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Abstract We give a survey on recent developments of stabilization methods based on local
projection type. The considered class of problems covers scalar convection—diffusion equa-
tions, the Stokes problem and the linearized Navier—Stokes equations. A new link of local
projection to the streamline diffusion method is shown. Numerical tests for different type of
boundary layers arising in convection—diffusion problems illustrate the stabilizing properties
of the method.
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1 Introduction

It is well-known that standard finite element discretizations applied to convection—diffusion
or incompressible flow problems show spurious oscillations in the case of higher Reynolds
numbers due to dominating convection. A first systematic way to overcome this problem has
started 30 years ago with the fundamental work [26] by developing a special discretization of
advective terms. This idea of upwind finite elements has been developed in different ways
and led to stable (low order) discretizations for the incompressible Navier—Stokes equa-
tions [22-25, 27]. Five years later the idea of streamline upwind Petrov—Galerkin (SUPG)
stabilization has been proposed for the advective term in [8] and analyzed for a scalar
convection—diffusion equation in [21]. The method is based on adding weighted residuals to
the standard weak formulation to enhance stability without losing consistency. It turns out
that this method is also able to handle another instability phenomena arising in incompress-
ible flow problems, the instability of equal order interpolations for velocity and pressure.
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The SUPG stabilization was extended to the Stokes problem in [19] where a pressure sta-
bilization Petrov—Galerkin (PSPG) method is considered accommodating low equal-order
interpolation to be stable and convergent. A detailed error analysis of these SUPG/PSPG-
type stabilizations applied to the incompressible Navier—Stokes equations, including both
the case of inf-sup stable and equal-order interpolations, can be found in [29]. Despite the
progress of the SUPG/PSPG method in theory and application, an essential drawback of
this method is—in particular for higher order interpolations—that various terms need to be
added to the weak formulation to guarantee the consistency of the method in a strong way
(Galerkin orthogonality holds for smooth solutions).

Over the last years, several approaches have been developed to relax the strong coupling
of velocity and pressure in SUPG/PSPG-type stabilizations and to introduce symmetric ver-
sions of the stabilizing terms, we mention in particular the edge stabilization or continu-
ous interior penalty (CIP) method [9-12] and the local projection stabilization (LPS) [2—4,
16, 20], for a general overview on stabilized schemes see [5].

The LPS is based on a projection 7, : Y, — D), of the finite element space Y}, into a
discontinuous space Dj,. Stabilization is achieved by adding terms which give a weighted
L?-control over the fluctuations (id — m;) of the gradients of the quantity of interest. This
method has been introduced for the Stokes problem in [2], extended to the transport equation
in [3], and analyzed for low order discretizations of the Oseen equations in [4]. As figured
out in [20], the key idea in the error analysis of the local projection scheme is the con-
struction of an interpolant into Y), which exhibits an additional orthogonality property with
respect to the projection space Dj,. The existence of such an interpolation can be proven if
the spaces Y, and D, satisfy a local inf-sup condition [16, 20]. In [2-4], a two-level ap-
proach has been used where the projection space Dy, lives on a coarser mesh compared to
the approximation space Y. An alternative technique of enriching the approximation space
Y}, has been proposed in [20] which circumvents the disadvantage of the classical two-level
form of the local projection scheme producing a stencil being less compact than for the
SUPG/PSPG-type stabilization. In the CIP method, stabilization is achieved by adding a
weighted L? control over the jumps of the derivatives leading also to a less being compact
stencil as it has been the case for the two-level variant of the LPS. Because of this reason we
restrict ourself to the LPS with enriched ansatz spaces and discuss its application to different
problems in the following sections.

