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Abstract

In this paper, we study least-squares finite element methods (LSFEM) for general second-
order elliptic equations with nonconforming finite element approximations. The equation
may be indefinite. For the two-field potential-flux div LSFEM with Crouzeix—Raviart (CR)
element approximation, we present three proofs of the discrete solvability under the condition
that mesh size is small enough. One of the proof is based on the coerciveness of the original
bilinear form. The other two are based on the minimal assumption of the uniqueness of
the solution of the second-order elliptic equation. A counterexample shows that div least-
squares functional does not have norm equivalence in the sum space of H' and CR finite
element spaces. Thus it cannot be used as an a posteriori error estimator. Several versions of
reliable and efficient error estimators are proposed for the method. We also propose a three-
filed potential-flux-intensity div-curl least-squares method with general nonconforming finite
element approximations. The norm equivalence in the abstract nonconforming piecewise
H'-space is established for the three-filed formulation on the minimal assumption of the
uniqueness of the solution of the second-order elliptic equation. The three-filed div-curl
nonconforming formulation thus has no restriction on the mesh size, and the least-squares
functional can be used as the built-in a posteriori error estimator. Under some restrictive
conditions, we also discuss a potential-flux div-curl least-squares method.

1 Introduction

The least-squares variational principle and the corresponding least-squares finite element
methods based on a first-order system reformulation have been widely used in numerical
solutions of partial differential equations; see for example [1-10]. Compared to the standard
variational formulation and the related finite element methods, the first-order system least-
squares finite element methods have several known advantages, such as the discrete problem
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is stable without the inf-sup condition of the discrete spaces and mesh size restriction, and
the least-squares functional itself is a good built-in a posteriori error estimator.

Since the introduction in the classic 1973 paper of Crouzeix and Raviart [11], the non-
conforming finite elements, including the Crouzeix-Raviart (CR) element [12], and various
elements introduced in [13—17] are very useful for numerical computation of many physical
problems. In [18], least-squares methods with various nonconforming finite element approx-
imations are introduced for the diffusion problem without the lower order terms. In [18],
contradicting least-squares methods with conforming approximations, the coerciveness of
the discrete problem needs to be proved independently. The discrete problem is coercive for
the CR element for the equation without the lower-order terms. For some other elements, the
assumption that the mesh size is sufficiently small is needed to ensure the coerciveness in
[18]. The a posteriori error estimator is not discussed in [18].

Besides the traditional nonconforming finite elements such as those developed in [11,
13, 15], there are other widely used specially designed nonconforming finite elements in
various applications, for example, the multiscale finite elements [19, 20] and the immersed
finite elements [21]. This paper is our first attempt to study the least-squares finite element
methods in a nonconforming setting. It is hoped that the methods and analysis developed
in the paper will be useful in studying the least-squares methods for these non-traditional
nonconforming elements.

1.1 Stability Results for Various Finite Element Approximations to Second-Order
Linear Elliptic PDEs

In this paper, we plan to extend the least-squares methods with nonconforming finite element
approximations to general second-order elliptic equations. We first review the existence and
uniqueness result of the general second-order elliptic equation and its various finite element
approximations.

For the general linear second-order elliptic Eq. (2.10), the solution’s existence and unique-
ness can be discussed in two cases. The first case is a simpler coercive case. Assuming that the
coefficients satisfy some assumption, the standard bilinear form is coercive in the H '-norm;
see also Section 6.1.2 of [22]. The existence, uniqueness, and stability of the solution can be
obtained from the Lax-Milgram Lemma. For its conforming finite element approximation,
the method is also coercive.

The second case is the general case, where the bilinear form associated with the PDE can
be genuinely indefinite. In the general case, we only need to assume a very mild assumption
of the domain and the coefficients; see Assumption 2.1. Furthermore, due to the compactness
of the operator, the uniqueness, existence, and well-posedness are equivalent; see discussion
in Sect. 2.2. We thus only assume a minimal assumption: the homogeneous equation has
a unique zero solution to ensure the well-posedness of the problem. The coercive case is a
special case of the general case.

The analysis of finite element approximations to the possible indefinite general second-
order elliptic equations is not simple and straightforward. In [23, 24], conforming finite
element approximations of general elliptic equations are discussed. Recently, in [25, 26],
nonconforming and mixed finite element approximations are discussed. The results require
some regularity assumption and that the mesh size of the discretization is small enough.
On the other hand, once the coerciveness of the least-squares method is proved, see [1, 7,
27-30], the LSFEM with H !-H (div) conforming finite element approximations is automatic
coercive, without the restriction on the mesh size.
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The discussion for closed-related discontinuous least-squares finite element methods can
be found in [31] for a Div-Curl problem, and [32] for a simple symmetric equation with the
convection term.

1.2 Contributions of this Paper

For the CR-LSFEM for general second-order elliptic equations, we first present a two-field
potential-flux div least-squares method, which is a direct generalization of the nonconforming
method suggested in [18] to general second-order elliptic equations and a generalization of
the conforming least-squares method in [1] to the CR approximation.

In the paper, we present a negative result on the norm equivalence of the nonconforming
div least-squares functional in the sum space of H' and CR finite element spaces; see Lemma
7.1. Thus, the two-field potential-flux div CR-LSFEM does not have the two most important
properties of a standard LSFEM: automatic discrete stability without the assumption of the
mesh size and a built-in least-squares functional a posteriori error estimator. We need to prove
the discrete solvability and develop a posteriori error estimator for the method.

To ensure the solvability of the discrete problem from the two-field CR-LSFEM, we discuss
three proofs. The first proof is for the coercive case only. The second and the third proofs are
for the general cases under the minimal uniqueness assumption. Our second proof is based
on Schatz’s argument. We present an L>-error estimate of the potential-flux div CR-LSFEM
based on Cai-Ku’s paper [33]. The proof also corrects a small error in the original [33] when
handling mixed boundary conditions. In the third proof, we present a very short proof by
combining the new proof presented in [30] and the discrete stability result proved in [25] for
CR approximation of the general elliptic equation. Different from the conforming LSFEM
in [1], in the second and third proofs, the div CR-LSFEM requires the same regularity and
sufficient small mesh size assumptions as the non-least-squares (conforming, nonconforming,
and mixed) methods [23-26]. In the first proof (coercive case), the restriction of the mesh
size is local, and no regularity assumption is needed. The mesh size restriction in the second
and third proofs is global since the regularity assumption is global.

For a posteriori error estimator of two-field potential-flux div CR-LSFEM, we suggest
several a posteriori error estimators for the potential-flux div CR-LSFEM by adding different
terms measuring the nonconforming error. Reliability and efficiency results are proved.

To overcome the shortcoming of the two-field div CR-LSFEM due to the lack of norm
equivalence, we suggest three-field formulations, potential-flux-density div-curl least-squares
methods. A curl term of the intensity (gradient of the solution) is added to the least-squares
formulation. In this new formulation, we prove norm equivalence for the abstract noncon-
forming piecewise H!-space. Since the nonconforming space is mesh-dependent, we use
Helmholtz decomposition to avoid the coerciveness constant depending on the mesh. The
coerciveness of potential-flux-density div-curl least-squares methods in the abstract non-
conforming space setting is then proved in the same minimal uniqueness assumption as
the standard least-squares formulation without any requirement on the mesh size. Since the
norm equivalence in the abstract nonconforming piecewise H'-space is true, we automat-
ically have the standard built-in least-squares a posteriori error estimator. The only other
ingredient needed for the proof is a discrete Poincaré-Friedrichs inequality in the abstract
nonconforming piecewise H !-space. Thus the proof is not only true for the CR element but
also true for nonconforming elements introduced in [13—17]. In a sense, we recover the good
properties of the LSFEM (non-restriction on mesh size and built-in a posteriori estimator)
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over the conforming, nonconforming, and mixed methods with the three-filed nonconforming
LSFEM.

The failure and success of the norm equivalence with and without the curl term can be
connected to the theory of a posteriori error estimates of nonconforming finite elements. For
the nonconforming finite element approximation, besides the standard residual and the fact
the numerical flux from the potential uj, is not in the H (div) space (the so-called conforming
error), we also need to measure one extra error: the numerical potential uj, is not in the H 1
space or its consequence that the numerical intensity (gradient) is not in the H (curl) space
(the so-called nonconforming error). This explains that we need the intensity (gradient) as
an independent unknown and add its curl in the potential-flux-density div-curl least-squares
method. Previous discussions of a posteriori error estimates of the nonconforming finite
element approximation can be found in [34—41], where the different contributions of the
error are discussed.

We also discuss the application and restriction of the original potential-flux div-curl least-
squares method [2]. When the domain is nice and the coefficient is sufficiently smooth, the
original formulation introduced in [2] can be used in the nonconforming case. The norm
equivalence can also be established similarly. However, the two-field div-curl formulation
can cause serious problems when the conditions on the domain and coefficients are not
satisfied.

1.3 Structure of the Paper

The paper is organized as follows. In Sect. 2, we present preliminaries about the abstract and
discrete spaces. Properties of the CR space, the Helmholtz decomposition, and the discrete
Poincaré-Friedrichs inequality are discussed. The solution theory of a general second-order
elliptic equation is also discussed. Sections 3 to 7 are about the two-field potential-flux div
CR-LSFEM. In Sect. 3, we introduce the formulation. A discrete coerciveness is proved with
the assumption of the coefficients ensuring the coerciveness of the bilinear form of the original
variational problem in Sect. 4. We present two proofs of the discrete solvability with minimal
uniqueness assumption and a regularity assumption in Sects.5 and 6. In Sect. 7, we present
a counterexample to show that div least-squares functional does not have norm equivalence
in the sum space of H! and CR finite element spaces and we propose several versions of
reliable and efficient error estimators. We propose the potential-flux-intensity div-curl least-
squares method with general nonconforming finite element approximations in Sect. 8. The
norm equivalence in the abstract nonconforming piecewise H'-space is established. Under
some restrictive conditions, we also discuss the potential-flux div-curl least-squares method in
Sect. 9. In Sect. 10, a numerical counterexample to show that div least-squares functional does
not have norm equivalence. We also present adaptive numerical tests for methods presented
in the paper for a non-self-adjoint and non-coercive problem. Several concluding remarks
are made in Sect. 11.

