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ERROR ESTIMATES FOR A FINITE VOLUME ELEMENT METHOD
FOR ELLIPTIC PDEsS IN NONCONVEX POLYGONAL DOMAINS*
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Abstract. We consider standard finite volume piecewise linear approximations for second order
elliptic boundary value problems on a nonconvex polygonal domain. Based on sharp shift estimates,
we derive error estimations in H!-, Lo- and Leo-norms, taking into consideration the regularity of
the data. Numerical experiments and counterexamples illustrate the theoretical results.
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1. Introduction. We analyze the standard finite volume element method for the
discretization of second order linear elliptic PDEs on a nonconvex polygonal domain
Q C R2. Namely, for a given function f, we seek u such that

(1.1) Lu=—div(AVu)=f in€Q, and uw=0 on 9N

with A = (aij)?jzl a given symmetric matrix function with real-value entries a;; €
WL, 1<1i,j <2 We assume that the matrix A is uniformly positive definite in ,
i.e., there exists a positive constant ag such that

(1.2) ETA(2)E > aptTe VEER? Vo e Q.

The class of finite volume methods is based on some approximation of the balance
relation

(1.3) —/(%AVu-nds:/bfdx,

which is valid for any subdomain b C Q. Here n denotes the outer unit normal vector
to the boundary of b.

There are various approaches to the finite volume method. One, the finite volume
element method, uses a finite element partition of €2, where the solution space con-
sists of continuous piecewise linear functions, a collection of vertex-centered control
volumes, and a test space of piecewise constant functions over the control volumes
(cf., e.g., [6, 10, 25, 28]). A second approach, usually called the finite volume differ-
ence method, uses cell-centered grids and approximates the derivatives in the balance
equation by finite differences (cf., e.g., [22, 29, 33]). Another approach uses mixed
reformulation of the problem [12, 16]. The first approach is quite close to the finite
element method but nevertheless has some new properties that make it attractive for
the applications [1, 20]. The second approach is closer to the classical finite difference
method and extends it to more general than rectangular meshes. It is used mostly on
perpendicular bisection or Voronoi type meshes. Approximations on such rectangular
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K

Fic. 1.1. Left-hand side: A sample region with dotted lines indicating the corresponding box
b.. Right-hand side: A triangle K partitioned into three subregions K.

and triangular meshes were studied, for example, in [34] and [26], respectively. The
third approach is close to mixed and hybrid finite element methods and can deal,
for example, with irregular quadrilateral and hexahedral cells [12, 30]. Finite volume
discretizations for more general convection-diffusion-reaction problems were studied
by many authors. For a comprehensive presentation and more references of existing
results we refer to the monographs on the finite volume difference method [22] and
on the finite volume element method [28], and for various applications on the special
issue [21].

We shall consider a finite volume element discretization of (1.1), in the standard
conforming space of piecewise linear functions,

Xn={x€C®): x|k is linear VK € T}, and x|sq = 0}

with {Th}o.p1 @ given family of triangulations of 2 with h denoting the maximum
diameter of the triangles of T}. For simplicity we shall assume that T} is a quasi-
uniform triangulation. However, this assumption is only required to show L.,-norm
error estimates. For Lo- and H'-norm error estimations, nondegenerate triangulations
[9, equation (4.4.16)] are sufficient.

The finite volume problem will satisfy a relation similar to (1.3) for b in a finite
collection of subregions of 2 called control volumes, the number of which will be
equal to the dimension of the finite element space Xj,. These control volumes are
constructed in the following way: Let zx be the barycenter of K € Tj. We connect
zx with line segments to the midpoints of the edges of K, thus partitioning K into
three quadrilaterals K, z € Z,(K), where Z,(K) are the vertices of K. Then with
each vertex z € Zp = Ugker, Zn(K) we associate a control volume (also called a
box) b,, which consists of the union of the subregions K., sharing the vertex z (see
Figure 1.1). We denote the set of interior vertices of Z;, by Zp.

The finite volume element method is then to find u; € X}, such that

(1.4) —/ (AVuh)~nds=/ fdx, VzeZ).
b, b

Before we start our description of this work we introduce some notation. We will
use the standard notation for the Sobolev spaces Wj and H® = W3 (cf. [2]). Namely,
L,(V), 1 < p < oo, denotes the space of p-integrable real functions over V' C R2,
(-,-)v the inner product in La(V), |- 5.y and [ - || . (1 the seminorm and norm,
respectively, in H*(V), | - |W;(V) and || - ||W§(v) the seminorm and norm, respectively,
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in Wy (V),p>1, and s € R. In addition, if V = Q we suppress the index V', and if
p =2 and s = 0 we also suppress these indexes and denote || - ng = || - ||. Further,
we shall denote with p’ the adjoint of p, i.e., % + ; =1,p>1

We begin with some comments. It is well known that in the case of a polygonal
Q,if f € Ly, 1 < p < oo, then the solution u of (1.1) is not always in W (cf., e.g.,
[24] and section 2). However, it is always in Wg or in a fractional order space H'**
for some 0 < s < 1, where s and p, given in section 2, depend on both the maximal
interior angle of 2 and p. In short, for p large, s and p depend on the maximal interior
angle, while for p close to 1, they depend on p.

In this paper we study the influence of the corner singularities imposed by the
nonconvex polygonal domain 2 and the possible insufficient regularity of the right-
hand side f, say, f € L,(Q), p <2, or f € H%(), 0 < ¢ < 1/2, on the convergence
rate of the finite volume element method. For domains with smooth boundary and
convex polygonal domains, H!- and Lo-norm error estimates were derived in [15] and
[23], respectively, taking into account the regularity of f.

Note that we use the conservative version of the method, namely the right-hand
side of the scheme is computed by the Lo—inner product of f with the characteristic
functions of the finite volumes (or equivalently by the duality between H*® and H~*
for 0 < ¢ < 1/2). The reason for £ < 1/2 is that (1.4) makes sense for at least f € L.
For results concerning finite volume schemes for problems with more singular f, i.e.,
f € H™, we refer to [19], where an approximation of fb f is considered.

As a model for our analysis we shall consider the corresponding Galerkin finite
element method, which is to find w;, € X} such that

(1'5) a(@}w X) = (f7 X)a VX € Xh7

with a(-,-) the bilinear form defined by
a(v,w) = / AVv - Vwdz.
Q
It is known that u, satisfies (cf., e.g., [3, 8] and [9, Chapter 12])

-
) = sl 8=l < Cr {6 <
P

where s is given by (2.4) or (2.6), p by (2.3), and w denotes the biggest interior angle
of Q (cf. section 2). Note that the convergence rate of the finite element method (1.5)
is optimal in the H'-norm and suboptimal in the Lo-norm, since X}, has the following
approximation properties (cf., e.g., [9, p. 285]):

(1.7)
Ch** 0|l jprse, Yo e H*NHj, 0<s <1,

inf - h|lv — <
XlenXh(HU x|l + hllv = x|l 1) < {ChSZ/pM”Wg, VUEW;QH&, 1<p<2.

