




















Abstract

In this thesis we consider a minimal residual/least-squares approach for the solution
of an abstract operator equation. In particular, the first objective is to apply a
least-squares method in combination with a space-time discretization scheme for the
solution of parabolic evolution equations. Moreover, a second objective is to consider
the approach for the simulation of electric machines.

In order to take into account the dilerknt types of partial dilerkntial equations
(PDEs) we present in a first step an abstract minimal residual framework together
with a complete stability and a priori error analysis. Furthermore, it is shown that
under a saturation assumption the method obtains an e [cieht and reliable error
indicator, which can be used to drive an adaptive refinement scheme.

In a second step, we apply the least-squares framework together with a space-time
discretization scheme to several parabolic PDEs, including the heat equation, the
convection-di [udion equation and a heat equation with nonlinear reaction term. Sev-
eral numerical examples are presented confirming our theoretical findings. In addition
to that we use the inbuilt error estimator in an adaptive refinement scheme resulting
in space-time meshes which are completely unstructured with respect to space and
time.

Finally, we apply the method to the simulation of an electric machine. Here we
consider a two-dimensional spatial domain and di Lerent models, including the mag-
netostatic approximation, a quasistatic approximation and the eddy current problem.
In the latter two models we exploit a space-time discretization in order to consider
the movement of the rotor within the mesh. Numerical examples are presented which
demonstrate the correctness of the proposed method.



Zusammenfassung

In dieser Arbeit betrachten wir die Methode der kleinsten Fehlerquadrate zur Lésung
einer abstrakten Operatorgleichung. Einerseits liegt der Schwerpunkt auf der Anwen-
dung der Methode in Kombination mit einem Raum-Zeit Diskretisierungsverfahren
zur Loésung parabolischer partieller DiLerkntialgleichungen. Zum anderen soll dieser
Ansatz flir die Berechnung elektromagnetischer Felder am Elektromotor eingesetzt
werden.

Um die dabei auftretenden partiellen Di Lerkntialgleichungen mit dem selben Zugang
behandeln zu kénnen, wird zuné&chst ein abstraktes Konzept vorgestellt. Im Rahmen
dieses Konzepts wird eine vollstéandige Stabilitéats-und Fehleranalyse durchgefiihrt.
Mithilfe einer Saturationsannahme wird gezeigt, dass diese Methode einen Fehler-
schatzer besitzt. Dieser kann in einem adaptiven Verfahren zur Netzverfeinerung
verwendet werden.

Als néchstes wird die Anwendung dieser Methode auf parabolische Evolutionspro-
bleme demonstriert. Dabei wird ein Raum-Zeit Diskretisierungsverfahren verwendet.
Insbesondere werden die Warmeleitungsgleichung, die Konvektions- und Di [udions-
gleichung und eine Warmeleitungsgleichung mit nichtlinearem Reaktionsterm behan-
delt. Die theoretischen Ergebnisse werden durch numerische Beispiele bestatigt und
der eingebaute Fehlerschatzer wird in einem adaptiven Verfahren zur Netzverfeine-
rung verwendet. Damit ergeben sich vollig unstrukturierte Zerlegungen des Gebietes
in Raum und Zeit.

Abschlielend wird dieser Ansatz fir die Berechnung elektromagnetischer Felder am
Elektromotor diskutiert. Als physikalisches Modell der Maschine werden die Glei-
chungen der Magnetostatik, eine quasistatische Erweiterung dieses Modells und das
Wirbelstromproblem betrachtet. In den beiden letztgenannten Modellen erlaubt uns
eine Raum-Zeit Diskretisierung die Bewegung des Rotors in der Triangulierung des
Raum-Zeit Zylinders abzubilden. Numerische Beispiele zeigen eine korrekte Berech-
nung des magnetischen Feldes.
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1 Introduction

Many phenomena in engineering science and natural science are described in terms of
partial dilerkntial equations (PDEs). Prominent examples are Maxwell’s equations
to model electromagnetic phenomena, Stokes and Navier-Stokes equations to model
fluid problems, the heat equation to model heat transfer problems or the equations
of elasticity to model structural mechanical problems, just to mention a few. For the
numerical solution of PDEs diLerent numerical schemes like e.qg., finite volume [86],
finite dilerence [86], boundary elements [156] or finite elements [45] are used. We
focus in this thesis on the latter approach. The finite element method (FEM) has been
established as the standard numerical method for the solution of PDEs describing
physical fields, see [102]. For an e [cieht and accurate numerical simulation adaptive
finite elements are of great interest. One reason for this is as mentioned in [170] that
the overall accuracy of the numerical solution deteriorates in the presence of local
singularities. A remedy for this problem is to refine the mesh around the singularity.
However, the question is how to detect the regions which have to be refined. Another
reason is that one is interested in reliable estimates for the accuracy of the computed
numerical solution since a priori error estimates only provide information about the
asymptotic behaviour of the error [170]. The tool to address both issues are local
error indicators which can be determined a posteriori from the numerical solution
and the given data. In general the local error indicators are used in an adaptive
algorithm which has the form, cf. [37],

SOLVE ¥ ESTIMATE ¥ MARK T REFINE: (1.1)

In more detail this means that first the PDE is solved, and then a local error indicator
is used to estimate the error. Well-known error estimators are e.g. residual based
error estimators [11], hierachical based error estimators [14], estimators based on the
gradient recovery technique [181] or goal oriented error estimators [13], just to name
a few. Afterwards the elements are selected according to some marking strategy.
Possible strategies are e.g. the Dorfler marking strategy [58] or a bulk criterion like
the maximum marking strategy, see [73, 129]. The marked elements are then refined
via e.g. a bisection algorithm [9, 121, 163, 167] or red-green-blue refinement [34, 73].
In literature this is also referred to as h-adaptivity, since it locally decreases the mesh
size h, cf. [146]. For more information about adaptive finite element methods we
refer the interested reader to the textbooks [4, 13, 139, 171]. A natural question
which arises is whether the numerical solutions computed from the adaptive scheme
in (1.1) converge to the true solution. We refer to the work [37] which describes
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an axiomatic framework to prove optimal rates for adaptive finite element methods
which builds upon the earlier works [20, 58, 128, 162] as mentioned in [146].

Least-squares methods

In this thesis we focus on least-squares or minimal residual finite element methods
[21]. These kinds of methods obtain an inbuilt error estimator. The idea behind these
methods is to exploit the connection of finite element methods and energy minimiza-
tion principles, cf. [21]. For elliptic problems this connection is given e.g. in terms
of the Rayleigh-Ritz principle, where one seeks for a minimizer to an unconstrained
quadratic convex functional. The functional describes the energy and is given via the
variational formulation. In order to generalize this idea to arbitrary PDEs one con-
siders an artificial energy, namely the energy induced by the residual of the PDE, cf.
[21]. To put this in a more mathematical context, we consider Hilbert spaces X;Y,
a given right-hand side ¥ 2 Y in the dual of Y and a linear operator B : X ¥ Y ,
which is assumed to be an isomorphism and given in terms of the partial di [erential
equation. The standard finite element method is based on an operator equation,
where one seeks for u 2 X such that

Bu=f inY : (1.2)

In a least-squares method one considers the equivalent minimization problem

u = argmin LBw k2 (1.3)
w2x 2
The least-squares method seems at first glance challenging as the residual is measured
in a dual norm and hence cannot be computed locally to define an error estimator.
Furthermore, it is mentionend in [21] that a least-squares finite element method
obtained from (1.3) should also be practical. This means that the finite element
spaces used in a discretization scheme for (1.3) should not be more di Ccult to work
with than those normally encountered in typical Galerkin or mixed Galerkin methods
for (1.2). Also, the finite element matrices and the right-hand side in the least-squares
method should be easily computable. Therefore, one common approach is to rewrite
the dilerential operator B : X ¥ Y by a first order system operator B: U ¥ V,
where V is a space with L2-regularity. This is usually referred to as first order system
least-squares (FOSLS) methods, see e.g. [32]. This method has been extensively
studied, see e.g., the textbook [21] for an overview of basic results on least-squares
finite element methods or the works [2, 17] which deal with adaptivity in the context
of FOSLS and the references given therein. FOSLS methods for parabolic equations
are considered in e.g. [72, 81, 119, 120]. A subclass of the FOSLS familiy are so-
called constrained first order system least-squares methods (CFOSLS). We mention



the works [3, 132, 147, 172]. However, the reformulation of the PDE as a first order
system comes with the fact that one has to assume that the right-hand side f has
L2-regularity. This may be in practical applications not the space of interest and is to
some extent unnatural as right-hand sides of partial di Lerbntial equations are usually
considered in Sobolev spaces with negative order, cf. [106]. Although there are some
workarounds, see [70, 71], where a FOSLS method with a load in a Sobolev space
with negative order is analyzed by replacing the source term with its finite element
approximation, we will for the mentioned reasons consider in this thesis a di Lerent
approach. We prefer to stay in the norm induced by the operator B. In order to get
a practical method we use the Riesz operator A: Y ¥ Y to lift the abstract norm in
Y toanorminY, which can be evaluated locally on each finite element. This setting
allows us to derive a unified framework, which can be applied to various PDEs. This
approach has been studied in e.g. [6, 164] in the context of parabolic equations, [46]
in connection with convection-di [udion equations, [28, 36, 54, 51, 52, 53] in case of
Discontinuous Petrov Galerkin (DPG) methods or [47, 127], just to name a few.

Space-time methods

Of particular interest in this thesis are space-time discretization schemes which are
used for the numerical solution of time-dependent partial di [erkntial equations. As
mentioned in e.g. [118, 146, 175], the standard procedures for the numerical solu-
tion of time-dependent problems are the vertical method of lines and the horizontal
method of lines or Rothe’s method, see [142, 166]. In the vertical method of lines one
first discretizes with respect to the spatial variables with e.g. a finite element method.
The semidiscretization in space leads to a system of ordinary di[erkntial equations
which can be solved via some time stepping scheme, see [87, 88] for an overview about
time-stepping schemes. In Rothe’s method one performs the two semidiscretizations
steps the other way round. This means first one performs a discretization with respect
to time with some time stepping scheme. The resulting boundary value problems are
then discretized e.g. by means of a finite element method. The fast solution of such
semidiscretization schemes lead to the so called parallel-in-time methods. A good
overview over the history of such methods is given by Gander, see [74].

We will focus on space-time methods where time is treated just like an additional
spatial variable. This approach has gained a lot of interest recently and an overview
about recent advances is given in [161, 113]. A classification of space-time methods
can also be found in [146, 175]. A full space-time method has the advantage that it
allows for adaptivity with respect to space and time simultaneously, see e.g., [159, 160]
for a space-time method in the sense of [157], [72] in case of a FOSLS method or [110]
for a space-time finite element method based on upwind stabilization. Moreover, the
handling of moving domains, where the movement is a priori known, is easier as
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a moving spatial d-dimensional domain viewed in the d + 1-dimensional space-time
cylinder is just a picture, i.e., it can be meshed using standard tools. This fact is
exploited in [77, 78, 83] in case of a rotating electric motor. In addition to that
it is more flexible with respect to parallelization in space and time as it overcomes
the sequential behaviour of the standard semidiscretizations schemes. Also in the
context of optimal control problems constrained by time-dependent PDEs full space-
time discretizations are of interest as they allow for a simultaneous solution of the
forward and backward problem at once, see e.g., [16, 111, 112] for a related approach.
This is in contrast to time stepping schemes which require to first step forward in
time and then step backward in time, see also [118]. The treatment of a time-
dependent PDE on a d + 1-dimensional domain comes with the fact that a global
linear system must be solved at once, which also increases the memory demand, see
also [146, 175]. Therefore, fast solvers and preconditioning are essential which are
not within the scope of thesis, see e.g., [75, 114] for related approaches in case of
space-time tensor-product meshes.

Objective and outline of the thesis

The objective of this thesis is to combine the least-squares/minimal residual method
with a fully unstructured space-time discretization scheme in the spirit of [157]. More-
over, a second objective is to apply the minimal residual method for the simulation
of electric machines based on the Maxwell system. Here we will consider the mag-
netostatic approximation, i.e., a time-independent problem, as well as a quasistatic
approximation and the eddy current problem, i.e., time-dependent problems. In the
latter two models, a space-time discretization enables us to consider the movement
of the rotor within the mesh. In order to account for the dilerent PDEs, we will
present an abstract unified least-squares approach based on [106]. This framework
can be applied to various linear and nonlinear PDEs.

The remainder of this thesis is organized as follows: In Chapter 2 we introduce the
required function spaces, repeat basic functional analytic results on the solvability of
abstract operator equations and recall basic notions on finite element discretizations.
In Chapter 3 we present an abstract least-squares framework for linear problems
including a full stability and error analysis. Furthermore, we show that the inbuilt
error estimator is e [cieht and reliable. We also discuss an extension to nonlinear
problems. In Chapter 4 we apply the abstract theory to the heat equation, to a
convection-di [udion equation and to a semilinear parabolic equation, which has the
form of the Schlogl model, see e.g., [39, 151]. For the heat equation we also present
a comparison to the FOSLS method introduced by Fihrer and Karkulik in [72].
Finally, in Chapter 5 we demonstrate the application of the least-squares method for
the simulation of an electric machine.



2 Preliminaries

In this chapter we introduce the required function spaces and recall some well-known
results on the existence and uniqueness of solutions of variational formulations, which
we will use throughout this thesis.

Throughout the whole thesis we consider RY, d = 1;2;3 to be a domain (open,
connected, non-empty), which is bounded and its boundary :=@ is Lipschitz, see
[156, Def. 2.1]. Further, let T > 0 be a given final time horizon. The corresponding
space-time cylinder is then denoted by Q = (0; T) with the boundaries :=
@ (0;T), o:= fogand t:=  (0;T)suchthat@Q= [ o[ -.

2.1 Function spaces

We give a brief introduction to the function spaces used in this thesis. For a more
detailed presentation we refer to classical textbooks like e.g., [1, 24, 66, 123, 180]. A
good source for spaces used in variational formulations for space-time methods is the
thesis [175] and the references given therein.

2.1.1 Sobolev spaces

Letd 2 N := f1;2;3:::9. We call a vector 2 NJ with components ; 2 Ng :=
T0;1;2;3;:::9 multi index. The length j j and the factorial ! are given as

X
] 1= is = 1! 2!::: al
i=1

For x 2 we write
X 1= XX, %Xy
and for a smooth functionu: ¥ R the notation D u means
@i i
00X, " @X, 2 @X 4

For k 2 Ng the space of k times continuously di [erkntiable functions reads

D u(x) = u(x):

C¥()=fu: T R:Du2C( ) foralljj Ko
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and the corresponding norm is

X

Kukck( y := supjD u(x)j:

ik
Note that for k = 0, C( ) := C°( ) corresponds to the space of continuous functions.
The space of inifinitely often di IﬁbntiableEnctions is given by

Ct( )= CH():
k 0

For a function u: ¥ R the support is defined as

suppu:=fx2 : u(x) &O0g
and the space of infinitely often di [erentiable functions with compact support reads
CH()=Ffu2C*( ): suppub g
For1 p < 1 we define the space of p-integrable functions as

L°( ):= wu: ¥ Rmeasurable: ju(x)jfdx< 1

and for p = 1 we have

L1( ):= u: ¥ R measurable: esssupju(x)j< 1
X2
We call the factor space
L°( ):=LP( )= ; u v:, u=v almost everywhere (a.e.)
Lebesgue space of p-integrable functions. Equipped with the norms
Z 1
Kukieey:=  ju@)iPdx ;1 p<a;

kukp_1( y := esssup ju(x)j
x2

it can be shown, see e.g. [1, Thm. 2.16], [24, Thm. 1.1.8], that these spaces are
Banach spaces. For p = 2 one can even show that the space L2( ) is a Hilbert space
with respect to the inner product

hu;vip 2 yi= u(x)v(x) dx

for u;v 2 L2( ), see [1, Cor. 2.18]. Further we denote with L} ( ) the Lebesgue

loc
space of functions, which are p-integrable on each compact set K , 1.e.,

LP.( )=fu: ¥ R measurable:u 2 LP(K) 8K compactg:

For the introduction of Sobolev spaces we need the concept of a weak derivative.



