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Abstract

We analyze an hp FEM for convection-diffusion problems. Stability is
achieved by suitably upwinded test functions, generalizing the classical a-
quadratically upwinded and the Hemker test-functions for piecewise linear
trial spaces (see, e.g., [12] and the references there). The method is proved
to be stable independently of the viscosity. Further, the stability is shown to
depend only weakly on the spectral order. We show how sufficiently accurate,
approximate upwinded test functions can be computed on each element by
a local least squares FEM. Under the assumption of analyticity of the input
data, we prove robust exponential convergence of the method. Numerical
experiments confirm our convergence estimates and show robust exponential
convergence of the hp-FEM even for viscosities of the order of machine preci-
sion, i.e., for the limiting transport problem.

Subject Classification: Primary: 65N30, 66N12; Secondary: 35B25, 35C20



1 Convection-Diffusion Problem

1.1 Problem Formulation
In Q = (—1,1) we consider the model convection diffusion problem
Lou. := —eul + a(x)ul + b(z)u. = f(x) (1.1)

with the boundary conditions
u(£1) = a* € R, (1.2)

Here e > 0 is the diffusivity, u(z) is, for example, concentration of a transported substance,
a(x) is the velocity of the transporting medium, b(x) specifies losses/ sources of the
substance and f(z) is an external source term. Throughout this work, we make the
following assumptions on the coefficients a € C'[—1,1], b € C°[—1, 1]: There are constants
b€ R, a, v1, 72 > 0 such that for all € € (0, 1]

a(z) > a, b(x) >b, min{a® a®+4be} > 17,

(1.3)

As we will also consider the adjoint problem of (1.1) (cf. Section 2 ahead) we stipulate
the existence of b* € R and ~;, 75 > 0 such that

a(z) >a>0, bz)—d(x)>b*, min{a® a®+4b'c} > (7})*

{Q_ /Q2+4b*5 } i (14)
max ,0

<
2e

= Ya-

(1.3) ensures the unique solvability of (1.1), (1.2) while (1.4) guarantees the unique solv-
ability of the adjoint problem. Note that for given a, b, the constants ~;, v2, 75, 75 exist
under the assumption that the diffusivity ¢ is sufficiently small.

The finite element approximation of (1.1), (1.2) for small € is nontrivial due to the singular
perturbation character of the problem which manifests itself in two distinct phenomena:

First, the solution u. exhibits a boundary layer near the outflow boundary z = 1; we will
characterize the boundary layer behavior of the solution u. more precisely in Section 1.2
ahead. The second difficulty arises from the well-known fact that symmetric variational
formulations of (1.1), (1.2) based on H] as trial and test space are not uniformly stable
with respect to the parameter €. One possible remedy is the use of streamline-diffusion
techniques which amount in effect to a nonconforming method (see, e.g., [14] and the
references there). Crucial to the convergence analysis of streamline diffusion FEM are
H? regularity of the solution and certain elementwise inverse inequalities which allow to
control the higher order derivatives introduced into the variational formulation through
the streamline-diffusion term. While this idea is, in principle, also feasible for p- or spectral
element methods, the convergence rates obtained that way will be suboptimal due to



the higher loss of derivatives in inverse inequalities for polynomials. This is even more
pronounced for the combined hp-type FEM, in particular in two and three dimensions,
where the optimal approximation of boundary layers mandates elements of arbitrary high
aspect ratio (see [16]) for which suitable inverse inequalities do not seem to be available.
The hp-FEM is nevertheless very attractive for such problems, since hp-trial spaces have
approximation properties superior to both, A-version FEM and spectral methods. For
example, hp-FEM can be shown to approximate boundary layers and corner singularities
at a robust exponential convergence rate (see [15, 16]). This will also be true for any
stable projection method based on these trial spaces. To achieve stability, we use Petrov-
Galerkin methods where test- and trial-spaces are distinct, an approach that has been
followed by numerous authors in the finite difference and finite volume setting (see [12,
14, 11] for an account of this work and many references). We base the hp-FEM on the
variational framework from [18, 19] where the h-version FEM was analyzed and optimal
convergence rates, uniform in e, were shown. Asymptotically exact h-version a-posteriori
error estimators for this variational formulation have also been developed in [19] and
it was shown that the numerical solutions exhibit few spurious oscillations and good
pointwise convergence. The crucial ingredient in [18, 19] was the construction of suitable,
upwinded test functions by asymptotic analysis of the elemental adjoint problem. The
generalization of this asymptotic analysis to high order elements and higher dimensions
is not straightforward.