In the literature there are various techniques for improving the convergence rate of a
finite element method in nonconvex domains, e.g., mesh refinement, augmenting the
basis functions with appropriate singular functions (cf., e.g., [8, 11]). Also, recently
in [18] such a method was analyzed for some finite volume element methods. Here,
we are interested in the analysis of (1.4) in a mesh T},, which does not have any prior
knowledge of the singularity imposed by the domain.
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TABLE 1.1
Theoretical convergence rate of the finite volume element method versus the finite element
method in a nonconver polygonal domain, when the exact solution u of problem (1.1) is in H'13,
where s is defined by (2.4) or (2.6), and any 6 < 7/w.

po=2/2—-7/w), s0=1—7/w H'-norm La-norm Loo-norm
Pw = 2pw/(3pw — 2) FVE [ FE FVE | FE FVE [ FE
Pw < 2 1<p<pu s+6
Pow < Puw Pw <P < Du min(1, s + )
F€Llp Pu < p 1
1< a<pe s s+ 6 s+6 ~s
few} Pw <a<2 min(s + 6,1+ t)
s0 < 1/2 < so 1-—¢
fedt so < £<1/2 1—¢

In Theorems 4.3 and 5.2, we show optimal order H'-norm error estimates for the
finite volume element method (1.4), if f € L,, p > 1, and f € H~*, ¢ € (0,1/2).
Thus, the finite element (1.5) and finite volume element method (1.4) converge with
the same rate in the H'-norm.

However, as in the convex case (cf., e.g., [13, 27]), the situation in the Ls-norm
error estimate is quite different. The convergence rate in the Lo-norm of the finite
volume element method (1.4) is suboptimal and lower than the corresponding finite el-
ement method. In Theorem 4.3, for f € L, p > 1, we show Ly-norm error estimations
where the order cannot be higher than 1. However, assuming additional regularity
for f, namely, f € W., t € (0,1], « € (1,2], we are able to show, in Theorem 4.6,
Lo-norm error estimations that, depending on a and ¢, could be of the same order as
the finite element method. For example, this is true for « or ¢ sufficiently close to 1.
Also, in Theorem 4.8 we derive almost optimal order L.,-norm error estimates.

In section 5, we consider the case where f € H~* ¢ € (0,1/2) with A = I and
show optimal order H'-norm, suboptimal Ls-norm, and almost optimal L.c-norm
error estimates. In Theorem 5.2, we show again that the convergence rate of the
finite volume element method (1.4) in the Lo-norm is suboptimal and lower than the
corresponding suboptimal rate of the finite element method.

In Table 1.1, we summarize the theoretical results concerning the convergence
rate of the finite volume element method in the H'-, Ls-, and L..-norms obtained
in sections 4 and 5 and compare them with the corresponding known results for the
finite element method. According to (1.6) the rate of the finite element method in
the H'-norm and Ly-norm is s and s + &, respectively, for any § < 7/w and s given
by either (2.4) or (2.6), depending on whether f € L, or f € H~*. Note that if we
assume that f € W}, with ¢t € (0,1] and « € (1,2], both methods give the same
convergence rate, if @ < p, = 2p,,/(3p., — 2) with p, = 2/(2 — 7/w). Otherwise, this
is determined by min(s 4+ 7/w, 1+ t).

Also, in section 7 we present some numerical results for Poisson’s equation on a
I'-shaped domain. The particular examples we consider justify the theoretical results
of Theorems 4.3, 4.6, and 4.8. However, these do not show the lower convergence rate
in the Lo-norm of Theorem 4.3, which occurs if f € L,, p > 1, and f ¢ W/, for any
a € (1,2] and t € (0,1). To show that the Lo-norm estimates of Theorems 4.3 and
5.2 are sharp, following [27], we consider two counterexamples.

A short presentation of parts of this work can be found in [14]. For simplicity we
choose not to include convection terms in the differential equation (1.1). But they
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Fic. 2.1. A nonconvex domain €.

can be included provided they are bounded and the diffusion term is dominating. A
brief description of this paper is the following: In section 2 we give, in short, known
sharp regularity estimates for the exact solution of problems (1.1) and (2.1), based on
[24, 4]. In section 3 we present the finite volume element method. In sections 4 and 5,
we analyze the finite volume element method (1.4) and derive error estimates in the
H'- Ls- and L.,-norms. The approach follows the one developed in [13] and uses
known sharp regularity results for the solutions of elliptic boundary value problems
(cf. [24]). In section 6, we derive some auxiliary results, needed in proving Theorems
4.3, 4.6, 4.8, 5.2, 5.4, and 5.5. Finally in section 7, we present numerical examples
that illustrate the theoretical results of section 4.

2. Preliminaries. Let us first consider the Dirichlet problem for Poisson’s equa-
tion: Given f € L,, p > 1, find a function u : Q — R? such that

(2.1) —Au=f, inQ, and u=0 on J

with Q a bounded, nonconvex, polygonal domain in R2. For simplicity we assume
that © has only one interior angle greater than 7, namely w € (7, 27) (cf. Figure 2.1).
It is well known that for such domains there exists a unique solution u € H} of (2.1).

The solution u could be represented in the form v = ug + ug, where ugp €
W2NHj, and ug = cr*m \/Z;lAm sin(\,,0)n(re??), expressed in polar coordinates (r, )
with respect to the vertex Sy with angle w (cf. [24]). Here ¢ is a constant, A, = ™I,
m € N, and 7 is a cutoff function which is one near Sy and zero away from Sp. A
crucial role in determining the regularity of the solution u of (1.1) is played by the
constant p, = ﬁ According to [24, p. 233],

(2.2) if feL, p>1, thenueW?,
where

= b, D <DPuw, _ 2
23) P {% any ¥ < pu, P = Puws L

Using also the imbedding W2 C H'**, for s = 2—2/p (cf., e.g., [24, p. 34]), we obtain
the following:

i 2
(2.4) if feL, p>1, then u e H'**, for s =2 — =.
p

Also, for problem (2.1) we have (cf., e.g., [4]),
(2.5) if feH* 0<¢<1, thenuec H™,
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where

Cf1-v¢, so< <1, 2
(2.6) S_{ 6, any 6 < m/w, 0</L< s, 80_170_1_1_;'

For the more general problem (1.1), similar results hold. Let S be a vertex of 2, and
denote the corresponding interior angle of Q by w(S). Let A and 7 be matrices such
that A = (aij(S))?)jzl and —TAZT = I, and let wa(S) be the angle at the vertex
TS of the transformed domain 7Q = {7z : x € Q}. Define

2

w:mgwa(S) and pw:m.

3. The finite volume element method. In order to analyze the finite volume
element method (1.4) we shall need to rewrite it in a variational form resembling the
one for the finite element problem (1.5) (cf., e.g., [13]). For this purpose we introduce
the space

Yy = {n € Ly(Q) : n|p. is constant, z € Z), nly. = 0if z € 90N}.

For an arbitrary n € Y, we multiply the integral relation (1.4) by n(z) and sum over
all z € Z)). Thus we obtain the following Petrov—Galerkin formulation of the finite
volume element method: Find uj € X}, such that

(3.1) an(un,m) = (f,n), VneYy,

where the bilinear form ap(-,-) : Xj, x Y, — R is defined by

(3.2) ap(v,m) = — Z n(z)/ (AVv) -nds, ve Xy, neYs.
z2€Z) 0b-

Further, we consider the interpolation operator I, : C'(2) — Y}, defined by

(3.3) Iy = Z v(2)ps,

z2€Z)

where ¢, is the characteristic function of b,. Then, we can rewrite (1.4) as

(3.4) an(un ) = 3 x(2) [ e, Ve X,
z2€Z) be
Note that for every f € L, and x € X},
(3.5) (F100) = 3 1) [ foudo= 3 () [ fd
zEZp Q2 ZEZQ bz

Thus (3.4) can be written equivalently in the form

(36) ah(uhvth) = (fv IhX)a VX S Xh~

Existence of uy, follows from the fact that ay, is coercive, for h sufficiently small (cf.,
e.g., [13] or [28, Theorem 3.2.1]),

Jep >0 Co|X|§{1 < an(x, Inx), Yx € Xp.
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Then this, the local stability of I,
1nx L, ) < CllxllL,x)s VX € Xny K €Thy p>1,
and the Sobolev imbedding
Ixllp, < Clixllg,  Yx € Xn, p>1,
give the stability of the finite volume scheme (3.6),
(37) lunll <CIflL,, »>1.