2.1 Function spaces /

Definition 2.1 (cf. [1, 1.62, p.21], [24, Def. 1.2.4], [156, Def. 2.3]). Let u 2 Li,.( )
and 2 NJ be a multi index. We say that u admits a weak derivative of order if
there exists a function v 2 L () satisfying

loc

Z Z
v(x)?(x)dx =( 1y u(x)D *(x)dx forall > 2 Ci( ):

If such a function v exists, we write D u :=v.

Now, we can for p 1 and k 2 N define the Sobolev spaces
WKP( Y:=fu22LP( ): Du2LP( ) jj kg:
WPy i= GO -

with the corresponding norms

O 1:
X P
Kukwin y =@ kD ukl, A forl p<d;
ik
Kukyy k; = max kD uk X
u WkKL( ) 0 jxk u L3( )s
and the seminorms
@] 1.
X P
jUiwie( ) = @ kD ukp )A forl p<1,;

J =k
jUjWk;:L( y = ma)lg kD Uk|_1( )-
1=

It holds that (W*P( );k kwkn( ) is a Banach space, see [24, Thm. 1.3.2], [1, Thm.
3.3] and that C1( )\ WKP( ) is dense in WKP( ), see [24, Thm. 1.3.4] which goes
back to Meyers and Serin [126]. Note that we have the inclusion [1, p. 60]

WeP( ) WKPC ) LP( )

Moreover, we have by [1, Thm. 3.6] that WKP( ) is separable if 1 p < A, and
uniformly convex as well as reflexive if 1 <p < 1. For p = 2 we use the notation

HEC) = WR20 )0 HEC ) = Wo( )

which are separable Hilbert spaces with inner product
>
hu; Vi y = hD u;D vi o (2.2)
0jjk
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for u;v 2 HX( ). The definition of the Sobolev spaces (2.1) can be extended to
0 <s2R. For thiswe write s=k+ ,where k2 Ngand 2 (0;1). Then we can
define the spaces

WSP( )= u2WRP( ) jujwse <L ;
. ———k kws:
WsP( ) =G ()
with the corresponding norm

(2.3)

1
Kukwsp» = kUK\F;Vk:p +jUj3vs;p( ) i ;

where Z Z . ]
208 jiD u(x) D u)j’

jx o yjare

JUiyse ) = dxdy

i =k
denotes the Sobolev-Slobodeckii seminorm, see [123, p.74]. Again we use for p = 2
the notation

H( ) :=WS2( ), HG( ) = W ( );
which are Hilbert spaces with the inner product (2.2) for s = k 2 Ny and

> <7 (D ux) D u)(D v(x) D v(y))

Y ey

hu; Vs y 1= U Vi y+
j =k
fors =k+ withk 2 Ngand 2 (0;1). For s > 0 we define, see e.g. [64, Def.
B47], the space H °( ) as dual space of H5( ) equipped with the norm

hf: vi
kfky scy:= su ' :
=0 O&VZHFZS( )kaHS( )

where h; i denotes the duality paring as the extension of the L2-inner product. Of
special interest in our analysis will be the space H3( ). In this space there holds due
to the assumptions on the domain  the Poincaré inequality, see [64, Lem. B.61],
I.e., there exists a constant ¢, > 0 such that

kuki 2y cpkiruky o yo forallu2 Hy( ): (2.4)

As a consequence we have that

S
><

“— — 2
kukpz( y i= Kruky 2o o = kD ukiz
j =t

defines an equivalent norm on H}( ), which we will frequently use. Note that instead

of the vector valued space [L?( )]d we will for better readability simply write L2( )
in the following as it is clear from the context that it has to be understood as a vector
valued space. Further we have the inclusion, see e.g. [66, Sec. 5.9.1, p. 299]

Ho( ) L) H ()
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2.1.2 Bochner spaces

For the analysis of the dilerkntial operators given by parabolic evolution equations
we use the concept of Bochner Sobolev spaces. Here a functionu: Q ¥ R; (x;t) A
u(x;t) is considered as a function of t with values in a Banach space X, i.e., t A
u(t; ) 2 X. For the definition of these spaces we proceed similar as in Section 2.1.1.

Let (X;k kx) be a Banach space. For p 2 [1; 1) we define the space of p-integrable
vector valued functions as

Zy
LP(0;T;X):= wu:(0;T) ¥ X measurable : ku(t)k§ dt < 1
0
and forp=1
C D
L1T@0;T;X):= u:(0;T) ¥ X measurable : esssupku(t)kx < 1L
t2(0;T)
We call the factor space
LP(O;T;X):=LP(0;T;X)= ; u v:, u=vae.

Bochner space of p-integrable functions. If we equip these spaces with the norms
Z 1
P
KuKpp(o:T:x) := kukb dt ; 1 p<3a;
0

KuKp 2 o:1:x) = esssup ku(t)kx
t2(0;T)

one can show that they are Banach spaces, see [176, Prop. 23.2, Problem 23.12],
[143, Satz 1.24]. For a reflexive Banach space X, 1 p < A1 and g > 0 such that
% + % = 1, the mapping
R:LY0;T; X ) 1 %Lp(O;T;X))
T

hRu;vi ;= hu(t); v(t)iy , dt forallv2 LP(0;T; X)
0

is an isometric isomorphism, see e.g. [143, Satz 1.30]. Hence, we can identify the

dual (LP(0; T; X)) with L9(0;T;X ). Moreover, there holds, see [143, Bsp. 1.26]
LP(Q) = LP(0; T;LP( )):

We denote with LP

1oc(0; T; X) the Bochner space of functions, which are p-integrable
on each compact set K  (0; T). Similar as for the classical Sobolev spaces we need
the concept of a weak derivative to define the Bochner Sobolev spaces.
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Definition 2.2 (cf. [66, Sec. 5.9.2, p. 301], [48, Def. 4.17]). Let (X;k k) be a

Banach space and u 2 Lj,.(0; T; X). We say the function u obtains a weak derivative

of order j if there exists a function v 2 L,.(0; T; X) such that
Z Z ; _
V()T () dt = ( 1) u(t)@ > (t) for all = 2 C5-(0; T):
0 0

If such a function v exists we write @u := v.

Now, we can define the Bochner Sobolev spaces
WKPO; T;X):= u2LPO;T;X): @lu2LP@O;T;X)for0 j k :

For our analysis it is su [cieht to consider the space WP(0;T;X). One can show
that this space is a Banach space for p 1 with respect to the norm

1
P

— p p :
Kukwipo;m:x) *= KUK (7 5¢) + KOUK p g7 5y

cf. [8, p. 3], [48, Thm. 5.2], [66, Sec. 5.9.2, p. 203]. For p = 2 we use the notation
H*(0; T; X) := WK2(0; T; X):

Forl p 2 we have that WLP(0; T; X) is continuously embedded into the space
C([0;T]; X), i.e., WEP(0; T; X) C([0;T];X) and there exists a constant C > 0
such that

kukc(orixy  Ckukwip;r:x);
see [66, Sec. 5.9.2, Thm.2]. Here C([0; T]; X) denotes the space of continuous func-
tions on the intervall [0; T] with values in the Banach space X which is equipped
with the norm

kUKC([O;T];X) = maxX kU(t)kx:

t2[0;T]
This result ensures that initial condtions u(0) and terminal conditions u(T) are well-
defined. We use the notations
WoP(0; T;X) := u2WP(0;T;X): u0)=0in X ;
WgP(0;T;X) := u2WYP(0;T;X): u(T)=0in X
to indicate spaces with zero initial or terminal conditions, respectively. Of particular
interest in our analysis are the spaces

L0;T;Hg( ) and W(Q):= L*(0; T;Hg( ) \H'(O;T;H *( )):
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The Bochner space L2(0; T; H( )) allows the characterization, see [154, p. 196, p.
204], [175, p. 23]

L2(0;T;Hs( )= u2L?Q): ryu2L?Q); uj =0 : (2.5)
Moreover, it is a Hilbert space with respect to the inner product
Z ¢
hpialzorma = BP(D); a0 ydt
7%z

= Fxp(X; 1) rxq(x; t) dxdt = hirkp; rqi 2 g,
0

for all p;q 2 L2(0; T; H3( )), see [175]. Note that the second to last equality is due
to (2.5). The dual space (L2(0;T;H3( ))) is identified with L?(0;T;H *( )) and
there holds due to (2.4) the Poincaré inequality

kukiziq)  CpkIxUkiziqy for all u2 L%(0; T; H3( )): (2.6)
The space W (Q) in more detail reads
W(Q)= u2L*0;T;Hg( )): @u2L*Q0;T;H *( ) :
It is a Hilbert space with inner product, see [175], cf. [49, Chap. XVIII, 81, Prop.6]

Z ¢
hu; Vi ) = MU Vi 2gr oz gy + . h@u(t); @ev(Di,, 2 ydt

and the corresponding norm reads

1
2 0

kukw(g) = KIrxukizgy + kBiUkiz:rm 1( )

Further we have that W (Q) is continuously embedded into the space C([0; T]; L2( )),
see [66, Thm. 3, p. 303], [143, Lem. 2.44], which means that initial and terminal
conditions are well-defined and there holds the integration by parts formula [143,
Lem. 2.44]
YA T
h@eu(t); v(DI, 1 Hi( , dt
0

Z
=hu(T);v(T)i 2y  hu(0);v(0)i 2 hu(®); @ev(Diyz ) w2 Hdt

0

Finally, by [66, Thm. 3, p.303] the mapping t A ku(t)k2,_2( ) is absolutely continuous
and for the derivative we obtain

d .
aku(t)kﬁz( y = 2hBu(t); Uiy 1y py, forae t2(0;T):
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2.2 Variational methods

In this section we recall some well-known results on the solvability of abstract oper-
ator equations. We start with the Lemma of Lax-Milgam.

Lemma 2.3 (Lax-Milgram). LetV be a Hilbert space, let A:V ¥ V be linear and
let f 2V . Further, assume A:V ¥ V to be bounded and elliptic, i.e., there exist
constants cf; ¢ > 0 such that

hAu;vi, cokukykvky; hAujui, | cikukd
for all u;v 2 V. Then, the variational problem:
Findu2V : hAu,vi, , =hfvi, ,, 8v2V,;

has a unique solution. For the unique solution u 2 V there holds the a priori estimate

kUkV iAkka .
€1
Proof. A proof can be found in [64, Lemma 2.2]. a

An important property of elliptic operators is that they can be used to define equiv-
alent norms.

Lemma 2.4. Let (V;h:;:i, ) be a Hilbert space and A:V ¥ V be a linear, bounded,
self-adjoint and elliptic operator. Then, for all u;v 2V

hu;vi, = hAu;vi,,

defines an inner product on V and

q qQ—
Kuka := hujui, = hAujui,

defines an equivalent norm to k:ky which satisfies
q— q—
ctkuky  kuka crkuky for allu2V:

Proof. A proof can be found in [118, Lem. 2.10]. O

The next theorem generalizes the Lemma of Lax-Milgram.
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Theorem 2.5 (Banach-NeCas-Babuska). Let X be a Banach space and Y be a
reflexive Banach space. Further, let f2Y and B: X ¥ Y be linear and bounded,
i.e., there exists a constant ¢® > 0 such that

kBuky  cPkukx 8u2 X:
The variational problem:
Findu2 X : hBu;vi,  =hf;vi, | 8v2Y,
has a unique solution if and only if the conditions

BNB 1 B vi
u; vi
9 B >0: H f ! Y Y B.
@1 O&IDZX O;ljgy kkakaY C1
BNB 2
8v2Y;, (8u2X;hBuyviy , =0)D»Vv=0;

are fulfilled. Moreover, for the unique solution u 2 X there holds the a priori estimate
1
kUkX —kaky .
C1

Proof. A proof can be found in [64, Theorem 2.6]. O

Remark 2.6. The condition (BNB 1) ensures that the operator B is bounded from
below, i.e., it is injective, and its range is closed, cf. [64, Lem. A.39, Cor. A.45]
and [134, p. 440]. The condition (BNB 2) gives surjectivity of B, i.e., ran(B) =Y ,
see [64, Cor. A.45, Cor. A.46]. A slightly generalized version of Thm. 2.5 can
be found e.g. in [134, Thm. 6.6.1]. There if and only if is replaced by if and the
condition (BNB 2) is exchanged by the assumption that 2 ran(B). This means that
f 2 ker(B )7 due to the Closed Range Theorem, see e.g. [134, Thm. 5.17.3]. Hence,
this leads to a compatibility condition on ¥ which reads

hf,qi, =0 forallq2ker(B):

The next theorem gives an existence and uniqueness result for the solution of abstract
saddle point systems.

Theorem 2.7 ([64, cf. Thm. 2.34]). Let X; Y be two reflexive Banach spaces
and f 2 Y , g 2 X be two given right-hand sides. Further, let A .Y ¥ Y ,
B : X YT Y belinear and bounded operators. The saddle point system which seeks
for (u;p) 2 X Y such that

hAp;qi,  +hBu;qi, , = hf;gi, , forallq2YV;

2.7
hB p;viy = hg;viy  forallv2X @7)

has a unique solution if and only if the conditions
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(1)
hAp; qi
9cA>0: inf  sup iy v A
08:p2ker(B ) ggq2kerd ) KPKy KgKy
(i)
8q 2 ker(B ); (8p 2 ker(B );hAp;qi,  =0) D> q=0;
(iii)
hBu;qi
9B >0: inf sup eualy v cB

06u2X ogq2Y Kukx quY

hold true. Moreover, for the unique solution (u;p) 2 X Y there hold the a priori
estimates

1 1 ch

C1 C1 C1

1 cf ¢z c5 .
kka ? 1+ @ kka + [CJI_B]Z 1+ E kgkx .

Remark 2.8. The conditions (i) and (ii) in Theorem 2.7 ensure that the operator
A is an isomorphism on ker(B ). The condition (iii) on B ensures that the adjoint
operator B is surjective, see [64, Lemma A.39, Theorem A.56]. If the operator
A:Y T Y s Y-elliptic conditions (i) and (ii) are clearly fulfilled, see also [64,
Rem. 2.35]

The next theorem is on the solvability of abstract evolution equations. For this, we
first need the definition of an evolution triple which is also known as Gelfand triple.

Definition 2.9 ([176, Def. 23.11]). The triple (V; H;V ) is called an evolution triple
if

(1) (V;k ky) is a real separable and reflexive Banach space,

(it) (H; (; )n) is a real separable Hilbert space,

(iii) the embedding V ,¥ H is dense and continuous, i.e., V. H, V<" = H and

there exists a ¢ > 0 such that kxky ckxky forall x 2 V.

An example for such a triple is given by means of the spaces (H3( );L2( );H *( ),
see e.g. [176, Def. 23.11] or [143, p. 89]. Now, we are in a position to state the
following Theorem.
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Theorem 2.10. Let the triple (V;H;V ) be an evolution triple and the operator A :
L2(0;T;V) ¥ L2(0;T;V ) be linear. Further, assume that A is bounded and elliptic,
i.e., there exist constants cf'; c5' > 0 such that

JhAU, Vlj Cl;kUKLZ(O;T;V)kaLZ(O;T;V);
— A 2
hAu; Ui crkukiz g1y

for all u;v 2 L2(0; T; V), where h:; :i denotes the duality pairing. Suppose furthermore
that F 2 L?(0;T;V ) and up 2 H. Then, the initial value problem

Gu+Au=F inL?0;T;V ); u(0)=uo;
has a unique solution u 2 L2(0;T;V) with weak derivative @.u 2 L2(0;T;V ).

Proof. A proof can be found for instance in [64, Theorem 6.6] or [176, Theorem 23A,
Corollary 23.24]. O

We will also deal with nonlinear operator equations. In order to investigate such
equations we state the following result which goes back to Zarantonello [177, pp.
503], [178, pp. 174].