2 Preliminaries
2.1 Notations and the Function Spaces

Let 2 be a bounded, open, connected subset of R4 (d = 2 or 3) with a Lipschitz continuous
boundary 0€2. We partition the boundary of the domain €2 into two open subsets I'p and 'y,
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such that 3Q = T'p UTy and I'p NIy = @. For simplicity, we assume that I" p is not empty
(i.e., meas(I'p) # 0) and is connected.

We use the standard notations and definitions for the Sobolev spaces H*($2) fors > 0. The
standard associated inner product is denoted by (-, -)s @, and its norm is denoted by || - ||5. .
The notation | - |5 ¢ is used for the semi-norm. (We suppress the superscript d because the
dependence on dimension will be clear by context. We also omit the subscript 2 from the
inner product and norm designation when there is no risk of confusion.) For s = 0, H*(£2)
coincides with L2(£2). The symbols V- and V stand for the divergence and gradient operators,
respectively. Set Hll)(Q) ={ve HY(Q) : v=00nTp}, HZ{,(Q) ={ve H(Q) : v=
0 on 'y}, and HOI(Q) ={ve H'(Q) : v=00n0dQ}.

In two dimensions, for a vector-valued function T = (11, 12)’, define the curl operator

B Eo) aTy . n 1
by Vxrt := e For a scalar-valued function v, define the operator V- by V-v =
X1 X2
av v
(- Fye a—). In three dimensions, V x T is defined standardly for a vector valued function
X2 0x1

7. To unify the notation in both dimensions, we define the vector curl as following. Letk := 1
ifd =2and k := 3 if d = 3. The Curl of a function v € R¥ is defined by

Curlv:=Vtvifd =2 and Curlv:=Vxvifd=3. 2.1

We use a special font for v that it is a scalar function when d = 2 and it is a vector function
when d = 3. Given a unit normal n we define the tangential component of a vector v € R?
with respect to n by

v-t ifd =2, wheret = (—no, ny) if n = (n1, ny),
yi(v) = { 2.2)

vxnifd=3.

We use the standard H (div; €2) and H (curl; €2) spaces, equipped with the norms

|
2 2 2 2 2 2
Izl a@v: 2 = (ITl5e + 11V -llgg)* and lTlaeu; o = (ITl5e +1VxTlge)’ .

respectively. Denote their subspaces by
Hy(div; Q) ={r e H(div; Q) : T-n|ry, =0} and Hp(curl; Q)
={r € H(curl; Q) : y(7)Ir, = 0},

where n is the unit vectors outward normal to the boundary 9€2.

Let 7 = {K} be a triangulation of €2 using simplicial elements. The mesh 7 is assumed
to be regular. Denote the set of all nodes of the triangulation by N := Nj,, U Np U Ny,
where NV;,; is the set of all interior nodes, and Np and Ny are the sets of all boundary nodes
belonging to the respective I'p and I'y. Denote the set of all faces(3D)/edges(2D) of the
triangulation by € := &, UEp UEyN, where &, is the set of all interior element faces/edges
and £p and Ey are the sets of all boundary faces/edges belonging to the respective I'p and
I'y.Foreach F € &, denote by i the diameter of the face/edge F; denote by nr a unit vector
normal to F. When F € £p U Ey, assume that ny is the unit outward normal vector. For
each interior face/edge F € &y, let K ; and K ; be the two elements sharing the common
edge F such that the unit outward normal vector of K coincides with np.

Define jumps and averages over faces/edges by

vy — o[} F € &,
[vlF := { vIF Feép and {v(x)}F = {
0 F eé&y,

(g +v§)/2 F € &,
v|F Fe&pU&n
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for all F' € £. A simple calculation leads to the following identity: [uv]r = {v}r [ullr +
{u}r [v]F, forall F € &;,,;. Let Pr(K) be the space of polynomials of degree k on element
K . Denote the Crouzeix-Raviart nonconforming piecewise linear finite element spac [11, 12]
associated with the triangulation 7 by

VT ={ve L*(Q): v|g € PI(K)V K €T and /[[v]]ds:OVF € Eint}
F

and its subspace by V5 ={v € V" : [Lvds =0V F € Ep}. Let
WL = HY(Q) + VY ={v=v1+v2: v € H)(Q),v2 € V{), (2.3)
Wp(T) :={veL*(Q):v|x € H(K),VK € T and / [vlds =0V F € Ep UEp).
' (2.4)

It is easy to see that W}f” C Wp(7). Many other classic nonconforming elements [13—17]
belong to Wp (7).

Denote the local lowest-order Raviart-Thomas (RT) [42] onelement K € 7 by RTy(K) =
Py(K)¥ + x Py(K). Then the standard lowest-order H (div; €2) conforming RT space is
defined by

RTo.y ={t € Hy(div; Q) : 7|k € RTo(K) V K € T}.
Also, let
Po={veL*(Q): vlx € Py(K) VY K € T}.
Denote the first type of local lowest order Nédélec space [43] on element K € T by

Po(K)? + (x2, —x1) Po(K) d=2,

No(KY =1 Po(K)? + (0, —x3., x2) Po(K) + (13,0, —x1) Po(K) + (—x2. x1. 0) Po(K) d = 3.

Then the lowest order H (curl ; €2) conforming Nédélec spaces are defined by
Nop ={tv € Hp(curl; Q) : t|x € No(K) VK €T}

We define the discrete gradient operator as (V,v)|g := V(v|g), forall K € 7.

For a fixed r > 0, denote by I, : H(div; ) N [H’(Q)]d +— RTy the standard RT
interpolation operator. We have the following local approximation property: for 7 € H'¥ (K),
0<tg <1,

It = Iutlokx < Chifltleek VK €T, 2.5)

IV (@ = LiDllox < ChHEIV Tl x VK eT. (2.6)

The estimates in (2.5) and (2.6) are standard for £x¢ = 1 and can be proved by the average

Taylor series developed in [44] and the standard reference element technique with Piola

transformation for 0 < £x < 1. The interpolations and approximation properties are entirely
local.

Similarly, denote by I, : H(curl; ) — Nj the standard lowest-order Nédélec inter-
polation operator. We have the following approximation property: for t € H'(Q2) and
V x 1 e H(Q),

It —Iutllo < Chizh 27
IV x (z = LD)llo < Chg |V x ;. 2.8)
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Denote by 67 (x) the nodal basis function of V" associated with the face F € £. For
v e L1(F), define H%v = (v, 1)r/|F|, the average value of v on F. The local Crouzeix-
Raviart interpolant is defined by Iy v = ZFegﬁM(H%v)Qp(x) forv e WhI(K). It was
shown (see [39, 45]) that for v € H'**k (K) with 0 < £x < 1

lv—Igvllok < Chig 8 |Vulgex VK eT. (2.9)

2.2 General Second-Order Elliptic Equations

Consider the general second-order elliptic equation in divergence form
-V - (AVu)+Xu=finQ, u=0onTp, AVu-n=0onTy. (2.10)
where
Xv:=b-Vv+4+cv, Vve HI(Q).
The following very mild conditions on the domain and coefficients are assumed.

Assumption 2.1 The domain €2 is a bounded, open, connected subset of R4 (d =2 or 3) with
a Lipschitz continuous boundary d$2. The diffusion coefficient matrix A € L®(Q)4*? is a
given d X d tensor-valued function; the matrix A is uniformly symmetric positive definite:
there exist positive constants 0 < Ao < Aj such that

Aoy'y <y"Ay < Aryly 2.11)

forally e R and almost all x € §2. The coefficients b € L® ()7 and ¢ € L*®(2) are given
vector- and scalar-valued bounded functions, respectively.

The variational problem of (2.10) is: Find u € H[l)(Q), such that
a(u,v) = (f,v) Yve H) (), (2.12)
where the bilinear form a is defined as
a(w,v) :=(AVw, Vv) + (Xw,v) forw,v € Hll)(Q). (2.13)
It is easy to check that the bilinear form is continuous due to Assumption 2.1:
a(w,v) < C||Vv|ollVwl|lo v e Hﬁ(Q) and w € Hé(SZ). (2.14)
We also consider the adjoint problem of (2.10), a PDE in physical form,
—V-(AVz+4+bz)+cz=ginQ, z=0onIp, (AVz+bz) - n=0only. (2.15)

With the help of integrations by parts, it is easy to check that the variational problem of (2.15)
is: Find z € H},(), such that

a(v,z) = (g,v) Yve H)(RQ). (2.16)
Thus (2.15) is the adjoint problem of (2.10).

Remark2.2 When b = 0 and ¢ = —k? for some k > 0, the equation is a real Helmholtz
equation. The equation is indefinite. However, as long as k2 square is not an eigenvalue of
(AVuv, Vw), it still has a unique solution, see for example, discussions in [30].
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To discuss the solution theory of linear second-order elliptic equations, we consider two
slightly more general problems with righthand sides in (H $(Q))’, the dual space of H $(Q).

Fora¢ € (H I])(Q))’ ,assume thatu € H ll) (R2) is the solution of the weak problem of the
equation in divergence form:

Find u € Hpp(R), such thata(u, v) = (¢, V) @y Y0 € Hp(@),  (2.17)
or the adjoint weak problem of the equation in physical form, a ¢ € (H IID(Q))’
Find z € H},(), such that a(v, z) = (¥, V) @yxri@ YU E HH(Q).  (2.18)

For a possible indefinite linear second-order elliptic equation, the solution’s existence and
uniqueness theory is based on the Fredholm alternative. Since we assume the ellipticity of the
PDEs (conditions (2.11) on A), the operators associated with the divergence form and adjoint
physical form problems are Fredholm operators of index zero. The uniqueness, existence, and
well-posedness are equivalent for the linear second-order elliptic equation, for example, see
discussions in various standard PDE books [46—48]. A detailed discussion of the following
theorem with two proofs can also be found in Theorem 2.3 of [30]. Some more discussion
can also be found in the introductions of [25, 26].