Here we propose therefore a fully numerical method. More precisely, we show how for hp-
trial spaces with any mesh-degree combination sufficiently accurate approximate upwinded
test functions can be stably computed. The calculation of the test functions is completely
localized to either a single element or a patch of elements and done by a least-squares
like method (which is uniformly stable in €). This can be simply performed as part of the
usual element stiffness matrix generation in the Ap-FEM. Our analysis shows that a) the
approximate test functions thus obtained do ensure stability and that b) already fairly
crude approximations of the test functions suffice, so that the work spent in computing
these test functions can be expected to be moderate. Most importantly, no analytical
input in the form of asymptotic expansions or boundary layer functions is necessary —
the method is fully computational and conceptually generalizes readily to two- and three-
dimensional problems. Here we analyze the method in detail for the one-dimensional
model problem (1.1), (1.2), where new regularity results for the solution allow us to prove
robust exponential convergence. The analysis for two and three dimensional problems
will be given elsewhere [10].

1.2 Regularity

Let us consider (1.1) on ©Q = (—1,1) with analytic input data a(x), b(z), f(x) satisfying

@™ || o) < Carl Vn € Ny (1.5)
Hb(n) HLoo(Q) < Cb”)/gl Vn € Ng (16)
1F =@ < Cpvp VneNg (1.7)

for some constants C,, Cy, Cf, Va, V5, 7 > 0. Assumptions (1.3) and (1.5)—(1.7) ensure the
existence of a unique, analytic solution u. of (1.1), (1.2). The purpose of this subsection



is to illuminate the regularity properties of u. in dependence on the parameter ¢ and
the constants of (1.3), (1.5)—(1.7). These regularity results are necessary for the proof of
robust exponential convergence of the hp-FEM obtained in the present paper. Although
regularity results related to the ones presented here are in the literature ([14], [12]), the
specific derivative bounds seem to be new (see also [9] for the related case of a reaction
diffusion equation).

The solution u. of (1.1), (1.2) is analytic on ; however, for small values of ¢, it exhibits
a boundary layer at the outflow boundary. This boundary behavior can be characterized
with the aid of asymptotic expansions: For any expansion order M € Ny, we have the
standard decomposition (see, e.g., [4])

u. = wyr + Corul + 1)y (1.8)

Here, uy; is the asymptotic part given by

M
wy = Zz—:juj +a e M)
=0
—A(x) M) " .
ujpi(x) = e /_1 a(t)uj(t)dt j=0,....M—1
oy e e
wle) = e [ a0
Az) = 1 A(t)dt
b
o) = 2

Lauf =0 on{, ul (=1)=0, uf(l)=1, (1.9)
and C)y is given by
CM = Oé+—U}M(1). (110)
Finally, the remainder 7, is given as the solution of

Lory =M, onQ,  ry(£1)=0 (1.11)

Note that for M = 0 the function wy solves the limiting transport problem given by (1.1)
with € = 0 and the boundary condition wo(—1) = o~

Theorem 1.1 Let u. be the solution of (1.1), (1.2). Then there are constants C, K

depending only on the constants in (1.5)-(1.7) and on the constants a, 1, 2 such that
[ul ||y < CK™max (n,e )" Vn € Ny (1.12)

\u+(n)(:v)| < CK"max (n,e 1) all=0)/(2) VneNy, zel. (1.13)



Furthermore, under the assumption 0 < e MK < 1, the terms in the decomposition (1.8)
satisfy

lw$P ey < CK™n!  Vn e N (1.14)
1r ey < Ce"™eMEM 0 =0,1,2 (1.15)
ICy| < C (1.16)

The proof of Theorem 1.1 is given in Appendix B.

2 Variational Formulation

Without loss of generality, we may analyze (1.1) with homogeneous Dirichlet data
at =0 (2.1)

by the standard argument of seeking u. in the form wu. = 4. + uy (where wuq is linear and
satisfies the boundary conditions (1.2)) and then noting that this leads to (1.1),(2.1) for
. with the same operator L. and suitably adjusted right hand side f which is analytic
and independent of ¢.