Theorem 2.11 ([177, Thm. 25B]). Let (V;(; )v) be a real Hilbert space, f 2 V
and B : V ¥ V a nonlinear operator which is strongly monotone and Lipschitz
continuous, i.e., there are numbers ¢2 >0 and ¢& > 0 such that for all u;v 2V

hB(u) B(v);u vi, , cPku vkd

and
kB(u) B(V)ky cSku vky:

Then the nonlinear operator equation
Bu)=f inV

has a unique solution, which depends continuously on f. More precisely, it follows
from B(u;) = fj, j = 1,2 that

kul Uzkv Cinfl f2kV
1

and the inverse operator B 1 :V ¥ V is Lipschitz continuous with constant CiB
1
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2.3 Discretization

In order to solve the operator equations and the related variational formulations
numerically we use the finite element method (FEM). The idea of the finite element
method is to consider conforming finite dimensional subspaces of the trial and test
spaces which can be spanned in terms of basis functions with local support. The
aim of this section is to recall some basic notions of finite element discretizations,
introduce the finite element spaces and state some approximation properties of these
spaces which we will use throughout the thesis. For a more detailed presentation we
refer to [15, 24, 45, 60, 156]. In order to cover discretizations for a spatial bounded
Lipschitz domain RY with d = 1;2;3 as well as for a space-time cylinder Q =

(0;T) R we consider a domain D R" for n = 1;2;3;4. In addition to
that we consider domains D whose boundary is polygonal for n = 2, or polyhedral
for n = 3 or polychoral for n = 4.

We start with the definition of an n-dimensional simplex R".

Definition 2.12 ([60, cf. Def. 3.11]). Let the points z;;:::;Zh+1 2 R" be given such
that the vectors (z; zl);‘:zl are linearly independent. The interior of the convex hull

= (convfzy; i za+10) is called a (non-degenerate) n-dimensional simplex in R".
The corner points z;;:::; z,, are called nodes or vertices of . Forr 2 f0;::;;n 1g and
21500 2 2 §295 000 20410 such that the vectors (7 zl)j:; are linearly independent
we call ~ = (convfz,; ::;; #4+19) r-dimensional face of

The n-dimensional simplex R" is an interval for n = 1, a triangle for n = 2,

a tetrahedron for n = 3 or a pentatope [130] for n = 4. We call a decomposition

Th = T 1;:5; ng of the domain D R"™ into nonoverlapping simplicial elements
R" a triangulation or mesh, i.e.,

_ E_
D= . and <\ g=;fork& “

=1

Further we call a triangulation admissible if for two simplicial elements ; - 2 Ty
with k & “ we have either

“\"=; or =\ =§S;
where S is an n  j-dimensional face of y and - with j = 1;::;;n. This means in

an admissible triangulation two neighboring simplicial elements join either a node
(n=1,;2;3;4), an edge (n = 2;3;4), a triangle (n = 3;4) or a tetrahedron (n = 4),
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i.e., we avoid hanging nodes, see e.g. [156]. We use W to denote the number of
vertices fxigffl of a triangulation. For an element 2 T,, we denote with

VA
= dx

1
n

Sl

h =j]j
the local mesh size. The global maximal and minimal mesh sizes are given as

h:= hpaxt. :=maxh and hminT1. ;= Minh :
max;Th 2T min;Th 2T

In addition to that we define the diameter of an element 2 T, as

d = supjx vj
X;y2

which coincides with the longest edge of the element and

r :=supfr>0: B.(x) g
X2

which is the radius of the largest ball that can be inscribed in . We say that a
family of admissible triangulations (Ty)n2; is shape regular, see [156], if there exists
a constant cg > 0 independent of Ty, such that

d cer forall 2T,and h21:

We say that a family of admissible triangulations (Th)n2, is globally quasi-uniform if
there exists a constant cg > 1 independent of h such that

Amax;Ty cg forallh21:

hmin;Th
Moreover, (Tn)n2; is locally quasi-uniform if there exists a constant ¢, > 0 indepen-
dent of h such that
— O

J

for all neighboring elements —-\ 7 & ; in T, and for all h 2 I. Now, we are in a
position to define the finite element spaces which we use throughout the thesis. For
this let T, be an admissible triangulation of D. The space of globally continuous and
piecewise polynomial functions of order k is defined as

SK(Th):= vh2C(D): vhj 2Pc( ) forall 2T, ; (2.8)
where Py( ) denotes the set of all polynomials up to order k, i.e.,
8 8]
< > =
Pe( )= _p: T R:p(x)= cX;c 2R _:

2NG;j J K
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Sometimes we will also use the notation SK(D) for the space defined in (2.8). Of
particular interest in our considerations is the space St(Ty) of piecewise linear finite
elements. This space allows the representation

SL(Tn) = spanf g™, HY(D);

where ”; are the usual nodal basis functions satisfying ”i(xx) = k. Note that the
dimension of this space is equal to the number of vertices of the triangulation Ty.
For n = 1;2; 3 one can show the following approximation property.

Theorem 2.13 ([156, Thm. 9.10]). Let u 2 HS(T,) with s 2 [ ;2] and = 0;1.
Then there holds the approximation property

inf ku wvhk ch®  jujys(T.y: 2.9
28T hKH (Th) JUlHs(Th) (2.9)

Remark 2.14. The approximation property (2.9) is also valid for n = 4, see e.g.
[118, Thm. 2.35]. However, for the proof one needs to construct a quasi-interpolation
operator since the nodal interpolation operator is not a well-defined operator for func-
tions in H?(D) with D R



3 Least-squares/minimal residual method

In this chapter we aim to derive a least-squares method for the solution of an abstract
operator equation Bu = f. In particular, we consider the Hilbert spaces X, Y, a
given right-hand side f 2 Y and an abstract operator B : X ¥ Y which in practical
applications is given in terms of a partial dilerential operator. Then, we seek for
u 2 X which solves

Bu=*f inY : (3.1)

The usual way to treat (3.1) is to consider some conforming, finite dimensional sub-
spaces Xy X and Yy, Y and to solve the Galerkin-Petrov variational formula-
tion

hBuw; gniy, = hF;qui,  for all g 2 Yy, 3.2)

where h:; :i,, denotes the dual paring. EXistence and uniqueness of (3.2) is based on a
discrete inf-sup condition as well as dim(>Xy) = dim(Y},), see Theorem 2.5. However,
the choice dim(Xy) = dim(Yy) is in certain applications too restrictive. Therefore,
we are interested in an alternative solution method which comes along without the
latter condition on the discrete spaces since this will enlarge the set of possible stable
pairs (Xu; Yn), cf. [118]. For this reason we consider a minimal residual method for
the solution of (3.1). This method looks for a minimizer u 2 X to the quadratic
functional

J(w) = %ka Tk - (3.3)

From (3.3) it can be seen that the residual is measured with respect to the natural
norm given by the mapping properties of B. However, in many applications the norm
onY isanorm in a Sobolev space with a negative exponent, and therefore one may
ask how to deal with this norm. We will address this question in Section 3.1, where
we will also derive the minimal residual method and show that its solution is on the
continuous level equivalent to the solution of the operator equation (3.1). Further,
we will discuss its discretization and show a priori error estimates. The fact that the
method is well-posed for dim(’X) & dim(Yy) enables us to show that this method
gives rise to an e [cieht and reliable a posteriori error indicator, which can be used
to drive an adaptive refinement scheme. Moreover, at several points we will highlight
the connection to a Petrov-Galerkin method with optimal test space [52], as this will
give us some fruitful insights on the choice of the test space Y. In Section 3.2 we
will extend the approach to the solution of nonlinear operator equations. We will
discuss a formal derivation of the method as well as possible solution methods.

19
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For the presentation of the results in the linear case we will follow the lines in [106].
However, there are several papers which already deal with a similar approach, see
e.g., [46, 47, 127] in case of minimal residual methods, [6] in case of linear parabolic
evolution equations, [36, 52, 84, 85] for DPG methods. For a least-squares method in
the context of boundary element methods we refer the interested reader to [158] for
elliptic problems as well as to [93] for the wave equation in a space-time setting.

3.1 An abstract framework for linear problems

Throughout this sectionwe let X H X andY H Y be Gelfand triples
of Hilbert spaces, where X , Y denote the dual spaces of X and Y with respect to
H with the duality pairing hf;qi, for f 2 Y and q 2 Y. Further, we consider an
operator A 1Y ¥ Y which we assume to be linear, bounded, self-adjoint and Y-
elliptic. With this it immediately follows by Lemma 2.4 that the operator A implies
anorminY . In what follows we will use the induced norm by the operator A, i.e.,

g
kaky := hAqg;qi,, forallg2Y:

Moreover, in order to derive a least-squares method for the abstract operator equation
(3.1) we introduce some assumptions on the operator B: X 1Y .

Assumption 3.1. We assume that the operator B fulfills the following conditions:
(i) B is linear and bounded, i.e., there exists a constant ¢ > 0 such that
kBvky  cZkvkx
for all v 2 X.

(ii) B satisfies an inf-sup condition, i.e., there exists a constant c? > 0 such that

hBv;qi,,

sup cPkvkx (3.4)

osq2y  KgKy

for all v 2 X.

(iii) B is surjective.
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3.1.1 Solvability analysis

In view of the Assumptions 3.1 an application of Theorem 2.5 givesthatB : X ¥ 'Y
is an isomorphism and that the operator equation (3.1) obtains a unique solution
u 2 X. For the derivation of a minimal residual method we use the following repre-
sentation of the dual norm

hf; qi
kfky = su ~—H. 35
Y o&qg{ kgky (3:5)
Lemma 3.2 ([106, Lem. 2.1]). For the dual norm (3.5) there holds
g
kfky = hA f;fi, forall f2Y: (3.6)

Proof. Let f 2 Y and consider ps 2 Y as the unique solution of the variational
problem
hAp¢;qi,, =hf;qi, 8q2Y:

This means psf = A f and using Lemma 2.3 it holds that kpgky  kfky . Now, we
can estimate

A =hpefiy,  kpeky kfky KFK3 :

On the other hand we have

hf; qi
kfky = su 1H = gy
Y o&q'fv kgky o&quv kaky

kprky = KA fky = hf;A 1fi:

Combining the estimates we get

g
kfky = hA f;Fi, = kpeky: O

Remark 3.3. In literature the operator A : Y ¥ Y is called Riesz operator and
pr 2 Y is called Riesz representative of ¥ 2 Y . Further, the equality kfky =
kApsky = kpsky = kA fky tells us that the Riesz operator is an isometry which
is a well-known property of this operator, see e.g., [25, Thm. 5.5], [143, Satz 10.3].

Now, we are in a position to consider the quadratic functional (3.3). We first note
that due to Lemma 3.2 we can write

1 1
J(W)=§kBW fky :§A1(BW f);Bw f
_1 1 . lg. 1 1¢. .
_EBA BW,WH B A f,wH+§A . f o
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A necessary condition for a minimizer to the quadratic functional is that it needs to
satisfy the first-order optimality system, which in this case reads

0=DJW)(v) = %J w+tv) = BABw f)v
t=0
for all v 2 X. This means a candidate u 2 X for the minimizer of the quadratic
functional has to solve

H

Su=BABu=BA ¥ inX: (3.7)

In the following we will collect some properties of the operator S. This will help us
to state existence and uniqueness results to the solution of (3.7).

Lemma 3.4 ([106, Lem. 2.2]). The operator S := B A !B : X ¥ X is hounded
and elliptic, i.e.,

kSukx ¢ kukx; hSu;uiy ¢ kuky for allu 2 X;
where ¢5 = [cB]?, ¢ = [cB)°.

Proof. Let u 2 X. Then, using that A ! is an isometry, see Remark 3.3, and that B
is bounded we obtain

hSu;viy, U hA 'Bu;Bvi,,

kSukx = su
X O&VEX kvkx 0&vV2X kvkx
kA lBUkY kBVkY kBUkY kBVkY B12
su = su C5 |°kukx:
O&VEX kvkx O&VEX kvkx [ 2] x

In order to prove that S : X ¥ X is X-elliptic we define p, = A 'Bu 2 Y. With
this we get

hSu;uiy, = A 'Bu;Bu
Moreover, using the inf-sup condition (3.4) of the operator B, we obtain

= hpy; Apuiy = kpuk?:

hBu;qi, _ hApy; qiy,

cBkuk sup ———H = sup ——H  kp,ky:
! x O&qSY Kaky O&qEY Kaky Py
i.e.,
hSu;ui, = kpukd  [cP1Pkuks: O

Remark 3.5. Since the operator S : X ¥ X is elliptic it immediately follows from
Lemma 2.4 that

q q
kvks := hSv;vi, = hA 1Bv;Bvi, = kBvky

defines an equivalent norm on X satisfying

cPkvkx  kvks cPkvky forall v 2 X:
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The properties of the operator S ensure that the first-order optimality system (3.7) is
uniquely solvable due to the Lemma of Lax-Milgram, see Lemma 2.3. Using [179, Sec.
2.2, Thm. 2.A] the solution u 2 X to (3.7) is indeed a minimizer to the quadratic
functional (3.3) since for the second directional derivative we have
d? .
D2J (u)(v) = WJ (u+tv) =hSv;viy, >0 8v2 Xnfog; (3.8)
t=0

due to the ellipticity of S. The following theorem summarizes our findings so far and
draws the connection between solving the operator equation (3.1) and looking for a
minimizer to the quadratic functional (3.3).

Theorem 3.6. Let A:Y ¥ Y be linear, bounded, self-adjoint and Y-elliptic. Let
B : X ¥ Y bDe linear, bounded, satisfying an inf-sup condition and surjective.
Further, let £ 2 Y Dbe a given right-hand side. Then, the following statements hold
true:

(i) The problem: Find u 2 X such that Bu=f in Y has a unique solution.
(it) The problem: J (w) = %ka fk? ¥ min! has a unique solution.
(iii) Statements (i) and (i) are equivalent and obtain the same solution.

Proof. It remains to prove (iii). Let u 2 X be a solution to (i), i.e.,, Bu = f
inY . Then, u 2 X is also a solution to the first-order optimality system since
B A }(Bu f)=0inX . Moreover, the second order directional derivative (3.8) is
positive and hence u is minimizer, i.e., solves (ii). For the other direction we assume
u 2 X to be a solution to (ii). Then, u 2 X solves the first-order optimality system
B A YBu f)=0inX . Using that the operators A:Y Y andB:X 1Y

are isomorphisms due to the assumptions it has to hold Bu=finY ,ie,u2 X
solves (i). O

Remark 3.7. Theorem 3.6 states that one can consider the equivalent minimization
problem for the solution of an operator equation. While the corresponding variational
formulation of the operator equation can be of Petrov-Galerkin type the resulting
operator S of the first-order optimality system will always be an elliptic operator,
i.e., the corresponding variational formulation will be of Galerkin-Bubnov type.

Remark 3.8. The first-order optimality system (3.7) is sometimes called the normal
equation, cf. [21, p. 52]. In our case this equation also involves the operator A 1.

In the following we will deal with the first-order optimality system (3.7) in more
detail. The Galerkin-Bubnov variational formulation is to find u 2 X such that

hSu;viy, = B A v (3.9)

is satisfied for all v 2 X.
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Remark 3.9. Note that (3.9) can also be viewed as a Petrov-Galerkin variational
formulation with optimal test space. Indeed, choosing Y °Pt := A B(X) the varia-
tional formulation (3.9) reads to find u 2 X sucht that

hBu;qi, = hf;qi,, forallg2Y ", (3.10)
This point of view is taken e.g. in [36, 52, 53, 84].

Since the operator S = B A !B involves the operator A  which in practical appli-
cations is hard to compute we introduce an additional variable p := A {(f Bu).
This is the Riesz representative of the residual. Now, (3.7) can be rewritten as a
mixed system, which reads to find (u;p) 2 X Y such

Ap+Bu=Tf inY; Bp=0 inX: (3.11)
The related variational formulation is to find (u;p) 2 X Y such that
hAp;qi,, +hBu;qi, =hf;qi,; hp;Bviy, =0 (3.12)

for all (v;q) 2 X Y. Note that by construction it holds that p 0, since p 2
ker(B ) =ran(B)? = f0g.