Theorem 2.3 Assume Assumption 2.1 is true. The following assumptions are equivalent:

(1) The homogeneous equation a(u,v) = 0, forall v € H5(Q), has u = 0 as its unique
solution.
(2) The weak problem (2.17) has the following stability bound.:

IVallo < Cllgl )y Vo € (HAR))' (2.19)

(3) The weak problem (2.17) has a unique solution u € Hll)(Q) forany ¢ € (H$ Q).

(4) The homogeneous equation associated to (2.18), i.e., a(v,z) = 0, forall v € Hl])(Q),
has z = 0 as its unique solution.

(5) The adjoint weak problem (2.18) has the following stability bound:

IV2llo < Clll sy YV € (HH(). (2.20)

(6) The adjoint weak problem (2.18) has a unique solution z € H$(Q) for any ¥ €
(H}(Q)).

In this paper, except for the case in Sect.4, we only assume that one of the conditions in
Theorem 2.3 is true.

2.3 First-Order Systems of General Second-Order Elliptic Equation

Following the notations of [4], we call the solution u as potential. Let the flux 0 = —AVu.
We have the following two-field potential-flux first-order system:

Vio+Xu=finQ

. (2.21)
AVu+o =0 in Q,

with boundary conditionsu =0onI'p andn-o =0 on I'y. We have 0 € Hy(div 2) and
u e H)(Q).
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Introduce the intensity ¢ = —Vu. Then we have the following three-field potential-flux-
intensity (u, o, ¢) div-curl first-order (redundant) system as seen in Chapter 5 of [4]:

Vio+Xu=finQ

Vx¢ =0 in £,
AVu+o0 =0 in €, (2.22)
Ap — o =0 in 2,
Vu+¢ =0 in Q,

with boundary conditions # = OonI'p, y4,(¢) = 0onT'p,andn-o = 0on I'y. We have
the flux o € Hy (div; 2), the intensity ¢ € Hp(curl; 2), and the potential u € Hé ().

2.4 Some Results for Crouzeix-Raviart Elements

Let S p CH [1, (£2) be the conforming P, Lagrange finite element space associated with the
mesh 7. Define the following enriching operator Ej, : VJ — S> p by averaging:

1
(Env)(2) = — vk (@) Yz € Nim UNy, (2.23)
17| ket

where 7 is the set of the elements in 7 that share z as a common vertex and 7 is the number
of the elements in 7;. We have the following estimate (see (2.27), (2.37), and (2.28) of [12]):

_ 1
Z hK2||Ucr - Ehvcr”(z),[( <C Z hin[[vcr]]”%,]: Yue, € vy, (2.24)
KeT Fe& F
1 .
1V (er — Eqven)ll§ < C Y En[[vcr]]n%f Vo € VEL (229
Fe&
IV(Erver) llo,e < CllViverllo,e Yver € Vﬁr' (2.26)

Although the above estimates are proved in [12] for pure Dirichlet boundary condition only,
it is not hard to see they are also true for mixed boundary conditions with a non-empty I'p.
Following the argument in (2.41) of [12], for v., € Vi and v € Hll) (2), we also have

1 2 1 0 2 2
eI = - ver = vl = T llver = 0BG < CHVA@ = ver) ] - 227
In other words,
1 2 : 2 cr
—Illverlll,p =€ inf V(v —ver)llg VVer € V. (2.28)
h s
Fee VF veHL(Q)
Specifically, let v = 0 in (2.28),
1 2 2 cr
— ver N5, p < CliViVerllg Yver € Vi - (2.29)
h ’
Fe& F
Choosing v = u, the solution of (2.10), in (2.28), we have

1
> En[[vcrnnéf < CIVa = ver)llg Yver € V5 (2.30)
Fe&
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We also have the following equivalence between the function jump and tangential jump
of the discrete gradient: For F' € £ and v, € V', we have

1
Chplllyey (Vo) T3 7 < En[[vcrﬂn%j < Chplllyee (Vo) TG 5 (2.31)

The equivalence in two dimensions is proved by a direct calculation in [38]. The upper bound
in three dimension in proved in Lemma 3.3 of [39]. To show that Chr||[[Vve X nr]l ||(2) F =

1 . . . . .
h—||[[vcr]]||% F in a discrete setting, we let ||[ve-Tllo,r = O, then v, is continuous on F.
r )

Thus v, is of H! in the two elements assocaited with F and Vv, is in H (curl). We get
ITVver xnpllllo,F = 0. By the discrete norm equivalence, we get Chr [y (chr)]]||% F=

1
P [[Tver 1l ||(% r- The weight can be obtained by the standard reference argument.
r ,

For v., € V[J and t,, € RTp y, with the property of the CR elements, we have

Viver, Tr) = —(Ver, V- Tpp) + Z Z (Tre *MF, Ver)F

KeT FedK

=—Wer.V-T)+ Y @ronp e F = —er, V- T1).
Fe&i,,UEp

Thus we have the following discrete version of integration by parts,

(Vaver, Tre) + Wer, V- Tp) =0 Voo, € V[L)r and 7,; € RTo,N (2.32)

2.5 Helmholtz Decompositions
For simplicity, we assume both I'p and I'y are not empty.
The two-dimensional version of the Helmholtz decomposition can be found in [37, 49].

Lemma 2.4 For a vector-valued function T € L2(Q)2, there exists a € Hll)(Q) and B €
H]{,(Q) such that

T =AVa + Vlﬁ.

We have the following Helmholtz decomposition in three dimensions (Theorem 2.6 [2]
and Theorem 2.1 of [35]).

Lemma 2.5 Assume that Q is a simply connected, bounded, and open domain in R3. The
boundary 32 is Lipschitz continuous. Then, for a vector-valued function T € L*(Q2)3, there
exists a unique o € H[I)(Q) and a unique B € HY QP withv-B=0,8-n=00nTp,
(VxB) -n=00onTyNand B xn=0o0nTy, such that

T=AVa+V x B and |Bl1 = ClIV x Bllo.

Remark 2.6 A discussion of the more complicated multiply-connected domain can also be
found in [2]; we omit it in this paper for simplicity.

Let
1 _
[ Hy@ d=2,

(BeH'(Q)3:V-B=0,-n=00nTp,(VxB)-n=0andB xn=0o0nTy}d=23.
(2.33)
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We have the following Poincaré-Friedrichs inequality,
lallo = Clicurlglo Vae Q. (2.34)

Thus ||Curl gflp is a norm on Q.
The following integrations by parts formulas also hold:

(Vp,Curlqg) =0 V(p,q) e H})(SZ) x Q, (2.35)
(t,Curlq) —(Vx1,9 =0 V(r,9) € Hp(curl; 2) x Q. (2.36)

The identities in (2.35) and the two-dimensional case in (2.36) are easy to prove. We only
give proof of the second identity in three dimensions. First, we have the following integration
by parts formula for H (curl) functions (see Theorem 3.31 of [50]),

(Vx1,9—@.Vxa =@, rr@he Y q e HulQ)?
where yr(q) = (g x n) x n. Thus, for (t, q) € Hp(curl; Q) x Q, we have

(Vx1,9—(7,Vxa) = W), yr(@e = (T xn, (g xn) xn)e
=(rxn,(gxn) xmr, +(r xn,(gxn) xn)r, =0.

In summary, we have the following Helmholtz decomposition theorem

Theorem 2.7 Assuming the conditions of Lemmas 2.4 and 2.5 hold, we have: For T €
L2(Q2)4, there exists a € Hll)(Q) and B € Q such that

T = AVa +Curlfiand |A~" 22|} = |AV2Va |3 + 1A~ 2curl a3 (2.37)
The identity |[A~'/2z||3 = [|A2Va|3 + |A~/2curl fi||2 is a simple consequence of the

orthogonality relation (2.35).

2.6 Discrete Poincaré-Friedrichs Inequality

The proof of the following discrete Poincaré-Friedrichs inequality can be found in papers
[51, 52].

Theorem 2.8 There exists a positive constant C depending on Q2 such that
lvllo < ClIVavllo v € Wh(T). (238)

With the help of the discrete Poincaré-Friedrichs inequality, we can define the following
combined norm for the space Hy (div; 2) x Wll, (7):

Iz, I = IVavllf + 1Tl + IV - Tl (z,v) € Hy(div; Q) x WhH(T).

3 Two-Field Potential-Flux Div CR-LSFEM

This section introduces the two-field potential-flux div least-squares method for general
second-order elliptic equations with Crouzeix-Raviart elements.

For (t,v) € Hy(div; Q) x W};’” , define the two-field potential-flux div least-squares
functional for (2.10) as:

T @ v )= 1A+ AT P IV T X - FI5, G
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where Xpv =b - Vv + cv.
For (x,w) € Hy(div; Q) x Wllf" and (t,v) € Hy(div; Q) x W}f”, define the
following bilinear form by,:

br((x, w), (T, v)) := (AVpw + x, Viv+ A7) + (V- x + Xpw, V - T + Xpv).
(3.2)

Whenv € H 5 (£2), we can remove the subscript  in V of the above definitions, and they
are the standard potential-flux div least-squares functional and bilinear forms. We have,

TE (. 0:0) = by((x.v). (1. v) (2.v) € Hy(div; Q) x Wh".

The solution (o, u) satisfies the least-squares minimization problem: Find (o,u) €
Hy (div; Q) x H},(Q) such that

T f) = inf T, v ). (3.3)
(T, v)eHN (div;Q) x H} (Q)

Or equivalently, a weak problem: Find (o, u) € Hy(div; Q) x H ll)(Q) such that
bp((o,u), (t,v)) =(f,V-7+ Xpv) VY(r,v) € Hy(div; Q) x H&(Q). 3.4
The following norm equivalence is standard. Different proofs can be found in [1, 7, 28-30].