Also, note that if A(z) is a constant matrix over each finite element K € T},, then
an(x, In®) = a(x,¥), Vx, ¥ € X}, (cf., e.g., [27]). In particular, if A = I, we have

(3.8) an(0 In) = ale, ) = /Q VX Vibde, Wy,o € X

(cf., e.g., [6]). Thus, (3.6) takes the form

(3.9) a(un, x) = (f,Inx), Vx € Xp.

In the case of general matrix A(z), the identity (3.8) is not valid. However,
following [13], we are able to rewrite a;, in a form similar to a. Indeed, we transform
the left-hand side of (1.4) using integration by parts to get, for z € Z) and K € Ty,

/ Lxd:EJr/ AVX~nds:f/ AVx -nds, Vxé€ Xp.
K. OK.NOK 0K .Ndb.

Thus, multiplying by ¥(z), ¥ € X}, and summing over the triangles having z as a
vertex and then over the vertices z € Z,?, we obtain

(3.10) an (X Tnt) = Y _{(Lx, )k + (AVX -0, Tn)ox}, V€ X
K

This is similar to

a(x, ¥) = (AVx, V) = > {(Lx, ¥)k + (AVX n,$)ak}, VX, ¥ € Xp.
K

Due to this similarity and for convenience, in what follows we shall use (3.10) as a
definition of the bilinear form ay,.

4. Nonsmooth data: L, case. In this section we shall derive H'-, Ly-, and
Lo-norm estimates of the error u —uy, for f € Ly, p > 1. First, we shall demonstrate
that the finite element method (1.5) and finite volume element method (3.6) have the
same convergence rate in the H'-norm. The Lo-norm error estimate is quite different,
and we derive two separate results. First, we will show suboptimal order Ls-norm
error estimates for f € L,, p > 1, where the order is less than in the corresponding
order for the finite element scheme (1.5). Next, assuming higher regularity for f,
namely f € WL, t € (0,1], « € (1,2], we will show again suboptimal order Ly-norm
error estimates, but now depending on « and ¢, these could be of the same order as
the corresponding estimates of the finite element scheme. Finally, we show almost
optimal Ls.-norm estimates of the error v — uy.
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For the analysis of the finite volume element method (3.6) we shall need to esti-
mate the errors €, and ¢, defined by

5h(faX):( 7X)7(f7]hX)7 vaLpa XEXha
6@(X7w) = a(Xa¢) - ah(X7Ihw)a vXa¢ S Xh~

In section 6 we will give the proof of the following two lemmas.
LEMMA 4.1. There exists a constant C such that for every x € Xp,

1 1
(4.1) en(F 01 < CIFIL, Iy, YF €Ly S+ 5= 1,
(42) [en(£,201 < CR 1w Ixlws, W €W, 0<t <L

LEMMA 4.2. Assume that A € W2Z. Then there exists a positive constant C' =
C(A) such that

(43) |€a(¢,X)| S Ch|¢|w; |X|W;,7 VX,Z/J S Xha
(44)  lealun, )| < CR(IV(u —up)llp, + h||uHWg)|X|W$,7 Vx € X

Next, we derive H!- and Ls-norm error estimates for the finite volume element
method (1.4).

THEOREM 4.3. Let u and uy, be the solutions of (1.1) and (1.4), respectively, with
f €Ly, p>1. Then, there exists a constant C, independent of h, such that

(45) [lu —unll g < C(h*|lullys +R™E222D 1) < CRE S,
(4.6)  Jlu—unll < C(h*Fullyz + RN fYL ), for any 6 < w/w,

with p and s given by (2.3) and (2.4), respectively.

Remark 4.4. The H'-norm error estimation (4.5) is of optimal order (cf. (1.7)).
However, the Ly-norm error estimation is not of the same order as the finite element
approximation (cf. (1.6)) for every p. For example, for p sufficiently close to 1,
s+ 6 < 1, thus, |u—wup| = O(h**®). However, for p > 2, s = 2 — 2/p ~ T/w.
Therefore, since s + 6 ~ 2w /w > 1, ||[u — uy|| = O(h). The most interesting outcome
of this theorem is that the convergence rate for the Lo-norm is suboptimal and lower
than the rate of the finite element method (1.5). This estimate is sharp, as first
demonstrated by a counterexample in [27], for convex domains. Later in section 7 we
give a similar example to the one in [27], which shows the sharpness of the Lo-error
estimate (4.6).

Proof. In view of (2.2), u € Wg, with p defined by (2.3). Using the triangle
inequality,

(4.7) [ = unllgs < llw=xllgs + llun = Xl VX € Xn,

and the approximation properties (1.7) of X}, it suffices to consider the last term of
(4.7). The positive definiteness of A, (1.2), gives

(4.8) aollun — x5 < alun — x,un — x), VX € X
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Thus, in view of

a(up — X, up — x) = a(u — up,up, — x) +alu — X, up — Xx)
< a(u—up,up —x) + Cllu = Xl g lun = x|l g2, VX € Xin,

and (4.8), we get for every x € Xp,

2 2
(4.9) lun = Xl < Cla(u — un, un = X)[ + Cllu = X|/5 -
In addition, using the definitions of ¢; and ¢,, we have

a(u — up,up — x) = a(u, up, — Xx) — ap(un, In(up — x)) — €a(wn, up — X)
=ep(frun —x) — €alun,un — Xx), Vx € Xp.

(4.10)
Applying then, to this relation, (4.1), (4.3), and the inverse inequality

Xlws, < CRP X s 0> 2, VX E X,
we obtain
(4.11) |a(u = un,un = x)| < O™ E2Z2P £l Bl o) lun = Xl g1
Thus, for h sufficiently small, this estimate, (3.7) and (4.9) yield
(4.12) lun = Xl < Cllw = Xl + CH™ 222 ) Wy € X,
which combined with (1.7) and (4.7) gives

lu = unll g < O (R |lullyyz +R™2E2Z22 £ ).

Using now the fact that for p < p,, s =2 —2/p and for p > p,,, s < min(1,2 — 2/p),
we get

(4.13) lu —upl| g2 < Ch&(”“”wp@ + ||f||Lp)

Finally, employing the a priori regularity estimation of «, (2.2), we obtain the desired
estimate (4.5).

We now prove (4.6) by using a duality argument. We consider the following
auxiliary problem: Seek ¢ € H{ such that

(4.14) Lop=u—u, inQ and ¢=0 on 0.

In view of (2.2) and the fact that u — up € L2, we have ¢ € Wﬂf, where v < p,,, i.e.
2/v =2 —7m/w+ e, with arbitrary small ¢ > 0, and satisfies the a priori estimate

(4.15) Il < Cllu—unll, 5 < po

Now let ITj, : W2 N Hy — X, denote the standard nodal interpolation operator. It is
well known that ITj, has the following approximation property (cf., e.g., [17, Theorem
3.1.6] and [2, Theorem 5.4]),

(4.16) [Thv — v g < Ch”/“*€||v||ww2, Vv e W2n Hy,
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and IIj, is bounded in || - || ;1 (cf., e.g., [17, Theorem 3.1.6] and [2, Theorem 5.4]),
(4.17) ||Hhv||qu < CHU||W37 Yo € W3 NHS, ¢< p’7 =2v/(2 —"7),

where p, = 2v/(3y — 2).
Using (4.14) and Green’s formula, we easily obtain

u —un||* = —(u — upn, L) = a(u — up, @)

(4.18)
= a(u —up, o — pe) + alu —up, pp) =T+ 11.