3.1.2 Discretization

For the discretization of the mixed system (3.12) we consider conforming finite di-
mensional subspaces Xy = spanf”;gix X and Y,, = spanf jg}\":Yl Y. The
discrete variational formulation of (3.12) is then to find (un;pn) 2 Xn Y such
that

hAph; Gniy +hBup; gniy = hF dniy;  hpn; Bvaiy =0; (3.13)

for all (v4;0n) 2 X Yh. Using the Galerkin isomorphism uy 9 u 2 RMx and
phHp2 RMv the variational formulation (3.13) has an equivalent representation as
a linear system of algebraic equations which reads

A, Bp P

O] =h

Anll; 1] =hA i jin; Bnliskl =hB7y; jin; 5 =hF iy

For the unique solvability of (3.13) and hence (3.14) we assume in the following the
discrete inf-sup condition

Cs kVH kX sup M

for all vy 2 Xy 3.15
oeqn2Yn  KdnKy H H ( )
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with a constant cs > 0, see Theorem 2.7. In order to derive an error estimate we
consider the equivalent Schur complement system of (3.14). Using p = A, l(f Bhu)
we obtain the discrete Schur complement system

Shu := By A,'Bru = B A, 'f: (3.16)
In the following we collect some properties of the Schur complement matrix Sy,.

Lemma 3.10. Assume the discrete inf-sup stability condition (3.15) to be satisfied.
Then the Schur complement matrix Sy, = Bh>AhlBh is positive definite and there hold
the norm equivalence inequalities

[csIPkvaky  (Shv;v)  [cB1Pkviakd (3.17)
for all v 2 RMx $ vy 2 Xy.

Proof. For vy 2 Xy $5 v 2 RM< we introduce p = A, 'Bpy 2 RMY B pyh 2 Yy,
which solves
APy, h; Gniy = BV Qniy,  for all gy 2 Yy

Thus, we obtain
(Snv; V) = (A, 'BnV; Bnv) = (p,: BnY) = (Anp,;iP,) = KPu,nk{
The discrete inf-sup stability condition (3.15) implies

. T hA . -
cskviykx sup M: sup NADRv,h; Gty

Kpy,, hKy ;
o&qn2Yn  KdnKy 06:Gn2Yn Kgnky PuiahfCy

and hence,
cZkviik%  Kpy,nkd = (Shv;V):

For the upper estimate we note that
KpyhKy  CZkvikx;
and therefore the inequality
(ShV; V) = Kpy,nky  [cF1kvik

follows. U

Now, we are in a position to prove the following best approximation result, see also
[6, Thm. 2.1].



26 3 Least-squares/minimal residual method

Lemma 3.11. Assume the discrete inf-sup stability condition (3.15). Then, the Schur
complement system (3.16) admits a unique solution u 2 RMx $ uy 2 Xy with the
a priori estimate

1
kUH kx C—kfky . (318)
S
Moreover, the error estimate
g .
ku upkx EVHIQI(H ku vpkx: (3.19)

holds true, where u 2 X solves (3.9).

Proof. The unique solvability of (3.16) follows since the matrix Sy, is positive definite,
see Lemma 3.10. For the a priori estimate we consider

(Snu; u) = (BF A, F;u) = (A, i Bhu)  kfk, 1kBhuk, 1

If we use

kBhuk (A, 'BhU; Bhu) = (Shu; U);

2 =
ALl

we obtain the estimate
(Snu;u) KK, o= (AT F) = (Anpipe) = hADen; Prniy;
where p_ 2 RMv B psp, 2 Y, solves
hApsn; gniy, = hF; g, forall gy 2 Yi:
Since kpgnky  kfky and using (3.17) we finally obtain the estimate
cZkupky  (Shu;u)  kFkZ ;

which gives the a priori estimate. In order to prove the best approximation result
we define the Galerkin projection Gy : X ¥ Xy, u ® uy = Gyu which maps an
arbitrary element u 2 X via f = Bu 2 Y to a solution uy 2 Xy $ u 2 RMx
of (3.16). The mapping Gy is linear due to the linearity of the involved operators.
Furthermore, an application of the a priori estimate (3.18) and the fact that Bu = f
gives

1 1 S
kGHka = kUHkx —kfky = —kBUkY —kka;
Cs Cs Cs

i.e., Gy is bounded. In addition to that Gy is indeed a projection. To see this we
consider wy := Gpuy. By defintion of the mapping Gy it holds that wy 2 Xy $B
w 2 RMx solves (3.16) for the right-hand side f = Buy $ f = Bru 2 RMv e,

Shw = B A, 'f = B A, 'Bru = Spu:
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Now, using that the Schur complement matrix is invertible we obtain w = u, which
gives Ghuy = uy and hence

GZHU = GH(GHU) = GHUH = Un;

i.e., Gy is a projection. Finally, using Guvy = VvH, KI - Gukx s x = kKGpkx 1 x, see
[173, Lem. 5] and the boundedness of Gy we obtain the estimate

ku UHkX = k(l GH)ka = k(l GH)(U VH)kx
KI GHkx!ka VHkX = kGHkx!ka VHkX

CB
2ku  vgkx:
Cs
Since vy 2 Xy was arbitrary the assertion follows. O

3.1.3 A posteriori error estimator

So far, we have seen that a minimizer u 2 X to (3.3) can be computed from the first-
order optimality system (3.7) and that this system obtains the representation as the
saddle point system (3.11), when introducing the Riesz representative of the residual
p=A (f Bu). While in the continuous setting we have p 0, the discrete mixed
variational formulation (3.13) gives p, 2 Y, $ p = A, (f Bhu) & 0 as the Galerkin
matrix By, is in general not invertible, cf. [106]. This is a consequence of the fact
that we only need injectivity on the discrete level for the operator B, see the discrete
inf-sup condition (3.15), in order to get well-posedness of (3.13), see Theorem 2.7.
Therefore, the Galerkin matrix By, is in general a rectangular matrix as dim(Xy) &
dim(Yy). In this sense, the minimal residual approach for the solution of Bu = f gives
us on the discrete level more flexibility in the choice of stable pairs (Xy;Yy) than a
standard Galerkin-Petrov scheme where one has to enforce dim(>Xy) = dim(Yy) in
order to get solvability. However, we introduce some additional unknowns which in
terms of computational costs can be seen as a disadvantage, cf. [118]. But, in the
following we will show that the additional unknown p;, can be used to define an error
estimator for the true error ku upkx. This has also been demonstrated, e.g., in
[36, Thm. 2.1] or [127, Prop. 3.8]

Lemma 3.12 (106, Lem. 2.5]). Let (U4;pn) 2 Xn  Yh be the unique solution of
(3.13). Then, there holds the e Lciehcy estimate

kph ky CZB ku Uy kx . (320)

Proof. We subtract (3.13) from (3.12) forq=0gn 2 Y, Y andv=vyu 2 Xy X
to obtain the Galerkin orthogonalities

hA(P  pn)idniy +hBU  Un);Gniy =0; hp  pn;Bvniy, =0 (3.21)



28 3 Least-squares/minimal residual method

for (Vu;0n) 2 X Yh. Since p 0 they boil down to
hAph; Ghiy, =hB(U  Un);Oniy;  "BVH;priy =0
for all (vi;0n) 2 Xy Yh. Testing with g, = pn 2 Yy, gives
kphké = hAph; phiy =hB(U  Up);pniy  CBku  upkxkphky ;
from which we conclude the result. a
In order to prove a reliability estimate we make use of the fact, see e.g. [28, Rem.

2.1], [127, Thm. 3.7], [164, Prop. 5.1], that the discrete inf-sup stability condition
(3.15) implies the existence of a Fortin projector [23, 68].

Lemma 3.13. Assume the discrete inf-sup stability condition (3.15). Then, there
exists a mapping :Y ¥ Y,, satisfying

B
hr hr; Bvyiy =0 forall vy 2 Xy, kK nrky z—zkrky forallr2Y: (3.22)
S

Proof. The mapping can be constructed when defining :Y ¥ Y,, r® ,r,as
the second component of the solution (wy;rn) 2 Xy Yy of the variational problem

hArp; Oniy,  hBwy;gni, =0;  hry; Bvgiy = hr; Bvyiy,

for all (vh;0n) 2 Xi  Yh. This mixed system reads in terms of algebraic equations
as

Apr Baw =0; Bpr=g;
where g[i] = hr;B7;i, i = 1;::;;Mx. The unique solvability of this system follows
since the associated Schur complement system Spw = g admits a unique solution
due to Lemma 3.10. Therefore, the mapping is well-defined and fulfills the condition
hr nr; Bvuiy = 0; for all vy 2 Xy. Moreover, we have

krpk3 = hAr,; rpiy = hBwy; rpi, = hBwp;riy,  cBkwikxkrky:
When using the discrete inf-sup condition (3.15) we obtain

hBWy; Gy _ hAT,; Oniyy

cskwp kx sup krpky :

08:-qr 2Y Kanky B osgn2Y,  Kdnky
Finally, combining the latter two estimates we get
CB
krpky  —-2krky :
Cs

which finishes the proof. O
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Now, we can prove a reliability estimate for p, 2 Yy, see [36, cf. Thm. 2.1] in the
context of DPG methods.

Lemma 3.14. Let (Un;pn) 2 Xn  Yh be the unique solution to (3.13) and let u 2 X
be the unique solution to (3.1). Then, pn 2 Yy, is reliable modulo the data oscillation
term osc(f) = kf (I hKy , i.e., it satisfies
1 cB 1
ku upkx  — —5 kpnky + — osc(f): (3.23)
Proof. Using the inf-sup condition (3.4) and the properties of the Fortin projector
(3.22) we obtain

hB(u un);qin

cBku upkx  sup

06:g2Y kaky

= sup hB(u un);q hgin +hB(U  up); nQin
06:q2Y Kaky

= sup hBu;q hdin +hApL;,  haln
06:92Y kaky

. : : : B

= sup hfiq  nd@in +hADL; nain osc(F) + 22 kprky :

06:2Y kaky Cs
which gives the assertion. O

As pointed out in [36, Thm. 2.1, Rem. 2.6], [127, Rem. 3.9] for the data oscillation
term it holds

hf; (1 h)JiH = sup hBu; (I h)JiH

osc(f) = su
) O&qEY kaky 06q2Y kgky
= Ssup hB(u VH); (I h)qu CZB Kl hky !qu VHkX;
06:q2Y kaky

i.e., with Kkl hky 1y =k Ky sy, see again [173, Lem. 5] and (3.22) we get

B2
[cz] inf ku vyksx:

osc(f
( ) Cs VH2XH

This means the data oscillation term is at least of the same order as the true error
ku upkx. However, for su Lciehtly smooth data we can expect that the data
oscillation term is of higher order than ku upkx, in particular when using trial
and test spaces which are defined with respect to di [erent polynomial degrees of the
involved basis functions, see [36]. In this case the error indicator py, is asymptotically
reliable.
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In what follows we will give an alternative proof for the reliability estimate, which
follows the lines [106]. This is motivated by the paper [59] which states that small
data oscillations imply a so-called saturation assumption. Furthermore, it draws a
connection to the hierarchical error estimators, in particular the well-known h g
estimator, see e.g., [37, 67]. To prove a reliability estimate in this context it is
necessary to introduce an additional ansatz space Xy X which satisfies Xy~ Xy.
For this trial space we assume the discrete inf-sup stability condition

hBVH; Oni

Cs kVH kx sup

for all vy 2 Xy 3.24
o&qn2Yn,  KdnKy H H ( )

with a constant cs > 0. Due to Xy Xy it holds that (3.24) implies the discrete
inf-sup stability condition (3.15). In addition to that we consider (Uq;pn) 2 Xy Yh
as the unique solution to the variational formulation

hADh; Oniyy + hBuw; gniyy = hFianiy;  hpp; Byniy, =0 (3.25)
for all (vu;0n) 2 X Yh. Now, we are able to prove the following estimate.

Lemma 3.15 (cf. [106, Lem. 2.6]). Let (Un;pn) 2 Xn  Yn and (unq;pn) 2 Xy Yy
be the unique solutions of the Galerkin variational formulations (3.13) and (3.25),
respectively. Assume the saturation assumption

ku upkx ku unpkx for some 2 (0;1): (3.26)

Then the error estimator kpnky is reliable, satisfying

1 1
ku upkx —— —Kkpnky : (3.27)
1 Cs

Proof. When subtracting the Galerkin variational formulation (3.25) from (3.13) we
obtain the Galerkin orthogonality

hB(U4  Un);dniy =hAMPr  pn);dniy  for all gn 2 Yy: (3.28)
Since uy  uy 2 Xy we conclude from the discrete inf-sup stability condition (3.24)

hB(Uh  Un);Ohiy

cskuy  upkx sup

06:qn2Yh Kgnky
hA(Pn  Pn); Oniyy
= su k Ky :
oe,—qhgvh Kgnky P Py

Further, by the second equation in (3.25) we have that hpn; B(uy  un)i, = 0. With
this and the Galerkin orthogonality (3.28) we can estimate
kph  Pnk¢ =PA(Pn  Pn)iPh Priy =hB(Un  Un)iPn Py
=hB(Un  Un);Pnly = DAL Pn)iPniy KPh  Prky kpnky;
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ie.,
Kpn  pnky  kppky:

Hence, we obtain
1 1
kUH UH kx — kph pth — kphky ;
Cs Cs
Finally, using the triangle inequality and the saturation assumption (3.26) we get

ku UH kx ku UH kx + kUH UH kx ku UH kx + Cikpth
S

from which the assertion follows. O

Since Xy Xy we expect that the solution uy will be a better approximation to the
true solution u 2 X than uy 2 Xy. The saturation assumption (3.26) is a condition
which quantifies how much better this approximation is, cf. [4, p. 88]. However, as
pointed out in [118, Rem. 5.9] it is hard to verify that such a condition is fulfilled
for explicit examples, see also [38].

3.1.4 On the choice of the test space Yy

In this subsection we want to address the question on how large do we have to choose
Yy such that the discrete inf-sup condition (3.15) holds.

Let us consider the variational formulation (3.9). The discrete variational formulation
is to find uy 2 Xy such that

hSup;vuiy = B A *fivy |, forall vy 2 Xy: (3.29)

Obviously, (3.29) admits a unique solution due to the ellipticity of S, see Lemma 3.4.
As pointed out in e.g. [52, 84] it can be viewed as an ideal Petrov-Galerkin method
which seeks for uy 2 Xy satisfying

hBuw;qui, =hf;qui,  forall gq 2 Y™ :=T(Xu) = A B(Xn);

where YHOIOt is called optimal test spaceand T : X ¥ Y is called trial-to-test operator.

The choice Y, = Y,j’pt yields immediately the discrete inf-sup condition since

hBVi;dni,,  hBvy; A 'Bvyi, _ hSvy;vhiy

P T Kanky KA 1Bvgky  kvpKs

06:qn2Y "

= kVH ks ClB kVH k)( .

However, the optimal test space is in general not realizable as the trial-to-test opera-
tor T does not allow for a direct evaluation. Hence, uy is in general not computable.
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From the Schur complement system (3.16) we infer that the computable solution
Uy 2 Xy satisfies

hBuy; Gniy, =hF;gni, forall gn 2 YR :=PYSP Yy, (3.30)

where P, : Y T Y, denotes the orthogonal projection. This means the solution uy is
computed with respect to a practical realization Y5 Yy, of the optimal test space,
which is the orthogonal projection of the optimal test space Y,3"" onto Yy,. Note that
(3.30) is also called practical Petrov-Galerkin method, see e.g. [85].

Remark 3.16. In [52] it is shown how to construct optimal test functions for the
practical Petrov-Galerkin method (3.30) in a Discontinuous Galerkin (DG) setting.
An analysis of the DPG method in case of the Poisson equation can be found in
[51, 53, 85]. In these references an ultraweak formulation based on a first-order
reformulation of the Poisson equation as well as a primal formulation without a
first-order reformulation are discussed. We use the saddle point formulation (3.13)
which is equivalent to (3.30), see e.g. [28, Prop. 2.2]. The saddle point formulation
involves the trial space Xy and the test space Y, and not explicitly the practical
optimal test space Y \"*. Moreover, we will use a Continuous Galerkin (CG) method
for the discretization. Note that this approach was also followed by [46].

A first insight into the connection between the optimal testspace YH‘"C’t and the test
space Yy, gives the following result.