2 Local Projection Stabilization

Let 7, be a shape regular decomposition of the domain €2 into d-dimensional simplices,
quadrilaterals or hexahedra. The diameter of a cell K will be denoted by i g and the mesh
parameter h represents the maximum diameter of the cells K € 7;,. Let ¥}, C H'(Q) be a
finite element space of continuous, piecewise polynomial functions defined over 7. Let D,
denote a discontinuous finite element space defined on 7, and D, (K) := {qn|x : g» € Dp}-
Further, let g : L>(K) — D;(K) be a local projection which defines the global projection
7, 1 L2(Q) — Dy, by (mw)|x 1= mg (w|k). Associated with the projection m;, is the fluctu-
ation operator «, : L2(Q) — L%(Q) defined by «j, := id — m;, where id : L*(Q) — L*(RQ) is
the identity. We will apply these operators also to vector-valued functions in a component-
wise manner.

Assumption A1 There is an interpolation operator j, : H'(Q2) — Y, satisfying for all
gn € Dy, and for all w € H'(Q)

(w = jaw, gn) =0, ey
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and forall w € H (w(K)), 1 <l <r+1,forall K €7,
lw — jswllos < Chis *lwliwk), E CIK, )

lw — jawllo.x +hxlw = jswh,x < Chigllwlio), 3)
where w(K') denotes a certain neighbourhood of the cell K which appears in the definition

of interpolation operators for non-smooth functions.

Note that (2) and (3) describe the usual approximation properties, however, (1) is an ad-
ditional orthogonality property. It has been proven in [20], that for spaces Y;,, D, satisfying
the local inf-sup condition, i.e., there is a positive constant §; independent of 4 such that
VK €7

(vns qn)x

in ——— > >0, “
an€Ph(K) y, exy, k) 1vnllo.x 1gnllo.x

a given interpolation satisfying (2), (3) can be modified in such a way that (1)—(3) hold.
Here, Y, (K) :={wy|x : wy € Y}, wy =0o0n Q\K}.

Assumption A2 Let the fluctuation operator «;, satisfy the following approximation prop-
erty:

lengllo.x < Chixlglix Vg€ H'(K), VK €T, 0<l<r. (&)

It is clear that Y, (K)—compared to D;,(K)—has to be rich enough for satisfying (4).
In particular, a necessary requirement is

dimY,(K) > dim D, (K). (6)

On the other hand D), has to be large enough to guarantee A2. In the enriched version of
the LPS both requirements are satisfied by enriching the approximation space Y}, for a given
projection space Dy,.

3 Convection-Diffusion Equation
We consider the convection—diffusion-reaction type problem

—eAu+b-Vu+cu=f inC, u=up onlp, edhoau=g onl'y (7)
where 02 =Tp Uy, I'p NIy =@, n is the outer unit normal, the data b, ¢, f, up, g are

sufficiently smooth, and 0 < ¢ <« 1 is a given small positive parameter. We assume that the
inflow part of the boundary I'_ := {x € 9Q : b(x) - n(x) < 0} is a subset of I', and that

1
C—Edivaco>0.

Let us assume that V, :={v e H(Q) : vlr, =0} and iip € H'(Q) denotes an extension of
the Dirichlet data u, € H'/>(I'p). Then, a weak formulation of (7) reads:
Find u € tip + V; such that for all v € V}

a(u,v) :=eVu,Vv) + (b - Vu +cu,v) = (f,v) + (g, V)ry. (8)
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Integration by parts leads to
2 2, 1 2
a(v,v) = efvly + collvll + E(Ib-nl, viry YveV,

and applying the Lax—Milgram lemma gives the unique solvability of the problem (8). Let
Vo.n = Y, N Vp. The associated stabilized discrete problem reads:
Find uj, € up j, + Vo, such that for all v, € Vy;,

e(Vuy, Vop) 4+ (b - Vuy + cup, vyp) + Sp(un, vi) = (f, vn) + (g, va)ry 9)

where iip ;, = juiip is an approximation of the Dirichlet data and S, denotes the stabilizing
term given by

S (up, vp) 1= Z Tk (kn (b - Vun, kn(b - V)vp) ¢
KeT),

Note that there is a close relation to the stabilization by subgrid modeling [13, 18] as dis-
cussed in [20]. However, in the subgrid modeling gradients of fluctuations instead of fluctu-
ations of gradients are used. Associated with the discrete bilinear form A, we introduce the
mesh-dependent norm