The first term, I, can obviously be bounded in the following way by using (4.13) and
(4.16):

(4.19) 1] < Cllu—unll g llp = Mppllgn < OB (Jlullyyz + (1111, ) ol
Also, in view of (4.10), the second term, I, can be written in the form

(4.20) IT = a(u — up, Inp) = en(f, np) — ca(un, pep).
Then using (4.1) and (4.4), I can be estimated by

(4.21) 1) < ChIfIl, TMalws, + (1Y (e = un)ll, + Plluliz) (Mgl -

In order to bound [y and [IIxp|y in (4.21) we consider two different cases
for p: (1) p > py =2v/(3y — 5), and (2) 1 <pp < py. We can easily see that p, < p,,.
Thus, in view of the definition of p (cf. (2.3)), for p > p,, we also have p > p, and for
1<p<py, <Dy

Let us first consider the case p > p,. Then we have p’ < p/ and p’ < p!, so for
the respective norms of II,¢ in (4.21) we can apply the estimate (4.17). Using also
(4.13) we get

(I < CISN L, + Rl + 1F 1)) el
< CISNL, + 7 llullw2)llelws-

Combining now this estimation with (4.19), (4.15), and (4.18), we obtain the desired
estimate (4.6), for p > p,.

In the remaining case 1 < p < p, we cannot directly employ (4.17) for the
estimation of I1. However, the inverse inequality

(4.22)

‘X|qu < Chz/qiwpﬂx‘wg, y g> piy? Vx € Xp,
Yy

and (4.17), give
(4.23) \Hhv|Wq1 < ChQ/q_H”/“_EHvHWWz, ORS WW2 NHS, q¢> -

Using now this estimation in (4.21) and the fact that for 1 <p <p,,2/p' =2-2/p=
s, we get

(11| < CRP /== (£l + Bllullys) [l

(424) s+m/w—e s
<Ch (I£1lz, + b llully2) el
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Then, combining this estimation with (4.19), (4.15), and (4.18), we obtain
lu = unll < CR=*(ullyz + [1£11,)-

Finally, (4.6) follows from the fact that for 1 <p <p,, s =2— % <2- % = % —-1=
1-Z +e. |

Remark 4.5. For the proof of Theorems 4.3 and 4.6 it is not necessary to assume
a quasi-uniform mesh Tj. This is done in order to simplify the proof, and it is only
required for the validity of the inverse inequalities that are used. This assumption
can be avoided by applying local inverse inequalities which hold in more general
triangulations.

Next, we shall demonstrate that under some additional assumptions on the smooth-
ness of the data the convergence rate in the Lo-norm can be improved and be equal
to the rate of the corresponding finite element method.

THEOREM 4.6. Let u and up be the solutions of (1.1) and (1.4), respectively.
Assume that f € Wi, 1 <a <2, 0<t<1,and A € W2. Then there exists a
constant C, independent of h, such that

(4.25) lu —up|l < C(RF||f||p, + RHHFRROL2OEO|fl| ) for any § < 7jw,

with p = 2a/(2 — ta) and p and s given by (2.3) and (2.4), respectively.

Remark 4.7. For a < p, = %, we have 2/a > 147 /w. Thus 14+¢+min(0,1—
2/a+6) =2+t—2/a+6=2—-2/p+6 > s+6. Therefore, ||u—us| = O(h*+9), ie.,
in this case the Ly-norm error estimate of the finite volume element method has the
same convergence rate as the corresponding finite element method. If a > p,,, i.e.,
2/a <1+ 6, then the order of ||u — up|| is min(s + 8,1 + ¢).

Proof. The proof will be similar to the one for (4.6). First, let us note that
since f € W!, we have by imbedding (cf. [2, Theorem 7.57]) that f € L,, with
p =2a/(2 —ta). Thus, in view of (2.2), u € W7 with p given by (2.3).

Let again v < p,,, such that 2/y = 2 — 7w /w + ¢, with arbitrary small € > 0, and
let ¢ € W,? N H} be the solution of the auxiliary problem (4.14). Obviously, in order
to show a higher order Lo-norm error estimation of u — uy, we need to derive “better”
bounds for I and IT of (4.18). It is obvious that the estimation of I, (4.19), derived
in Theorem 4.3 is of the desired order. Thus, it suffices to show a better estimate for
IT than the ones derived in Theorem 4.3 (cf. (4.22) and (4.24)).

Using (4.2) and (4.4) in (4.20), we get

(4.26) 11] < O fllwe [Tnplws, + T2 0F 1 g, [Thelys,)-
Similarly, as in Theorem 4.3 we need to derive bounds for
|Hh@‘wll and ‘Hh<)0|W}/7

and we will need to consider various cases for o and p with respect to p, = 2v/(3y—2).
Since p = 2a/(2 — ta), we can easily see that p > «; thus we have the following
three cases: (1) p>a>py, (2) p>py, >, and (3) py >p> .
First, we consider the case p > « > p,. For such p, according to (2.3), we have
D > py. Thus, using (4.17) in (4.26), and the fact that 1/2 < 7/w < 1, we get

(4.27) 1] < CO N Ly + R ) el
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Therefore, combining this estimation, (4.19), (4.15), (4.18), and the fact that if & > p,,
then 2/a < 2/py, = 14+ 7/w — €, we obtain the desired result, (4.25), in the case
D> Q> py.

Now let p > p, > a. Again we can easily see that p > p,. Therefore, applying
(4.23) and (4.17) in (4.26) and using the fact that 1/2 < 7/w < 1, we obtain

1] < CH2IH = e + B2l ) el

(4.28) ~ - _
< C(RMHFITRIOFTI2 Flye 4 BT Azl

Therefore, combining this estimation, (4.19), (4.15), (4.18), and the fact that if & < p.,
then 2/a > 14 m/w — €, we obtain the desired result, (4.25), if p > p, > «.

In the remaining case p, > p > «, we have p = p < p,. Thus, applying (4.23) in
(4.26) and using the fact that 1/2 < 7/w < 1, we have

11| < ORI g+ BP0 o]y

4.29
( ) < C(h1+t+1_2/a+ﬂ/w_5||fHW(§ + hs-‘rw/w—aHf”Lp)”SD”W3.

Therefore, combining this estimation, (4.19), (4.15), and (4.18) we obtain the
desired result, (4.25), for the remaining case p, > p > «a. d

Finally, we will show an almost optimal L.,-norm error estimate.

THEOREM 4.8. Let u and uy, be the solutions of (1.1) and (1.4), respectively, with
f €L, p>1,and A€ W2Z. Then there exists a constant C, independent of h, such
that

1
(430) = unlly._ < CHlog £l -

Proof. We split the error u — up by adding and subtracting the Galerkin finite
element approximation wu, (cf. (1.5)); thus v — up = (v — uy) + (up — up). The
estimation of [lu —w,l[;  is well known (cf., e.g., [32]). However, we shall briefly
demonstrate it.

