@10 5,1 < CH M anull, | 5 016l 4 5,

< CHM 1,0, Bl 2.0, - (3.34)
Similarly, replacing u by wyu and ¢ by w;¢ in (3.22), we have

t+l+1
155, (Qn(@a0). Q(@1)| < CH M anull, ) 5 o1l 4 5,

< CR P w1, 0y 0 ll4 2.0, - (3.35)
Replacing u by wyu, ¢ by w1¢, and ej, by g, in (3.23), it follows that

155, (qn Qn(@19))] < Ch™" ulliyr p, 9 lli42.p,- (3.36)

Replacing u by wyu, ¢ by w1¢, and e, by g, in (3.24), we obtain

€ (@n)] 5, | < CH™ 5 ullir,p, @142,y - (3.37)
Hence, the proof is completed by combining the estimates (3.33) — (3.37). O
Then, we present our interior negative norm estimate for the WG approximation.

Theorem 3.7 Recall the concentric balls Dy CC Dy CcC D, CC D3 CC Q.
Suppose the solution of Eq. (1.1) u € H*t\(Dy) for some > 1/2 . Let t =
min(u, k). Forl > 0, let [ = min(l, k — 1). Then, for h sufficiently small, we have

I+ 1 L+1 12
lu — uoll—1.py < CR T HNully1.p, + B s, gy, un) Y% 4 lu = woll—1-1.p,),

where uy = {ug, up} is the WG solution defined in (2.8).

Proof Recall the redefined auxiliary equation —A¢ = g € C;°(D>) with the Dirichlet
boundary condition and its regularity estimate (3.30). Then, by the definitions of
negative norms and the cutoff function w;, we have
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lu —uoll—1,py = llw1(u —uo)ll—1,py < llw1(u —uo)ll—1,p,
(w1 —ug), 8)p, (01 —up), —Ad)p,
= Sup _— — = su .
g#0eCT (D) ||g||l,D2 g#0eC§° (D7) ||g||l,D2
(3.38)

Let vp = u — ug. By Lemma 3.5 and the boundedness of w;, we have

(w1v0, =A@)p, = (v0, V - (#Vw1)) p, + (V, voVw1) p, + (vo, —A(@19)) p,
= C”UO“,[,]’[)2 ”d’”przyﬁz + (vo, _A(w1¢))§2~ (3.39)

We write
vo = u — Qo(wou) + Qo(wau) — [S(wau)o + [S(wau)]o — uo. (3.40)

In view of (3.39), we shall analyze these terms separately.
By the definition of Qy, supp(wi) € Dj, and the boundedness of w», we have

(u = Qo(wru), =A(w19)) j, = (w2u — Qo(wru), —A(w1$))p,
= (w2u — Qo(wru), —A(@19) + Qo(A(w19))) ,

< CH™ W ull 5 1942, (3.41)

Let wp, = S(wyu) — up, = {wp, wp}. Note that w1|a[)2 = 0. Therefore, using
integration by parts and Eq. (3.14), we have

(wo, =A@ 5, = D ((V@i¢). Vwo)r — (wo, V(@i$) - m)y7)

TET1)2
= > ((V@i$), Vwo)T — (wo — wp, V(@1$) -m)y7)
TE'TD2
= > ((V@i¢), Vwo)r — (wo — wp, Qp(V(@1$)) - )y
TGTDz

—(wp — wp, [V(@01¢) — Qu(V(016)] - n)y7)
= Y ((VwOn(@1), Vuwp)T — (wo — wp, [V(@19) — Qu(V(@1$)] - n)y7).
TE'TD2
(3.42)

By the trace estimate (3.1), (3.19), and the boundedness of wy, it follows that
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Z (wo — wp, [V(w19) — Qu(V(w19))] - m)y7

TE']—D2
12 Le+1
<C Z hy Plwo — wpllo,orhs " w1l 42,7
TET]_)Z
e+l 12
< Ch** 8, (Wh, wy) N @ll42.0, - (3.43)

Meanwhile, since Qp(w1¢) € &Dz,h C \D/DL;,, by (3.29), (2.8), and w2 |p, = 1, we
have

a(Qn(w19), wp) = a(Qn(w19), S(wau) — up)
= (—Au + A(wru), Qo(w19)) = 0.