To motivate our variational formulation, we observe that multiplication of (1.1) by a
test function v and twofold integration by parts gives a so-called very weak variational
formulation: Find u € L?(Q) such that

B(u,v) := / ullvdx = / fodx =: F(v) Vv € H*> N Hy(Q).
0 Q
Here, L} denotes the adjoint of L., i.e.
Liu=—eu" —a(x)u' + (b—d)(z)u (2.2)

which is defined when a € C'([—1,1]). There are several drawbacks with FEM based on
very weak variational formulations: first, ' is in general not globally continuous, but only
elementwise smooth (if it stems, for example, from linearization of the nonlinear problem
around a FE-approximation of u), second, to obtain a good test-space for a given trial
space of possibly discontinuous functions, a global adjoint problem must be solved for
each basis function and third, the essential boundary conditions (1.2) are generally not
satisfied by FE solutions. This leads us to a formulation which is situated “between” the
weak one based on H] x H} and the very weak one based on L? x H*N H;.

We present Sobolev spaces with mesh-dependent norms introduced in [19]. For a collection
of nodes {—1 = zp < 27 < ... < zy = 1}, we introduce the notation [; := (z;_1, z;),
h; = |l;| = x; —xj_1, mj = (zvj_1 +x;)/2 for j =1,..., N. The elements [; form a mesh
T={L:j7=1,...,N} on Q. Let further {pj};V:’ll be a sequence of positive numbers
and set p == p1 + p2 + ... + py_1, h == max{h; : j = 1,..., N}. Then we define the trial
space H} as completion of Hg(€) with respect to the mesh dependent norm

. N1 1/2
il g = ( [l dz+ 3 py |u<asj>|2) . (23)

j=1



The space HY thus obtained is a Hilbert space and is isomorphic to L*(Q) & RN~ so that
every u € HY is of the form u = (4, d, ds, ...,dy—1) and

1/2
[ull o = (||U||Lz + Z pj |d;| ) : (2.4)
7j=1

If we H} N H' then @ € H' and d; = u(x;). If u € L*(Q) is discontinuous at the nodes
z; but piecewise smooth, then @ = u and d; = (u(z]) + u(z;))/2 where u(z]) denotes
the left and right limits of u at z;.

Next, we introduce the test space
Hy = {ve Hy(Q): v|, € H(I}),j=1,..,N.} (2.5)

On the pair HY x H% we define the bilinear form Br(-,-) by

= Zl/[ ﬂL:UdSL’ — z__:l dj [&'UI(.TJ‘)] (26>

where [v/(z;)] denotes the jump of v’ at z; € T. We equip the space H with the norm
1/2
N N-1 2
- |[ev' ()]
[0l gz = (Z ILevllzeqy) + > —— ) : (2.7)
j=1 j=1 Pj

We remark in passing that so far we have used a(z) € C°([-1,1)) N CY(L;), j =1,..., N,
rather than a € C'[—1,1]. With these definitions we have

Proposition 2.1 For any mesh T and any positive sequence {p, };V:’f, the bilinear form
Br(-,+) satisfies

Br(u,v)] < ullyg ol e Vu € Hv e HE, 23)
B
inf  sup _Br(ue) > 1, (2.9)
oAt o s Tull g 100
and
VO #£u e HY: sup Br(u,v) > 0. (2.10)
’UEH,%—

Proof: The bound (2.8) follows directly from the definition of the norms and the Schwarz
inequality.
To show (2.9), for given v € HZ, we select u, = (4, dy, ...,dy,) € H} as follows:
~|j—sgn(L*v|I ’L v|1’ j=1,..,N,
dj =— jl[v(xj)] j=1,.,N—-1

Then ||uU||H2 < ||v||H% and By (u,,v) = ||v||§{%, whence for every 0 # v € H*

sup BT(U,U) > BT(UU,’U) > BT(U;H'U) _
ozueny Ul 10llpz — lwollmg 1l = vl



which proves (2.9) and (2.10).
O

Proposition 2.1 allows us to prove the existence of a solution u € H% of the problem:
u € HY By (u,v) = F(v) Vv € H>. (2.11)

Proposition 2.2 Under the assumption (1.3), for every fe L), every0 <e <1, and
every mesh T and every positive sequence {p]}j 1, the problem (2.11) admits a unique
solution u € HY.

Proof: We proceed in two steps.