In view of [32, equation (0.8)] and the standard imbedding W2 C C%2=2/7 (cf,
e.g., 24, Theorem 1.4.5.2]), we have

1 1
||7.L — QhHLOC S Ch* log EHUHCO,S § Ch?® IOg E”U”Wg’

where s = 2 — 2/p and C™* is the space of m times continuously differentiable
functions whose mth order derivative fulfills a uniform Holder condition of order /.
Then, combining this with the elliptic regularity estimate,

(431) lullys < Call 7l
(cf. [24, Theorem 5.2.7]), we obtain
1
(4.32) lu = unlly,, < Cph*log 2 l|fllz,, »>1.
We turn now to the estimation of ||, —unll;, . Let zo € Ko € 7 such that
lup, —unlly_ = [(w, — un)(zo)| and 65, = 6 € C5°(£2) a regularized Dirac é-function
satisfying

(&X):X(-TO)7 VXEX}L.
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For such a function é (cf., e.g., [9]) we have

suppéd C B={z € Q:|zr — x| < h/2}, /6:1, 0<6<Ch2
Q
8], < CRPUP/P 1 < p < oo

Also let us consider the corresponding regularized Green’s function G € H{, defined
by

(4.33) a(G,v) = (6,v), Yve€ H}.
Then, we have

lw, —unlly = (6,4, —un) = a(G,wy, —up) = a(Gn,w), — up)
=a(u —up,Gr) = en(f,Gn) — €a(un, Gn),

where G}, € X}, is the finite element approximation of G, i.e.,

(4.34)

a(G,x) = a(Gp,x), Yx € Xp.
Further, using (4.1), (4.3), and the inverse inequality
Xlwy < CH/ "X, Vx € Xn, ¢ > 2,
in (4.34) we obtain
lun —unllp, < C{R(IV (e = un)llp, + Bllully2) |Grlws, +BIF L, | Grlws, }
(4.35) < C{R*2P (1Y (u — un)ll, + hllullyy2)
+ R F) Gl

with p > 1. In addition, in view of [31, Lemma 3.1] we get
1

(4.36) 1Ghll g < CIIVGIlL, < Cm 1611,
with ¢ | 1. Choosing now ¢ = 1 + (log %)_1 we have

1\ /2
(437) IGalln < © (1ogh) .

Combining now (4.34)—(4.37) and Theorem 4.3, we obtain

1\ 12 _ 1\ 12
(439~ unll < O (1o ) lully +Onn0222 (1og 1) 111,
From this, (4.31), and (4.32) we get the desired estimation (4.30). a0

Remark 4.9. Assuming f € Lo, will not improve the convergence rate in (4.30),
we can easily see that in this case (4.38) does not contribute terms of order higher
than 1. However, (4.32) gives terms of order almost 2—2/p, which is less than 1. Also,
if we assume f € W, then similarly as in Theorem 4.6 we can show |lu;, —up|, =
O(h'*"), but again the error |lu —uy,[|,_ will be at most of order 2 — 2/p.
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5. Nonsmooth data: H ¢ case. In this section we will consider problem (2.1),
i.e., A =1, and we shall derive H'-, Lo- and Lo-norm estimates of the error u — uy,
for f € H=* ¢ € (0,1/2). We will show optimal H'-, suboptimal Lo-, and almost
optimal L..-norm error estimates. The H'- and L..-norm estimations are of the same
order with the corresponding estimations for the finite element scheme, whereas the
Lo-norm estimates are smaller.

This time for the analysis of the finite volume element method (3.6) we shall need
in addition the following lemma, which we prove in section 6.

LEMMA 5.1. There exists a constant C such that for every x € X,

(5.1) len (£ < OB N fllg-e Xl g, YFEH™, 0<E<1/2.

THEOREM 5.2. Let u and up, be the solutions of (2.1) and (1.4), respectively, with
fe€H" 0<<1/2. Then there exists a constant C, independent of h, such that

(5:2) lu = unll g < OB Nlull o + B F =) < CHAIF e,
(5:3) lu—unll < C(R** Nlull o + RN fllg-2),  any § < m/w.

Remark 5.3. The convergence rate of the H'-norm is of optimal order (cf. (1.7)).
However, since s + 6 > 1 > 1 — ¢, for 6 arbitrarily close to 7/w and § < 7/w,
the convergence rate in the Lo-norm is suboptimal and lower than the rate of the
corresponding finite element method (cf. (1.5)). Later in section 7 we give an example
similar to the one in [27], which shows the sharpness of the Lo-error estimate (5.3).

Proof. The proof is similar as in Theorem 4.3, thus it suffices to estimate the first
term of the right-hand side of (4.9). If f € H~¢ with 0 < £ < 1/2, then in view of
(2.5), u € H** with s defined by (2.6). Since A = I, g, = 0. Therefore, using (5.1)
in (4.10) we obtain

(5.4) la(u = up,un = x)| < OOV fllg—elun = X g1, VX € X
Then, in view of the approximation property (1.7) of X, we get
lu—unllg < C (B |[ull grres + BN Fll ).

Using now the fact that for so < £ < 1/2, s =1— £ (cf. (2.6)), and for 0 < £ < sp,
s < 1 — £, and the a priori regularity estimate (2.5), we obtain the desired estimate
(5.2).

We now turn to (5.3). Using again the same arguments as in Theorem 4.3 it
suffices to estimate term IT of (4.18). Let again v < p,, such that 2/y =2 —7/w+¢,
with arbitrarily small € > 0, and let ¢ € W,f N H} be the solution of the auxiliary
problem (4.14). Combining (4.10) and (5.1), we have

(5:5) 11| < CRY Y fll - Mgl

Finally, since, p, < 2, we can employ (4.17) in the estimation above, and then com-
bining (4.18), (4.16), (5.2), and (4.15), we obtain the desired estimate (5.3). 0

In Theorem 5.2 we demonstrated that ||u—up| g1 ~ Ch®, for u € H'T$ s < 7/w.
In general, we know that u ¢ H'*™/“ even if f is smooth. In Theorem 5.4, we will
show that for f € H=¢, with £ € (0,50), ||u — un||zn =~ Ceh™*, where the constant
Cy blows up when ¢ — sg. This is a slight improvement of the result of Theorem 5.2,
which in this case gives ||u — up|| g1 &~ Ch™*~¢ with & > 0 arbitrarily small. Here we
use the technique developed in [5].
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THEOREM 5.4. Let u and uy, be the solutions of (2.1) and (1.4), respectively, with
feH* 0<t<sy. Then there exists a constant C, independent of h, such that

1 T/W
(5.6) lu = unllg < C—h PN g —e-
S0

Proof. Obviously, if f € H=*, with 0 < ¢ < sg, then f € H‘Z7 £ € (s0,1/2). Then
according to Theorem 5.2, we have that

(5.7) lu—wnllgr < OB (Ifull gra-s + 11 5-1)-
Also, since u € HQ_‘Z7 we have

(5.8) (f,0) = a(u,v) < ull go-illvll gz, Vo € Ho;
thus, ||f]l ;-7 < ||ul| 2—z, which in view of (5.7) gives

(5.9) lu—unll g < CRIfull o

In addition, we can easily see that if u € H? N H{,

(5.10) = unll g1 < Chllull e

Then, by interpolation between (5.9) and (5.10), we get

(5.11) lu = unll g < CRI=*0lull

where X = [H2NH}, H?~ zﬁHO]SO/ZOO Here [V,W], , 0 <60 <1, 1 <gq < oo,
denote the Banach spaces intermediate between V' and 0% deﬁned by the K-functional,
which are used in interpolation theory (cf., e.g., [7, Chapter 5]). Denote now with Lo ,,
the orthogonal space with respect to the Lo-inner—product to the space spanned by
the function v = ¢ + ug, where p = r~™/“sin(d7/w)n, and ur € H} the variational
solution of —Aug = Ap. Then, in view of [5, Theorem 4.1], we have

(5.12) [ullx < Cllflly
with ¥ = [Loy, H-1, ;s thus
(5.13) lu — UhHHl < ChlisOHf”y-

Further, since ¢ > s, [LQ,w,H71]22 = [Lo, H Y;, = bz il (cf., e.g., [5, equation
(3.16)]). Therefore, in view of the reiteration theorem for the interpolation of spaces
(cf., e.g., [7, Chapter 5]), we get

(5.14) Y = Loy, H*

]S0,00

In addition, in view of [5, Theorem 3.1 and Remark 3.1], we have

(5.15) 1My iny, <€ vfeH™.