Therefore, by the estimate above, Qp, Qole = Qol. for e € &, the trace estimate, and
(2.3), we have

[(Vw On(w19), Vywp)| = Z hFI(wo —wp, Qo(w19) — Op(@19))yr

T ETD2

= Z h}l(wo — wp, Qo(w19) — w1P)yr

TGTDZ
1/2 1/2
<c| X hr'lwo —wpllg a7 3 b Qo(@i9) — 018l o7
TeTp, TeTp,
< Ch'** s (wiy wi) 212,04 - (3.44)

By Proposition 2.2, it holds that

1/2 1/2
s, i, wi)'? < Nlwau — S, p, + 5, (@au — up, wru — up)'’

< Ch'llulli1,05 + 55, (s un) />, (3.45)
Hence, by (3.38) — (3.45), Lemma 3.6, and the regularity estimate (3.30), we obtain
e = uoll 1.0y < CO ullig1,p, + P s py iy un) ' + i = woll-1-1.,),

which completes the proof. O
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4 Interior energy estimates

In this section, we derive our main results for the WG finite element solution in interior
regions of the computational domain. In particular, for Do CC €2, we obtain estimates
on the local error in the energy norm |l — uy ||, D, -

We fix the notation by carrying out the analysis on the concentric balls Dy CC
D) CcC Dy, CcC D3 CC D CC €. The estimate on general interior regions will
follow from a covering argument. Note that based on the definition in (3.28), we have

lu —unlln,p, = llwiw — uplln,
< low = On(wr)ll, p, + 1Qn(wiu) —unlln,p,-  (4.1)

Due to (2.3) and (2.4), the first term in (4.1) represents the best approximation error
to wiu in an interior region D;. Hence, we shall focus on the analysis for the second

term || Qp(wiu) — uplin,py-
Note that for v = {vg, vp}, w = {wo, wp} € Vy and T € 7;, we have (v, w)r =
(vo, wo)T and v|7 = vg|r. Then, we have the following lemma.

Lemma 4.1 Recall the local discrete space in (2.1). Using the bilinear form a(-, -) in
(2.7), we define the projection Pp, onto Vp, j, such that for v € Vj,

a(wiv — Pp,(w1v), w) =0, Yw € ‘o/Dz,h. “4.2)
Then, for h sufficiently small, we have
lwrv — Ppy(@1v)l), p, + llwrv — Qn(wiv)llp, < Chllvllp, - 4.3)

Proof Based on the definition (2.9), suppw; € 52, and (4.2), for any w € IO/DM, we
have

llorv = Po, (@)l = a(@iv = Pp,(@1v). o1v = Pp,(@1v)
= a(w1v — Pp,(w1v), w1v — w)

< llorv — Pp,@1v)ll 3, llorv — wll 5,
Therefore, taking w = Qj(wv) € XO/DZ,;,, we have
llo1v — Pp, (@1v)ll 5, < llwiv — Qn(wiv)ll 5, 4.4

By the definition in (3.28), there exists C > 0 independent of 4, such that |D'w;| <
C for 0 <[ < k + 1. Therefore, for T € 7Tp,, by the definitions in (2.10) and (2.9),
and by (3.5), we have
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loyv — Pp,(@1v)|lp,7 < IV(01v — Pp,(@1v)llo,7 + llorv — Pp, (w1v)ll7
< [IV(w1v = Qp(@1v)lo,7 + IV(Qp(w1v) — Pp,(@1v)llo,1 + llwjv — Pp, (@1v)liT
< Chrllvoli,7 + IV(Qp(@1v) — Pp,(@1v)llo,r + lloyv — Pp, (w1v)li7-

Taking the summation of the above inequality over all 7 € 7p,, by suppw; < Dy,
(3.2), and (4.4), we have

oo = Pp, @)l 5,
12

<clrl X Iwolir|  +lCu@iv) = Ppy@iv)lis, +lloiv = Pp, (@)l 5,
TETDz

1/2

sClhf X lwolir|  +1Qu@iv) —wlis, +llorw — Pp, @),
TE'TD2

172

scln| X wlls | ek — el |- 4.5)
TETDZ

Let Y = Qn(wiv) — w1v. Recall Vo, ¥ |7 € [Pr_1(T)]% and

I3, = Y (Vv Va1 + b5 (o = ¥, Yo — Wnhor- (46)

T eTDz

Then, by (2.2), the trace estimate (3.1) and the inverse inequality, we have

V¥, @1 VYo, @)1 + (Vb — Vo, q - )yr
IVwirllor = sup —_— = sup
ozqgetpamp N4lor oxgerpymp llgllo.z
—1/2 172

s — Pollo,ar (h llgllo,r + hy " 1IVallo,r)