Theorem 3.1 Assuming one of the conditions in Theorem 2.3 is true, then for all (t,v) €
Hy (div; Q) x H},(Q), we have

Cill(z, I < F(x, v;0) = A2V + A7V2¢ |3 4|V - 7 + Xv[f < Call(z, v)II>.
(3.3)

Consider the two-field potential-flux div CR-LSFEM: Find (0, u¢r) € RTon X VB’ such
that ) .
TGy, ters [) = inf  J8 (., v f). (3.6)
(Tr1,ver)ERTH N X V[L)r

Or equivalently: Find (01, uc) € RTo n x V[ such that

bh((arta “cr)» (Trr, Ucr)) =Fy (Trt» Ucr) V(T”, vcr) € RTO,N X V[C;r~ (37)
Unlike the standard CR finite element method [11, 12], as discussed in [18], we have the
error equation for the least-squares method.

Lemma 3.2 Assume that (o,u) € Hy(div; Q) x H})(Q) is the solution of (3.4) and
(0,1, uer) € RTo,n X VB’ is the numerical solution of (3.7). The following error equation is

true,
bh((0 — 0, —uer), (Trr, Ver)) =0 V(Tpr, ver) € RTo,n % Vbr (3.8)

Proof Since o and u satisfy the first-order system (2.21) in the L? sense, then for any
(Tr1, ver) € RTo,n x VF, we have

b (0, u), (Tre, Ver)) = (AVu 40, Vv + A7 2,) + (Vo0 + Xu, V- 7o + Xpver)
= (fa V. Tr + thcr) = bh((arta ucr)v (trtv Ucr))-

Thus the error equation is proved. O
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4 Discrete Existence and Uniqueness of the Two-Field Div CR-LSFEM: I.
Coerciveness Assumption

We first present a coerciveness result of the two-field potential-flux div CR- LSFEM with
some assumptions of the coefficients ensuring the coerciveness of the original bilinear form
a(, ) (2.13).

Assumption 4.1 Assume that Assumption 2.1 is true. Itis further assumed that V-b € L*°()
and ¢ € L*°(2). Thus we have b is an H (div) function and b - n is continuous for F' € &;,;.
We also assume that ¢ — %V -b>0inQ,b-n>0o0onTy,andb - n|Fr has a fixed sign on
each F € &y

Theorem 4.2 Assuming that Assumption (4.1) is true and the mesh size of T is small enough,
there exists constants C1 > 0 and C, > 0 independent of mesh size, such that

Cill(Tre, ver) I? < T (Tt ver; 0) < Coll(Trr, ver) 1> V(T ver) € RTon % VT,
“4.1)

Proof The upper bound is easy to prove by the triangle and the discrete Poincaré inequalities.
Our main task is to prove the coerciveness.

Using integration by parts, we can easily derive that (b - Vj v, v¢r) = —%(V - b, vf,) +
% ZKeT(n - b, vgr)aK. Then due to fact that m - b > 0 on I'y and the uniform bound of
c—4V-b>0ing,

1 1 1
—(Xnver, Ver) = —(c = 3V b, 03) = 2 3 (b, v )ok <=5 Y (b g ok
KeT KeT

1 1
< _5 Z (n.b’ [[vfr]])F—E Z (n-b, ULz,r)F.

Fe&in FeEp

For any v, € V¢ and any F € &, by the fact that fF[[vcr]]ds = 0, the mean value of
ver over F is single-valued constant, V¢, p = H%vcr“(;r = H%vcrlkg, where K;r and K
are two elements sharing the common F. We also have v, r = 0 for F' € £p. Then for an
F € &y, we have

1
E(b -n, [[Uczr]])F = (b-nflve I, {verHrF < |b- n|oo,F|([[Ucr]]7 {verDFI

= |b-n|e, f|([Ver I, {ver — Ver, FDFI

<Ib- n|oo,F||[[Ucr]]||F(||Ucr|K; - Ucr,F“O,F + ||Ucr|K; - Ucr,F“O,F)/Z-
We have (see e.g. p.110 of [53])
_ 1/2
||Ucr|Kp — Ver, Fllo,F < Chp ”vvcrHO,Kp-
Combing the above estimate and (2.27), we get

b0, [0 D r < Crhpb Moo VU g oy For F € Eins,

where Cr only depends on the shape of K € K, UK ;f Similarly, we have

(b-n,v2)F < Crhpb-nlo £V l§ g, for F € Ep.
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Thus, we have

— (XnVer, ver) <C D sup  [b-mloo rhR) VeI & - (4.2)
KeT FedKN(EinUED)

By (2.32), the discrete Poincaré inequality, and (4.2),
IAY2Vhver 1 = (A2 Vhver + A7V 20,0, AYV2V06) + (V- Trr + XiVer, Ver) — (Xnver Ver)
< CIA2Vhve + A7 220 [l0] Vaver lo
+CIIV -t + Xnver ol Viverllo

+Co Y sup [benlorhp) Ve g k-
KeT FedKN(EinUED)

where Cy only depends on the shape regularity of the mesh 7. Choosing the mesh size small
enough such that on each element K,
1
Co sup Ing - bloo,rhr < 5 Aolk, (4.3)
FedKN(EinUED) 2

we have the following bound for a C > 0 independent of the mesh size,

ClIViverlIg < T @t vers 0). (4.4)
An application of the triangle inequality shows that
Clizrllo < 1A Viver + A7 22,0 + ClI Viver o, (4.5)
and C|V -t llo =V - Tri+Xnverllo+H 1 Xnverllo < IV - T+ Xnver llo+Cl Viver llo-
(4.6)
The lemma is then proved. O

Remark 4.3 We know from (4.3) that the mesh size needs not to be extremely small. It depends
on the shape of the element, the coefficient A on the element, and b - nr on its faces/edges.
Also, (4.3) is a local result suitable for an adaptively refined non-uniform mesh.

No regularity assumption is needed in this proof.

Assumption 4.1 is not the most general one to ensure the coerciveness of the bilinear
form a. One can find in [22] for a more general setting, and the analysis presented in this
section can also be extended to the more general setting. The proof in this section shows that
an explicit assumption on the coefficient helps determine the local mesh size to ensure the
coerciveness of the discrete problem.

We also notice that even with Assumption 4.1, the original bilinear form for the pure CR
finite element is only coercive under the assumption that the mesh is fine enough.

With the coerciveness result (4.1), the error equation (3.8), local approximation properties
(2.5), (2.6), and (2.9), we immediately have the following a priori error estimate.

Theorem 4.4 For piecewise constant function s on mesh T with sx = s|g satisfying 0 <
sk <1, assumethatu|g € H'TK(K), o|x € H'* (K),andV-o|x € H* (K), forK € T.
We also assume that Assumption (4.1) is true and the mesh size of T is small enough, then
the following a priori error estimate is true:

o —0oru—u)ll <C inf Mo = Tru = vl
(7r1aUrl)€RT0,N><V13r

s
<C Y RE(ulisgk +10lsg.k + 1V 0l k).
KeT
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5 Discrete Existence and Uniqueness of the Two-Field Div CR-LSFEM: II.
Schatz’s Argument

In this section, we present a discrete existence and uniqueness proof based on the argument
of Schatz [23] without assuming Assumption 4.1 to ensure the coerciveness of the bilinear
form a. Thus, the original variational problem (2.12) can be indefinite.

In this proof, we only assume one of the conditions of Theorem 2.3 and a minimal regularity
of the original and adjoint elliptic equations. First, we prove an L2-error estimate of the two-
field potential-flux div method, and then a Garding-like inequality is proved. With these tools,
we can get an a priori estimate, then the existence and uniqueness of the discrete problem
follow.

5.1 An L2 Estimate of the Potential-Flux Div CR-LSFEM

In this subsection, we present an L2-error estimate of the two-field potential-flux div CR-
LSFEM based on the argument of [33]. We also correct a minor mistake in the original proof
of [33].

We assume the following very mild regularity assumption.

Assumption 5.1 Assume one of the conditions of Theorem 2.3 is true, and the following
H'* regularity estimates are true for (2.12) and (2.16), respectively:

lulli+s = Clfllo and |izlli+s < Cligllo, forsome0 <s < 1. (6.1
To discuss an L>-error estimate, we introduce a first-order system:

AVw+y = AVzinQ

. 5.2)
V.y+Xw=z in €2,

with boundary conditions w =0onI'p andn-y =0on ['y.

Lemma 5.2 Let 7 be the solution of the adjoint problem (2.16) and (y, w) be the functions
defined in (5.2), we have the following estimates under Assumption 5.1:

lwllits + 17 lls + 11V - »lls < Cliglo- (5.3)

Proof The first-order system (5.2) can be understood in the PDE form as:
—V.-(AVw)+b-Vw+cw=z—-V-(AVz)in Q,
with boundary conditions
w=0onT'p and AVw-n=AVz-n=(b-n)zonly.

Note that the boundary condition of w on I'y is not standard. Thus the claim in p.1729 (below
(5.7)) of the paper [33] is not accurate. The boundary condition shows that w is not a solution
of w € H}\(Q) with a(w, v) = (z — V - (AVz), v), for all v € H},(2). We can not use the
regularity result of (2.12) directly. To fix this, introduce y = w —z € H 5(9). Then

AVy+y =0 in Q
V.y+Xy=z—XzinQ.
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Then we have y € H[l)(Q) satisfying
—V.-(AVy)+Xy=2z—Xz inQ2, y=0onIp, AVy-n=0onTly.
Or, equivalently,
a(y,v) = (z — Xz,v) Vv e H)(RQ).
Then by the regularity assumption (5.1) (first for y, then for z), we have
[ylli+s = Cllz = Xzllo < Cllzllt = Cligllo-

Then, the following estimate for w is true:

lwlies =11y + 2llies < 1Y lhes + lzllies < Cligllo-

We also have

I7lls = IAVylls = Cllylli+s = Cligllo,
IV-vls = llz = Xwlls < Clzllt + lwlli+5) < Cligllo-

This completes the proof of the lemma. O

Lemma 5.3 Assume h is the maximum mesh size of the mesh T . Let z be the solution of (2.16),
u be the solution of (2.10), and u., be the solution of (3.7), then the following inequality
holds under Assumption 5.1:

Z ((AVz +b2) -, [ue: 1) r < Ch* Vi (u — uer)lollgllo- (5.4
Fe&i,,UED

Proof Let £ = AVz 4+ bz, then V- § = cz — g € L*(Q), thus & € Hy(div; Q). By the
regularity assumption on z, we have § € H*(K2). Define &, to be &’s interpolation in RTp y .
We have

1€ —&,0llo = Ch*|IElls and [|V-&—V-& o <IIV-&llo=Illg — czllo = Cligllo.

