FINITE ELEMENT APPROXIMATIONS IN A NON-LIPSCHITZ DOMAIN
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ABSTRACT. In this paper we analyze the approximation by standard piecewise linear finite
elements of a non homogeneous Neumann problem in a cuspidal domain.

Since the domain is not Lipschitz, many of the results on Sobolev spaces which are funda-
mental in the usual error analysis do not apply. Therefore, we need to work with weighted
Sobolev spaces and to develop some new theorems on traces and extensions.

We show that, in the domain considered here, suboptimal order can be obtained with quasi-
uniform meshes even when the exact solution is in H?, and we prove that the optimal order
with respect to the number of nodes can be recovered by using appropriate graded meshes.

1. INTRODUCTION

The finite element method has been widely analyzed in its different forms for all kind of
partial differential equations. However, as far as we know, all analyses are restricted to the case
of polygonal or smooth domains and no results have been obtained for the case in which the
domain is non Lipschitz, with the exception of the well known fracture problems.

The goal of this paper is to start the analysis of finite element approximations in non-Lipschitz
domains. As a first step in this direction we consider a model problem in a plane domain with
an external cusp.

Several difficulties arise in this problem because many of the results on Sobolev spaces, which
are fundamental in the analysis of partial differential equations in variational form, do not
apply. For example, the standard trace theorems do not hold in this case and this fact makes
the analysis of non homogeneous Neumann problems harder.

Given a > 1, let  C R? be the domain defined by

Q={(z,y):0<z<1,0<y <z},
and I' =11 UT's UT's its boundary, with
I'={0<2z<1,y=0}, To={z=1,0<y<1} and T3={0<z<1,y=2*

(see Figure 1).

Some of our arguments require that @ < 3 and so our main result will be valid under this
restriction.

Our model problem is
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FiGUure 1. Cuspidal domain

(—Au=f, in
gu:g, on I's
v (1.1)
@—O onI'
o !
u=0, only

where v denotes the outside normal.

A natural way to approximate the solution of problem (1.1) is to replace © by a polygonal
domain and to use the standard linear finite element method. It is known that, under appropriate
conditions on the data, the solution of this problem is in H?(f2) (see [1]). Therefore, based on
the experience and theory for smooth domains, one would expect that the optimal order of
convergence could be obtained by using quasi-uniform meshes. However, numerical examples
show that this is not the case (see Section 2). The reason for this behavior seems to be the fact
that the solution can not be extended to an H? function on the polygonal domain approximating
the original domain. Indeed, it is known that the standard extension theorems in Sobolev spaces
do not apply for our domain (see for example [12]).

We will show that the optimal order with respect to the number of nodes in the H! norm
can be recovered by using appropriate graded meshes. To obtain this result, we will first prove
an extension theorem for the domain €2 which shows that the solution of problem (1.1) can be
extended to a function in a weighted H? space, the weight being a power of the distance to the
cuspidal point.

The rest of the paper is organized as follows. In Section 2 we introduce the finite element
approximation of our problem and show that the use of quasi-uniform meshes can give bad
results. Section 3 deals with some extension and trace theorems in weighted Sobolev spaces that
we need for our error analysis. Finally, in Section 4 we prove that optimal order approximations
are obtained by using appropriate graded meshes.

2. FINITE ELEMENT APPROXIMATIONS

In this section we introduce the finite element approximation of our model problem and show
that, if the meshes are quasi-uniform, the approximation may be of suboptimal order even when
the exact solution is in H%(Q).

Introducing the space

V ={ve H(Q) : v|r, = 0},
the weak form of Problem (1.1) is to find u € V' such that
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/Vu-sz/ftH—/ gu YveV. (2.1)
Q Q I's

The following existence and regularity results have been proved in [1]: Define z(t) := g(t,t%).
If f € L*(Q) and zt~2 € L?(0,1) this problem has a unique solution. If in addition we assume
that z't'~2 € L?(0,1), the solution is in H?(Q) and there exists a constant C' such that

ull g2 () < C{”fHLQ(Q) + ]2 f%HLQ(o,l) + 2 tk%HL?(o,l)} : (2.2)

To approximate the solution of (1.1) we replace 2 by a polygonal domain €, and use the
standard linear finite element method. We will construct €25 in such a way that Q C €2, and the
nodes on 'y, the boundary of €2, are also on I.

Let {7} be a family of triangulations of 2, satisfying the maximum angle condition. Asso-
ciated with {7} we have the finite element space

Vi, ={ve H (Q) :v|r, =0and v|, € P; VT € Tp,}

where P; denotes the space of linear polynomials.

Denote with I's ;, the part of I'j, approximating I'3 and with Ij, the piecewise linear interpo-
lation at the endpoints of the segments which lie on I'3 j,.