< IV¥ollo,r +C I I
llgllo.r

—1/2

< IV¥ollo.r + Ch7" 1w — vollo.ar- 4.7

Then, by (3.4), (3.6), the boundedness of w1, the trace estimate, (3.5), and the inverse
inequality, we further have

Y6 — Yollo,ar = | Qp(wivp) — wivp — (Qolwivo) — wivo)llo,ar
< llwivo — w1vp — Op(@1vo — wi1vp)|lo,aT
+llwivo — Op(@1vo)llo,a7 + llwivo — Qo(@ivo)llo,ar
< C(hrllvo — vpllo,ar + llwivo — Qo(wivo)llo,a7)

~12
< C(hrllvo — vpllo,ar + Ay Pllwyvo — Qo(w1v0)llo,7
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12
+hT/ lwivo — Qolwivo)llo,1)

< C(hrllvo = vpllo.or + h3 Ivoll1.7).
Thus, by (4.5)—(4.7), (3.5), (3.2), and Proposition 2.1, we have

IV(w1v = Pp, (@10, p, + llwrv — On(wiv)ll 5,

12
2 2 2 2 2 2

<c| > Polir + IV¥ollgr + 2llvo — vollg o7 + A7 llvollT

TETDZ

1/2
2 —1 2

<Ch| > lvollir+hz' o —wlgar | < Chilvll,,

TE'TD2

which completes the proof.

Next, we derive an equation regarding Qp, (w3u) — uj, that will be useful to carry
out further analysis.

Lemma 4.2 Define z = Qj(w3u) —up € V. For T € Ty and v € Vy, we have

(Vy(@12), Vypv)T = (Vyz, Vy(@1v)1 + (2oVor, Vug)r + (20, V - (voVor)r
—(z0, voVor1 -m)yp + ¢7(2, v, 01) +L7(2, v, 1), (4.8)

where

ir(z, v, w1) = (vp —vo, QuV(wizo0) - M — 01 Vyz -M)y7,
Lr(z,v,w1) = {zp — 20, @1 Vv -1 — Q V(w1v0) - M)yp.

Proof 1Tt follows from the product rule and integration by parts that

(V(w1z0), Vvo)r = (Vz0, V(w1v0))T + (20V1, Vo) + (20, V - (W0V@1)) T
—(z0, voVwr - m)y7. 4.9)

Using (2.2) and integration by parts, we have for w € W(T) and v € Vp,,
(Vyw, Vyv)r = —(wo, V - Vyv)T + (wp, Vyyv - n)y7

= (Vwg, Vyv)T + (wp — wg, Vyv - n)y7

= —(vo, V- QnVwo) T + (vp, QpVwo - m)y7 + (wp — wo, Vyv - m)y7

= (Vwg, Vvg) 1 + (vp — v, Qp Vwo - m)y7 + (wp — wo, Vv - n)y7.
(4.10)

Letting w = w;z in (4.10), we get

(Vyp(w12), V)T = (V(@120), Vvo)T + (Vp — v, Qn V(@120) - M)y7
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+(zp — 20, @1 Vv - M)y7. 4.11)
Similarly, we have

(Vwz, Vy(w1v))7 = (Vzo, V(w1vo))T + (26 — 20, Qr V(w1v0) - M)y7
+(vp — vo, w1 Vywz - M)yr. (4.12)

Therefore, by (4.11), (4.9), and (4.12), we obtain

(Vi (@12), V)T = (V(@0120), Vvo)T + (vp — 10, Qp V(@120) - M)yT

+{zp — 20, @1 Vwv - D)y7

= (Vzp, V(w1v0))1 + (20Vw1, Vo) T + (20, V - (voVo1))T
—(z0, voV@1 - m)y7 + (vp — v0, QpV(w120) - M)yT
+(zp — 20, @1 Vwv - n)yT

= (Vwz, Vy(@1v)17 — (2p — 20, Qu V(@1v0) - M)yT
—(vp —vo, 1 Vwz - M)y + (zoVor, Vo)t + (20, V - (vgVor))T
—(z0, voVo1 - m)aT + (vp — v0, QpV(w120) - M)yT
+(zp — 20, 1 Vwv -m)y7

= (Vyz, Vy(@1v))1 + (20Voi, Vo) + (20, V - (voVw1))T
—(z0, voVoi -myr + ¢r (2, v, 01) + €1 (2, v, @1).