Summing up all elements and using the regularity assumption and the fact0 < s < 1, we get

Z (& =& 0llo.k +hxlV - & —&.0)l0.x) <hlgllo- (5.5)

KeT

By the property of ([[u.r1l, 1) F = 0 and the fact &, - n|r is a constant, we have
(Erto ‘0, lug:NDp =0 VF €&y UEp. (56)

By the above result, the trace theorem of Lemma 2.4 and Remark 2.5 of [39], (2.30), and
(5.5), we have

Y Enuar= Y. ((E—&) nuslr

Fe&inUED Fe&inUED
—1/2
<C Y g Plluedlor (1€ = Erollo okt + KNV - € = Ero)llo k- uk?)
Fe&i,UED

< CI* ||\ Vi (u — ucr)lloligllo-
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We also have the following approximation property by (2.9), (2.5), (2.6), and (5.3),

inf Ny = yuw—w)ll < CA(Iylls + IV - olls + [wllies) < Ch*[gllo-
(yh,wh)ERT(),NXVBr
(5.7)

Theorem 5.4 Assume h is the maximum mesh size of the mesh T. Let (o, u) be the solution
of (2.21) and (0 ¢, ucr) be the solution of (3.7), then the following L2-error estimate holds
under Assumption 5.1:

e —werllo < Ch3|||(0 — 0, U — Uer)|. (5.8)
Proof Lete =u —u., € Wll)+" andE = ¢ — 0, € Hy(div; Q). Multiplying both sides of
(2.15) by e and integrating by parts, we have
(e,8) = —=(V-(AVz+bz),e) + (ce, 2)

= (AVz+bz,Vie) + (cz,0) — ) ((AVz+b2) - nyg, €)ax
KeT

= (AVhe,V2) + (Xpe.2)+ Y ((AVz+bz)-n, [ucl)r.
Fe&inUED

Using the fact that (E, Vz) + (V - E, z) = 0, the system (5.2), the error Eq. (3.8), and the
approximation property (5.7), the first two terms can be bounded by the following estimate,

(AVye, Vz) + (Xpe, z) = (AVye +E, V) + (V-E + Xpe, 2)
= (AVpe +E,Vuw+A7'p) + (V-E+ Xpe, V- y + Xw)
=bp(E,e;y,w) =bp(E,e;y —yy, w — wy)
< IE, DY — yp, w—wn)ll < ch’liglloll(E, e)l

Combining with Lemma 5.3, we have the result of the theorem. O

5.2 Discrete Existence and Uniqueness Based on Schatz’s Argument

We first prove a discrete Garding-like inequality, then derive a priori error estimate, and show
the existence and uniqueness of the discrete potential-flux div CR method by using Schatz’s
argument [23].

Lemma 5.5 The following inequality is true for (t,;, ver) € RToy x V-

CNEre ver) P < T (e, vers 0) + Nver 15 = b ((Tre ver)s (Tres ver)) + llverllG- (5.9)
Proof By (2.32) and the discrete Poincaré inequality,
1A 2Vpverllg = (A2 Vive + A7, AV2V0,,)
+(V 1+ Xnver, ver) — (Xpver, Ver)
< CUIA2Vpve, + A7 1040lo
IV - T + Xnverllo) I Vaver o + ClIVaver lollver llo
< CUIA2Vyver + A7 P1ylo
HIV - T + Xnverllo + lver l0) | A2 Viverllo.
Thus,
IVaverllo < CUAY2Viver + A7 22, ll0 + IV - Tr + Xnverllo + llverllo)-
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The lemma is proved by combining the above result, (4.5), and (4.6). O

Theorem 5.6 Assume Assumption 5.1 is true. There exists an hg > 0, such that when the
maximum mesh size h of T is smaller than hy, the discrete problem of the two-field potential-
Sflux div CR-LSFEM (3.3) or (3.4) has a unique solution. For piecewise constant function
s on mesh T with sg = s|g satisfying 0 < sx < 1, assume that u|x € Htsk(K),
olk € H'¥(K), and V - a|x € H*¥(K), for K € T. The following a priori error estimate
is true,

I —mu—udl <C_ inf @ = Tru— vl
(Trr,Ur;)ERTO.NXVg

=C Z RE (uligsg .k + 10 1sg. & + 1V - 0 lsg.5)-
KeT

Proof Let v, be an arbitrary function in V" and 7., be an arbitrary function in RTp y.
Denote ¢, = uer — ver and E, = 0. — 7. By the result of Lemma 5.5, the error Eq. (3.8),
we have

N(En, e)ll* < C(bn(Ep, en; En, en) + llenld)
< C(bn(0 — Tpr, tt — vers By en) + lu — ver I3 + llell3)
< CUl@ = Ty ut — V) I Eny el + N0 — Trey e — ve)I* + llelld)

An application of Young’s inequality with € shows
Cll(En, en)ll = (o — Tre, u — ver)ll + llello. (5.10)
Then by the triangle inequality, (5.10), and the L2-error estimates (5.8),
ICE, eIl < IEn, ep)ll + W10 — Ter, u —ve)ll = CUI(0 = Ter, u = ver)ll + llello)
< Cl(o = Ter, u — ver)ll + AYNCE, ).
Choosing h¢ small enough, we have

o =0 u—uc)ll <C inf Mo = 7ru — vl
(Trtyvrt)eRTO,NXVB'
The other part of the a priori error analysis is from the local approximation properties (2.5),
(2.6), and (2.9). The existence and uniqueness of the discrete problem are then a simple
consequence of the a priori error estimate. O

6 Discrete Existence and Uniqueness of the Two-Field Div CR-LSFEM: IlI.
Inf-Sup Condition of a Standard CR Method

In this section, we present a third proof of the coerciveness of the two-field div CR-LSFEM
by using the stability of the standard CR method for the second-order linear elliptic equation
[25]. Define the discrete bilinear form a; corresponding to (2.13),

ap(w, v) := (AVyw, Vyv) + (Xpw, v) forw,v € W11)+”. (6.1)

Then the problem of the standard CR element approximation to (2.10) is: Find uZ, € V¢,
such that
ap (ufrs vcr) = (f’ UL'I‘) Yver € Vg- (62)
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And the problem of the standard CR element approximation to the adjoint Eq. (2.15) is: Find
ud, e V5, such that

an(er, ul) = (f . ver) Yoer € VE. (6.3)

In [25], for the problem (6.3) with I'p = 92 and a more general righthand side, the following
CR approximation of the adjoint problem is considered: Forall fy € L?>(Q2) andf; € L?(Q)¢,
find u?, € V', such that

aner, u%) = (fo, ver) + (£1, Vaver) Vue € Vi (6.4)

It is proved that (6.4) has a unique solution if the mesh size is small enough and Assumption
5.1 is true. The following stability result is also proved:

BIViulllo <l follo + Ifillo ¥Yfo e L) i e LA()°. (6.5)

It is easy to derive that the above result still holds for mixed boundary conditions with
I'p # (. By the Banach-Necds-Babuska theory [53-55], it is known that the well-posedness
of (6.4) is equivalent to the inf-sup stability of aj,:

ap(Ver, Wer) ap(Ver, Wer)

0<pB= inf sup = inf  sup . (6.6)
ver €V wereVE IViver loVawer llo wer €V ver €V I Viver llol Vawer llo

The inf-sup condition (6.6) is also equivalent to

ap (v, w ap(Wp, v
BIVionllo < sup DU g g1 < sup DRy, ¢y
wpevy IVawnlio wpeve IVnwallo
6.7)
It is then obvious that once we have (6.6) or (6.7), we also have the well-posedness of the
Eq. (6.2).

With the help of the inf-sup condition of a(-, -) (6.7), we can prove the coerciveness
following the argument in [30].

Theorem 6.1 Assume Assumption 5.1 is true. There exists an ho > 0, such that when the
maximum mesh size h of T is smaller than h, the following inequality is true for (T,;, ver) €
RTony x Vf:

Cll (@i, ve)IP < T (211, vers 0). (6.8)

Proof By the discrete integration by parts (2.32), for 7,; € RTy x and v, and we, in V',
we have

ap(Ver, Wer) = = (AVipver + Trr, Vawe) + (V- T + Xpver, Wer). (6.9)

It follows from (6.7), (6.9), the Cauchy-Schwarz and discrete Poincaré inequalities, and the
assumption on A, for any (7, ver) € RTon x Vp,

ap(Ver, Wer) (AVpver + Trr, Viwer) + (V- T + XpUer, wer)
BlIVhverllo < ———— = su
wereVE IVrwerllo wereVE IVrwerllo

< g MAVnve + ATl AT Vwer o + IV - T+ XiverlloIer o

B wer€VE IViwerllo

< C(|AY?*V A2 v

= hVer + Trt”(] + ” c Tyt thcr“())-
The theorem is proved by combining the above result, (4.5), and (4.6). ]
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Remark 6.2 We present three proofs of the existence and uniqueness of the two-field potential-
flux div CR-LSFEM (3.4). The first proof is based on Assumption 4.1, ensuring the
coerciveness of the original variational problem. The restriction on the mesh size in the
first proof is local and explicit. The regularity assumption is not needed for the first proof.
However, the first proof can not be applied to the indefinite problems. On the other hand, the
second and the third proofs are based on Assumption 5.1. It can be applied to more general
indefinite cases once the uniqueness and a minimal regularity are assumed. Another restric-
tion of the second and third proofs is that the regularity assumption is global, so the global
mesh size & instead of the local mesh size is small enough is needed.