Then, our discrete problem is to find up € V3 such that

Vuy - Vo = / fo +/ In(gv) Yv eV, (2.3)
Qn Q F3,h

Observe that the discrete problem corresponds to a boundary problem on € if we consider
f as being extended by zero outside ).

One could think that, when the solution is in H?({2), the numerical approximation obtained
with quasi-uniform meshes would be of optimal order. However, the following example shows
that this is not the case.

Example 2.1. Consider
flz,y)=s(s—1)(1+3?/2)z* 2 +2° -1

and
—s5at®T5T2(1 4+ 129 /2) + (1 — %)t
1+ a22(e=1) '

2(t) = g(t, %) =
Then, the solution of (1.1) is

u(z,y) = (1 —2°)(1+y°/2)

and an easy calculation shows that u € H?(S)) whenever s > 3_70‘
We take o = 2, and different values of s, with % < s < 1, and solve Problem (2.3) by using

quasi-uniform meshes. Table 1 shows the order of the error in H' norm in terms of number of
nodes and in terms of mesh size.

The reason for this behavior seems to be the fact that the solution can not be extended to an
H? function on €. Indeed, it is well known that the standard extension theorems in Sobolev
spaces do not apply for our domain (see for example [12]).
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value of s | order in number of nodes | order in A
0.55 0.324 0.626
0.6 0.335 0.647
0.65 0.347 0.671
0.7 0.362 0.698
0.75 0.380 0.733
0.8 0.404 0.781
0.85 0.440 0.849
0.9 0.491 0.948
0.95 0.545 1.053

TABLE 1. H! order using quasi-uniform meshes for o = 2

3. EXTENSION AND TRACE THEOREMS

The standard results on extensions and restrictions in Sobolev spaces do not apply for domains
with external cusps. In this section we prove some weaker results using weighted norms.

First, we develop an extension theorem in a weighted Sobolev space for H?(£2) functions with
vanishing normal derivative on I';. In particular, our theorem applies to solutions of (1.1) which,
in view of (2.2), are in H%(Q2) under appropriate assumptions on the data.

Second, we prove a trace theorem for functions in H*({2) which will be useful to estimate the
error due to the approximation of the non homogeneous Neumann type boundary condition.

Given a domain D C R? we introduce the weighted Sobolev space

D) = {v: "7 D e 1(D) v 1| <2
where r = y/x2 + 2, and its natural norm
a—1
lolF2 ) = D Ir™= D7ol[72(p)-
Iv<2

Our argument proceeds in two steps. First, we extend the given function to the Lipschitz
domain
D:={(z,y) eR?: —z<y<z®, 0<z<l1}
(see Figure 2) in such a way that the extension belongs to H2(D). Then, we apply known
theorems for weighted Sobolev spaces on Lipschitz domains to obtain an extension which belongs
to H2(R?).
We call W the subspace of H?(f2) defined by

W ={ue H*Q): gZ:O on I'i}

Lemma 3.1. Given u € W there exists a function @ € H2(D) such that @i|g = u and

@]l 2 (py < Cllull 20y
Proof. We extend u by a reflection in the following way. Given (x,y) € D with y < 0, let
n = —z* 'y. Observe that (z,n) € Q and therefore we can define

w(z,y) = u(z,y), for (z,y) €
w(z,y) = u(z,n), for (z,y)eD\Q
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FIGURE 2

To simplify notation define Ty, := D \ Q.

We claim that @ € H2(TL). Observe first that for (z,y) € Tr, we have z ~ r and therefore we
can replace the weight r*~! by ! in our estimates.

By a change of variables we obtain

/ @ (2, y)2* dady = / a2 (2, n)dzdn = [[u 22 0.
s 9]

Now, for (x,y) € T, we have

o _ Ou ou a2
and
8'& o 8U a—1

(67

Then, recalling that n = —z® 1y, we obtain

du\* . ou\ > u\? /ny\2
e a— < e e M
/TL (837) T d:(:dy_C'{/Q (61:) d:t:clTH—/Q (877> (x) dxdn

but, since (z,n) € Q, we have 7 < z*~1 <1 and then

ou\?
/TL ((%3) 2 drdy < C|Vul7sq).-

Analogously we get

ou\? .,
— ) 2% Ydady < O||Vul? .
/TL <8y> y < Cl[Vull12q)

Bounds for the second derivatives of u follow similarly. For instance, we have

R 0%u 0%u 0—2
@(w,y) = @(x,n) —2(a — l)anax (z,m)x* "y
0%u _ ou o
- 37772(33777)(& — 1)2g207y2 877(337?7)(04 —2)(a — 1)z* 3y

hence,
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02\ a1 o%u\ > 2u \> 7\ 2
— “dxdy < — ] d -
/TL (ax2> vy s ¢ /Q<8:c2> ”“”d“/9<anax> (3) doin
?u\ 2 n\4 ou\? 7\ 2

Now, the first three terms on the right hand side can be bounded using again that g < 1. For
the last term we have

/(gg)Q % dedyg/l/xa (a“> dndx<0// (2> dndz

where the last inequality follows from the Hardy inequality [10] and the fact that 8“ o (2,0) = 0.