This completes the proof. O

In addition, we obtain an estimate on the difference between the weak gradient and
the usual gradient.

Lemma 4.3 For T € T, and v € V},, we have
Vv — Vol < Chy'*[lvg — vpllar- (4.13)

Proof It follows from the definition of weak gradient (2.2) that for any g €
[Pe—1(T)),

_(U(), V. CI)T + (Ub’ q - n)aT
(Vvo, @) + (vp — vo, g - M)y7. (4.14)

(Vwv, @)1

Letting g = V,,v — Vg in the above equation and using the trace inequality (3.1) and
the inverse inequality, we have

Vv — V|3 = (vp — vo, (Vv — Vg) - m)y7

—1/2
< Ch7"lvo = vy llar Vv — Vo,

which proves the lemma. O

@ Springer



468 H.Lietal.

With the estimates developed above, we proceed to analyze the local error |ju —
up|ln, Dy in the interior of the domain. Recall z = O, (w3u) — uy, in Lemma 4.2. Then,
we further have the following estimate on z.

Lemma 4.4 Recall the bilinear form s(-, -) in (2.7) and its restriction sp, (-, -) on D».
Suppose u € H*(D») for some u > 1/2. Let t = min(u, k) and h be sufficiently
small. Then, for any v € Vp, ,, we have

a(@1z,v) < CO ulli1.p, + llu = uollo, b, + hsp, (i, un) /vl 5, (4.15)

where uy = {ug, up} € Vy, is the WG approximation in (2.8).

The proof of the lemma is long and can be found in Appendix.
Next, we are ready to present the interior energy estimate for the WG finite element
approximation.

Theorem 4.5 Let u and up = {uo, up} € Vy be the solution of equation (1.1) and
its WG approximation (2.8), respectively. Let Dy CC D CC K2 be interior regions.
Suppose the solution of Eq. (1.1)u € H*+1(D) for some 1 > 1/2. Lett = min(y, k).
Then, for 0 <1 < k — 1 and for h sufficiently small, we have

1

I—j 1+1 1/2

lu—uplln,py < C (htllullwrl,u + Y B —ugll—j,p + 1 s p = wpu — up) ) :
Jj=0

Proof We show the proof for concentric balls Do CC Dy CC D, CC D3 CC D.
The case for a general interior region follows from a covering argument using these
balls.

By the definition (3.28), we have Qj (wau)|p, = Qn(w3u)|p,. Following (4.1) and
using (2.12) for ||wau — Qp(wou) ||h’52, by the boundedness of w1, we obtain

lu —uplin,py < llw2u — Qn(w2u)ll;, p, + | Qn(w3u) — unlln, b,
< Ch'llull+1,0, + | Qn(@3u) — uplln, Dy (4.16)

Recall z = Qp, (w3u) —uy, in Lemma 4.4. It follows from (4.3), (3.2), (3.3), the inverse
inequality, (A.11), and (A.12) that

Izlln,py = llw1zlln, Do
< w1z — Pp,(@12)ln,py + | PD,(@12) |1, Dy
= Chllizll 5, + I Pp, (@12)1ln, Dy

< Clizllg p, +hsp, (@ 2" + 1 Ppy (@12l 5,

< C("Mulli1.p, + llu = uollo.p, + hsp, (i, un)'?) + 11 Ppy (@12)|l 5, -
4.17)
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Using (4.15), we have

a(Pp,(®12),v) a(w1z, v)

l Pp, (w12l 5 =
2 o ~ o ~
0sveVp, llvlll 5, 0sveV, llvlll 5,

C ' ully41.0, + lut — ollo.py + hsp, (un, up)'/?).  (4.18)

IA

Thus, by (4.16) — (4.18), we derive
lu — unlln,py < CCh' ullis1,0, + llu — uollo,p, + hsp, un, up)'/?).  (4.19)

For any [ > 0, we introduce a set of concentric balls D, CC D) cC DY cC D)’ cC
D3 CC --- CC Dy42 = D. Note that sp, (up, uh)1/2 = sp,(u —up, u — uh)1/2 is
part of the local energy error in the interior region D,. Then, the estimate (4.19) leads
to

hspy (u — up, = up)'? < Ch(h' |l py + lu — wollo,py + s py (un, un)'/).
(4.20)
By (4.20) and the interior negative norm estimate in Theorem 3.7, it holds that