Step i) We claim that for any mesh 7, any positive sequence {p; }jy:_ll and any ¢ € (0, 1],
assumptions (1.3) imply

[0]] oo () < Crmax{1, v/} [|v]| g2 , (2.12)

where (1 is independent of € and 7. To prove it, we note that (1.3) implies the existence
of a Green’s function G(z, y) for the problem (1.1), (1.2) which is bounded uniformly with
respect to x,y, e (see [18], Theorem 2.7),i.e.

max  |G(z,y)| < Cq.
($7y)e[—1,1]2| (z,y)] < Cq

For v € H%, we can write

=3 [ Gl - X e Glas), e L1

Using the boundedness of G(x,y), we estimate then

[v(y)]

IA

CG{Z/ |L*v\dx+zpj v/ ()]l ) }
< VAComax(V3 A} o]

which proves (2.12).
Step ii) For f € L'(Q) and v € HZ, we therefore have

[E)] < 1120y 10l 2 ) < Crmax{T, /o3 [ 1l 1o 101z -

Hence, F() is a continuous, linear functional on H#* the norm of which is bounded uni-
formly with respect to € and 7. By Propositions 2.1 and A.2, we have also

B
inf  sup 7(u.v)

— 7 >
o#uet} ozoemz [l go [0l g2

— Y

V0 #v € Hy: sup Br(u,v) > 0.

0
uE€HT



This implies with F € (H#) and Proposition A.1 that (2.11) admits a unique solution
and that the a-priori estimate

[ull o < Crmax{L, /p} || fll 10 (2.13)

holds.
O

Remark 2.3 In Step ii) of the proof of Proposition 2.2, we exploit the fact that the
embedding H2 C H}(Q) C C(Q) is continous. Hence, the right hand side functional
F may actually be represented by an L' function f plus a (finite) number of Dirac
distributions.

The variational formulation (2.11) is the basis of the FE-discretization.

3 hp Finite Element Discretization

3.1 The Finite Element spaces

We associate with each element [; a polynomial degree p; > 1 and combine the p; in the
degree-vector p. We also set p := max{p; : 1 < j < N}. The trial spaces ngé(T) of our
finite element method are the usual spaces of continuous, piecewise polynomials of degree
p; satisfying the homogeneous boundary conditions (2.1) at £1:

SPUT) = {ue HY(Q): ul, €T0,(I}),j=1,..N}, (=12 ..

SEUT) = SPAT) N HY() (31)

If ¢ = 1, we simply write S5(T).
As test space we choose, following [19], the space of L-splines of degree j defined by

SUT) = {ve Hy(Q): (Liv)|,, =0if pj =1, (Lw)|, € T, (L) if p; > 2. (3.2)

Note that (1.3), (1.4) imply that L. and L? are injective. Hence (3.2) makes sense and
the test functions belong to H*([;), j = 1,..., N. We omit the argument 7 when it is
clear from the context which mesh is meant. Note that, due to (2.2), the space Sf is
well-defined even if the coefficient a(x) is only piecewise C''. We also observe that

N
M = dim(S§) = =1+ > _ p; = dim(S}). (3.3)
j=1
The finite element approximation uy, is then obtained in the usual way:

uy € S5 Br(ua,v)=F(v) VYoeSt (3.4)

Due to (3.3), problem (3.4) amounts to solving a linear system of M equations for the M
unknown coeflicients of u;y.



3.2 Stability
Our main result in this section is
Theorem 3.1 Select
pji=(hj+hj1)/2, j=1,..,N—L1 (3.5)
Then for all 0 < e <1, T and p there holds

B 1
inf  sup M >
0ves? o zuest |l mo 10l gz~ Y

with vy = max{\/5,/p + 3}.
Proof: We show that for every v & SZZ there exists u, € Sg such that
2
Br(u,0) 2 ol lltallg < v o1l

To this end, we write

b T —m;
oy, = > _ai;Li (2 » J) ; (3.7)
i=0 j

where L; denotes the ith Legendre polynomial on (—1, 1) normalized such that L;(1) = 1.

A basis for S]Z can be obtained as follows: First, we define external, nodal upwinded shape

functions _y ; € HY(I;,_; UT;) by
L:’QZ)_LJ‘ = 0Oin Ij—l U Ij,j = 2, ceey N,

@Z)—Lj(xk) = 5j,k+17 k= 17 ey Na (38)
Y_1; = 0 elsewhere.