Theorem 3.17. Assume the discrete inf-sup condition (3.15). Then there holds

SsS
2
inf kp geky 1 -S> kpky forallp2 Y (3.31)
4h2Yh (o

Proof. First note that an element p 2 Y,ﬂpt can be associated with an element vy 2

Xy via p = A Bvy. Now, we can define p, 2 Yp as the unique solution to the
variational problem

hApPh; Only, = hBvy; Oniy = hAp; gni,, for all g, 2 Yp
satisfying the orthogonality relation
kp  pnky =kpky  kpnky:
Note that p, 2 Y5"®. Now, we can estimate
hADPh; Priy ?
Kpnky
= sup MAPnih, P sup BV nis ’

06qn2Yn  KdnKy o&an2Yn  Kdnky
2

kpnk§ = hApp; phi, =

C C 2

S 2 S 2.

B kkd= g kek:
2 2

Cé kVH kg(
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With this we obtain

ko pnki 1 5 kpk§
%)
Finally, using
inf k k k k
q,:rzlvh P OnKy P PnKy
gives the desired result. O

Remark 3.18. A slightly stronger statement is proven in [28, Prop. 2.5]. There it
Is shown that in (3.31) even equality holds.

The assertion of Theorem 3.17 can be also reversed in the sense that for given space
Xy it gives us an abstract condition on how rich the test space Y, in comparison
to the optimal test space Y,5" has to be in order to fulfill a discrete inf-sup stability

condition.

Theorem 3.19 ([106, Thm. 2.7]). For a given finite element space Xy X let
Y,jpt = A B(Xy) be the associated optimal test space. Further, let Y, Y such
that

inf kp gnky  kpky forallp2YS™ (3.32)

dh2Yh

is satisfied for some 2 (0;1). Then, there holds the discrete inf-sup stability condi-
tion )
ClB p(l 2)kv kx sup M

for all vy 2 Xy: 3.33
o&qn2Yn  KdnKy H H ( )

Proof. First note that an arbitrary element vy 2 Xy can be uniquely identified with

an element p 2 Y,3"" via p = A 'Bvy since the involved operators are isomorphisms.

Then we can compute
kvikd = kpk? :

In addition to that we define p, 2 Yy, as unique solution of the Galerkin variational
formulation

hApPh; Only = hBVy; Oniy = hAp;gni,  for all gy 2 Yy,

satisfying the bound
kpnky  Kkpky;

Cea’s lemma,
Kp  pnky inf kp  Onky;
dh2Yh

and the orthogonality relation

kpkg = kpnk§ +kp  pnki:
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Then, from (3.32) we obtain
kp  pnky kpky :
Hence, we can write

hBVi; Oniy hAph; Gniyy 2 _ hApR;priy 2

O&Sql;]“Z)Yh Kdnky B o&zggvh kanky B kpnky
= kpnky =kpki  kp  pnkj
(L ?kpky
=1 ?kvakd
implying the inf-sup stability condition (3.33). a

3.1.5 Discretization dependent norm for the ansatz space

As pointed out in [106], in some applications, e.g., when considering space-time finite
elements for parabolic evolution equations as in [157], it might be useful to define
a discretization dependent norm k:kx., on X in order to establish a discrete inf-sup
condition. So in this subsection we will show that the main results of the least-squares
framework are still valid. Again, we will follow the presentation in [106].

Let kikx.h : X ¥ R define a norm on X which satisfies kvkx.,  kvkx for all v 2 X
and which is asymptotically equivalent to the original normon X, i.e., k kx.n ¥ Kk kx
as h ¥ 0. Assume that

hBVh; Gnliy,

eskviKx:n sup

for all vy 2 Xy: 3.34
062y, KdnKy H H ( )

Then the following stability and error estimate holds.

Lemma 3.20 ([106, cf. Lem. 2.8]). Assume the discrete inf-sup stability condition
(3.34). Then the Schur complement matrix S, = B A, *By, is positive definite and
there hold the inequalities

[esPkviaks,  (Snv;v)  [cBTPkviak (3.35)

for all v 2 RMx 5 vy 2 Xy. Furthermore, the Schur complement system (3.16)
as well as the mixed system (3.13) admit a unique solution and there holds the error

estimate
B

KU Unkoen 2 inf ku  vaks (3.36)

€5 VH2XH



3.1 An abstract framework for linear problems 35

Proof. The proof of the inequalities (3.35) follows the lines of the proof of Lemma
3.10 replacing the discrete inf-sup stability condition (3.15) with (3.34). This ensures
the unique solvability of (3.16), (3.13), respectively, since k:kx., defines a norm on
Xy X. The proof of the error estimate works in the same way as demonstrated
in Lemma 3.11, using (3.35) instead of (3.17). O

In order to show that the error indicator is e [cieht and reliable, we can proceed
similar as in Section 3.1.3. We consider an additional ansatz space Xy X, which
satisfies Xy Xy. For this trial space we assume the discrete inf-sup stability

condition

hBvy; gnli
Cskvikx:n sup 1EVH, Gnly

for all vy 2 Xy 3.37
o&qn2Y,  KdnKy H H ( )

with a constant cs > 0. Note that (3.37) implies the discrete inf-sup stability condi-
tion (3.34). Now, we can provide the following result.

Lemma 3.21. Let u 2 X be the unique solution to (3.1), (U4;pn) 2 XH  Yh be
the unique solution to (3.13) and (uy;pn) be the unique solution to the variational
formulation (3.25). Further, assume that the operator B is also bounded with respect
to the discrete norm k Kx.p, i.e.,

hBv;gni,,  Cokvkxnkgnky 8v 2 X; 8qn 2 Y, (3.38)
and the saturation assumption
ku upkxh ku upkx: forsome 2 (0;1): (3.39)

Then there hold the inequalities

1 11
Skpnky  ku o unkxn o —kpnky;
Cc5 c

i.e., the error indicator py, is e [cieht and reliable.

Proof. The e [ciehcy estimate can be proven in the same way as in Lemma 3.12 using
(3.38), i.e.,

kphk$ =hAph,phiH =hB(U UH),pth
cSKu  Upkx:nkpnky ;

from which the first inequality follows. For the reliability estimate we can follow
the lines of the proof of Lemma 3.15. We recall the main steps. Using the Galerkin
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orthogonality (3.28) and that uqy  uy 2 Xy we conclude from the discrete inf-sup
stability condition (3.37)

cskup  Unkxen sup hB(Un  Un);Gnlyy

06:Gn2Yn Kanky
hA(pn  Pn); Oniy
= su k Ky :
o&qhgvh kgnky Pn - Pnky

Further, using that hpy;B(un  un)iy, = 0, which follows from (3.25), and the
Galerkin orthogonality (3.28) we obtain

kph  Pnk§é =hA(Ph  Ph)iPh Prig =NB(Us  Uk)ipn Phig
=hB(Ux  UH);Pniy =hAMPn  Pr);Pniy
kpn  pnKy kpnky :

Hence, we conclude
1
kUH Uy kX;h — kphky .
Cs

Finally, using the triangle inequality and the saturation assumption (3.39) we get

1
Ku un kX;h Ku un kX;h +Kkuy Uy kX;h ku un kX;h + C—kphky
S

from which the assertion follows. O

3.2 Extension to the nonlinear case

In this section we will extend the approach seen in Section 3.1 to the nonlinear
case. In the context of DPG methods there are some works dealing with nonlinear
problems. We want to mention the work [41], where a GauBR-Newton scheme is
used to solve a nonlinear minimal residual problem. A steepest descent approach
is considered in the PhD thesis [116], which is based on the works [26, 27], where
they solved a transonic flow problem. A PDE-constrained residual minimization
approach is considered [31]. Finally, in [35] the DPG framework is applied to a
nonlinear diludion problem and quasi-optimal a priori and reliable and e [cieht a
posteriori error estimates are shown.

For the motivation of the least-squares approach in the nonlinear case we consider
two Hilbert spaces X, Y, and a nonlinear operator B : X ¥ Y . Then we are
interested to find a solution u 2 X to the nonlinear operator equation

B(uy=f inY : (3.40)
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The discretization of (3.40) reads to find uq 2 Xy X such that
hB(Un);dniy = hF;qni,, forallgn 2Y, V:

This leads to a system of nonlinear equations which can be solved with e.g. Newton’s
method [57]. In Newton’s method one computes a sequence of iterates ful,gx ~ Xn
which satisfy

Ui = U+ W
where wf, 2 Xy is the solution of the Newton system
B'(Us)wi;an =  BQY) Fian , forall gy 2 Yy (3.41)

For well-posedness of (3.41) one has to assume some discrete inf-sup stability conditon
as well as dim(Xy) = dim(Y},). However, as pointed out in [118] the latter condition
is in some applications too restrictive as it narrows possible stable pairs (Xn; Yn).
Therefore, in the following we will consider a minimal residual approach for the
solution of (3.40), which seeks for a minimizer u 2 X to the least-squares functional

J(w) = %kB(W) K2 (3.42)

We start with an abstract derivation of the method and then discuss solution strate-
gies involving Newton’s as well as GauB3-Newton’s method.

3.2.1 Derivation of the method

As in the linear setting we consider X H X andY H Y to be Gelfand
triples of Hilbert spaces, where X , Y denote the dual spaces with respect to H
with the duality pairing hf;qi,, for f 2Y andq2Y. Further,letA:Y ¥ Y bea
linear, bounded, self-adjoint and Y -elliptic operator. In addition to that we consider
a nonlinear operator B : X ¥ Y which we assume to be an isomorphism and twice
Fréchet di Lerentiable.

The minimal residual method aims to find a minimizer u 2 X to (3.42) which due
to Lemma 3.2 reads

J(W):%kB(W) fk2 =2 A Y(Bw) f);BWw) f

N|

H
_l 1 . 1¢. 1 1¢.
=2 A'BW:BW) , A 'fiBW) ,+; A'Ff,

A minimizer u 2 X to (3.42) has to fulfill the first-order optimality system which in
this case reads

DJ (u)(v) = B'(u) A }(B(u) f);v y =0 forallv2X: (3.43)

In order to solve (3.43) we can apply Newton’s method, which gives the well-known
Newton minimization algorithm [133].
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Algorithm 3.22. Choose an initial guess u® 2 X.
For k = 051, 2:::, until convergence do

(i) Compute wk 2 X as solution to

D23 (UF)(WX;v) = DI (U*)(v) forall v 2 X: (3.44)
(ii) Set uk*l = uk +wk,
In particular, (3.44) reads in our case

B'(U*) A 'B'(Uf)ws;v , + BUU)w VA FBUY )

= B ABWU) fv

H (3.45)

H

forall v 2 X. In our numerical examples we do not apply Newton’s method directly to
(3.43). Instead, we first introduce similar as in the linear case the Riesz representative
of the residual p := A Y(f B(u)) 2 Y. Then (3.43) can be rewritten as a mixed
system to find (u;p) 2 X Y such that

Ap+Bu)=FfinY ; B'(uyp=0inX: (3.46)

The related variational formulation of the mixed system is then to find (u;p) 2 X Y
such that

hAp; gy, +hB(u); giy, = hf;qi,,;  hp; B'(U)viy, =0 (3.47)

holds for all (v;q) 2 X Y. Now, we apply Newton’s method to the operator
G:Y X1ty X defined by

Gi(p;u) ._ Ap+B(u) f |
Go(p;u) Bl(wp

which gives the following algorithm for the solution of (3.43).

G(p;u) :=

Algorithm 3.23. Choose an initial guess z° := (p%;u®) 2 Y X.
For k = 0;1;2;:::; until convergence do

(i) Compute wk = (wX;wK) 2 Y X as solution to

G5 U)W W (@;v) = GESU)i@Y) |, 8@v)2Y X: (3.48)

(ii) Set zK*1 = zX + wK, where zK = (pX; u).
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In more detail (3.48) reads to find (WX;wX) 2 Y X such that

Awsq  + BI(UWSg = G u)ig
k 07,k k 07,k k k., k (3'49)
W B (USv |, + pHBIUN)(wy;v) = Go(pfud)sv

H

is satisfied for all (g;v) 2 Y X. The reason for the consideration of the optimal-
ity system (3.43) in its mixed form (3.46) is that it allows the computation of the
solution u as well as the Riesz representative of the residual simultaneously. This is
in particular interesting if one wants to use the Riesz lift of the residual to drive an
adaptive refinement scheme. Furthermore, we want to mention that the implemen-
tation of Algorithm 3.23 can be done via the automatic di [erkntiability capabilities
of Netgen/NGSolve, which felt more convenient. Both Algorithms, i.e., 3.22, 3.23,
respectively, have in common that they need the second derivative of B. However, in
some cases one might be interested in a solution method which does not need the sec-
ond derivative of the operator B. One possibility is to use a GaulR-Newton method for
computing a minimizer to the nonlinear least-squares functional. In Gaul3-Newton’s
method the second directional derivative in (3.44) is approximated by

D23 (U (WX;v)  BY(U%) A B(UM)wK; v "

This results in the following algorithm.
Algorithm 3.24. Choose an initial guess u® 2 X.
For k = 0;1; 2:::, until convergence do

(i) Compute wk 2 X as solution to

B'(U) A B'(WMwKv = B'(UX) A Y(BW )V

g (3.50)

H
for all v 2 X.
(i) Set uk*l = uk +wk,
Remark 3.25. In operator form (3.50) reads
B'(Uu*) A * B(UWE+B@U*) f =0

i.e., the GauR-Newton search direction wX 2 X is the minimizer of the linearized
least-squares functional

1
wk = arg min > B'(u)yv+B@WU*) f i ;

v2X
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Remark 3.26. In order to overcome the realization of the inverse of A and to have
the Riesz representative of the residual explicitly available one can implement step (i)
in Algorithm 3.24 in the following way: First determine pX 2 Y as solution to

Apiq , = BWUY f;q, forallg2y:
Then solve the mixed system to find (WX;wX) 2 Y X such that

Awf;q  + B(UWSq |, =00 ws B, = pSBIUvY

is satisfied for all (g;v)2Y X.

A comparison between (3.45) and (3.50) reveals that for the GauR-Newton method
to be well-posed one only needs stability of the first order derivative B?, which is
in practice often beneficial. For the well-posedness of Newton’s method one needs
additional conditions on the second order derivative B” of the nonlinear operator B.
However, in general the convergence of GauR-Newton’s method is slower than that of
Newton’s method, cf. [57, p. 199], [133, p. 257]. In what follows we assume that the
operator B’(u) : X ¥ Y satisfies an inf-sup condition and a boundedness estimate
uniformly for all u 2 X, i.e.,

0 -
Elvky,  sup BV aue Bl (3.51)

06:g2Y kaky ’

for all v 2 X with constants ¢?’, ¢§’ > 0 independent of u. Then we can show that
the operator S, := B%(u) A B%u) : X ¥ X obtains the following properties.

Lemma 3.27. Under the assumptions of (3.51) the operator S, := B(u) A B’(u) :
X ¥ X is bounded and elliptic uniformly for any u 2 X, i.e.,

kSuwkx  C3Uukwky; hSyw;wiy,  cfukwk for all w 2 X;
where c3v = [cB']2, ¢Sv = [¢B']2.
Proof. The proof follows the lines of the proof of Lemma 3.4 O

Corollary 3.28. Under the assumptions (3.51) the variational formulation (3.50)
admits a unique solution and the GauB-Newton search direction wk 2 X is a descent
direction.

Proof. Unique solvability of (3.50) follows immediately from Lemma 3.27. For the
unique solution wk 2 X to (3.50) it holds

DI (U)(wg) = B'(U) A (B  F)iwg

= B'(U) A "B UMWl wh C

u H <0

2
X

for wk & 0. Hence, the assertion follows. a
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Remark 3.29. If the operator B%(u) : X ¥ Y does not satisfy the conditions in
(3.51) one can use a steepest descent method to solve (3.42). This involves the com-
putation of a Riesz representative of

DJ(u) =B'(u) A '(B(u) f)2X:

This can be done via an auxiliary boundary value problem, where B' is solely used
to compute the right-hand side. Hence, no conditions on B' are needed. However,
this comes at the cost of a lower convergence rate of the iterative scheme compared
to that of a Gaul3-Newton method. The steepest descent approach is considered e.g.
in [116].