1 1/2
I[v]l] := <8|v|% +collvllg+ 516 nlv)ry + > TK||Kh(b-V)U||g’K) . (10)

KeTy,

Theorem 3.1 Assume Al, A2, and tx ~ hg. Then, there is a positive constant C indepen-
dent of € such that

e —unll| < C (" +n)H ul,py.
Sketch of proof The proof follows the general line of showing the coercivity of the under-
lying discrete bilinear form and estimating the consistency as well as the approximation
error. It is similar to the proof given in [3] for the hyperbolic transport problem (¢ = 0,

'y =0, I'p =T'_, two-level approach). The tricky part is the estimation of the convection
term which splits into three terms

b - V(u —u),w) = —(pu —u, b - Vwy) — (divb(juu — u), wy)
+ (b n(jau —u), wy)r,

using integration by parts. For the first term we use the orthogonality and approximation
properties of the special interpolant and tx ~ hg to get

|Ginte = u, b~ Vwy)| = |G — u, k(b - VIwy,)|

12
—1 2042
= C(Z T hy " |“|E+1,K) (

KeT;

12
> rk||xh<b-V>wh||é,K> ,

KeT),
< CH P ul |l wa |l -

The estimation of the second and third term uses the approximation properties and the defi-
nition of the ‘triple’ norm

|(divbCipu —u), wy)| < Ch M ulsr wallo < CA ™ ulir ||| walll
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|(b - nCnue —w), wa)ry | < bl Guue = w)llo.ry 116 - 1) Pwhllor,
< CH Yl [ w |l]
Combining with standard estimates yields the stated error estimate. O

We give examples of pairs of finite element spaces (Y}, Dy,) satisfying the assumptions
of Theorem 3.1. Let Fk : : K — K be the mapping from the reference cell K onto a cell
K € 7;,, P denote the space of all polynomials of degree less than or equal to s, and O
denote the space of all polynomials of degree less than or equal to s in each variable. We
consider mapped finite element spaces

Yy = {vy € H'(Q) :vylg o Fx € ),
= {g1 € L*() : qu|x o Fx € D}.

On simplicial meshes we can take (P2, pdisc) " which means with barycentric coordi-

nates A;
d+1
(]‘[x) 1, Di=Poy.

On quadrilateral/hexahdral meshes the pair (Q?**¢, P%¢) satisfies the requirements of The-
orem 3.1 [20], more precisely

d
Y :=Q, @ span ((H(l —5})) g hi= 1,...,d,>, D:=P._,.
i=1

4 Relationship to the SUPG Method

It is well-known that starting with the standard Galerkin piecewise linear finite element
method on simplices enriched by cubic bubbles and eliminating the bubble part yields
the SUPG method [1, 7]. Moreover, the shape of the bubble defines the SUPG-parameter
uniquely, but the symmetric version of the bubble

d+1
ok (x) == l_[ kf s AiK —barycentric coordinates of K,

generates the SUPG-parameter for the diffusion dominated and not for the convection dom-
inated case. Several approaches have been developed to overcome this problem, reaching
from the pseudo-residual-free [6] up to the residual free-bubble method [15] where the bub-
bles are local solutions of the problem under consideration. In the following, we will show
that by starting with the LPS instead of the standard Galerkin approach and eliminating the
symmetric bubble the SUPG method with the correct SUPG-parameter in both the diffusion
dominated and the convection dominated case can be recovered.