7 A Posteriori Estimates of Two-Field Div CR-LSFEM
7.1 A Negative Result on Norm Equivalence

First, we present a negative result on the norm equivalence of the least-squares functional
Jhd‘” and the ||(z, v)||-norm for v € Wg“" and T € H(div; Q). For simplicity, we only
discuss the simple case that A =1, b =0, and ¢ = 0.

Lemma 7.1 The following inequality is not true,

Cliw, WIP < IVav + TG+ IV - 7li§ Y(z,v) € H(div; Q) x Wyt (7.1)
Proof A counterexample in the two-dimensional case is presented. Let 0 # w.- € V[, but
wer ¢ H 11) (£2). For example, choose w.,(mr) = 1, where m r is the mid-point of an interior

edge of a finite element mesh and let all other degrees of freedom of w,, be zero. We have
the following Helmholtz decomposition,

Viwer = Va + V4B and [Vawe 5 = [Veal§ + V58I, (72)

with o € H(Q) and B € HY (). Since 0 # we, € Vi, but we, ¢ H)(Q), we get
Vi £0.
Letv = —a + wer € Wll;“j" and T = Vywer — Voo = —Vjv = VEB. Then V- 7 =
V - (V1B) = 0. Thus, we get
IViv+ll3 + IV -3 =0 but
I »I* = [IVavllg+ ITlg+ 1V - Tl = 21V-Bllg > 0.
We get a contradiction. O

Remark 7.2 A numerical counter-example with a non-zero Dirichlet boundary condition is
given in Section 10.1.

7.2 A Posteriori Error Estimates

Lemma 7.1 provides a counterexample that J,f“”(a,,, ucr; f) itself cannot be used as a
reliable a posteriori error estimator. From the proof of Lemma 7.1, we need to design an error
estimator by adding the missing part.

Let E}, be the enriching operator defined in (2.23). Define

uc = Enpucer € S2.p. (7.3)
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We introduce the following six a posteriori error estimators:

nt = 1A Vi Guer —uollg + T @ s ues £,
77% = ”Al/th (ter — uc)||(2) + jhdiv(art, uer; f),

1 .
= o WG+ T3 (@ ).

Feé‘
M=) ||[[ucr]]||op+J,:“”<an,ucr, .
FeS
N3 = Y el we)l§ g+ T (0 ues £,
Fe&
e = Y hellvy ed)li§ g + T @ i ters ).
Fe&

We have the following reliability and efficiency results.

Theorem 7.3 Assume one of the conditions of Theorem 2.3 is true. Let (011, U¢r) € RTo. N X
V[ be the finite element solution to the problem (3.7). Fori =1, - - - , 6, there exist positive
constants C1 and Cy such that the following inequalities hold:

Cini =l —or,u—uc)ll = Coni. (7.4)

Proof Due to the norm equivalence (3.5) on Hy (div; ) x H},(2) and the fact that u. =
Epuce € S2.p C H})(Q), we have

Cill(e = o u—u)l> < T @, ttes f) = T (6 — 0o 1t — 3 0)
< Glle — o u—ud)l*.
Then by the triangle inequality,
@ = oreott — ue)I> < W@ = 0.1t — u) I + CIAY?Vy(uer — u) I} < Cn3.

The reliability result of 7 is proved.
From (2.25) and (2.28), we have

1
ClIVter = ul§ < Y o Muter MG 7 = ClIVaGuter = uel3, (75)
F
Fe&
Zin[[u MG, r < ClUVRG = uen)5 7.6
n crllllo,Fr = AU Mcr)HOv (7.6)
Fe& F

With the triangle inequality, (7.5), and (7.6),
T = 1AV (uer — u G+ T (0 e ues f)
< CIAY2Vy(uer — ue)3+ T 01t uers f)
< CIIAY2Vy(u — uer) |3+ TP (0 v, tters ) < CN @ — G, u — uer)||?

The efficiency of 7 is also proved.
By the triangle inequality, it is easy to see

n < n3 + 1AV (uer — uo)If < 203

Similarly, n% < 217%. So 73 is both reliable and efficient.
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We get from (7.5) that 3 and 14 are both reliable and efficient. The reliability and efficiency
of n5 and ne can be obtained from (2.31). O

Remark 7.4 In this remark, we explain the terms in the error estimators. The error estimator
contains three parts. The major part is the residual, that is, |V - 0, + Xpue — fllo or
IV -0, + Xuc — fllo- The other terms represent the fact that the numerical solutions are
not in the right spaces. As discussed in [37, 56, 57], we have

0 =—AVue H(div; Q), ue HI(SZ), and Vu € H(curl; Q). 7.7)
The result Vu € H (curl; ) is obtained from u € H(2). While numerically,

—AVijue ¢ H(div; Q), —AVu, ¢ H(div; Q), u. ¢ H'(Q), and
Vauer ¢ H(curl; Q). (7.8)

The terms ||A‘1/2a,t + AI/ZVMC,HO and ||A_]/20r, + A]/ZVMCH() measure the distance
of the numerical flux from u. (AVpucr) or u. (AVu,) to H(div; ) space. The term

1 . . .
ZFES E [[Teeer 1l ||(2),F measures the distance of the numerical solution u,, to H! (R2) space.

The term Y pcc hrllyip (ucr)II%’ 7 measures the distance of the numerical gradient Vjuc,
to H(curl; ) space. Due to that fact that Vu € H(curl; Q) is actually obtained from

u € HY(Q) and the equivalence (2.31), we can use either ) p ¢ f||ﬂ”crﬂ||%,F or
F

> ree PENVip (uer) ||%,F to measure this violation.

From the proof of Lemma 7.1, the curl part of the Helmholtz decomposition (7.2) is not
controlled by the div least-squares functional. This part is exactly the so-called nonconform-
ing error. The necessity of measuring the violation that .. ¢ H L) or Vyue, ¢ H(curl; Q)
is discussed in the literature of a posteriori error estimates of nonconforming finite elements,
see [35-41].

This also hints at how to design a least-squares functional with the norm equivalence on
W;“” x H (div; ). An equation related to Vu € H (curl) should be added. We will discuss
it in the next section.

Remark 7.5 Compared to n;,i = 3, ..., 6, the estimators 7 and 1, use the matrix A, thus
they will be more robust with respect to the coefficient.

8 Three-Field Potential-Flux-Intensity Div-Curl LSFEM with
Nonconforming Approximation for General Elliptic Equations

Due to the lack of the norm equivalence in the abstract nonconforming piecewise H !-space
Wp(T), the potential-flux div least-squares CR method does not have the automatic discrete
stability and a built-in a posteriori error estimator with the least-squares functional. Inspired
by the a posteriori error analysis discussed in the previous section, we propose three-field
formulations, potential-flux-density div-curl least-squares methods. An intensity field and
its curl equation are added to the least-squares formulation. In this new formulation, we
can prove norm equivalence for the abstract nonconforming piecewise H'-space. Thus, we
recover the good qualities of the original LSFEM: automatically discrete stability without a
mesh size requirement and regularity assumptions, and a built-in least-squares a posteriori
error estimator.
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8.1 Three-Field Potential-Flux-Intensity Div-Curl Least-Squares Methods

It is easy to see that only two of the last three equations in (2.22) are independent. Thus, we
only need two of them to construct a least-squares functional. We will discuss one case first.
The results can be easily generalized to the other two cases; see subsection 8.4.

To simplify the notations, let

Y := Hy(div; Q) x Hp(curl; Q) x Wp(7) and ||(z, ¥, v)||%,
= 131 aivy + 19 1 curty + IRV, 8.1)
Define the following least-squares functional: For (t, ¥, v) € Y,
Jilverl(z g, vy f) = ATV (x + AVRO)IIG + 1A 2T — A2y
HIVXYIG+ IV - 7 + Xnv — £15. (8.2)

Then the three-field potential-flux-intensity div-curl least-squares minimization problem
in the abstract space is: Find (o, ¢, u) € Y, such that

T o, 6w fy = int T g v f), 53
’ (t,¥,v)eY

For (x,,w) € Y and (t, ¥, v) € Y, define the following bilinear forms cj,:
cn((Xs s w), (7, ¥, 0) i= (AVpw + X, Vi + A7 D) + (x — A, A7t —9)
+(VXx,Vx¥)+ (V- x + Xpw, V.74 Xpv).
Then the least-squares variational problems are: Find (o, ¢, u) € Y,
ch((o, ¢, u), (xr,¥,v)=(f,V-T+ Xpv) V(r,¥,v) €Y. 8.4)
It is clear the exact solution is (o, ¢, u). The following continuity is also easy to verify:

(s w), (T, 9,0) = ClOG . wvli(z. ¥, vlly (X, w) €Y, (r,¥,v) €Y. (85)

8.2 Coerciveness of Three-Field Div-Curl Least-Squares Method

For a regular mesh 7 with any mesh size, we want to prove the following norm equivalence
under the minimal assumption that one of the conditions of Theorem 2.3 is true:

Clx. ¥. vy < Fr (. 9. v:0) < Cl(z. ¥. 0T Y. ¥.v)eY. (86

A careful look into the proofs of the coerciveness of the least-squares methods in [7, 27, 28]
for the general elliptic equations will find that the compactness argument plays a central role
in these proofs. In a compactness argument, the proof by contradiction is used. However, for
a method depending on a discrete mesh 7', we cannot use the proof by contradiction to show
the coerciveness constant is independent of the mesh. Thus, we must seek a proof without
using a mesh-dependent space like Wp (7)) or W})Jr”.

To this end, we use the Helmholtz decomposition to change the formulation into a mesh-
independent setting. Suppose the conditions of Lemmas 2.4 and 2.5 hold, by Theorem 2.7,
for v € Wp (7)), there exists p € H$(Q) and g € Q such that

AVjv = AVp +curlgand |A~2V,0|3 = |AV2Vp 3 + 1A"2curl gll3.  (8.7)
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To simplify notations, let
Z := Hy(div; ) x Hp(curl; Q) x H5(Q) x Q,
I, ¥, p. DI = 1@y + 19 1y + 1V 215G + lIcur qlfg.
For (t, ¥, p, ) € Z, define

Lz, ¥, p,q) = |[A"2(x + AVp + curl 9|3 + A7 27 — A2y 2
HIVXYI3+IV-T+Xp+b- A~ curl g|3.