3.2.2 Discretization

For the discretization we consider conforming finite dimensional subspaces Xy =
spanf” ig!‘Qf X and Yy, = spanf ig!\iyl Y, which are defined with respect to some
admissible decomposition of the computational domain into shape regular simplicial
finite elements of mesh size H,h, respectively. The discrete version of the Newton

algorithm 3.23 starts with an initial guess (p9;u®) 2 Y, Xy and then computes

iteratively (pr*™; uS™) = (pf; uly) + (WK, Wk, ), where (WX; wky) 2 Y Xy solves

AWKt + B USWSG O = Ga(lul)itn (352
Won BUUEVH  + PR BYUE)Wanivi) = Ga(Pis Ui )i v

for all (gh;vH) 2 Yn Xy. Introducing

AnlJ1=hA 5 iy 1 =105 My,
BWIi1=hB(un); ii; i=1:5My;
BL(WIi;j]1=hB'(un)”j; iy 1=125My; j =105 Mx;
BA(U; p)[i; 31 = hpn; B (ur) (75 7)iys 1§ = 1505 Mx
with the identification uy 2 Xy $u 2 RMx, p, 2 Y, $p 2 RM we can write the
discrete version of Algorithm 3.23 as following.

Algorithm 3.30. Choose an initial guess (pp;u}y) 2 Yn  Xn B (p%u°) 2 RMv
RMx

For k =051, 2; :::; until convergence do

(i) Solve the algebraic system of equations

Ap Bi(UF)  wk _ Ap*+BUf) f
BN BIUSPY whk T (BLWN)TPK

u
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(i) Set (PEh U ™) S (pFHE; Uity = (pk; uk) + (w; wk).

In view of Remark 3.26 the discrete version of the GauB-Newton algorithm starts
with an initial guess u?, 2 Xy and then computes iteratively ul™ = ulf, +wk,,
where we first determine p'rﬁ 2 Yy, as solution to

Apfian = B(uy) Fgh,, forall gy 2 Yy
In the second step we compute (Wpn; Wun) 2 Y Xu such that
AWi G + BIUS WS Gh =0
Whi B' UV, = P BY(US)Ve |,

holds for all (gn;vH) 2 Yn  Xn. Thus, we can state the following algorithm.
Algorithm 3.31. Choose an initial guess u%, 2 Xy $ u® 2 RMx,
For k = 0;1;2;:::; until convergence do

(i) Set p* = A \BW) ).

(i1) Solve the algebraic system of equations

An  BL(UY) V—VE _ 0 .
Bp,(u)> w Bl (u*)~p* -

k+1 k+1 — ;,k k
(iii) Set uy™ P Ut = U<+ we.

Remark 3.32. For the practical implementation of the Newton algorithm 3.30 and
the Gaul3-Newton algorithm 3.31 we will use their damped version [57, p.109-172],
[133]. This is to overcome the local convergence behaviour of Newton’s or GauR-
Newton’s method, respectively, as also mentionend in [76]. In the damped version of
these algorithms we perform an update (p**;u**?) = (p¥;u*) + (ws;wy), U™t =
uk + wKk, respectively, where the parameter 2 (0;1] is chosen according to some
line search strategy.



4 Parabolic evolution equations

In this chapter we apply the minimal residual/least-squares framework described in
Chapter 3 in combination with the conforming space-time finite element discretiza-
tion scheme described in [157] to parabolic evolution equations. In particular, we
consider the heat equation, the convection-di [udion equation and a semilinear heat
equation as model problems. For the heat equation and the convection-di [udion
equation a discrete inf-sup stability condition will be shown with respect to a mesh-
dependent norm which ensures stability of the mixed system (3.14). The finite el-
ement matrices used to set up the mixed system (3.14) will be implemented using
standard finite element libraries. Several numerical examples will be presented which
confirm our theoretical findings and a comparison to the FOSLS method of Fuhrer
and Karkulik in [72] in case of the heat equation will be given. For the nonlinear
problem a solution via Newton’s and GaulR-Newton’s method will be presented.

4.1 Heat equation

We consider the Dirichlet boundary value problem for the heat equation

Q) xu(xt) =Ff(xt) for (x;t) 2Q = 0;T); (4.1a)

u(x;t) =0 for (x;t) 2 = ©;T); (4.1b)

u(x;0)=0 forx2 ; (4.1¢)

where RY, d = 1;2;3 is a bounded Lipschitz domain with boundary =@ ,

T > 0is a given time horizon and f is a given right-hand side.

The common space-time variational formulation of Bochner type [64] is to find u 2
X =L2%0; T;HI(C )N\HELO;T;H *( ) such that

hBu; gig := h@U; gig + hireu; ryqi = hf;qiq (4.2)

L2(Q)
is satisfied for all g 2 Y := L2(0; T; HZ( )). Stable space-time discretization schemes
for this variational formulation are considered in, e.g., [108, 153, 157]. We will employ
a minimal residual discretization which we described in Chapter 3. The idea to use a
least-squares approach for the solution of the heat equation was already considered
by Andreev [6]. However, as pointed out in [82] a verification of the LBB condition
for discrete pairs (Xn; Yn) has been restricted to pairs of finite element spaces with

43
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respect to partitions of Q that permit a decomposition into time-slabs [164, 165].
Therefore, stability of the scheme for fully unstructured decompositions of space and
time are not covered. Using the abstract framework in Section 3.1 in the spirit of the
space-time discretization scheme [157] we will show that the necessary discrete inf-
sup condition on the operator B is satisfied with respect to a mesh-dependent norm,
see also [106]. This gives us stability on the discrete level with respect to arbitrary
decompositions of the space-time domain Q into simplicial elements. This result
also enables us to prove that the inbuilt error indicator is e [cieht and under some
saturation assumption reliable. In Section 4.1.2 we will describe an alternative least-
squares approach, namely the space-time first order system least-squares (FOSLS)
method introduced by Fuhrer and Karkulik in [72]. The reformulation as a first
order system comes with the fact that the residual is measured in a norm which
is localizable, i.e., in a norm which allows for L2-regularity. However, the handling
of loads which belong to Sobolev spaces of negative order is more involved and not
straightforward, see e.g. [70, 71] for a related approach. We also want to refer to
[172], where a space-time discretization using a constrained first order system least-
squares (CFOSLS) method is proposed, which is based on the works [3, 132]. In
[172] discretizations for the heat equation, a scalar conservation law and the wave
equation are considered and numerical examples in (d + 1) dimensions with d = 2;3
are presented. The approach uses a slightly dilerent reformulation of the original
PDE as a first order system than in [72]. Finally, in Section 4.1.3 we will present
some numerical examples, which will confirm our theoretical findings.

4.1.1 Minimal residual method

For the solution of (4.2) we consider the space-time finite element method proposed
in [157] and apply it with respect to the least-squares setting developed in Section
3.1. In this context we have the Bochner spaces

X = L30T Hg( )\ Hg(0;T;H 1()); Y == L30T Hg( )); H :=L*Q)

with the corresponding norms

q
kpky := krypkizqy; kukx :=  k@uki + eruksz(Q):

The operators A:Y T Y and B : X ¥ Y are defined in the variational sense
satisfying
hAD; Qi 1= hIrkp; ki 2(q);  NBU; Qi 1= h@U; gig +hirep; rqi 2y (4.3)

forallp; g 2Y andu 2 X, where h ; i denotes the duality pairing. In order to apply
the abstract framework from Section 3.1 we have to make sure that the operators
A; B fulfill the assumptions. This will be done in the following.
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Lemma 4.1. The operator A:Y ¥ Y defined in (4.3) is bounded, self-adjoint and
elliptic with constants ¢f* = c5 = 1.

Proof. The boundedness of A follows from the Cauchy-Schwarz inequality, i.e.,
hAD; Qi = hIryp; ki 2y KIrxpkizg)KIrxakiziqy = kpky kaky:
From the definiton of A it follows
hAD; Qg = hIryp; Qi 2y = hIrxQ; kPl 2q) = WAG; Pig;
which gives the self-adjointness. The ellipticity immediately follows from
= kpk3 : O

hAD; pig = hIryp; NPl ()

Lemma 4.2. The operator B : X ¥ Y defined in (4.3) is bounded with ¢ = pi,
fulfills the inf-sup condition (3.4) with ¢® =1 and is surjective.

Proof. Using the estimate (a+b)?> 2(a? + b?) for a;b > 0 we obtain

hBu; qu = h@tuc;qqu + hryu; rxqiLz(Q) k@iuky kgky + kuky kgky
P

2 k@uk? +kukZkgky = pikukxquy;

which gives boundedness of the operator B. In order to prove an inf-sup condition
we proceed as in [106]. We define w, := A @uu 2 Y, i.e., w, solves the variational
problem

hrywy; rxqi,_z(Q) = h@tu;qu forallq2Y:

Note that w, 2 Y is nothing than the Riesz representative of @u 2 Y . Thus, by
Lemma 3.2 and Remark 3.3 we conclude kwyky = k@:uky . Forq:=u+w, 2Y we
then have
hBu; qu = hBu;u +wuiQ

= h@eU; U + Wyl + RImu; (W + Wiy 2

= hrs Wy M (U + W) 2 () + MrUs (W + Wyl 2o

= hr (U +wy); re(W + W), 2

= ku + w,k% = kgk?:

Further we have

kak$ = kir (U +wy)k{z
— 2 - 2
2 2 — 2 .
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where we used

£ 147 g
h@:u; uiQ = h@.u(t); u(t)i dt= 5 ahu(t); u(t)iLz( )dt
0 0
1 1 1
= Sku(Mktz ) Sku(Okz( ) = Sku(MkEz ) 0:

Now, we obtain
hBu;qu kuksx kgky ;

and therefore we conclude the inf-sup stability condition
hBu;qi hBu;qi
sup d1q 4lq

kukx for all u 2 X:
osq2y KKy kgky x

It remains to prove that B is surjective. For this let ¢ 2 Y nf0g. Then we define
Z t
Ug(x;t) :=  q(x;s)ds:
0

Since uy(X;0) = 0 and @iug =q 2 Y it holds that uy 2 X. Further we compute
hBug; g = h@:Uq; qi,_z(%) +hryUg; Qi 2
T

= kakfz +  hiIryug(t); r@ug (i o, dt
0
.

1 d
— 2 . H
= kakiz(q) + 5 i ahrxuq(t), yUg ()i

1
2
which gives surjectivity of B and concludes the proof. a

L2( )dt

= kgkf2(gy + SKIrUg(T)kE2( > 0;

Remark 4.3. A proof of the inf-sup condition on B can also be found in e.g. [157,
Thm. 2.1] with a constant c? = E'% It also follows from the inf-sup identity [65,
Thm. 2.1]. However, the idea for the choice of the test function ¢ = u+ A @.u can
already be found in [64, Thm. 6.6]. Note that it holds q 2 Y °°t = A B(X), i.e., it is
an optimal test function, cf. Rem. 3.9 and Sec. 3.1.4. Indeed, using Bu = @.u + Au,

a straightforward computation gives

g=u+w,=u+A gu=A (@u+Au)=A Bu

The properties of the operator B ensure that the variational problem (4.2) admits
a unique solution u 2 X. Together with the properties of the operator A and by
Lemma 3.6 it holds

.1
u=argmin-kBw fkZ :
w2X
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A solution to the minimization problem can be obtained from the mixed system
(3.12), which in this particular case reads to find (u;p) 2 X Y such that

s Ml 2 gy + N@:U; Qi + hinyu; Nl o) = W5 qig;

i i (4.4)
h@v; pig + hIrV; rpiy 2q) = 0

is satisfied for all (v;q) 2 X Y.

For the discretization of (4.4) we consider the finite dimensional subspaces Xy X
and Y, Y, where we assume the inclusion Xy Y. As already used in the proof
of Lemma 4.2 the norm kukx allows the representation

q
kukx =  kwyk? +kuk?; kwyky = k@uky ;

where w, = A !@.u is the Riesz representative of @.u 2 Y , i.e., it solves the
variational formulation

hr,wy; rxqi,_z(Q) = h@tu;qu forallq2Y:

In view of this observation we define wy, 2 Y, as the unique solution of the Galerkin
variational formulation

hryWyn; rthiLz(Q) = h@tu;qhiQ for all g 2 Yq:

With this we can define the discrete norm
q
Kuky.n :=  kuk? +kwynk?  kukx: (4.5)

This allows us to prove the following properties of the operator B.

Lemma 4.4. Let Xq X and Y, Y be finite dimensional subspaces of X; Y,
respectively with X3 Y,. Then the operator B satisfies the discrete boundedness
estimate p_
hBu;qhiQ 2kukx.nkgrky for all u2 X; gn 2 Yp;
as well as the discrete inf-sup condition

hBun; gnig

Kup Kx:h sup

for all uy 2 Xy: 4.6
o&qn2Yn  KdnKy H H (4.6)

Proof. From the definition of the discrete norm (4.5) and using the Cauchy-Schwarz
inequality as well as (a+b)?> 2(a? + b?) we obtain
hBU; Qi = h@:U; gnig + hIrkU; Mxnl, 2
= N Wun; Mxlniy2q) + MMxU; Fxhiy 2
(kwynky + kuky ) kgnky
2kukx.nkgnky ;
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which gives the discrete boundedness estimate. The proof of the discrete inf-sup
condition follows the lines as in the continuous case, see Lemma 4.2. We recall the
main steps. First, we define g, := uy + Wy,n, Where wy,,n 2 Yp solves

hIE W, hi Mxni 2oy = hB:U; gni  for all gy 2 Yy:
As Xy Yh we have g, 2 Y. Then we can compute
hBUH; nig = Kgnk? :
Further we have due to h@:Uy; Uy iQ 0 the estimate
Kank% = kupkG + kwy,nk§ +20@un; Ui kupksop;

which implies
hBuH;qhiQ kup kKx:nkgnky :
Finally, we obtain

hBUn;Ghig  hBUW;Ohig
sup
oeqn2Yn  KdnKy kanky
which gives the desired result. a

KupKx:h;

Remark 4.5. A similar proof of the discrete inf-sup condition can be also found in
[157, Thm. 3.1].

The discrete inf-sup stability condition shown in Lemma 4.4 ensures the unique solv-
ability of the mixed variational formulation (3.13), which in this particular case is to
find (uq;pn) 2 Xy Yy such that

hrxPh; FxOnip 2y + N@cUn; Gnig + NINxUn; FxOni 2y = N Onig;
h@Vi; Prig + NNV MxPni 2(q) =0

is satisfied for all (vagn) 2 X Yn. The related error estimate follows from (3.36)
and reads withc; = 2andes =1

(4.7)

ku upkxh p2 inf ku vykx:

VH 2XH

In case of a piecewise linear finite element space for the trial space Xy and a su [cieht
regular solution u 2 H3(Q) for some s 2 [1;2] we conclude the error estimate, see
e.g., [157]

Krx(U updkizgy Ku upkxn  cH® jujpso):
In view of Lemma 3.21 we can define Xy = Y,, \ X and show the discrete inf-sup
conditign (3.37) similar as demonstrated in Lemma 4.4 with cs = 1. Using that

¢® = " 2 and assuming the saturation assumption (3.39) for some 2 (0;1) we
conclude for the error indicator

1 1
pEerphkLZ(Q) ku Uy kx;h TerphkLZ(Q):
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4.1.2 FOSLS method

In this section we describe the space-time first order least-squares finite element
method [72]. For the derivation of the method we assume that f 2 L?(Q).