Let us consider the problem (7) with piecewise constant functions » and f, and
with ¢ =0, I'p = 02, up = 0. We consider the case where V, =Y, N HO1 (2) consists
of piecewise linear functions and enrich this space by a bubble space B;, defined by

By, :=span{gg, YK € 7,}. (11
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Now we consider the local projection method on the enriched space V), @ B;, where the
projection space is the space of discontinuous, piecewise constant functions:
Find u,, € V,, & B, such that for all v, € V;, & B,

e(Vuy, Vop) + (b - Vuy, vy) + Sp(up, vp) = (f, vp). (12)

The dimension of the corresponding algebraic system of equations can be reduced by static
condensation of the bubble part of the solution. To do this we write the solution u;, as u;, =
u; + ug, with u; € V, and up € By, and use the test functions v, = v; € V,, and v, =
vp € By,. Taking into consideration that Vv, is piecewise constant, we get k(b - V)v, =0
for all v; € V},. Hence (12) can be reformulated as:

Find u; € V,, and ug € By, such that for all v; € V), and all vg € By,

e(V(ug +up), Vo) +(b-V(ug +ug),vy) = (f,vr), (13)

e(V(ug +up),Vug) + b -V(uy +up),vg) + S,(ug,vg) = (f,vp). (14)

Now from the representation

up = Z dg ok,

KeT),

where the dx are unknown constants, we obtain from the second equation:
Given u; €V, find {dg : dg € R} such that for each K,

e(V(ur +dgok), Vox)k + (b - V(uy +dxok), ox)k + Si(dxk ek, ox) = (f, o)k - (15)

Integrating by parts gives us

ou
(V”bV(pK)K=_(AuLa(pK)K+<a_Ly(pK> =0,
n aK
dx ,
dK(b'V(pKv(PK)K:7<b'n»‘pK)BK:0,
b-V) ! b /V d ! b/ d 0
TR0 - V)P = 750 Y ax =-—0" pxnay =
Tk T Tk St

and (15) reduces to:
Given u; € Vy, find {dg : dx € R} such that for each K,

dK(8|§0K|%,K + kb - Vg ||S,1<) =(f—b-Vur,px)x
with the solution

_ (I, ¢x)k
K=
8|§0K|%$K + Tk llb - V‘PK”%,K

(f —b-Vup)|,. (16)
Observing that e(Vug, Vvr) = 0 (see above), we reduce (13) to

e(Vurp, Vo) + (b -Vuy,v) + Z dg(b-Vog,v)g = (f,vr). (7

KeT,
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The term ) _ . ez, -+ does not appear in the standard Galerkin finite element method applied
on the space Vj,. It can be rewritten as

Z dg(b-Vog,v)g =— Z dx(b- Vv, 0x)g

KeT, KeT,
= > yk(b-Vur— f,b- Vo),
KeTy
where
1 I(L o)k
YK = o (18)
K| eloxl? ¢ + txllb - Voxl2 ¢
We have now eliminated the bubble part from (12), arriving at
e(Vur, Vor)+ (b Vur,v) + Y yx(b-Vur, b- Vo )k
KeT),
= (o) + Y v(fib- Vo), (19)

KeTy

for all v, € V,. This is the SUPG method with the SUPG-parameter yx given by
(18). A scaling argument shows (1, ¢x) ~ |K], |<pK|iK ~|K|/h%, and ||b - Vg ||%,K ~
|K|||b]|>/h%, which means that yx behaves like yx ~ h%(/(s + ¢ ||b]|?). For tx =0, we
get yx ~ h% /e which corresponds to the diffusion dominated case. Now y is decreasing
for increasing tx . The choice yx ~ hg /||| in the convection dominated case ||b|| kg /e > 1
corresponds to tx ~ hg /||b||. Increasing tx further, in particular let tx — oo, then we end
up with the standard Galerkin approach corresponding yx = 0. This interesting effect of the
influence of stabilizing the higher modes (cubic bubbles by local projection) to the lower
modes (piecewise linear finite elements) can be detected also from our numerical tests in the
last section.