1/2
llue = wollo,p, + sy Gy ui)'/
t+1 1/2
< C(h"™ ully 11, py + hspy un, un)'’ + llu = uoll_y, py)

1 2 1/2
< C(h" ™ ullig1,py + hllu = uollo.ny + llu — uoll—1.py + h2spy (un, un)'/?).
Repeating this process [ times, we have

lu — uollo, p, + hsp, up, up)'’* < CHulli41,p
1
3 W = woll— o + K sp . un) ).
j=0

Therefore, combining this estimate with (4.19), we derive

/
—j 1+1 1/2
ll = unllnpg < C | W' llllisr,p+ D W' llu = uoll—jp + b sp (i)
j=0
!
= C | Mllulisrp + Y W llu—uoll—j.p +hsp @ — up, u—up)'’? |,
j=0

which completes the proof.

According to Theorem 4.5, the interior energy error is bounded by the best local
approximation in the WG finite element space h'|lul,+1 p, the interior negative
norms of the error le:O K= lu — uoll—;,p, and the error on the element bound-
aries hitls pu —up,u—u h)l/ 2. The last two components achieve the highest order
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of convergence when ! = k — 1. We here discuss the impact of the last two components
on the interior energy convergence of the WG approximation.

Remark 4.6 Takingl = k—11in Theorem 4.5, we observe that the error on the element
boundaries #¥sp(u — up, u — up)/? is of high order. Therefore, the interior energy
error is in fact bounded by the best local approximation A’ ||lu|,+1,p and the interior
negative norms of the error Z];-;(l) 10w — ug| - j,p- Using the global negative
norm estimate (3.9), for each interior negative norm, it holds that

W1 = ugll— p < {Chif]’ymﬂfﬂ,g ifo=j=p-1
: ChHHP= 1T u g g if j > p— 1,

where as defined in Theorem 3.4, t' = min(u, k) with w as the global regularity
parameter for the solution u (namely, u € H #+1(Q)) and p = min(a, k). Recall the
regularity index n > 1/2 (see (3.8)) for the dual problem (3.7). In the case n > k, we
can take p = k such that the negative norms of the error are of higher order. Therefore,
the interior energy norm of the error is bounded by the best local approximation error.
In the case n < k, the negative norms of the error can be the dominant terms in the
interior energy error estimate. For example, letting j = k — 1 in the estimate above, we
have ||u —uoll—k+1.p0 < Ch!'*r leell+1,0, which may not be better than the best local
approximation error. This implies that the WG solution in the interior of the domain can
be polluted by the singularities (associated to both the original and the dual problems)
in other parts of the domain. This phenomenon resembles the local behavior of the
usual finite element method, which has been well documented in [22,23,26].

5 Numerical results

In this section, we report numerical results to illustrate the theoretical findings in the
previous sections. We implement the WG methods associated with the quasi-uniform
triangulations 7; on two domains, the L-shaped domain and the square, to solve the
Poisson equation.

5.1 Test 1

The first test is on the L-shaped domain Q = (—1, 1)2\[(0, 1) x (—1,0)] (Fig. 1).
Note that the regularity index n of the dual problem (3.7) (see also (3.8)) satisfies
n =m/x = 2/3 on Q, where x = 3m/2 is the largest opening angle associated
to the vertex of the domain. We choose the exact solution that possesses the typical
singularity near the reentrant corner at the origin

20 2
u=r2/3sin<?>—rz, r=/x%+y%

Therefore, u € H>3~¢(Q) for € > 0 arbitrarily small. Based on Proposition 2.2 and
Theorem 3.4, for any polynomial degree k > 1, the global energy convergence rate of
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(71v1>

(1,1)

3/4

(0,0) (1,0)

1/4

(—1,-1) (0,-1) 1/4 3/4

Fig. 1 Computational domains: the L-shaped domain Q@ = (—1, 1)2\[(0, 1) x (—1,0)] and the shaded
interior region D = (—1/4,3/4) x (1/4, 3/4) (left); the square domain Q2 = (0, 1)2 and the shaded interior
region D = (1/4,3/4) x (1/4,3/4) (right)

the WG solution is O (h%*/3~¢), and the convergence rate in the global negative norm
of order [ < 0 is O(h*/3~€). In the interior region D = (—1/4,3/4) x (1/4,3/4),
the solution u is smooth. Therefore, the estimate in Theorem 4.5 (see also Remark
4.6) shows that the local energy convergence rate on D for the WG method should be
O (h™intk.4/3=€)) instead of h¥.