Hence,
82,& ? a—1 2

In a similar way we can show that

i \* o 2
/TL <8yax> @ dwdy < Clulipa(g)

2a\> ., )
/ <8y2> ?* dwdy < Clufp )

where | - | 2(q) denotes the H?-seminorm in €.
Therefore, we have proved that @ € H2(T}y) and that

and

il 2 (7)) < Cllullg2(a)

On the other hand, using that % =0 on I'y, it is easy to see that @ € H2(D), thus concluding
the proof. 0

Now, using known extension theorems for weighted Sobolev spaces on Lipschitz domains due
to Chua [6], we can extend functions in W to H2(R?).

Theorem 3.1. If a < 3 and u € W, there exists a function @ € H2(R?) such that iilq = u, and
]l 2 (r2) < Cllullpz(e)-
Proof. In view of Lemma 3.1 we only have to show that for v € H2(D) there exists an extension
¥ € H2(R?) such that
191l 2 m2) < Cllvll 2 (D)
But this follows immediately from the results in [6] because, for 1 < o < 3, our weight belongs

to the class considered in that paper (the Muckenhoupt class As) [7, page 145]. O

In the rest of this section we prove a trace theorem for functions in H(). In [1] it was
proved that

lull p2ry < Clllua™% || 2(0) + [Vuz? || 2(0))- (3.1)
Our trace theorem is a consequence of this result and the known imbedding theorem
2(a+1)

HYQ)CL'(Q) for 2<r< .
a_

(3.2)
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which is a particular case of the results given in [2].

Theorem 3.2. Let u € H(Q),
(1) If a < 2 then u € L*(T") and [ull L2y < Cllullgr(a)
(2) If a > 2 then zPu € L*(T) and ||a;f8uHL2(F) < Cllullgi) , V8> a/2 — 1.

Proof. Part (1) was proved in [1]. Therefore, we will only prove here (2).
Using (3.1) for the function 2%u we have

2%l g2y < C(llauz™2 |20y + IV (@ w)2? || 2(0)-

It is easy to see that the second term on the right hand side is bounded by [Ju||g1(q) because
a>2and > a/2 — 1. Then, it is enough to show that

l2Puz™ 2| 12y < [lullz (- (3.3)

Using the Holder inequality we have

[ () ([

Choosing ¢ = r/2 with r = 2(a+ 1) /(a — 1) and using the imbedding theorem (3.2) we obtain

q—1
o —ai 2q
HSU*B’U,LU 2||L2(Q)S (/Qx@ﬁ )q*1> 2 Hu||H1(Q)

/95(2B—a)qq1 _/x(zﬁ—a)a;l < 0o
Q Q

because 3 > /2 — 1 and therefore (3.3) holds. O

But

4. OPTIMAL APPROXIMATIONS USING GRADED MESHES

In this section we obtain error estimates in H' of quasi-optimal order (i.e., optimal up to a
logarithmic factor) with respect to the number of nodes by using appropriate graded meshes.

Finite element methods using graded meshes of the type considered here have been analyzed
for problems with corner type singularities in [3, 4, 9]. In [4, 9] the error estimates were obtained
under the classic regularity condition on the meshes (the minimum angle condition). This
hypothesis has been relaxed in [3], where the author obtained error estimates under the maximum
angle condition. This generalization is very important for our problem because we can not avoid
small angles in those elements which are near the cusp.

Consider 1 < a < 3 and define v = (v — 1)/2. Let §2; be an approximating polygon and 7},
a triangulation of it, where h > 0 is a parameter that goes to 0. For each T' € 75, we denote by
hr its diameter and by fr its maximum angle. We assume that there exist positive constants o
and § < m, independent of h, such that

(1) Br < B, VT € T, (the mazimal angle condition).
1

(2) hy ~ o hT7, if (0,0) € T.

(3) hT < oh infT :C’Y, if (0, 0) ¢ T.

Since we know that the solution of our problem has an extension @ € H2 (), we are interested
in interpolation error estimates for functions in this space. We call Ilv € V}, the piecewise linear
Lagrange interpolation of v.
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Theorem 4.1. If v € H2(Q,) and the family of triangulations satisfies conditions (1), (2) and
(3), there exists a constant C' depending only on 3, o and a such that

v =1l g1(q,) < Chllvlmz@,)-
Proof. Tt follows as in [9, page 392] but using the error estimates obtained by Apel under the
maximum angle condition (see Theorem 2.4 in [3, page 63]). O
Now we introduce some notation which will be used in the rest of this section. We denote by
Fg«;,h? 1 < j < n the edges on the bqundary of Qy, by (.%j_l,l‘?‘fl) and (xj,:U?) their epdpoints
with g = 0 and x, = 1, and by I'} the part on I's with the same endpoints. Let Q{L be the
region bounded by I'} and T%, .