5 Stokes Problem

We will see that the general idea of local projection stabilization can be used to stabilize
equal order interpolations. Let V := (HO1 ()% and Q := L%(Q). A weak formulation of the
Stokes problem reads:
Find (u, p) € V x Q such that

(Vu, Vv) — (p,divv) + (¢, divu) = (f,v) VY(v,q) eV x Q. (20)
The Lax—Milgram theorem applied to the subspace of divergence-free functions and the
inf-sup condition

 di
(g, divv) @1

a0 vev lIgllo vl

guarantee that there is a unique solution of (20), see [17]. Equal order interpolations are
introduced, i.e. Vj, := (¥, N Hy (2))? and Q) :=Y;, N L3(). Circumventing the discrete
version of (21), we consider the stabilized discrete problem:
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Find (u;,, pr) € Vi, x Q, such that for all (v, gn) € Vi, x Oy

Vuy, Vo) — (pr, divvg) + (gp, divug) + Sp(pr, gn) = (f, vi), (22)

with the stabilization term

Sn(pn»qn) == Z ak (kY P, k0 Van) ¢ (23)
KeTy,

where og are parameters to be chosen. The error will be measured in the mesh-dependent
norm

1/2
. @lllsr = <|v|f +lglz+ Y el Va ||S.K) : (24)

KeT)

Theorem 5.1 Assume ag ~ h%(, Al, and A2 with r replaced by r — 1. Then, there exists a
positive constant C independent of h such that

@ —un, p— p)lllsr < Ch" (lull-+1+ NPl -

Proof For a complete proof we refer to [16]. Let us discuss the parameter choice ax ~ h%
in more detail. The property that the interpolation error of the velocity is orthogonal to the
projection space D), is used to estimate the term

[(gn, div(u — jau)| = |(Van, = jau))| = [(aVqn, (u — jau))]

172
< C< > a,;‘h"}é’+”||u||,+l,1<> I on. g [l -

KeT),

The consistency error caused by adding the stabilization term Sj(-,-) to the standard
Galerkin discretization becomes for p € H"(Q2)

154 (. n)] v\
sup T < C Z aghy “IVpl,_ 1k .
wnanevixoy 1 @nsanlll fez,

We see from these inequalities that ax ~ h% is the optimal choice. ]

Remark As in the previous section we could assume that the projection space has been
chosen such that A2 with r not replaced by r — 1 is satisfied. An example would be the pair
(Yy, Dy) = (PP, Py), satisfying A1 and A2 for r = 1. Then, for higher regularity of the
pressure, p € H ™1 the consistency error becomes

1Sk(p- 1) vgr2 )
sup e < C( Y akh [Vplig
wnaneVix oy 1 @n )l KeT),

and with ax ~ hgx we would expect a O(h"*'/?) error estimate. However, due to the
presents of the | - |; norm in the ||| - ||| norm the convergence order is restricted to r under
Assumptions Al and A2. Indeed, the full range clh§< <ag <1leadstoa O(h") error esti-
mate [16].
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Note that using the pair (Y;, D;,) = (P, Py) and (22) means to approximate the ve-
locity components and the pressure by functions belonging to PP, j.e. V, = (PPle)d
and Q) = Plb”bble. This differs from the Mini element discretization where V,, = (Plb“bble)d
and Q;, = P; and no stabilization term is needed. However, in both cases we can eliminate
the bubble part and end up with the stabilized method studied in [19] with and without an
grad-div stabilization also used in [14]. We refer to [16] for more details.

The relaxed assumption A2 (r replaced by r — 1) in Theorem 5.1 allows more freedom in
the choice of the approximation and projection space, respectively. For example, a possible
choice on simplicial meshes is (Y, D) = (P, P3¢y > 2, with the modified bubble
space

d+1
Y:=P + (]_[ k,-) P,
i=1

On quadrilateral or hexahedral meshes the pair (¥}, D;) = (Q,, fifcz), with r > 2, of stan-
dard finite element spaces satisfies all assumptions of Theorem 5.1 Further examples and
numerical tests can be found in [16].

6 Oseen Equation

Consider the linearized Navier—Stokes equations after a semi-implicit time discretization in
a weak formulation:

Find (u,p) eV x Q: A((u, p); (v,q)) =(f,v) VY(,9)eVxQ

where V := HO1 ()¢, 0 := L%(Q), v>0,0>0,bec W->°(Q), divhb =0, and the bilinear
form A(-, -) on the product space V x Q is given by

A((u, p); (v, ) :==v(Vu, Vo) + ((b- Vu,v) + o (u,v) — (p,V-v) +(q, V - u).