In Table 1 we display the convergence rates of the WG method with different
polynomial degrees (k = 1, 2, 3). These results include global convergence rates and
the local convergence rates in the interior region D. It is clear from this table that the
global energy norm convergence is always comparable to O (h%/?) and the global L?
norm convergence behaves like O (h*/3). In the interior region, for k = 1, the energy
norm convergence is of first order O (1), which is optimal for linear approximations.
This is because, as mentioned above, the negative norms of the error in this case are
of higher order O (h*/3~¢) and do not affect the local energy error.

For k = 2 and k = 3, based on our theory, the interior energy convergence rate
shall be dominated by the convergence rate O (h*/3~¢) in negative norms. This can be
observed in Table 1. Hence, for k = 1, 2, 3, the numerical results are consistent with
the theoretical predictions in Theorem 4.5.

5.2 Test 2

We also test the convergence of the WG methods with £ = 1, 2 on the square domain
Q = (0, 1)%. In this case, the regularity index 7 for the dual problem (3.7) is given by
n = m/x = 2, since the largest opening angle is 77 /2. We choose the exact solution as

u=x(1—-x)y(l— y)r73/2.

Therefore, u € H3/>7¢(Q) for € > 0 arbitrarily small. Note that the singularity in u
is around the origin. Based on Proposition 2.2, for the polynomial degree k = 1, 2,
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Table 1 Error profiles for the WG methods on the L-shaped domain

1/h Local error on D Global error on 2
Energy error Rate Energy error Rate L2 error Rate
k=1
8 2.22E-02 7.09E-02 2.36E—02
16 1.03E—-02 1.10 4.26E—02 0.73 7.73E—03 1.61
32 4.84E—03 1.09 2.60E—02 0.71 2.69E—03 1.52
64 2.29E—03 1.08 1.60E—02 0.69 9.86E—04 1.45
128 1.10E-03 1.06 9.99E—03 0.68 3.72E—-04 1.40
256 5.34E—04 1.04 6.24E—-03 0.67 1.43E—04 1.38
k=2
8 4.01E-03 3.52E-02 3.09E—-03
16 1.52E—-03 1.40 2.22E—-02 0.66 1.19E—03 1.38
32 5.94E—04 1.36 1.39E—-02 0.66 4.63E—-04 1.36
64 2.34E—-04 1.34 8.81E—-03 0.66 1.81E-04 1.35
128 9.28E—05 1.34 5.55E—-03 0.66 7.13E—05 1.35
256 3.68E—05 1.33 3.49E—-03 0.66 2.81E—05 1.34
k=3
8 1.74E—03 2.43E—-02 1.29E—-03
16 6.32E—04 1.46 1.53E—02 0.66 4.98E—-04 1.37
32 2.48E—04 1.35 9.67E—-03 0.66 1.94E—04 1.36
64 9.86E—05 1.33 6.09E—03 0.66 7.61E—05 1.35
128 3.91E-05 1.33 3.83E—-03 0.66 3.00E—-05 1.34
256 1.55E—-05 1.33 2.41E-03 0.66 1.18E—05 1.34

the global energy convergence rate of the WG solution is O (h!/?>~¢). Meanwhile,
because the dual problem is smoother (regularity index n = 2), according to Theorem
3.4, when k = 1, 2, the convergence rate in the global L? norm shall be O(hl/ 2tk—e ).
In the interior region D = (—1/4,3/4) x (1/4,3/4), the solution u is smooth. The
estimate in Theorem 4.5 shows that the local energy convergence rate on D for the WG
method should be comparable to the best local approximation rate O (W (k =1,2).

We list the numerical results of this test in Table 2. It is clear from the table that
the interior energy convergence rate is always optimal O (h¥) for k = 1, 2; and the
convergence rates in global energy norm and in the global L? norm are O (h'/>~€) and
O (h*/?~€), respectively. This is in agreement with our theory developed in previous

sections.