Thus, combining (5.13)—(5.15) we get the desired estimate. O
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Finally, we will show an almost optimal L.,-norm error estimate.
THEOREM 5.5. Let u and uy, be the solutions of (2.1) and (1.4), respectively, with
fe€H" 0<<1/2. Then there exists a constant C, independent of h, such that

L1
(5.16) lu = unlly, < Ch*log o[ f |l —r-

Proof. The proof is similar to the one for Theorem 4.8. Hence, we will derive
bounds for ||u — thLx and ||y, — uh”Loo‘

This time using [32, equation (0.8)] and the standard imbedding H'** c C%*
(cf., e.g., [24, Theorem 1.4.5.2]), we have

1 1
le = upllp, < Ch*log +flullgo.s < OB log [[ull s

Then, combining this with the elliptic regularity estimate,
lull gravs < Cell fll -
(cf. [4]), we obtain
(5.17) o~ uglly. < Colog 1| fll—e, 0<E<1/2
We turn now to the estimation of |lu;, — up||;_ . Since A = I, (4.34) gives

(5.18) lup, —unll., = en(f, Gn),

where Gj, € X}, is the finite element approximation of the regularized Green function
G (cf. (4.33)). Then, using Lemma 5.1 and (4.37), we obtain

1/2
_ 1
o~ unlls < €0 (log ) f e

From this and (5.17) we get the desired estimation (5.16). o

6. Auxiliary results. In this section we shall prove Lemmas 4.1, 4.2, and 5.1
of the previous sections.

Proof of Lemma 4.1. We can easily see that the interpolation operator I}, satisfies
the property

=l = 3 [ G=x(e)da

ZEZ}L(K
(6.1) < WXy IX € Xny g > 1,

with Z,(K) the set of the vertices of K. Also, since in the construction of the control
volumes we choose zx to be the barycenter of K, we have

(6.2) /Xd.’E:/ Ihxdx, VK € Ty, VXGX;Z.
K K

In view of (6.1), (4.1) follows easily. Let now fx be the mean value of f in K. Thus,

(6.3) If = Ficll, ) < Chrclflwn iy VF €W (K), p>1.
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Then, by interpolation of this estimate and ||f — fK”L,,(K) < C’||f||,-ﬂn(K)7 we get, for
feWiK),p>1,and0 <t <1

(6.4) I1F = Frllz, ) < Chiclflwe ey
Since fx is constant over K, due to (6.2), we have
(fox—InX)x = (f = feo X = InX) s VX € X
Thus, due to this, (6.4), and (6.1), we get for every x € Xp,
(X = o0kl = 107 = Fieox = 1)l < ORI sy I, ey
which concludes the proof of (4.2). a

We now turn to the proof of Lemma 4.2. For this we shall need the following

auxiliary result.
LEMMA 6.1. Let K be a triangle and e a side of K. Then for p € W}(K), p> 1,
there exists a constant C independent of K such that

/w(x — Inx)ds

e

< Ch|‘P|WI}(K)|X|W1},(K)7 Vx € Py (K).
Proof of Lemma 6.1. It is obvious that, for ¢ constant, I,¢ = ¢ and

(6.5) /Ihxds = /de, Vx € Xy, Ve € Ej,.

Thus, we have for every x € P1(K) and ¢ € La(e),
[etc=tnds = [0 = )x-ca = - cw)ds,

for all constants c1,co € R, K € T, and e € E,(K). Using now in the relation above
the fact that |[Inx[l;_ ) < IIxllz_ () and a local inverse inequality, we get for all

constants c1,¢y € R, x € Py(K), and ¢ € W) (K),

< - Cl||Lp(e)||X —ca—In(x — CQ)HLP,(E)

/«p(x —Inx)ds

€

(6.6) < hYP o - cillp, e IX =2 = In(x = e2)ll 1 __(e)
< CR/P |l — el o lIx = call o)
<Clle = ally,@llx —ellr, @

with h. = |e|. In view of the Bramble-Hilbert lemma and a standard homogeneity
argument, we can easily show

1 — < 1—l/p ) 1 .
inf flp —cllp, o) < Che™ Pl Vo € Wy (K), p>1

Finally, combining this with (6.6) we obtain the desired estimate. O
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We now turn to the proof of Lemma 4.2.
Proof of Lemma 4.2. First we will show (4.3). In view of Green’s formula, we
have

(6.7) calthsX) =Y (L, x = InX) i + > (AV - n,x — InX) i = T+ 11
K K

For the first term we have from (6.1),
1] < CEK: ||L1/’||LP(K) X — IhX”Lp,(K) < CEK:hKWJ‘Wz}(K) |X|W;,(K)'

The bound for I follows at once from Lemma 6.1 since |[AVY)-n|wi k) < Cldlw ().

We now turn to (4.4). Let ¢y = up, in (6.7) and (VA), be the average over K.
Then in view of (6.1)—(6.3) we have for every y € Xj,

(Lun, x = Inx) g = (VA = (VA) ] Vun, X = Inx)) ¢ < Chiclunly i) IXlw, ()

with p given by (2.3). From the estimation above we easily obtain the desired bound
for I. Let now Ej(K) be the set of edges of K € T), and A, = A(m.), where m, is
the midpoint of the edge e. We will show that for every x € X,

(6.8) =% 3" (A= A)V(up —u)-n,x — Inx),-

K eEE;L(K)

Provided that this holds, we may apply Lemma 6.1 and the estimate
(6.9 (A= A)V(un — vy gy < CUIV(u—un)llpy i) + Pllullz )

to obtain
1111 < Ch(|IV (u = un)l, + Pllully2) Xl VX € Xa,

which gives the desired estimate for 1. Therefore, it remains to prove (6.8). We will
show, for every ¢ € X,

(6.10) > (AVu-nd—Iwlox =Y Y (AVu-ny—Iiy), =0.

K K ccEn(K)

In the first sum we have by Green’s formula for every ¢ € X,

Y (AVu-n) 0 = D (AVU, Vi) i — (Lu, ) ¢ = (AVu, Vi) = (Lu, ) = 0.

K K

In addition, }_, (AVu-n,Ip) 5, = 0 because Iy is piecewise constant on each
interior edge e and AVu - n is continuous across e (in the trace sense), and I = 0
on 0f). Since the first sum in (6.10) vanishes for each smooth A and is continuous in
A on Ly (UOK), the second sum is the limit of sums with a smooth A and, therefore,
also vanishes. Finally, since A,Vuy, - n is constant on each e, in view of (6.5) we have

Y. Y AVunx—Ix). =0, VxeXp D
K e€EL(K)
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It remains now to prove Lemma 5.1.
Proof of Lemma 5.1. In view of the definition of ¢y, it suffices to show

IX = Inxlge < CR'Y Vx|, 0<€<1/2.