In addition to the assumptions (1), (2) and (3) we will need for our error analysis the following
hypothesis on the meshes:

(H) For 1 < j < n the region Qil is contained in only one triangle.

We denote by T} the triangle containing Q{L and by h; its diameter (see Figure 3).
It can be seen from our hypotheses that there exists a constant C, independent of h, such
that, for 2 < j <n,
T 5 < ij—l- (4.1)

In fact, from (H) we have z; —z,;_1 <C |F§ ,| for some constant C' depending only on a. Then,
xj — xj—1 < Chj, and therefore from assumption (3) we have

x; < T (1 + Chx;’:ll)

and, since j > 2, z;_1 > x1 ~ R/ (1=7) by assumption (2), we obtain (4.1).
We will show below that meshes satisfying all our assumptions can indeed be constructed.

(ijxja)

a
(xj_l,xj_l) T

FIGURE 3

The next lemma deals with the error arising from the approximation of the domain by polyg-
onal domains. We will work with an extension @ of the solution w of (1.1). Since u € W we
know from Theorem 3.1 that there exists @ € H2(R?) such that 4| = u and

]| 2 w2y < Cllull gr2(02)- (4.2)
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We will make use of the well known imbedding H*(D) C LP(D) for planar Lipschitz domains
and 1 < p < oo, and of the explicit dependence on p of the constant in the continuity of this
inclusion (see for example [8]), namely,

vl o0y < CVP V]l (D) (4.3)
Lemma 4.1. If 1 < a < 3, then there exists a constant C, which depends only on «, B and o,

such that
IVl p2,\0) < Chy/log(1/h) ||ul g2(q)-

Proof. Clearly, for every h, the polygonal domain €2, is contained in the triangle
Ty ={0<z<1,0<y <z}

/ |U|p:/ ‘U|pxp(‘%1)$*p(%l)
Ty Ty

and applying the Holder inequality with 2/p and its dual exponent we obtain

(see Figure 2). Writing

a—1
vl o (ryy < Cllva ™2 |2z

for any function v and 1 <p < %ﬂ‘ Therefore, using (4.2) we conclude that @ € W2P(Ty;) and
that

lalwze ) < Cllullg2@)- (4.4)
As a consequence, we obtain that, for 3 > QT_l, Viz? € HY(Ty) and
Va2 || g r,y < Cllullgza)- (4.5)

Indeed, since & € H2(R?), we already know that Vi 2P € L?(Ty) and so, we only have to see
that the first derivatives of Vi 2® belong to L?(Ty). But, taking the derivative of Vi z”® and
using again that @ € H2(R?), we see that it only remains to prove that Vi %~ € L?(Ty).
Now, from (4.4) and a well known Sobolev imbedding theorem we obtain that Vi € LP" (Ty)
2p

4 * __
for1<p< a7 and pt = 55> moreover,

IVl o (1) < Cllullg2(e)-
Therefore, applying the Holder inequality with p*/2 and its dual exponent ¢ we have

/T V222D < Hvan%p*%)y|mz(ﬁ—1)||Lq(TU)
U

but, since # > 251, it is possible to choose p < O%rl such that ||332(6—1)HLQ(TU) is finite, thus
concluding the proof of (4.5).
Now, let 5 > % and 2 < p < 0o to be chosen below. Applying the Holder inequality for p/2

and its dual exponent ¢ we have

2 1
/ IVil? < ( / VP xﬁp)P ( / x_wq)q, (4.6)
Qp\Q Qp\Q2 Q,\Q

and therefore, from the Sobolev imbedding (4.3) and (4.5) we obtain

C 1
Val? < wl? / x2Pa) 1 4.7
/wr 2 <l » ) (4.7)

h

for ¢ — 1. Then, we have to estimate

N
—26q _ / —206q (4.8)
x T . .
/Qh\ﬂ ; Q)
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Since v = “5= L and 1 < o < 3 we can choose 3 and ¢ > 1 such that
v < 8 < min{2y,1} and Bq < min{2~v, 1}.
Let us estimate each term in the right hand side of (4.8). Since 2} C T we have

/ 2260 < / 284
ol T

1
Hence, using now that hy < o h1-7, we obtain

/ —2fq < Ch 2(v+1-5q) < Ch2ﬂ/+ —Bq
T

/ x 2P < OR?
T

and therefore

because ¢ < 27.
On the other hand, we have

—209 < 28q Q
> [ s S
Jj>1 j>1
but, by using the well known error formula for the trapezoidal rule we obtain

o— 2v—1
Q)| < ChiaS~} = Chix?)y

where in the case a > 2 we have used (4.1). Therefore, since h; < O'h:E _1, we have

J
j>1 7>1 7>1

1
< Chz/ - 26a+4y—1
0

28 —26q+27— 3 2 —2,6'q+4v—
> /Q et < > 1 h? < Ch h;

where we have used again (4.1). But the last integral is finite because fg < 2. Moreover, it is
bounded by a constant which remains bounded when ¢ — 1.
Therefore, summing up the estimates obtained and replacing in (4.7) we have

- C
IVl 2,0 < Ji=1 ]| 2y e
with a constant C' which does not blow up when ¢ — 1.