Lemma 8.1 Assuming that one of the conditions of Theorem 2.3 is true, we have the following
coerciveness:

Cl(z. ¥, p. DIz < L(z.¥.p.a) ¥, ¥.p.a) €L (8.8)
Proof By the standard coerciveness (3.5) and the triangle inequality, we have

ClTlla@iv + IVpllo) < 1A 22 + AYV2Vpllo + IV - T + Xpllo
1
<|A"2(x + AVp+cCurlglo+ IV -7+ Xp+b- A 'curlglo + Clcurl gllo.
(8.9)

By (2.35), (2.36), the Poincaré-Friedrichs inequality (2.34), Cauchy-Schwarz inequality, and
the property of the coefficient matrix A, we have

A~ 1/2Curl alld = (A~ Cur1q+vp
+A" 7, curl a) — (A T—9¢,Curlqg) — (¢¥,Curlq)
= A lcurlg+Vp+A~lr,curlg —(A 't — ¢, curlg) + (Vx ¥, Q)
< C(lA™curl g+ AY2Vp + A7 21|,
HIAT 2T — AV llo + IV x P llo) A~ 2Curl alo.

Thus,

Clicurlgll < A7 2curl g+ AY2Vp+ A7 2o+ A7 22 = A2 |lo+ |V x ¥ lo.
(8.10)
We then get the following inequality:

lcurlql§ < CL(z. ¥. p.q).
The term [|¥ ||o can be bounded by the triangle inequality:
1¥llo < ClIA™"27 — A2l + Clizlo.

Combined with the above results and using the fact ||V x ¥ ||o is a part of L(z, ¥, p, q), the
lemma is proved. O

Theorem 8.2 Assuming that one of the conditions of Theorem 2.3 is true, and the conditions
of Lemmas 2.4 and 2.5 are true, we have the following norm equivalence,

Cl. . vIF < F (x. . v:0) < Cll(x. ¥, )|} Y. ¥.v)eY.  (8.11)
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Proof The upper bound is straightforward with the triangle inequality and the discrete
Poincaré-Friedrichs inequality (2.38).

We will focus on proving the coerciveness. By the Helmholtz decomposition (8.7), the
result of Lemma 8.1, the triangle inequality, and the nonconforming Poincaré-Friedrichs
inequality (2.38).

IAY29018 + 12 13y + 19 W eury = 1AV I3 + 147 2Curl off
Ty + 19 1 cur
<CL(t,¥,p. 9
=C(IA7"2(x + AVp + curl gl + 1A~ 7 — A2y |5+ VXY G+ IV - 7
+Xp+b-A~lcurl gl
= C(IA™"2(x + AV |I§ + 147122 — A2y
HIVXY NG+ IV -7+ Xpv +c(p — 0)[IF)
< CIPer (T, ¢, v:0) + [lp — vl}) < CTE (T, 9, v:0) + [V p — Vavlld)
< CIIP (T, 9, v:0) + | A curl qflp).
By (8.10), we also have
CllA™"2cur1 q|3 < [[A72curl g+ AY2Vp + A7V2¢ | + A1
—APYIG IV x PG < TP (T 9,0 0).

The theorem is then proved. O

8.3 Three-Field Potential-Flux-Intensity Div-Curl Nonconforming Least-Squares
Finite Element Methods

Let
Yh = RT(),N X N(),D X VBr.

We have Y;, C Y. The three-field div-curl nonconforming LSFEM is to find (o), ¢;,, u) €
Y4, such that

Tl @y, ¢ up; £y = inf  gAverl g g, o f), (8.12)
’ (Th, ¥y, vn)EY), ’

or equivalently in a weak form: Find (o, ¢,, up) € Yy, such that
cn((@n, @psun), (T, ¥y vn)) = (f, Vot + Xpon) V(Tn, ¥p,vn) € Yio o (8.13)
It is easy to see we have the error equation,
chn((@—on, ¢ —@pu—up), (Th, ¥y, vp) =0 YT, ¥y, vp) € Y,

and the a priori error estimate: Assuming u € H 2(Q) (thus ¢ H 1(Q) and we always have
Vx¢=0),0|xg € H(K),andV -o|g € H'(K), for K € T, then
(6 —0on ¢ —@pu—uply <C inf (6 —Th, & —VYp, u—uvp)ly
(Th, ¥, vn)EY)

< Ch(llullz + llollin + 11V - olln),

2 2
where ||v||1’h = ZKET ||v||LK.
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Remark 8.3 Using the more refined analysis of local interpolations or local quasi-
interpolations of Nédélec elements [58, 59], we can also show a local optimal error
estimate.

Let (o, ¢, un) € Yy, be the numerical solution of (8.12). Define the following a posteriori
error estimator: A
¢% = e on, by un: f)- (8.14)

Due to the norm equivalence (8.11), we have the global reliability and efficiency of ¢:
Cie? < (@ —on. ¢ — by u —up)llfy < C26>. (8.15)

Remark 8.4 Since —¢ and —A~lg are both Vu, the term X »v in the above definitions of the
least-squares functional can also be replaced by

Ghrsi(W, T, 0) :=b- (Vv —s¥ —tA ') +cv Y(r,¥,v)eY, (8.16)
where (r,s,¢) € [0,1P and r + s +¢ = 1. We can get similar results of norm equivalence

and a priori and a posteriori error estimates.

8.4 Two Variants of Three-Field Potential-Flux-Intensity Div-Curl Nonconforming
Least-Squares Method

We can also use other combinations in the first-order system (2.22) to define least-squares
functionals. Define the following least-squares functionals: For (7, ¥, v) € Y,

Ty @ g v f) = 1AV + Pl + A7 e
—APY G+ IVXP G+ IV - 7+ Xpv — I,
Jiweurl(z, g, v; f) = A2 (@ + AV [I§ + 1A (Vv + )5
HIVXPIG+ IV - T+ Xpv = £Il5-

We then prove the equivalence of different .7 ;. We use the notation B ~ D to denote there
exist constants C; and C», such that C1D < B < CD.

Lemma 8.5 The following equivalences are true:

T (@, g, v 0) & F (2, g, ;.00 & FEE (T, 9, 0:0) V(T g v) €Y
(8.17)

Proof By the triangle inequality, we have
IAY2(Vo + )0 < 1A722 + AV2V40)l0 + |A72 — A2y .

Thus jhd’é”””l(r, ¥,v;0) < CJﬁil”C”’l(r, ¥, v; 0) is true for all (z, ¥, v) € Y. Similar
arguments can prove the other results. O

We thus can define potential-flux-intensity div-curl nonconforming least-squares methods
based on functionals J,ﬁ’zv““’ ! and jhdg”c“’ ! Due to the equivalence (8.17), all results of

properties related to 7 }f iIUC”’ ! can be generalized to methods defined by j,f’é““” " or j,fg““” L
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9 A Two-Field Potential-Flux Div-Curl LSFEM with Nonconforming
Approximation

In this section, we discuss the application and restrictions of the original potential-flux div-
curl least-squares method [2] in a nonconforming setting. When the domain is nice, and the
coefficient is sufficiently smooth, the original formulation introduced in [2] can be used in
the nonconforming case. But this two-field formulation can cause serious problems when the
conditions on the domain and coefficients are not satisfied.

9.1 Two-Field Potential-Flux Div-Curl First-Order System

In the original paper [2], the intensity ¢ = —Vu is not introduced as an independent variable;
instead, the following first-order system is discussed.

Vio+Xu=finQ, AVu+o=0inQ, Vx(A“'e)=0ing, ©.1)
with boundary conditions # = 0 on I'p, yt(A’la) =0onI'p,andn-o =0onTy. Let
T = {r:7 € Hy(div; Q), A~'v € Hp(curl; Q)} with ||z]%
=Tl + 1V - zlg+ IV x (A" D)5

Then the exact flux o € X.
In this section, we assume the following assumption is true. Detailed discussion on this
norm equivalence can be found in [2], see also discussion in Section A.3.1 of [4].

Assumption 9.1 We assume that A € C"! and the domain 2 is nice enough to guarantee
that X is algebraically and topologically included in H'($2)?, that is, the following norm
equivalence holds:

Cillzlhi = lzlls = Colltlhi VT € X. 9.2)

Here, the domain is nice enough means one of the following is true (Theorem A.8 of [4]):

e 9Qis of class CL1,
e 0% is piecewise smooth with no reentrant corners for d = 2,
e (2 is a convex polyhedron for d = 3.

9.2 A Two-Field Potential-Flux Div-Curl Least-Squares Method

Now, the two-field potential-flux div-curl least-squares functional is given by
Gz, vi f) = |47 + A2Vl
HIV-T 4+ Xpv— I3+ IV x (A7'D)|3 Y(z,v) € T x Wp(T)9.3)
Then the potential-flux div-curl least-squares minimization problem in the abstract space is:

Find (o, u) € ¥ x Wp(7), such that Gy (o, u; f) = Gn(t,v; ). 94

inf
(T, 0)eTxWp(T)

For (x,w) € £ x Wp(7) and (t,v) € X x Wp(7), define the following bilinear forms
dp:

dy((x, w), (z,v)) := (AVyw + x, Vv + A7)
+(Vx A0, Vx A "))+ (V- x4+ Xpw, V- T+ Xpv).
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Then the two-field potential-flux div-curl least-squares variational problems is: Find (o', u) €
X x Wp(T),

dp((o,u), (r,v)) =(f, V-1 4+ Xv) VY(r,v) € X x Wp(T). 9.5)

We use almost the same argument of the three-field potential-flux-curl least-squares method
to prove the coerciveness of G (t, v; 0). We assume the same Helmholtz decomposition (8.7)
holds. Let

T:=% x H)(Q) xQ and |(z, p, D%
= 71% + IVplI3 + llcurl ql2.
For (z, p, @) € T, define

Mz, p, @) = A7 2(x + AVp + curl Q) If + IVx (A~ )|}
+IV-t+Xp+b-A-lcurl g

Lemma 9.2 Assuming that one of the conditions of Theorem 2.3 is true and Assumption 9.1
is true, we have the following coerciveness:

Cli(z, p. DI} < M(z,p,q) Y(z,p,q) eT. (9.6)

Proof By (2.35), (2.36), the Poincaré-Friedrichs inequality (2.34), the Cauchy-Schwarz
inequality, and the property of the coefficient matrix A, we have

A= 2curl gl = (A~'curlg+ Vp+ A~'r,curlq) — (A7 'z, Ccurlq)
= (A 'curlg+Vp+A~lr,curlg) +(Vx (A" '1), 9
< C(|A™2curl g+ AV2Vp 4+ A7V21)

+IV x (A7 D) o) [A72curL qllo.