Appendix A

The proof of Lemma 4.4.
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Table 2 Error profiles for the WG methods on the square domain

1/h Local error on D Global error on 2
Energy error Rate Energy error Rate L2 error Rate
k=1
7.8595E—02 1.1146E+00 1.2025E-01
4.0821E—-02 0.95 8.0396E—01 0.47 4.3226E—-02 1.48
16 2.0975E-02 0.96 5.7520E-01 0.48 1.5436E—02 1.49
32 1.0636E—02 0.98 4.0958E—01 0.49 5.4916E—-03 1.49
64 5.3518E—-03 0.99 2.9081E-01 0.49 1.9490E—-03 1.49
128 2.6831E—03 0.99 2.0612E—01 0.50 6.9067E—04 1.50
k=2
4 2.0011E-02 9.0488E—01 6.7936E—02
8 5.1444E—03 1.96 6.4193E—01 0.50 2.3957E—02 1.50
16 1.3038E—03 1.98 4.5494E—01 0.50 8.4648E—03 1.50
32 3.2732E-04 1.99 3.2211E-01 0.50 2.9925E—-03 1.50
64 8.1943E—05 2.00 2.2793E—-01 0.50 1.0580E—03 1.50
128 2.0496E—-05 2.00 1.6123E—01 0.50 3.7407E—04 1.50

Proof 1t follows from (4.8), (2.7), and supp(w;) € Dj, that

a(@z,v) = a(z, o) + Y Ve, Ve)r + Y (20, V- (wVe)r

T€Tp, T€Tp,
+ > Urv.o) = (z0.w0Ver - n)gr) + Y ir(z v, o)
TeTp, T€Tp,
=h+hL+6L+ 14+ Is. (A.1)

Below, we obtain estimates for each /;, 1 <i < 5.
Recall supp(wiv) € Dj. Then, using (2.11), (2.13), (2.14), (4.3), (3.3), and the
inverse inequality, we have

11| = |a(z, w1v)| = la(Qpu — up, w1v — Op(w1v)) +a(Qpu — up, Qp(wiv))]
= WQnu — upll p, llwrv — Qn(@iv)ll 5, + Ch'ulli+1,0, IVl p,
= Chllizll p, llvl 5, + Ch'|ulli+1,p, livlll 5,

< Ch' ullir1.05 + 20l o, + 5, 20 D)), - (A.2)

Using the boundedness of w1, (3.2), and the Cauchy-Schwarz inequality, we have

|| = Z (zoVor, Vvo)r| = Clizlly p, lIvil 5, (A.3)
TE'TD2
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and

1= Y 0. V- @Vo)r| < Clizlly 5,1Vl 5, (Ad)
TGTDZ

Now, we estimate I4 and /5. Note that v, = 0 on 852. Therefore,

Z (zp, vyVr -m)yr = 0.
TE'Z—D2

Then, we have

Iy=)" ((z0— 25 QuV(@1v0) - m — 01 Vo - M7 — (20, v Va1 - M)y7)
TET[)Z

>~ (20 = 2b, (Qu(@1Vv0) — @1 Viv) - mhay
T€Tp,
+(z0 — 26, (Qu(voVr1) —voVwr) -n)yr
+(z0 — 26, (V0 — vp) Vo1 - M)y — (Vo — vp, 20V - M)y7)
= A1+ Ay + A3 — Ay, (A.5)

By the Cauchy-Schwarz inequality, the trace inequality (3.1), the boundedness of wy,
(2.5), the inverse inequality, and (3.2), we have

|42+ 431 < Y llzo — 2llo,a7 (1Qp (w9 Veoy) — voVeor) - mllg a7

TETD2
+l(vo — vp) Ve -mllo,a7)
1/2
<C| Y llz0-2lfsr > 1@uoVer) — voVar) -nlj 47
TeTp, TeTp,
1/2

2
(o — vp)Verr - nllg 57

1/2

<c| > lzo-zlfar Y Qi Ver) — vwVor I
T€Tp, T€Tp,

1/2

+h|Qu (woVer) — voVor ] 7+ llvo = vbllg 57
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1/2 1/2
<c| > lzo-zlfar > RIVll 7+ llvo — vl 57
T€Tp, T€Tp,
. 1/2 .
< Chsp (2,0l 5, (A.6)
Similarly, for A4, we have
1/2 172
2 -1 2 2
sl =C| D llvo—vsllgar > hMzoVer g r + hlzoVerli
T€Tp, T€Tp,
1/2 1/2
2
<C h™ o — vsllo.ar lzollg.z | =< Clzolly p, IVl 5,-
5 s L2 2
TGT[)Z TGTDZ
(A7)