The proof concludes with a standard extrapolation argument taking q = %%)h_)l. ]

Now, we want to estimate the error arising in the numerical integration of the boundary term.
With this goal we introduce an extension g of the function g to I's ;. Calling ¢(t) = (¢,t*) we

define g on each F3 ,, as follows,

g(;(t) == g(o(t)) = 2(t), @1 <t<u;

where
¥;(t) = (¢,t% + 0;(¢))
with
T§ — a5 o
0:(t) = t—xi_ —1
i (t) z; —Zvj—1( Tj-1) + 254

The following lemma gives some estimates for the functions d; and their derivatives that will
be useful in our error analysis.
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Lemma 4.2. There exists a constant C, which depends only on «, such that
i) [61()] <2h¢ and |0)(t)] < ChY!.
i) 6;(t)] < Ch2x2~% and |0}(t)] < Chja§™?, 2<j<n.
Proof. The estimates in i) follow immediately from §;(t) = :1:‘1"_175 —t* 0<t <z and z1 < hy.
Consider now 2 < j < n. Since dj(z;j-1) = d;(x;) = 0, §; vanishes at some point in the interval

(j—1,2;) and therefore

|85 (1)] < Ol — wj-1)af ™

where we have used (4.1) to bound §” in the case o < 2. So, the second part of ii) follows from
xj —xj—1 < h;. Finally, the bound for §; follows immediately from the bound for its derivative
using again that ¢;(z;—1) = 0 and z; — z;_1 < hj. O

Observe that if we apply a standard trace result in the polygonal domain €2, the constant
depends on h. However, since I'3 j, approximates I's, a trace theorem with a constant independent
of h can be derived from Theorem 3.2. This is the object of the next lemma.

Lemma 4.3. There exists a constant C' independent of h such that, for all v € Vy,
"0l 2, ) < Cllvllmay,)
forr>a/2—-1ifa>2andr =0 ifa < 2.
Proof. Since h; < Czj, it follows from ii) of Lemma 4.2 that
5;(8)] < Cat .

Then, since v is linear in each triangle

/ U2$2r _ /mj
T
C/ )P (¢ \+C/

&me@@:«tﬁ Lt — i) + 2 )nmmmmmu%@ﬂ~wun~cxms

P Ty —wj1

v

2
v(9(t)) +0;(t) 5 (4(8)) £ |5 ()]

2

5| 10O ()]

IN

2
2 2 3, 2a—2+42r
Aj 27 < Ol + O
3,h

2
12"l z2(r ) = C||$TUH%Z(F§) +Chyr?

2
~|

2
erUHL2(FJ < CH‘T 'UH

9y |FJ (4.9)

® and using that h; ~ x1 we obtain

If j =1 we have %Zh—*l L2T)
1

@ 2
0y

L3(Th)

2
v
0,T;

. op . ov| . -2 l1—«
while if j > 1 we have 87;’1“?,, oy h;“z;~" and then

@2

a—142r
+ Ch]a:j a9

L2 FJ

L2(T}) .
Therefore, for every j we have

o2y, < (arelz, o+ 22 =1
vazra )— vaz(rJ) ay ) ; J=1...,n,
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and the lemma follows by summing up the previous inequalities for j = 1,...,n and using
O

Theorem 3.2.
Lemma 4.4. There exists a constant C' independent of h such that, for all v € V3

i) If a <2 and 2’ € L?(0,1)

/ gv — / In(gv)
I's L3 p

i) If2<a<3,B>a/2—1and 2't™° € L?(0,1)

/gv—/ In(gv)
I's I3 n

Proof. First, we observe that since g and g agree at the nodes on I's N I'3 ;, we have