Then, we get C|[Curlqllo < |A™2curlg+ AYV2Vp + A~V 2o+ |V x (A7) |lo.
Thus, ||Curl q||(2) < CM(z, p,q). By (8.9), the lemma is then proved. ]

The following theorem can be easily proved by using the same argument as Theorem 8.2.

Theorem 9.3 Assuming that one of the conditions of Theorem 2.3 is true, Assumption 9.1
is true, and the conditions of Lemmas 2.4 and 2.5 are true, we have the following norm
equivalence,

Ci(lTlE +1Vavlg) < Gu(z, v;0) < CallTllg + IVl V(T,v) € T x Wp(T). (9.7)

With Assumption 9.1, we can use standard H '-conforming finite element to approximate
o . For simplicity, we use the linear finite element space. Define

T ={teC%Q)? 1|k € PI(K) VK €T, 1 € X}

Then the potential-flux div-curl nonconforming LSFEM of (9.4) or (9.5) is: Find (a7, up) €
Zh X Vcr,

dp((op, up), (Th, o)) = (f, V-1 + Xpv) V(Tp,vp) € Tp x Vf. 9.8)

We then have the following a priori error estimate as the classic div-curl LSFEM problem
(Theorem 3.1 of [2]):
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Theorem 9.4 Let o € (0, 1]. Assume that u € HY(Q) and 6 € H'T*(Q)? and let
(o, up) € X x Vi be the numerical solution of (9.8). Then

lo —onlli + IVa —up)llo < Ch*(lulli4a + o l14a)-

Define the following a posteriori error estimator:
§ 1= Gn(on. uns f), 9.9)

where (0, up,) € X x Vi is the numerical solution of (9.8). Due to the norm equivalence
(9.7), we immediately have the global reliability and efficiency of &:

Ci& < llo —anlli +[IVi(u —up)llo = C28. (9.10)

9.3 Restrictions of the Two-Field Potential-Flux Div-Curl Least-Squares Formulation

We discuss the reactions of the two-field potential-flux div-curl least-squares formulation
due to the violation of Assumption 9.1.

The first restriction is about the domain even when A is C1!, for example, A = 1. We
have the following famous negative result [60] that whend = 3, {t € H(div; Q) : 7 -n =
0ondQ} N HY () and {t € H(cur; ) : T xn = 00ondR} N H(Q)? are closed,
infinite-codimensional subspaces of {tr € H(div; ) : T -n = 0on d2} N H(curl; Q)
and {t € H(curl; Q) : T x n = 0on a2} N H(div; ), respectively. For such cases, H'-
conforming finite elements can not be used to approximate the flux, see detailed discussion
in Section B.2.2 of [4].

The second restriction is about the possible discontinuity of coefficient A. As discussed
in [37, 56, 57, 61], for the exact solution, we have

0 =—AVu € H(div; Q) and Vu € H(curl; ). 9.11)
But, for a discontinuous A, we also have
0 =—AVu ¢ H'(Q)?. 9.12)
Thus for a discontinuous A, ¥, or any H'-conforming finite element space is a wrong
approximation space for . The error estimator (9.9) will never be zero even the numerical
solution u;, = u is exact; see examples given at [61].
In conclusion, the two-field potential-flux div-curl least-squares formulation should be
used very carefully for both the conforming and nonconforming cases.
10 Numerical Tests
In this section, we present several numerical tests. The first one is a numerical negative exam-
ple on the norm equivalence of the two-field Div CR-LSFEM. We also perform numerical tests

for adaptive nonconforming two-field Div CR-LSFEM and three-field potential-flux-intensity
Div-Curl LSFEM.
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Fig.1 An initial triangulation
and degree of freedoms

10.1 A Numerical Negative Example on the Norm Equivalence of the Two-Field Div
CR-LSFEM

Consider the problem
—Au=0inQ:= (0,12, (10.1)

with the pure Dirichlet boundary condition on 9€2. The true solution is given by u(x, y) =
3(x2 - yz). The example is modified from an example in the appendix of [62].

The purpose of this example is to show that we have the numerical solution (4., 0,¢) €
V< x RTp, with u, satisfying the Dirichlet boundary condition in the interpolation sense,
that the numerical solution minimizes the two-field Div CR-LS functional to zero,

IVatter + 0I5+ 1V -3 =0 (10.2)

but the numerical error is not zero.

Figure 1 shows the triangulation with two elements K and K sharing an edge and the
corresponding degrees of freedom.

Let 67" be the standard CR finite element basis function defined on edge F;,i =1,...,5,
such that the piecewise linear function 6; is one at the midpoint of F; and zero at the midpoints
of other edges. We assume our numerical solution u., is Uy = ZiS:l i” . On the boundary
edges, the value of the CR numerical solution is chosen to be the CR interpolation of the
exact solution, i.e., a; = fF, uds/|F;|,fori =1, 3,4,5. We then get

Uer = 05" + az6§" — 657 + 265" — 205"

We then can solve the rest of u., and o by minimizing the functional ||Vjuc, + 0 ||(2) +
V.o, ||%. In fact, we find for our simple example, the CR finite element interpolations of
the exact solution u is the numerical solution u.-. We get a, = 0, and thus

uer =07 — 05" 426" — 265",
It is easy to get that
Vuerlk, = @4, —2)in K1 and Vue g, = (2, —4) in K».

Notice that Vju., € H(div; (0, 1)2) since the normal jump of Vju,, is zero across the edge
F.In fact, Vyu. € RTy. Thus, we let 6, = —Vju,,. It is obvious that V - ,, = 0. Thus,
we have | Vyuer + 04 |I% + V-0, |I% = 0. That is, (u.r, 0;) is the numerical solution of
the two-field Div CR-LSFEM. On the other hand, the exact error ||(0 — 0 ,;, u — u.,)|| is not
zero. In fact, we have ||V, (4 — ur)llo = 4, see the calculation on Appendix of [62].
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Fig.2 Meshes generated by ng
with 17628 elements

10.2 Numerical Tests for Adaptive Nonconforming Two-Field Div CR-LSFEM and
Three-Field Potential-Flux-Intensity Div-Curl LSFEM

Next, we consider the general second-order elliptic problem —V - (AVu) +b - Vu + cu =
£ in (0, 1)% with the pure Dirichlet boundary condition on 3$2 and the coefficients A = I, b =
(1,0) and ¢ = —10 in (0, 1)2. Note that the problem is indefinite and non-symmetric. But,
it has a unique solution and is well-posed. We choose f such that the true solution is

u(x, y) = exp ([(x +0.2)% + (y +0.2)21712) +exp ([(x +0.2)> + (y — 1.2)*17/3).

For the two-field formulation, we use 74 as the error estimator in the numerical test since
ni,i = 1,---,6 are equivalent to each other. For the three-field formulation, j,i’f"“’ s
used. In the following numerical tests, we set the initial triangulation in Fig. 1 and use the
Dofler marking strategy with parameter 0.2. For the three-field formulation. the true error is
measure in the Y—norm, see (8.1). The relative error for the two-field formulation is computed
by rel-error = ||(6 — ¢, u — uer) ||/l (o, )|, whereas for the three-field formulation, the
relative errorisrel-error = ||(0 —op, ¢ —@y, u—up)lly/ll(o, @, u)|ly. We stop the algorithm
when both tests use rel-error < 0.01.

The decay of n4/||(o, u)|| and the relative error are shown in Fig.3, in which there are
53348 degrees of freedom used in the two-field formulation. The final finite element meshes
of n4 are displayed in Fig.2, with 17628 elements generated by the two-field method. In
Fig.3, the number of degrees of freedom is 82161 with 18102 elements shown in Fig.4.
Optimal convergences are observed for both cases (Fig. 5).

11 Concluding Remarks

We present two least-squares formulations for the general second-order elliptic equations
with nonconforming finite element approximation. One is the two-field potential-flux div
formulation, and the other is the three-field potential-flux-intensity div-curl formulation.
For the two-field div formulation, the CR-LSFEM does not have the norm equivalence in the
abstract setting and thus does not have automatic discrete coerciveness and built-in a posteriori
error estimates. The three-field formulation recovers the norm equivalence in the abstract
setting and the good properties of the least-squares method. Furthermore, examining the proof
carefully, it is easy to find that the three-field potential-flux-intensity div-curl formulation

@ Springer



15  Page32o0f35 Journal of Scientific Computing (2023) 96:15

= oL T T T 7]
/:? 10 + Dofs /2
L i /(0. u)]
= * 0 —onu—u)l/low)]
s
|
=
S
10
5 N
<
=]
<
=
£
=
Aoyl
=
«" 102
|
A
o
Q 1 1 1
10" 102 103 10*

Degree of freedoms

2

Fig.3 Relative error versus n4/[| (o, u)|| with reference slope Dofs~ 1/

Fig.4 Meshes generated by
Jg’lvcur ! with 18102 elements

has the potential to be generalized to other non-traditional nonconforming least-squares
approximation, for example, the multiscale finite elements [19, 20] and the immersed finite
elements [21]. In this paper, we do not discuss the formulations with jump-stabilizations.
In a future paper, we plan to discuss the least-squares methods with jump-stabilizations for
nonconforming and discontinuous finite element approximations for the possible indefinite
second-order linear elliptic equations.
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