The fractional order seminorm | - |ge is given by

(6.11) w|2[://|1ﬂ(x)_11)(y)|2dydx.
T Jata jo —y20H9 ’
therefore,
(x — Ihx ) (= 1))
X = Inxlge = Z / / 2(110) dy dz
ZWEZL, ‘
2
x—z|
=4 Z // e WaT
Z,WELp y|
zF#w
+Z// IVx(2) |z =y 220 dydo = 4T + 11
2€Z

For the estimation of I we rewrite the integral with respect to the y variable in polar
coordinates (r, ) having as center x; thus |x — y| = r and

h
/ |-T — y|*2+2(175) dy < C/ 7n(lff)pf2+1 dr — Ohg(lfz).
b 0
Therefore,
012 /b /b VxPlz =y 20 dy de < CRPOO VX1

which gives the desired estimate for 1. Let us consider now z # w and fix temporarily
an ¢ € K,. Using again polar coordinates with center x we estimate the integral with
respect to y,

/ lz — y| 72040 gy < C/ P20 g < O (2) = IT1,
)

where ro(z) = dist(x,b,). Let us assume that vertices z and w are in a different
triangle and |ro(x)| > kh; therefore, [I11| < C|ro(x)|~% < Ch=2¢. Thus,

20 2y, 20140 2(1—2) 2
(6.13) /b /b 9x()Ple — 2P — 91720 dy da < ORI VX2,

Finally, let us consider the case that z # w and are vertices of the same triangle K.
Then ro(z) could be arbitrarily small and in order for

/b ro(x) "% (z) dz < 400,

z

we need to assume that £ < 1/2. In a such case, we have

010 [ [ 9@l - ol -y dyde < €8 [ V() PrE(e) da,
b, Jby

z



ERROR ESTIMATES FOR FVEM IN POLYGONAL DOMAINS 1951

Next we will estimate the right-hand side of the relation above. For this, it suffices to
bound sz |Vx(2)]*r2¢. Let us denote with x; and x5 the two coefficients of a point
z in K, and introduce a rotation and translation of the (x1, z2)-coordinate system to
(Z1,Z2), where Z1-axis is the common edge K, N K,,. We can easily see that for any
point in z € K,

ro(z) = dist(z, by) > dist((Z1,0), by) = 1.

Therefore, ry 2 (z) < &7 %, Va € K,. Then

h h
B2 / Vx(2)Prs (@) de < CR2IVx(2) 2 / / #2 ity dis
K. 0 0
< CRI VX, ks

assuming ¢ < 1/2. Hence, the relation above and (6.14) give

20 2y, 20140 2(1—¢) 2
/bz /bwm(zn & — 22l — 2040 dy i < CR2AO Vx|, ..

Combining this with (6.12) and (6.13), we obtain the desired estimate. 0

7. Numerical results. In this section we will illustrate on several numerical
examples the theoretical results of section 4. Our examples are similar to the ones
considered in [8, 27].

First, we will show that the theoretical Lo-norm convergence rate of Theorem 4.6
is satisfied for the model Dirichlet boundary value problem for the Poisson equations
in a I'-shaped domain (cf. Figure 7.1), with vertices (0,0), (1,0), (1,1), (—1,1),
(—=1,-1), and (0,—1). As in [8], we consider the following two singular functions for
this I'-shaped domain:

Sy (r,0) = o(r)r*/3 sin (ge) . Sa(r,6) = 6(r)r® sin (§9> ,

where 8 € (0,1) and ¢ is a cutoff function defined by

1 0<r<1/4,
¢(r) = { —192r° + 480r* — 44073 4+ 180r% — 13y + 2T 1/4 <r < 3/4,
0 3/4<r.
A
Py
LD § a.n
(1.0)
1] (0,0) X

(-1,-1) 0.-1)

Fic. 7.1. A I'-shaped domain.
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TABLE 7.1
Approzimate theoretical convergence rate for exact solution u = S1 + S2 + (z — 23)(y? — y*).

B
pw =3/2, Pu=26/5 1/3 1/2 2/3 3/4
f (—Au) almost in W} Wlllo/fg WGI/E? Wé/s W65/512
rate in Hl-norm = s 1/3 1/2 2/3 2/3
s+2/3, (@ < bw) s+2=1
rate in Ly—norm ~ | min(s +2/3,1+ t), (o > Bw) s+2=2 | s+2=4|s+2=4
rate in Loo-norm = s 1/3 1/2 2/3 2/3

For f = —A(S1 + S2) + 62(y? — y*) + (x — 23)(12y* — 2) the exact solution is u =
S1+ Sy + (z — 2%)(y? — y*). We can easily see that

3
/" B o z z / —-1/3 o (2 ) 7" 2/3 .; <2 )
+ ¢ (r)r” sin <39> + 3¢> (r)r sin 30 + ¢ (r)r*/° sin 39 )

A1+ 52) = o) — (2/32)r 2sin (30) + 26+ 06/ sin (20

Since ¢ is a smooth cutoff function and 6z (y? —y*)+ (z—23)(12y*>—2) is a polynomial,
the nonsmoothness of f results from —A(S; 4+ Sz) and for § € (0, 1) this is dictated
from the term 782, except in the case 3 = 2/3, where the leading term is r1/3,
According to [24, Theorem 1.4.5.3], if a function g can be written as g = r7¢(¥),
in polar coordinates, where ¢ is smooth function, then g € W, with ¢t > 0 and a > 1,

for v > t — 2/a. Thus, applying this to f, we have that f is almost in W§_2+2/°‘,

with o € (1,2/(2—B)), for B # 2/3, and f € Wa /T with a € (1,6), for 8 = 2/3.
In addition, in view of the imbedding L, C W{, with p = 2a/(2 — ta), for 3 # 2/3,
then f € L,, with p=2/(2 — ), and for 5 =2/3, f € Lg.

Since we have considered a I'-shaped domain, the largest interior angle is 37/2;
therefore, p, = 2/(2 — (7/3%)) = 3/2. Thus, in view of (2.2), the solution u of the
Poisson problem is almost in W2, with p = min(2/(2 — 3),3/2), or else u is almost in
H'** with s = min(8,2/3).

For example, we consider § = 1/3, 1/2, 2/3, and 3/4. Then f is almost in the

Sobolev spaces Wllf//fg, Wﬁl//;', Wg//;’, and Wé)//512 for 8 = 1/3, 1/2, 2/3, and 3/4,
respectively. In Table 7.1 we present the theoretical and in Tables 7.2 and 7.3 the
computed rates of convergence of the finite volume element method which illustrate
the results of Theorem 4.6. The computation is done in the following way: For a given
triangulation with number of nodes N and stepsize 2h, we compute the finite volume
solution and the norms of the errors ||u — uap||,, where T = H', Ly, Loo. Then we
split each triangle into four similar triangles and compute the solution uj and the

corresponding norms of the errors, ||u — us|lp. Then the computed rates are given

by log, % This procedure is repeated up to seven levels of refinement. The

integrals in the finite volume formulation were approximated with a 13-point Gaussian
quadrature. For the solution of the corresponding linear system we used a multigrid
preconditioner.

One may argue that the suboptimal order of the Ls-norm error estimates in
Theorems 4.3 and 5.4 of the finite volume element method might be an artifact of
the proof and expect the same rate as in the finite element method. However, this
is not correct. In what follows, we consider a counterexample which is based on a
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TABLE 7.2
Ezperimental convergence rate for 8 = % and B =

[N

F=1/3 F=1/2

# of nodes HT ‘ Lo ‘ Loo HT ‘ Lo ‘ Lo
225 0.75 | 1.26 | 0.28 0.86 | 1.54 | 0.48
833 0.68 1.14 | 0.38 0.83 1.39 | 0.54
3201 0.59 | 1.09 | 0.38 0.81 | 1.32 | 0.54
12545 0.49 | 1.06 | 0.37 0.75 | 1.26 | 0.54
49665 0.42 | 1.04 | 0.36 0.69 | 1.23 | 0.54
197633 0.38 | 1.03 | 0.36 0.63 | 1.22 | 0.53
788481 0.37 | 1.02 | 0.35 0.60 | 1.21 | 0.53

[ Theoretical ~ [ 033 ] 1 [033 ] 05 [117 [ 0.5

TABLE 7.3

Ezperimental convergence rate for 3 = % and B = %.