[oo=[ e [oo= [ s+ [ G-t
I's T3p I3 Csp Tsn

n
+ Z/ﬁ, g0 = In(gv)]
7j=1 3,h

< ChllZ || 20,010l E162y) -

< ChllZ" |20 vl a0y

SE}éw_éf”
= I+II (4.10)
For any v € V}, we have
=2A?%A#wSZZAItWMWWMw%WMW\
< 2/ ()] [0(6(5)) — v(as; (1)) 9/(2)]
+Z/ )15 (8] 16/ 8)] — 19
< §j/ \\ww<nw \+c/ (O)llo(s; (0)1]30)
=: Z Aj + Bj
j=1
and
2/|w4wm<2/ J(8)) = Tn(=(0 0 ) (O [4(0)].
Let

wi(t) = (2(t) = Z)v(;(1),  teljj=1,....n

where Z;,j = 1,...,n are constants to be chosen below. It follows that

H<<02/ )~ s < CY s [ (o),
Tj—1 Tj—1

j=1

where we have used a standard L' interpolation error estimate. Since, for t € 1,
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O] < O O)] + 120 - 51 G 0) + 5 0) 2

< [ @Ollv(y;0)] + Clz(t) - ZjI\W(%‘( )|
thus,

Zj

I < th (/

Clearly, since h; < h for any j =1,--- ,n it follows that

I < ChZ(/

—: Ch Z Cj + D;.
j=1

@t + [

Tj—1

|2(2) - %I!W(%(W) :

Tj—1

O+ [

j—1

|2(t) - %I\Vv(wj(t))o

Tj—1

Now, we consider the case v < 2 and we prove the result given in i).
For j =1, using i) of Lemma 4.2 and that

a+1

[Vo(o(0)] ~ [Vl 2eryhy 2 teh,veV, (4.11)
we obtain, for 8 = max{0, 3 — o}

a+i+p 248

A < Chy 12t 2 IV0lm | < OB (12t || 21 V0l 27y

< ORISRt | oy, |Vl oy
Hence, since a < 2 then ( + ﬁ) > 1 and therefore,

A < ChHZt_BHM(Il)HVUHL2(T1)- (4.12)
Similary, for 8 = max{0, 2 — 3a} we have

-1 - —1)2- —
Bi < OBt oy ol oy ) < BTV 2t gy ol 2

3.5)
< ChHZt_ﬂ”LQ(h)HUHLQ(Féyh)
For j > 1, using ii) of Lemma 4.2 and that
l1—a
Vo(o(t)] ~ bl ([Voll ey, tel; (4.13)

since h; < C’hij, we have, for f = max{0, % —a},

A

IN

a+B— ﬁ—i— -
Chjx; 2||Zt 2wy Volny| = Chyay 2~ et Ne2apllVoll oo,

BJra _
< Cha; : |2t BHLQ(IJ-)HVUHL2(T]-)
< Chllzt™ || 2 IVl L2y - (4.14)

Similarly, for j > 1 and 8 = max{O,% — %a}, applying the Cauchy-Schwartz inequality we
have that



FINITE ELEMENT APPROXIMATIONS IN A NON-LIPSCHITZ DOMAIN 14

3 5
—24 _ sa—2408 _
B; < Chjx? ﬂHZt BHLQ(I]-)HUHLz(Fg W) < Chxf 2|kt BHLQ(Ij)HUHB(rg W)

< Chyyzfﬂ|yL2([j)||UHL2(F%-h). (4.15)

So, since % —a< % - %a, if we take 8 = max{0, % — %a}, we obtain for any j

/.gv—/_ gu
I} s,

and adding for j = 1,...,n, we have
I < Chllzt ™| 20, (’\VU|!L2(Qh) + HU||L2(rg,h)) :
Now, since z(0) = 0 and § < 1, by using the Hardy inequality
HZfﬁ”m(o,U < C|Z']l L2001 (4.17)
and Lemma 4.3 for the case a < 2, we conclude that
I < ChllZ || 2001Vl 1 (02y)- (4.18)
On the other hand, we have that for all j > 1

< ChHZt_ﬁHLmj) (HVUHB(T]-) + HUHL2(F;}Z)) (4.16)

T

Ci= | 1O ON < 2] oy Il - (4.19)

Tj—1

Taking z; = f 3 L% it follows from the Poincaré inequality that

Tj—Tj—1 JTj—
12 = Zllz2(z) < Chyll2llz2qay)-

Then, using (4.11) for j =1 and (4.13) for j > 1 we obtain

1-2 2-a
Dl < Chl 2 HZ/||L2([1)HV’UHL2(T1) < Ch3=« HZ/HL2(11)HVUHL2(T1)
1 1—a 1 .
D; < Chizy® |12y Volliay < CRENZ oy IVoliaryy, 3> 1
and therefore
D; < Clll2apliVolleery),  Vi=1 (4.20)

So, adding inequalities (4.19) and (4.20) for j = 1,--- ,n we have that

IT<Ch (HZ,HL?(O,I) ||U||L2(F37h) + ”Z,HL?(O,I)||VU||L2(Qh)>
and using Lemma 4.3 again we conclude that
IT < Ch||Z' || 20,0y 10l 162y - (4.21)
From this inequality, (4.18) and (4.10) the proof of i) concludes.