The basic idea, which was already mentioned in [21, Ch. 9.1.4] is to rewrite the heat
equation (4.1) as a first oder system. For this we introduce the auxiliary variable
= ryUu. Then we obtain the first order system

Qu(x;t) +dive (x;t) =F(x;t) for (x;1) 2 Q := ©;T); (4.8a)
x;t)+ ryu(x;t)=0 for (x;1) 2 Q (4.8b)
u(x;t) =0 for (x;t) 2 = ©;T); (4.8¢c)

u(x;0)=0 forx2 (4.8d)

Now, we can define the spaces

U:=F(u; )2X L%Q): @u+div, 2L3Q)g;

Vi=L*Q) L*Q)
where X = L2(0; T; H3( )) \ HZ.(0;T;H *( )) with the corresponding norms for
the spaces U;V

k(u; kG = kuky +k kfz(q) + KO + divi k2 (q);

k(w; %)kG 1= kwk? 2 gy + KUkZ 2 (;

for all (u; )2 U, (w;%) 2 V. Further we can define the operator

@tu + diVX

B:U TV, (u )AB )= +ruu

and the right-hand side F := [f;0]". Then the operator equation of the first order
system (4.8) reads to find (u; ) 2 U such that

B(u; )=F inV: (4.9)

For the solution of (4.9) one considers a least-squares approach which seeks for a
minimizer (u; ) 2 U to the functional
1 1 h . i
I(v; ) = 5kB(v; ) Fk2 = 5 ke +divy fklog) + K + ks
The minimizer of this functional solves the first-order optimality system

BB, )=BF inU; (4.10)
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i.e., we have to solve the variational formulation
hB(u; );B(v; )i, =hF;B(v; )i, forall (v; )2U; (4.11)
which in more detail reads

b(u; ;v; ) =h@u +divy @V +divi T2+ + U + Vizg
=hf; Qv +divye 2 =1 1(V; )
(4.12)

for all (v; ) 2 U. For the variational formulation (4.11), (4.12), respectively, it was
shown in [72, Lem. 4] that the bilinear form b is bounded and elliptic on U, i.e.,
there exist constants c$; ¢S > 0 such that

b(u; ;v; ) cBk(u; kuk(v; dku; b(u; ;u; ) cTk(u; kg

forall (u; );(v; ) 2 U, and that the linear functional | is bounded. These properties
ensure that the variational formulation (4.12) obtains a unique solution, see [72, Thm.
5] and hence the least-squares minimization problem is well-posed. The ellipticity
of the bilinear form b gives that the corresponding operator B is injective since it
holds

hB(u; ); (w;%)i,  hB(u; );B(u; )iy,

Su
O&(W;OBZV k(W,%)k\/ kB(U; )k\/
_ b(u; ;u; )
"~ kB(u; )ky

YN
gk(u, N

Note that this is su Lcieht for a least-squares method in order to be well-posed. It
was shown in [81, Thm. 2.3] that B is indeed surjective and hence an isomorphism.
Therefore, solving the operator equation (4.9) is equivalent to solving the minimiza-
tion problem, in particular (4.10). Finally, we note thatany f 2 Y can be expressed
asf =1, divgf, for f; 2 L?(Q), f, 2 L2(Q)". This equality has to be understood
in the distributional sense, i.e.,

hf; qiq = hfy; Qi 20y + N2 Qi 2 forallq2Y: (4.13)
Q L2(Q) L2(Q)

The quantities f;; T, can be obtained by setting f; = w, f, = ryw, wherew 2'Y
solves
hIEW; Ml 2 () + Wi i 2y = hFgig

for all g 2 Y. Using this splitting the following holds.
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Lemma 4.6. Let f 2'Y be given as in (4.13), where f; 2 L2(Q) and f, 2 [L2(Q)]".
Then u 2 X solves the variational problem of Bochner type (4.2) for the heat equation

and = ryww+ T, if and only if (u; ) 2 U solves (4.9) with right-hand side
F=[f;f].
Proof. A proof can be found in [81, Proposition 2.5]. O

The result of Lemma 4.6 states that the first order formulation of the heat equation
(4.9) applies whenever the space-time variational formulation (4.2) does, see [82].
Note that the right-hand side | in (4.12) changes to

I(v; ) = hfy; @v + divy i._z(Q) +hf,; + rxviLz(Q);
when considering a splitting of £ 2 Y as in (4.13).

In what follows we consider the finite dimensional subspace U, U, which is defined
with respect to an admissible decomposition Ty, of Q into simplicial elements, and
we assume f 2 L2(Q). The discrete variational problem of (4.12) then reads to find
(Uh; h) 2 Uy such that

b(Un; hiVh; n) =1(vh; n) forall (vh; n) 2 Un: (4.14)

Due to the ellipticity of b the variational formulation is well-posed, and we have the
best approximation result [72, Thm. 5]

CB
k : ko -2 inf k : ky:
(u  un h)Ku s (vh;lp)zuh (U vn h)Ku

For the discrete space Un = SE(Th) \ X [S,%(Th)]d there holds for a smooth solution
u2L20;T;H( )\NHYO; T;H2( )\H?(0;T;L2( ))\L(0;T;H3( )) the error
behaviour, see [72, Cor. 15]

k(u up; nku = O(h):

For the solution (un; n) of (4.12) an a posteriori error indicator can be defined via
the least-squares functional
>
alun; n) =J(Un; n) = & (Un; 1) (4.15)

K2Th

with local error indicators
1 h i
2 (Up; n) = 5 k@eun +dive ooy + K o+ Flnkfogey

The error indicator is e [cieht and reliable which can be seen from the following
lemma.



52 4 Parabolic evolution equations

Lemma 4.7. Let f 2 L2(Q). Further, let (u; ) 2 U be the unique solution (4.12) and
(un; n) 2 Uy, be the unique solution to (4.14). Then the error indicator 1, defined in
(4.15) is e Lcieht and reliable, i.e., there exist constants C; C, > 0 such that

Cck(u Un; h)ka ﬁ(uh; h) Cbk(u Un; h)kﬁ,:

Proof. A proof is given in [72, Thm. 17] O

4.1.3 Numerical examples

In this section we consider numerical examples for the developed minimal residual
framework for the heat equation. The inbuilt error indicator will be used to drive an
adaptive refinement scheme and the results will be compared with those of a uniform
refinement scheme. Furthermore, we provide a comparison to the FOSLS method
proposed by Fuhrer and Karkulik in [72]. The underlying finite element spaces used
in our computations are defined with respect to an admissible and locally quasi-
uniform decomposition Ty of Q into shape regular simplicial elements.

Minimal residual method

We consider (4.7) with the trial space Xy = S} (Tw) \ X of piecewise linear and
globally continuous functions and the test space Yy = Yy = S3(Th) \Y of piecewise
quadratic and globally continuous functions. Note that the latter is defined with
respect to the mesh of local mesh size H. However, since we use piecewise quadratic
basis functions the test space can be identified with a space of piecewise linear func-
tions which are defined with respect to a refined mesh of local mesh size h = H=2, cf.
[106]. In the adaptive refinement scheme we use the global error indicator pn 2 Yh.
Due to the choice of the test spaces it allows the representation

2 — 2 _ . H — > . H — = 2.

i = Kpnk§ = hrypn; Ixpri 2y = hIrpn; KxPri 2y = ; (4.16)

2TH 2TH

with the local error indicators
2 = hrxpha rxphiLZ( ) fOI’ 2 TH
If not other stated we use as a marking strategy the Dorfler criterion [58] with

parameter = 0:5. This criterion seeks for a minimal set of elements M Ty such

that =< =<
2 2:

2M 2TH
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The selected space-time simplicial elements are refined using newest vertex bisection.
All computations were done in the software Netgen/NGSolve [152], where we used the
sparse direct solver Pardiso [148, 149, 150] to solve the resulting linear systems.

In the first example we use, as in [106], the one-dimensional spatial domain = (0; 3)
and the time horizon T = 6, i.e., we have the space-time domain Q := (0;3) (0;6)
R?. As exact solution we consider the smooth function

Jt x 2P(x t)BPsingx forx tandt x 2

. — 2
u(x;t) == 0 (4.17)

else;

and we compute f = @¢u xU accordingly. The exact solution u is smooth. Hence,
we expect to see a rate of O(H?) for the error in L?(Q) and a rate of O(H) for
the error measured in the energy norm kr, k2. These rates are confirmed in
our numerical experiment for both a uniform and an adaptive refinement strategy,
see Fig. 4.1a, where we plotted the errors against the number of vertices Wy =
dim(S} (Tw)). Further, we see that for the same amount of degrees of freedom we
have in the adaptive case a higher accuracy than in the uniform case, which is an
expected behaviour. In Fig. 4.1b a comparison between the error estimator =
KrxpnkiLz(q)y and the errors Kry(U  un)Kiz(q), KU Unkx:n, respectively, is provided.
It demonstrates that the error indicator is e [edtive. Finally, in Fig. 4.2 we present

1012” A i n R 101é”
100 ; T e ]
10 1} N e o 100 .
@ i - = @ I
S102} e 2 i
E ; —8—  ku upk 2, adaptive \\\\. ; E .
10 3]| o iR e e 101} :
[|-®- krx(  upk 2 gy uniform ] r
10 4 F|— LSSLE E
g w7 H ] |
105\\\ M) M) Lol 102\\\ | | Lo
10t 102 103 10* 10t 102 103 10*
m:x m:x
a) Errors kryx(u  up)k 2y and ku b) Comparison of the error estimator and
Un Ky 2(q) for uniform and adaptive re- true errors for an adaptive refinement
finement strategies. strategy.

Figure 4.1: Convergence results in the case of a smooth solution for the heat equation.
the related space-time finite element meshes. The adaptive mesh reflects the fact
that the solution behaves like a travelling wave.

As a second example we consider, as in [106], = 1, T=1, i.e., the unit square
Q = (0;1)> R? as a space-time domain. For the right-hand side we consider the
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Figure 4.2: Space-time finite element meshes. Left: Initial mesh. Middle: Uniform
refinement L = 5. Right: Adaptive refinement L = 10.

discontinuous function

L - x L t x

1 ()2 (x)2(0;1) ;i

20 (418
0 else; ( )

f(x;t) =

and we choose homogeneous initial and boundary conditions. Note that this example
is also considered in [72, Sec. 5.2.3]. For this example the exact solution is unknown.
Thus, we only provide error rates for the error estimator = KrypnKi 2q). These
rates can be seen in Fig. 4.3. In case of a uniform refinement strategy we obtain a
reduced rate of O(H%), while in the adaptive case we have the optimal rate O(H).
These rates are also observed in [72]. In Fig. 4.4 we depict the numerical solution
upy as well as the adaptive generated space-time finite element mesh. Here, stronger
refinements around the support of the function f can be observed as in [72], see also
Fig. 4.9 in case of our own implementation of the FOSLS method.

In the third example for the heat equation we consider a problem with incompatible
initial datum similar as in [72, Sec. 5.2.4] and [106]. To be more precise, we consider
Q = (0;1)?, f(x;t) = 2 for (x;t) 2 (0;1)? and an inhomogeneous inital datum
Uo(x) = 1 for x 2 (0;1). Obviously, we have uy 2 L?( ), but up 2 H3( ). This
means there is no compatibility with the homogeneous Dirichlet boundary condition
for t = 0. Therefore, we expect to see a reduced rate. The numerical implementation
of the inhomogeneous initial datum is done via a homogenization approach similar
as for inhomogeneous Dirichlet boundary conditions. This is possible because in the
space-time setting the initial condition acts like a Dirichlet condition on the initial
boundary. In Fig. 4.5 the rates for the error indicators as well as the adaptive
generated mesh are depicted. We observe a reduced rate of O(H#) in the uniform
case which is improved to O(H%®) in the adaptive case. These rates are better than
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those observed in [72, Section 5.2.4] and similar as in [82, Section 4.2.1]. The adaptive
space-time mesh shows stronger refinements around the incompatibility of the initial
datum with the homogeneous Dirichlet datum.

10 0:5 |

01l |
X
08—
10t 102 108 104 10°

m=x x

Figure 4.5: Numerical results in case of an incompatible initial condition uy 2 H}( ).

Comparison with FOSLS method

In the last part of this section we want to compare the results obtained from the
minimal residual framework, see Section 4.1.1 with those of the FOSLS method, see
4.1.2 in more detail. For this reason we implemented the FOSLS method within the
finite element software Netgen/NGSolve [152], where we used the sparse direct solver
Pardiso [149]. For the discretization we use the space Uy = S (Tr)\X  [SL(Th)I".
The adaptive refinement scheme in the FOSLS method is driven by the error indicator

n defined in (4.15), where we use the Dorfler criterion [58] with parameter = 0:5.
The marked elements are refined using newest vertex bisection.

In the first comparison we revisit the example with the smooth solution (4.17), which
corresponds to a travelling wave in the space-time domain Q = (0;3) (0;6). In Fig.
4.6 we present the related errors in the energy norm as well as the error indicators
for both a uniform and an adaptive refinement scheme. In both cases we see a linear
rate O(H) for the errors and the indicators. Further, we observe that in the minimal
residual method the value of the true error Kry(u  up)k 2(q) is smaller compared
to the value in the FOSLS method for the same amount of dofs. This means that the
minimal residual method delivers a more accurate solution. In addition to that we
see that the error estimator (4.16) used in the minimal residual method estimates the
value of the true error better than the estimator (4.15) used in the FOSLS method.
In Fig. 4.7 we present the related adaptive refined space-time finite element meshes.
Both meshes are created from the same initial mesh, which can be seen in Fig. 4.2.
The mesh obtained from the minimal residual method seems a bit more concentrated
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Figure 4.6: Comparison of the numerical results from the minimal residual (MinRes)
method and the FOSLS method in case of the smooth solution (4.17).

e
ExPIN AN

a) FOSLS, L = 10, Mix = 7301 dofs b) MinRes, L = 10, Wix = 6524 dofs

Figure 4.7: Comparison of the generated adaptive space-time finite element meshes
for the smooth solution (4.17).

at the turning point of the travelling wave while the FOSLS method seems to resolve
the interface where the solution has a steep gradient a bit better.

As a second comparison we revisit the example with the discontinuous right-hand
side T given in (4.18) on the unit square Q = (0;1)2. As mentioned this example is
also considered in [72, Sec. 5.2.3]. The numerical results are depicted in Fig. 4.8. We
can confirm the rates observed in [72] also for our own implementation of the FOSLS
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Figure 4.8: Numerical results for the piecewise constant right-hand side f given in
(4.18) for the minimal residual method and the FOSLS method.

a) FOSLS, L = 13, Wik = 18856 dofs b) MinRes, L = 10, Wy = 17689 dofs

Figure 4.9: Comparison of the generated adaptive space-time finite element meshes
for the piecewise constant function (4.18).

method. Moreover, in Fig. 4.9 we provide a comparison of the generated adaptive
space-time meshes. We started again with the same initial mesh in both cases, which
had Wy = 136 dofs. We can see that both meshes show stronger refinements around
the support of . However, in the case of the FOSLS method the refinement is more
concentrated along the interface of the function f.
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4.2 Convection-di [udion equation

In this section we consider the nonstationary advection-di [udion problem

Qulx;t) " oxulxt)+ (Gt reulxt) =fF(xt) for (x;t) 2 Q; (4.19)

ux;t) =0 for (x;t) 2 ; (4.19b)
u(x;0)=0 forx 2 : (4.19¢)
Here, Q = (0; T) is the space-time cylinder, where RY, d = 1;2;3 is
a bounded Lipschitz domain with boundary =@ , and T > 0 is a given time

horizon. We consider " > 0 to be a given parameter, and 2 L1(0; T; WY1 ( ;RY)
some given velocity field. We assume that the velocity field satisfies divy( ) = 0.
Note that this corresponds to the conservation of mass property for incompressible
flows. As mentioned in [117, 141] this problem arises in many applications, e.g., in
pollution simulations, in the modeling of heat and flow problems, in heat transfer
problems with respect to thin domains or in semiconductor device simulations, just
to name a few. In particular, we are interested in the case ﬁ 1, which means that
this problem gets advection dominated. In this case the solutions are characterized
by boundary layers and hence the numerical solution of this problem becomes di [cult
[141] as standard finite element discretization schemes lead to oscillatory solutions
unless the mesh size is chosen in the order of ", i.e., h  ". To illustrate this e [edt
we consider similar as in [141, Ex. 1.2] the boundary value problem

nUOO(X) + UO(X) =f on (01 1)

4.20
u(0) = u(1) = 0; (4.20)
with the exact solution
exp 12X exp 1
= 4.21
uG) =x 1 exp 2 (421)

The right-hand side T is computed accordingly and reads ¥ = 1. Note that the
exact solution has a boundary layer at x = 1 and that = 1. A standard finite
element discretization with piecewise linear finite elements for (4.20) reads to find
Un 2 Vi := SE(0; 1) \ H}(0; 1) such that

b(un; vp) := h"u%;vﬁiLz(o;l) + hu(ﬂ,;vhiLz(o;l) = hf;vni o, forall vy 2 Vi (4.22)

The convergence behaviour of the error Kr(u  un)kp 21 Is depicted in Tab. 4.1
and Fig. 4.11. We see that we obtain linear convergence if the mesh size h is of
the order of the parameter ™. Before, the numerical solutions uy obtain oscillations
and are unphysical, see Fig. 4.10, where we plotted the numerical solution uy for
Ny = 512 elements and " 2 10 2; 10 4; 10 °g. In applications, choosing h "
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a) " =10 2 b) =10 * )" =10 5

Figure 4.10: Numerical solution uy, for the variational formulation (4.22) in case of
Ny = 512 elements.