B=2/3 B=3/1

# of nodes H' [ Ly | L H' [ Ly | L
225 0.89 | 1.76 | 0.92 0.90 | 1.84 | 1.15
833 0.89 | 1.60 | 0.66 0.91 | 1.66 | 0.69
3201 0.91 1.55 | 0.67 0.93 | 1.63 | 0.70
12545 0.90 | 1.46 | 0.67 0.93 | 1.54 | 0.69
49665 0.87 | 1.41 | 0.67 0.91 1.47 | 0.69
197633 0.83 | 1.37 | 0.67 0.88 | 1.42 | 0.69
788481 0.79 | 1.36 | 0.67 0.85 | 1.40 | 0.69

[ Theoretical ~ || 0.66 | 1.33 | 0.66 ]| 0.66 | 1.33 | 0.66 |

similar argument given in [27]. The following arguments can easily be modified and
apply to a model problem in a convex domain. This can then be used to illustrate
the theoretical convergence rates derived in [14, 23].

First we will show that the Lo-norm estimate in Theorem 4.3 is sharp. We consider
the model problem

(7.1) —Au=f inQ, and u=0 ond,

where f € Ly and Q is the I'-shaped domain with vertices (0, 0), (2,0), (2,2), (—2,2),
(—2,-2), and (0, —2). Since 7/w = 2/3, according to Theorem 4.3 we know that

[l = unll e < CR2|flI,

with s = 2/3 — ¢, ¢ > 0 arbitrarily small. Let us assume then that (4.6) is not true
and the finite volume and finite element methods converge in the Ly-norm with the
same rate, i.e.,

lu— unlly, < Ch**||f]p,

Obviously,

B (u—up, @)
||u—uhHL2 = sup —F
seLo\{0}  |19llL,

Hence, our assumption leads to

(7.2) |(u = un, 9)] < Ch* |16, 11l -
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Fic. 7.2. An example of a triangulation. The successive uniform refinement occurs by splitting
the triangles into four.

Next, let us denote ¢ € H'** N H{ the solution of the auxiliary problem

(7.3) —AYp=¢ inQ, and ¥ =0 on IN.
Thus,
(7.4) (u—up, @) = alu —up,¥) = a(u — up, ¥ — Uptp) + alu — up, Up),

where I is the interpolant of ¥ in X}. Obviously, then
(7.5) a(u — up, pp) = (f, Uptp — Inp).
We can easily see that

a(u = up, v = ytp) < CR* 0] L, I f -
Thus combining (7.2)—(7.5), we get

(£, Tt = LTlngp) < CR*(|]l 1, [ £l -
Since f is an arbitrary function of Lo, this leads to

T = I, < CR2 (|1,
Hence,
14 = Il , < CR**(Igl -

Then, since ¢ is also an arbitrary function, this should be true for any function
Y € H** N H{. Therefore, let us consider a function ¢ € H'** N H{ such that

(76) 1/}(301,962) = iCl(]. — ZC1)7 ($1,$2) e = [1/2,3/2] X [1/2,3/2]
For this ¢ we should get

(7.7) [t = Il 1y 0,y < CRPS.
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1 i 1 g+l 1 i+l 1 g+l
G2+ ) G+ )
\
\
\
\
\
1 >
b 7/
y Ve
7/
e
7/
. e
<
\
\ b2
\ i
\
\
141 i Lol 1§
(2+n’2+n) (2+n'2+n)

FiG. 7.3. A sample square K;;. The two regions b}j and b?j are separated with the dashed line.

We discretize Q; into n? equal size squares with length A = 1/n, and each square is
divided further into two right triangles in the same direction. Next, we construct the
relative control volumes by connecting the barycenter of its triangle with the middle
of the edges. Let us denote z;; the vertices (1/2+1i/n,1/24+j/n),4,7=0,...,n—1.
Also, let K;; be the square [1/2+i/n,1/24+ (i+1)/n] x [1/2+j/n,1/2+ (j+1)/n],
i,j = 1, ey, and bllj = K,’j N (bij U bi(j+1)) and b’L2j = Kij n (b(i-i-l)j U b(i+1)(j+1))
(cf. Figure 7.3). Then, since ¥ depends only on x, I has the same value on the
control volumes b5, j = 0,...,n — 1, for every 1 = 0,...,n — 1. For this reason, on
the square K;j, Inth = 1b(z;;) on bj; and Iny) = ¥(2(i41);) on b7;. Then we have

v = InTIall7, o) :/Q ¢2d$1d$2+/ﬂ (InI1y9)? davy davy

-2 ’(/JIhHh’l/J d.’L‘l d{L‘Q

Q1
3/2 n—1
:/ 211 = 1) day + Y (¥ (2i5)[b] + 2 (2(41)7)163;])
1/2 4.j=0
n—1
-2 Z (¢(2ij)/1 21(1 — x1) dxy dzso
i,j=0 bi;

+¢(Z(’L+l)j)/ (El(].—"El)d(El d.’EQ)
bfj

_ 1o 1

~ 81n?  405n%°

Finally, we have

1Y = Il 1, ) = 5 nte = O(h).

V10 1 1
it ()
Combining this with (7.7) we get a contradiction, since 2s ~ 4/3.

Similar arguments can be used in order to show now the sharpness of the Lo-norm
error estimate in Theorem 5.2. Thus, let us consider this time the model problem
(7.1), with f € H~1/3.
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According to Theorem 5.2 we have that
[ —unll g < CR*| fll 15

with s = 2/3 —e, € > 0, arbitrarily small. Let us assume that the Lo-norm error esti-
mate in Theorem 5.4 does not hold and the finite volume and finite element methods
converge in Ly-norm with the same rate, i.e.,

lu = unll, < CH**([f ]l gr-1s5-

Repeating similar arguments as in the previous counterexample, the function ¥ €
H'*s N H} that satisfies (7.6) and (7.3) should also satisfy

(7.8) M0 = Il g1 s < CH**(|)] -

We discretize again ; in the same way as before, into n? equal size squares with
length h = 1/n, and each square is divided further into two right triangles in the
same direction. We construct the control volumes b;; in the same manner as before
and denote z;; the vertices (1/2+i/n,1/2+j/n), i, =0,...,n—1. Then, using the
definition of | - | (6.11), we can estimate ||[IIyt) — InIInt| 1/3(q,) from below by

VII ¢ 24 - Y
9 By = S [ [ R L 4y .

i,j=1 x

Also, let & = (x1,22), y = (y1,92), and f(ij =[1/24+i/n,1/2+i/n+1/3n] x [1/2+
j/m,1/245/n+1/3n], and since ¢ is invariant in the zo-direction and |z —y| < v/2/3n,
(7.9) gives

||Hh¢ - IhthHijlﬂ(Q )
|VHh1/) zij) - (@ —y)I?
/ / PO dy dz

I

(7.10)

z]l

- <3n> 2(14+1/3) 1 / /
z |\ —= n -
\@ K JKa

Next, we can easily see that \%ﬁzln =(2i+1)/n and

1

2

Ty — dydr = ————.
/ Ki1 /Ril ( ' yl) Y 2-3™nf

8Hh¢ Zzl

11 i
8 hd}Zl ( 1—y1)2dyd$.

Thus,

S b

Finally, employing this in (7.10) we get

5 nn—1)2n—-1)
(x1—y1) dydz > 7. 37 SZ 4. 38,8 :

¢ |
I = B0 2 75+ (7 ) = 002/

Combining this with (7.8) we get a contradiction, since 2s =~ 4/3.
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