Now, consider the case @ > 2. By the same arguments used in the previous case we have

a+l =1
Ar < Chy llzllpzy Vol | < Ot 2l 2 VIl 2z

< Ch#=a |12l| g2 (1) IVl L2z

but 52~ > 1 so,
A1 < Chllzll L2 Vol L2 () (4.22)
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For j > 1,

IN

a—32 2-1
Chia; ||zl 2| Vol | < Chya? ||zl 2 IVl 2y
Chx?7§HZHLQ(IJ-)HVUHL2(TJ') < Chllzll2p IVl L2 (1) (4.23)

Similarly, for any 3 > 0 we have

IN

- - a—1)z2 | _,—
By < Chy Yzt *8”L2(11)||Wﬁ”L2(r§’h) < ploD5sa |2 ﬁ”L2(11)||”37ﬂ||L2(r§’h)
< ChHZfﬂHm(h)HWﬂHm(r;’h) (4.24)

and

3a—
s

5
By < Chyal et pagylva | oy ) < Chaf ot iz leall ey

N

Chllzt P iy lvall o (4.25)

and so, adding inequalities (4.22), (4.23), (4.24) and (4.25) for j = 1,--- ,n we conclude that
for any 8 > 0,

I <Ch (HZHLQ(O,I)HVUHLZ(Q;L) + HZfﬁHLZ(OJ)HWﬂHL?(rg,h)) .

Taking § — 1 < B < 1, using the Hardy inequality (4.17) and our trace result for the case
2 < a < 3, we obtain

I < Chl|Z |20 llvlE1(62)- (4.26)
On the other hand, for any j and § —1 < 8 < 1 it follows that

C; < HZIt_BHL?(Ij)||U$ﬁ||L2(F§ 2
and by using (4.11) for j = 1 and (4.13) for j > 1 we get

D; < CllleaplVolleeryy, 7 =1.
Therefore, we conclude that for § —1 < 8 <1,
17 < Ch (1Pl 2o 10 |2y ) + 12 |20 IVl 2000 ) -
Hence, using Lemma 4.3 again we obtain
IT < Chl|Z't || 20,0y [0l ) (4.27)
and thus, using (4.26) and (4.27) in (4.10) we conclude the proof of ii). O

We can now prove our main theorem which gives quasi-optimal error estimates in H' for the
piecewise linear approximation on appropriate graded meshes.
Theorem 4.2. Let u be the solution of (2.1) and up € Vj, be its finite element approzimation
using the mesh T,. Assume o < 3, f € L2(Q), 2t~ 2 € L2(0,1) and 2't" € L2(0,1), with r =0
when o < 2 and r > /2 — 1 when o > 2.

If the family of meshes satisfies (1), (2), (3) and (H), then there exists a constant C depending
only on o, B and o such that

|lu — unl| 1) < Chy/log(1/h) {Hf”L?(Q) + ||Zt_%HL2(O,1) + |2 t_THLQ(O,l)} -



FINITE ELEMENT APPROXIMATIONS IN A NON-LIPSCHITZ DOMAIN 16
Proof. In view of (2.2) and since r > /2 — 1, it is enough to prove

lu = unll 1) < Cha/log(1/h) {llullmzo) + 12"t 20} -

Since 2 C £, we have
lw = unllpro) < 1t —unll i ay),
and therefore it is enough to prove that

1@ — unll () < Chy/log(L/h) {lull 2@y + 12t "l z2 0,0} - (4.28)

Using the Poincaré inequality we have,

la—unlF g,y < Cli—unlt(g,) = C [ V(a—wup) - V(a—Ta)+ [ V(@—up) VTG —up)|,

Qn Qpn
(4.29)
but we know from (4.2) and Theorem 4.1 that
@ — | g1(0,) < Chllulnz@,) < Chllullmzo)- (4.30)
Thus, for the first term in (4.29), using the Young inequality, we have
V(@ —up) - V(@ —Ta) < el —upling,) + Ceh?|lullfz g (4.31)

Qp
with ¢ to be chosen below.

Then, we only have to estimate the second term of (4.29). To simplify notation we introduce
wp, := 14 — uyp,. From (2.1) and (2.3) we have

V(i —up) -V, = /V(a—uh)-th+ V(@ —up) - Vwy
Q Qp\Q

= /Vu-th—i-/ Vu - Vwy, — Vuyp, - Vwy,
Q Qp\Q Qpn

Qp

= V’l]'th—l-/

gwh—/ In(gwp)-
Qp\Q I3 LY

Then, from Lemmas 4.1 and 4.4, using (4.2) and again the Young inequality we obtain

| (- w) Ve < O log 1/ { [l + 12 a0 ) +elonlinge,) (432
h

Hence, from (4.30)

il () < 2(10a — @f3p g, + 18— unlipq,)) < CR?ullfeq) + 218 — unlip g, (4:33)
Therefore, from (4.31),(4.32) and (4.33) we get
@ — unlinq,) < Ch®||ullfeq) + Ceh?log 1/h {||UH§{2(Q) +1¢ t4|’%2(o,1)} + Cela — up| 1 (g,

and so the result follows by choosing an appropriate small € and using the estimates given in
(2.2). O