Now, for A, we first have

A=Y (20— 2, (Qu(@1Vv0) — @1 Vyyv) - m)yr
TE'Z—D2

> (20— 2, Qu(@1 Voo — 01 Vyyv) - mhyy
TETDZ

+ Y (20— 26, (Qu(@1Vipv) — @1 Vyv) - m)yr
TETD2
= A+ Ap. (A.8)

For the second term A1z, using the Cauchy-Schwarz inequality, the trace inequality
(3.1), the boundedness of w1, (2.5), the fact 9*(V,v) = 0 on T for || = k, and the
inverse inequality, we obtain

A2l = ) lz0 = 2bllo,o7 1(Qn (@1 Viyv) — @1 Viyv) - mllg 57
TeTD2
1/2
§C< > ||zo—z;,||%,3r> ( > T NQu @1 V) — 01Vl £

TETD2 TETDZ

1/2
+h|Qp (@1 Vi) —wlvwvﬁj)

1/2 172
§C< > ||zo—zz,||%,3T> ( hz"*lnvwmu%_lj)
TeTp, T€7p,
1/2 1/2
sC( > ||zo—z;;||%,ar) ( > h||ku||0T) < Chsp (2,9 2Ivll 3,
Te’TDz TeT

(A9)
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The estimate on A1 is more involved. Note that by (4.14), we have

A=Y (20 = 25, Qu(@1 Vv — @1 Vi) - m)yy
TETDZ

> (V20 = Vuz, Qu(@1 Vi — @1 Vo)1
TETDZ

Z (Qn(w1Vzp — 01Vy2), Vvg — Vy)T
TGT/_)Z

= > (v — vp, Qu(@1Vz0 — @1Vu2) - M)y
TGTDZ

Therefore, considering A1 and Is together, by the Cauchy-Schwarz inequality, the
trace inequality (3.1), the boundedness of w1, and (2.5), we obtain

A+ 151 =] > (v — vp, Q@1 V20 — @1 Viy2) - M)r
TE'TD2
+ ) (w0 — b, (@1Viz — Qu(@1V20)) - M)yr
TGTDZ

+ Z (vo — vp, Qu(zoVer) - m)yr

TETDZ

=1 > (vo— vy, (@ Vaz — Qu(@1Viy2)) - m)yr
TE/TD2

+ Y (vo—vp, Qu(zoVer) -mhyy

TGTDZ
< > o = vplloar o1 Viz — Qu(@i1 Vi) lo.or
TE'TD2
+ Z llvo — v llo.a7 1Qr (zo V1) llo,ar
TETD2
172
2 -1 2
<c| D o= wlf,r > e Vuz — Qi@ V)l 7
TETDZ TGTDZ

NV
+hlon Vuz = Qu(@ Vo) 7 )

1/2 1/2
2 —1 2 2
+ D o —wlfar > Qi GoVeD g + hQu(zo Ve 7
TeTp, TeTp,
1/2 1/2
2 —14+2k 2
<c| > lvo—wllfar > o Vuzl ¢
TeTp, TeTp,
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+( > hMzoVer ||%,T+h|zovw]|%,T>”2).
TGTD,_,

Thus, by the inverse inequality, (3.3), and the fact 3% (Vyz) = 0on T for |«| = k, we
have

1/2 1/2
A+ 15l <C L >0 Hlvo—vligar ( > hlVwzll r
TETDZ TET[)Z
12
+1 > Mzolgr )
TE'TD2
< Cllvll, 1zollg, 5, + s, (2. 72, (A.10)

It follows from the Cauchy-Schwarz inequality, the trace inequality, (2.3), (2.4),
and the inverse inequality that

sp @D = D sr(Quu—up )= Y sp(Quu—u,2) = Y sy(up,2)
TeTp, TeTp, TeTp,
2 2 2 -1 2 \1/2
<c( Y (h llu = Qouollg, 7 + lu — Qouolf 7 + 1 ||u—Qbub||o,aT)

TET1)2
+S[)2(uh,uh)1/2>sf,2(z,z)l/2
< CO Nullir1,05 + s, wnoun) s (2,22,
which implies
55, @ D2 < CO ullyr1,05 + 5D, (s u)'?). (A-11)
In addition, the triangle inequality implies

Iz0llg. 5, < 1Qntt0 — ully p, + lu = ollg 5, < Ch"* lutlli1,p, + Nl — wollo, b,
(A.12)
Combining all the estimates (A.1)—-(A.12), we have completed the proof for (4.15). O
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