The stabilized problem is now generated by adding

S (ns p): e an) = Y (2 (i (B - Voug). ki (- VIvg))

KeTy
+ 1 (10 (V - un), 0 (V- o)) o 4 @k (Y pa ki Vn)k |

with user-chosen parameters tx, (g, and o to the left hand side, thus we get:
Find (uy,, pn) € V, x Qy, such that for all (v,, g,) € Vi x Q)

(A4 $)(n, pr): i, gn)) = (f, vn)

where V;, := (¥, N HO1 @)% and Q, =Y, N L%(Q). Now, the mesh-dependent norm be-
comes

1@, ) llos := (WIvl + o Ivl2 + 0 + 0)llgll2 + Si(, ¢); (v, ¢))) ">

Theorem 6.1 Assume Al, A2, tx ~ hg, ux ~ hg, and ax ~ hg. Then, there exists a posi-
tive constant C independent of h such that

1@ = un, p = pw)lllos < COM +RVHH (el 1+ 11pllr11)-
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Proof Note that different to Theorem 5.1, we assumed a higher regularity of the pressure to
get the O (h"+1/2) error estimate for v < k. For more details see [20]. O

7 Numerical Tests

This section presents the numerical results for the convection diffusion equation where the
discretization is stabilized with the local projection method. In particular, the numerical
results for the first order finite element PP"**'® with projection onto Py, and the second order
finite element P**™¢ with projection onto P on triangles are presented. To demonstrate
the robustness of the local projection method, we considered different examples with inner
and boundary layers. Further, to show the effect of the stabilization on the lower modes, all
images in our figures are generated using only the solution of P; (piecewise linear) part.

7.1 Example 1

Let Q=(0,1)%, e =10"%, b= (2,3)T,c =1 and I'y := @ be in (7). The right-hand side f
and the Dirichlet data u , are chosen in such a way that

u(x.y) =xy* —y’exp (@) —xexp (M)

€
+exp(2(x - 1)J€r3(y - 1))

be the solution of (7). This example is having layers at the outflow boundary part.

In this example, we triangulate the square domain with 8,192 triangular cells. This results
in 12,417 and 41,217 degrees of freedom for PP"**!® and PP elements, respectively. The
computationally obtained results for (Plk’“bble, Py) with different values of tj in the stabiliza-
tion parameter tx = Tohg are shown in Fig. 1. As mentioned earlier, see the discussion at
the end of Sect. 4, when the 7, decreases the tendency of smearing out and when it increases
oscillations in the numerical solution are observed. For example, in the case of 7y = 0.00045,
the solution becomes very smooth, and in the case of o = 0.045, the solution starts to os-
cillate, see Fig. 1 top and middle, respectively. For an optimal (numerically tuned) value of
79 = 0.0045, the boundary layer is captured very well in the local projection method, see
Fig. 1 (bottom).

The obtained numerical results for (sz"bble, Pl‘ﬁ“) with different values of 7y in tx =
Tohg are presented in Fig. 2. Here, the behavior of the numerical solution with respect to
the stabilization parameter 7o is opposite to the linear element (P™"™") case. That is, for a
small value of 7y = 0.003 the solution oscillates, and for a large value of 7y = 0.012, the
tendency of smearing out is observed, see Fig. 2 top and middle, respectively. This opposite
behaviour of smearing and oscillations of the P; part of the solution can be explained in
case of a one-dimension model problem, see [28]. For this second order element Py, an
optimal value of 7y = 0.006 (numerically tuned) captures the boundary layer very well, see
Fig. 2 (bottom).