Now we show that meshes satisfying the hypotheses (1)-(3) and (H) can be constructed. To
define the mesh 7j,, with h = 1/n we use the following method given in [9, page 393], [11].
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value of s | order in number of nodes | order in A
0.55 0.588 1.054
0.6 0.585 1.049
0.65 0.584 1.047
0.7 0.584 1.046
0.75 0.584 1.047
0.8 0.585 1.048
0.85 0.586 1.049
0.9 0.586 1.051
0.95 0.587 1.052

TABLE 2. H! order using graded meshes for o = 2

(1) Introduce the partition of the interval (0,1) given by

1\ 3—a
l’j:<j> 0<53<n.

17

(2) Take the points (x;,0) in I'y, (xj,arjo.‘) in '3, and for j > 1, divide each of the vertical
lines {(z;,y) : 0 <y < zf} uniformly into subintervals such that each of them has length

~Tj; —Tj-1-

Figure 4 shows an example of one of these meshes.

FIGURE 4. Graded mesh with a =2 and n =3

If N is the number of nodes in the partition 7y, it can be proved that h? ~ 1/N [9, page
393],[11]. Therefore, using these meshes we have the following error estimate in terms of the

number of nodes,

log N _a r
e = unllin @) < O o= {If 2oy + 1247 % iz + 124 ez } -

Observe that this estimate is quasi-optimal. Indeed, up to the logarithmic factor, the order
with respect to the number of nodes is the same as that obtained for a smooth problem using

quasi-uniform meshes.

Table 2 shows the numerical results obtained with these graded meshes for the example (2.1).



FINITE ELEMENT APPROXIMATIONS IN A NON-LIPSCHITZ DOMAIN 18
REFERENCES

[1] G. AcosTa, M. G. ARMENTANO, R. G. DURAN AND A. L. LOMBARDI, Nonhomogeneous Neumann problem
for the Poisson equation in domains with an external cusp, Journal of Mathematical Analysis and Applications
310(2), pp. 397-411, 2005.

[2] R. A. ApaMs, Sobolev Spaces, Academic Press, New York, 1975.

[3] T. APEL, Anisotropic finite elements: local estimates and applications, Series Advances in Numerical Math-
ematics, Teubner, Stuttgart, 1999.

[4] I. BABUSKA, R. B. KELLOG AND J. PITKARANTA, Direct and inverse error estimates for finite elements with
mesh refinements, Numer. Math. 33(4), pp. 447471, 1979.

[5] J. H. BRAMBLE AND J. T. KING, A robust finite element method for nonhomogeneous Dirichlet problems
in domains with curved boundaries, Math. Comp. 63(207), pp. 1-17, 1994.

[6] S. K. CHUA, Extension theorems on weighted Sobolev Spaces, Indiana Math. J. 41(4), pp. 1027-1076,1992.

[7] J. DUOANDIKOETXEA ZUAZO, Anélisis de Fourier, Addison-Wesley Iberoamericana, 1995.

[8] D. GILBARG, N. S. TRUDINGER, Elliptic Partial Differential Equations of Second Order, Springer Verlag,
Berlin, 1983.

[9] P. GRISVARD, Elliptic Problems in Nonsmooth Domains, Pitman, Boston, 1985.

0] G. HarDY, J. E. LITTLEWOOD AND G. PoLYA, Inequalities, Cambridge UP, 1952.

1] G. RAUGEL, Résolution numérique par une méthode d’éléments finis du probléme Dirichlet pour le laplacien
dans un polygone, C. R. Acad. Sci., Paris, Ser. A, 286(18), pp. A791-A794, 1978.

[12] E. M. STEIN, Singular Integrals and Differentiability Properties of Functions, Princeton University Press,

1970.

INsTITUTO DE CIENCIAS, UNIVERSIDAD NACIONAL DE GENERAL SARMIENTO, J.M. GUTIERREZ 1150, LoOs
PoLvoriNEs, B1613GSX PROVINCIA DE BUENOS AIRES, ARGENTINA
E-mail address: gacosta@ungs.edu.ar

DEPARTAMENTO DE MATEMATICA, FACULTAD DE CIENCIAS EXACTAS Y NATURALES, UNIVERSIDAD DE BUENOS
AIRES, 1428 BUENOS AIRES, ARGENTINA.

E-mail address: garmenta@dm.uba.ar

E-mail address: rduran@dm.uba.ar

E-mail address: aldoc7@dm.uba.ar