"=10 2 "=10 ¢ "=10°
Wy kr(u upkogs eoc M ke unKegg —eoc Wy kr(u up)k_gq — €oc
129 1.567e+00 4097 4.280e+01 65537 9.237e+01
257 7.938e-01 0.981 8193 2.38%e+01 0.841 131073 4.843e+01 0.931
513 3.982e-01 0.995 16385 1.233e+01 0.955 262145 2.452e+01 0.982
1025 1.993e-01 0.999 32769 6.213e+00 0.988 524289 1.230e+01 0.995
2049 9.966e-02 1.000 65537 3.113e+00 0.997 1048577 6.154e+00 0.999

Table 4.1: Numerical results for the variational formulation (4.22) in case of the func-
tion (4.21).

is impractical as this leads to unacceptably large numbers of mesh points. For this
reason one is interested in robust methods that work for all values of the singular
perturbation parameter " and give physical correct solutions even before the mesh
size h is in the order of ". In literature dilerent techniques have been proposed to
achieve this, see e.g. [141]. There are methods like the Streamline-Diludion (SD)
[15, 141] or the Streamline-Upwind Petrov-Galerkin method (SUPG) [22, 29, 94, 141]
which add some stabilizing terms to the bilinear form b(un;vy) and to the right-
hand side. Other methods are based on the residual minimization idea. Here one
can dilen between methods which are proposed in a Petrov-Galerkin (PG) setting
[28, 43, 56, 62], or in a first order least-squares setting (FOSLS) [44, 117] or the
variational stabilization/saddle point least-squares technique [12, 42, 46]. We will
focus on the latter approach and apply the abstract framework presented in Section
3.1 to (4.19).
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Figure 4.11: Convergence behaviour of the error Kr(u  un)ki2(.1) for a uniform
refinement strategy.

4.2.1 Application of the abstract framework

We apply the abstract framework from Section 3.1 in the space-time setting consid-
ered in [157]. We consider the spaces

Y = L20; T H( )

X:=fu22Y: Qu+ ryww2Y ;uXx0)=0 x2 g; (4.23)

H = L*(Q);
equipped with the norms

q
Kpky 1= h"1up; Kpi2q); fiUiix = K@U + ryuk? +kuk?:

Introducing wy 2 Y as solution to

h" rywy; rxqi,_z(Q) = h@;u + ryu; qu forallq2Y; (4.24)
we have q

k@u+  ryuky =kwyky; jijujiy =  kwykd + kuk:

Note that the most standard choice for the space X would be to consider, as for the
heat equation, the space L?(0; T;HJ( )) \Hg.(0;T;H *( )). The space X defined
in (4.23) allows for the consideration of more general velocity fields . However, in
case of bounded velocity fields , which we assume, we have

X =L40;T;Hg( ) \Hg(0;T;H *());

and we can provide the following result.
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Lemma 4.8. In case of bounded velocity fields there holds the norm equivalence

1
maxf(1 + 2¢(*")?); 2)g

kuk%  jijuiixy  maxf(l+ 2c(")?); 2)gkukZ; (4.25)

p_
where ¢(") = #c, dk ki1(g) and kuky =k@uki + kirxuk?, o).

Proof. Using the Cauchy-Schwarz inequality and a spatial Poincaré inequality, see
(2.6) we can estimate

Z .7 ¢
i=1
XZ T Z
k kL1 j@x;ugjdxdt
i=1 0
- ¢
k kLl(Q) k@inkLZ(Q)quLz(Q)
i=1

P—
Kk kLl(Q)kQKLZ(Q) derUkLZ(Q)
k kLl(Q)Cp derUkLZ(Q)erQKLz(Q)

p_ )
= ,—1,k kiiCp dK" 2y uky 2k =2 rygky2q) = c(")kuky kaky ;
with c(") = %cppak KL1(g). Thus, it holds

h  ryu; qi,_z(Q)
k rywky = su
Y O&qEY kaky

c(")kuky :

Now, we can conclude using standard estimates the upper inequality

fjuiiz = kukZ +k@wu +  ryukd
KukZ + 2k@.uk? + 2k  ryuk?
(L + 2c(")2)kuk? + 2k@,uk?
maxf(1 + 2¢(")?); 2gkuk’ :

On the other hand we have for the lower inequality

kuk3, = kuk? + k@.uk?
KukZ + 2k@u +  ryukd +2k  ruk?
(1+ 20(")2)kukZ + 2kBU +  Iryuk?

and thus the norm equivalence follows. O
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The operators A:Y T Y and B : X ¥ Y are defined in the variational sense
satisfying

hAD; Qi = h"Irup; KxQi 2(q);

_ _ _ (4.26)
hBU; Qi :=hBu + ;g + " iru; 0gi ooy

for all p;g 2 Y and u 2 X. The operator A : Y ¥ Y is self-adjoint bounded
and elliptic with constants ¢t = ¢4 = 1. This can be proven in the same way as
demonstrated in Lemma 4.1. For the operator B : X ¥ Y we can show the following
properties.

Lemma 4.9. The operator B : X ¥ Y fulfills:

(i) B is bounded with c§ = p?, i.e., it holds kBvky P fivii, for all v2 X,
(i) B is inf-sup stable with ¢ = 1, i.e., it satisfies

...... hBu; gig
WUl sup kq—ky

06:q2Y
for all u 2 X,
(iif) B is surjective.
Proof. We start with the proof of (i). As in the proof of Lemma 4.2 we can estimate

hBu; qu = h@;u + u; qu + h"ryu; rxqiLz(Q)

k@u+  ryuky kgky + kuky kgky 2jijujii kgky ;

for all u 2 X, g 2 Y, which gives the boundedness of B. The proof of (ii) can also
be done as in Lemma 4.2 with some small adaptations. We consider the specific test
function g :=u+w, 2 Y, where w, 2 'Y solves (4.24). Then, we have

hBu;gig =h@u+  ryu;gig +h"reu; rxqiLz(Q)
= W' rWy; K 2y + N xU; i 2 )
= kgk? :

Now, using integration by parts and that by assumption divy( ) = 0, we obtain

h@u + U Ui = h@u; Ui +h U Ui o

. 1 .
= h@.u; uiy, > divyk( );u? oy O
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which gives
kgkZ = ku + wyk?
= kuk§ + kwyk§ + 20" irmowy; nui o o)
= jiujis +2h@u+ U uiq
fiuii:
This implies

hBu;qig  fijujiixkaky ;
and therefore the inf-sup stability condition

...... hBu; gi,
Tiujil sup ——— forallu2 X
osq2y  KgKy

follows with ¢ = 1. We continue with the proof of (iii). For the surjectivity of the
operator B, let w 2 Y nf0Og and consider the auxiliary initial boundary value problem
to find u,, 2 X such that

hBuW;qu = h"ryw; rxqiLz(Q) forallq2Y (4.27)

is satisfied. The operator B allows the representation B = @; + A, with an operator
A:Y 1Y  defined in the weak sense via

hAuW;qu = h"ryUy; rxqi,_z(Q) +h  ryUy; qi,_z(Q) forallq2YV;

Since the operator A is bounded
] . N 1 P-
hAp;qig (1 +c("))kpky kaky; c(") = ¢, dk kix(g

for all p;q 2 Y and elliptic with constant ¢* =1, i.e.,
hAp;piy  kpki forallp2Y;

an application of Theorem 2.10 yields a unique solution u,, 2 X to (4.27). Therefore,
we have
hBuw; Wi = h"Irw; rwi o o) > 0;

and hence surjectivity of B follows. O
Remark 4.10. The proof of the inf-sup condition also stays true for velocity fields

with  Zdiv,( ) 0. This is inline with other works concerning convection-di [usion
equations, see e.g., [7, 33, 46].
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The properties of the operator B ensure that the variational formulation of the ab-
stract operator equation Bu = f which reads to find u 2 X such that

h@u+  Ireu;gig +h"reu; rygi =hf;qi, forallg2Y (4.28)

L2(Q)

admits a unique solution. Together with the properties of A we can apply the least-
squares framework, which ends up in the mixed system to find (u;p) 2 X Y such
that

WP Qi 2g) +h0U+ U gig +h"IryU; i 2y = i,

i . (4.29)
h@v + v pig +h" IV repi 2 gy = 0;

is satisfied for all (v;q) 2 X Y.

For the discretization of (4.29) we consider finite dimensional subspaces Xy X and
Yn Y, where we assume the inclusion Xy  Y,. Similar as for the heat equation
we define wyn, 2 Yy, as the unique solution of the variational formulation

h" rywyn; rthiLz(Q) = h@;u + u; qhiQ for all g, 2 Yy: (4.30)

Note that (4.30) is the discrete variational formulation of (4.24). Hence, we have
kwynky — kwyky. Now we can define the mesh-dependent norm

q
fivfixy, == kuk +kwynk?  fijuiiiy: (4.31)

This enables us to prove on the discrete level a refined boundedness estimate as well
as a stability result for the operator B.

Lemma 4.11. Let Xy X and Y Y be finite dimensional subspaces of X; Y;
respectively. Further, assume the inclusion Xy Y. Then there holds
(1)

hBu;qhiQ P fiufiix.pkanky  for all u 2 X; gy 2 Yp;

(in)
hBun; gnig

fiuniix,  sup for all uy 2 Xy:

o&qn2Yn  KdnKy
Proof. For the proof of (i) we use (4.30), the Cauchy-Schwarz inequality and the
inequality (a+b)?> 2(a?+b?) for a;b 0. Thus, we obtain
hBU; Qnig = h@:u +  IcU;Gnig +h"IriU; Klhni 2 ()
= "I Wun; FxOnly2iqy + 0" I0U; Fni 2o
(kwynky + Kuky ) kgnky
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The proof of (ii) can be done in the same way as in Lemma 4.9. We sketch the main
ideas. We consider the specific test function g, := uy + wWy,n, Where wy,,n 2 Yh
solves (4.30). Due to the inclusion Xy Yy, we have g, 2 Y. Then we can compute

hBU; Ohig = h@tUn +  IxUn; Onig + " MxUn; MOl 2
= " C Wi Fxinz(q) 17 I0xUn; Kl 2(q)
= thk\Z/

Now, we have due to divy( ) = 0 that
h" Wy, h; FxUn iLZ(Q) = h@uny + ryUy; UHiQ 0:
This gives

2 2
= kupkd + kwy, hkZ + 20" r Wy, by FxUy

L2(Q)

j.IjuHJjjg(’hl

which implies
hBup;nig  HiUndix.nKdnky:
Hence, we conclude the discrete inf-sup stability condition
hBug; gnl
WuAis., sup B, Gnle for all uy 2 Xy;

’ 0&qn2yn  KOnKy

with 65 = 1. |

Now we are in a position to conclude unique solvability of the discrete variational
formulation (3.13) which for the particular problem at hand reads to find (uy;pn) 2
Xy Yh such that

W IxPh; FxPhi2qy +M0Un + MU Gnig + 0 Un; MOndy 2y = T Onig;

h@vih + MV Pl + NNV FxPhi 2y = 0
(4.32)

is satisfied for all (v4;0n) 2 Xn  Yh. An application of the abstract error estimate
(3.36) gives the best approximation result

v Uk, 2 inf Jju  Vuiiy: (4.33)

VH 2XH
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Remark 4.12. The dependency on the parameter
Changing to the equivalent norm k kx will result in constants that depend on ™.

In case of a piecewise linear finite element space for the trial space and a su [cieht
regular solution u 2 H®(Q) for some s 2 [1; 2] we can derive with similar techniques
as in [157] the error estimate

ku Uy kY J]]U qujjx;h C(")HS 1jUsz(Q): (434)

Using Xy = Y \ X we can show the discrete inf-sup condition (3.37) similar as
in Lemma 4.11 with ¢cs = 1. Now, an application of Lemma 3.21 gives for some

2 (0;1) an e Lciehcy and reliability estimate for the global error indicator p, 2 Yu
which reads 1

1
pikpth v undiix.p, l—kphkvi (4.35)

4.2.2 Numerical examples for the nonstationary case

In this section we will consider the developed framework for the convection-di [udion
equation in an adaptive refinement scheme and compare the results with those ob-
tained from a uniform refinement scheme. For the discretization we choose the trial
space Xy = SL(Tw) \ X of piecewise linear and globally continuous functions and
the test space Y, = Y = S3(Th) \Y of piecewise quadratic and globally continuous
functions, which are defined with respect to an admissible and locally quasi-uniform
decomposition Ty of Q into shape regular simplicial elements. In the adaptive refine-
ment scheme we use the global error estimator py, which allows the representation
2 _— 2 | . H — > " . H — = 2.
i = Kpnky = h"1repn; Fepni2q) = " I xPn; FxPni 2y = ;
2Th 2Th

with the local error indicators
2 = h'IrPn; MuPhizy for 2Ty

As a marking strategy we use the Dorfler criterion [58] with parameter = 0:5. The
selected space-time simplicial elements are refined using newest vertex bisection. All
computations were done in the software Netgen/NGSolve [152], where we used the
sparse direct solver Pardiso [149] to solve the resulting linear systems.

In the first numerical example we consider the one dimensional spatial domain =
(0; 1) and the time horizon T = 1, i.e., we have the space-time domain Q = (0; 1)2.
As exact solution we choose the smooth function

uix;t):= 1 e~ el—+x 1 (4.36)
eﬁ
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and we compute f = @ <u+ r,u accordingly for " = 10 2 and = 1.
Note that a similar function in a 2d-1d setting is considered in [33]. The smooth
function (4.36) exhibits a spatial (x = 1) and a temporal (t = 0) boundary layer.
The numerical results for both a uniform and an adaptive refinement strategy are
shown in Fig. 4.12a. We observe a rate of O(H) for the error in the energy norm
and O(H?) for the L2-error as expected. In Fig. 4.12b we present a comparison
between the errors ku  unk,, jju quij;h and the error estimator = kppk, .
is mainly driven by the spatial part of the norm. Finally, in Fig. 4.13 we present the
related finite element mesh and the numerical solution uy.

o T o
100 | T T E F e iu uniiixn |
F —x— ku upky
10t e ] 100 .
o i N IR i
S 102 . 7 g I
Gh.l B ku  upk, 2.0y, \\\\ Gh.l
10 3L o \ | ot
F|- e ku upk, 2 u S El -
§ f:— ku LIHK:(.DL)I _\-\-\-\-\- *
10 4E|— W& w2 E i
F w2 | 10 2 E
S BT R T B Er v | |
10® 10* 10° 10® 10* 10°
r\ﬁx WX
a) Errors ku  upky and ku  upk 2qy b) Comparison between estimator and
for uniform and adaptive refinement true error for an adaptive refinement
strategies. strategy.

Figure 4.12: Convergence results in the case of a smooth solution for a nonstationary
convection-di [udion equation.

As a second numerical example we use the two-dimensional spatial domain = (0; 1)?
and the time horizon T = 1, i.e., we have the space-time domain Q = (0;1)3. As
initial state ug we consider similar as in [117] the function

((1 r)?; forr 1;
Uo(X) := (10kx ck,); (n:=
0; forr > 1;

with ¢ = (0:5;0:5)". We compute numerical solutions to (4.19) for the velocity field
= (0;1)" and without a source term, i.e. f 0. Furthermore, we consider the
di [dion coe [cieht to be " 2 10 3;10 °;10 8g. The results for a mesh with 32
32 32 elements (35937 dofs) can be seen in Fig. 4.14. In the top row one can see the
numerical solution uy computed by solving (4.28) with the space-time finite element
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