7.2 Example 2

Let Q= (0,1)%, € =107%, b(x,y) = (—=y,x)T, ¢ =0, Ty := {0} x (0,1) and f =0 be
in (7). On the outflow boundary, we impose the homogeneous Neumann condition, i.e.,
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i
il

Fig. 1 Solution of Example 1 for Plb”‘bble with projection onto Py. The stabilization parameter values are
79 = 0.00045 (top), 0.045 (middle), and 0.0045 (bottom)
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1o

Fig. 2 Solution of Example 1 for PP"PPIe with projection onto Pldisc. The stabilization parameter values are
70=0.003 (top), 0.012 (middle), and 0.006 (bottom)
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Fig. 3 Solution of Example 2 for P{’“bble with projection onto Py. The stabilization parameter values are

70 = 0.00045 (top), 0.045 (middle), and 0.0045 (bottom)
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1.2 T T T T 1.2 T T T T
= optimal = optimal
[ small || [ small | |
= large = large
0.8 1 08 | 1
Ea =°
04 04 1
0 ~— 0 A N
0 0.2 0.4 0.6 0.8 1 0 0.2 0.4 0.6 0.8 1
y y

Fig. 4 Solution of Example 2 at the outflow boundary part for Plbubble

P;ubble with projection onto PldiSC (right). The stabilization parameter values are 7y = 0.00045 (small), 0.045
(large), and 0.0045 (optimal)

with projection onto Py (left) and

g = 0. Further, we prescribe the discontinuous Dirichlet data

1 if(x,y)e(1/3,2/3) x {0},
up(x,y) =
0 else
on I'p. This discontinuous Dirichlet data is transported counter-clockwise to the homoge-
neous Neumann outflow boundary.

In this example, the triangulation and the number of degrees of freedom are same as in
Example 1. The obtained numerical results for the piecewise linear element (P™"™, Py)
with different values of 7y are presented in Fig. 3. Here, we take the same stabilization
parameter values used in the Example 1. In this example, the influence of the stabilization
parameter 7y on the solution is very less. Moreover, for small and large 7, values, there
is only a small difference in the solution, see Fig. 3. However, as in the Example 1, the
tendency of smearing out when 7t decreases, and the solution starts to oscillate when g
increases is observed for (PP, Py).

To compare the effect of the linear and higher order elements, the numerically obtained
solution at the outflow boundary for (P***¢, Py) and (P2, Pis¢) elements are presented
in Fig. 4.

7.3 Example 3

Let Q=(=3,9) x (=3,)\ {(x,y) e R* x2+y?><1},e=10"8, b(x,y) = (1,07, c =
0, 'y :=1{9} x (—=3,3) and f =0 be in (7). On the out flow boundary, we impose the
homogeneous Neumann condition, i.e., g = 0. The Dirichlet data

1 ifx2+y*=1,
up(x,y)= 0 else

is prescribed on I'p. This example is having two inner layers along (0,9) x {£1} and a
boundary layer along the curve x < 1, x>+ y> = 1.

To solve this example, we use two types of triangulation: (i) inner layer unresolved mesh,
(ii) inner layer resolved mesh, see Fig. 5. In both cases, (i) and (ii), we used 32,944 and
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Fig. 5 Unresolved mesh (top) and resolved mesh (bottom) in the neighbourhood of y = 1 used in Example 3

u
-0.0569 0212 0.482 0.751 1.02

u
-0.0464 0.224 0.495 0.765 1.04

Fig. 6 Solution of Example 3 for Plt’ubb]e with projection onto Py. Computations are performed for inner
layer unresolved mesh (fop) and inner layer resolved mesh (bottom)
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31,344 triangles, respectively. For the piecewise linear elements, these result in 49,742 and
47,342 degrees of freedom, respectively. In these computations, we take 7y = 0.0045, which
is the optimal value in Example 1. The obtained numerical results are shown in Fig. 6. The
numerical oscillations in the solutions is about 5% in these computations even for very small
€ = 1078, Further, the influence of inner layer unresolved and resolved meshes is very small.

Acknowledgement The authors like to thank the DFG for partly supporting the research in this paper by
grant To143/9 and Andreas Hahn for performing the numerical computations.
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