Note that ¢_1; € H*(I;), j = 1,..., N. The nodal shape functions ¢_; ; are augmented
for p; > 2 by internal, upwinded shape functions 1; ; € (H* N H}) (I;). They are defined
by

Ly, = L (29”2””) in I, i=0,..p—2j=1..,N

y (3.9)
Y;; = 0 elsewhere.
Any v € Sf can be written as
N N pj—2
v(@) =D v(@j-)t-15(2) + > D bigthi() (3.10)
j=2 j=1 i=0

where b;; are the Legendre coeflicients of Lfv| 1, Further, from the definition (3.8) of the
Y_1; we have

* pj_2 € _m] .
st|1j = byL; |2 - , j=1,.,N
i—0

J



which yields with the orthogonality properties of the Legendre polynomials and a scaling
argument

pj—2 |b |2
7

N ) N N
Z ”L:UHH([j) = Z Z %+ 1 Z (3.11)
Jj=1 j=1 =1

J
Combining (3.11) with (2.7), we obtain for v € S? an expression for ||v||H% in terms of
the sz

pj—2 |2 N Ev x ]| 1/2
_ J 2
[vll 72 = (Z Z 2@ . 2:: ) Yo e S (3.12)

Pj

Writing v(z) in the form (3.10) and wu,(x) as in (3.7) and inserting into (2.6), we find in
the same way

N-1 Pj—2 Wiibis N-1
Br(uy,,v) = hi Y = — > wy(xy) eV ()] ¢ - (3.13)
=0 j=1
For given v € SZZ, i.e. for given b;;, we choose now a;; as follows: first, we select

Q45 :bi]’ Z:O,,p]—Q (314)

which leaves a,, 1 ;,a,,; to be determined, for each I;. Since u, must be continuous,
two conditions per interval must be enforced. We prescribe u, at each endpoint of I; as
follows (by u,(z*) we denote the right/left limit of u, at x):

_ — [ev!(x;_ _ ifg>1,
uv(x;ll) — a] = { [ ( _701)] /p] 1 lf,?y . (315)
e [ev'(z;)] /
N+ ) —levi(=xy)] /p; it g <N,
u, () = aj = { 0 i = N, (3.16)

Conditions (3.15), (3.16) ensure continuity of w,. Since L;(£1) = (£1)* implies

pPj Pj

wp(wf ) =3 (=D'ay,  uy(z;) =3 (~1)ay

i=0 =0

(=Dt (=1 ] lapjl,j ] _ “ _p:é(_l)ibij _ (3.17)

. pi—2
apjy.] L

=D by
=0

Its determinant is nonzero for any p;, therefore wu, is uniquely determined by (3.14) and

(3.17).
From (3.13), (3.14) and (3.15), (3.16) we get

By (u,,v) = ol
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It remains therefore to show
ol g < var 0]l 2 (3.18)

with v, as in (3.6).

Since u, is continuous, we have

2
||uU||H%)_ = Z ||uU||L2(I + Z arsen)

N

|a2|
- S
v P (3.19)
- Z{ Z b, Z \aw\} Z
B = = I~ T o i)
N |a|
- h; gl

We estimate |a;;|” for i = p; — 1, p;. From (3.17), we get

ap;—15 | _ 1 L (=1p! a;—ZZZEQ(—l)ibm
Ap;.j B 2(—-1)p \ —1 (_1)”71 aj_zz‘:o bij

p372 )
1 ajy + (=1 ;+ Z b ((=1)" = (=1)")
T 2(—1)w )2

—a; + (1) laf + ; bij((=1)" + (=1)™)

We estimate
1 P2

max{|a;;| i =p; —1,p;} < = (‘ ‘ ‘ D‘FZV)@J‘

and get with (3.15), (3.16) that

max{lanf’ i = py — 1.p} < & (Hv'(x;_lw . |[v'<a:2j>1|2> Ly (Z ‘biﬂ) |

Pj-1 Pj

With the understanding that [v/(x)] = [v/(zn)] = 0 and py = py = oo we estimate
further

a o |aJ|2
h- Yl
N ' 2 , 2 pi—2 2
h‘ I[Ev (- )II” | v’ (=))]] <
< : ! + 42 12
jzl 2p; — 1 P31 3 ; !
N / 2 / 2 p;i—2 p;i—2 2
h; |[ev'(z;-)]I” | [[ev!(z)]] — o — |0l
< J J + LTINS 2i 4+ 1 w
- ;QPj—l Pi-1 p; §< )§2Z+1
2 2 9 2
S VI FICEICSY) S CIZE) YR T
=12 =1 P r; ! im0 21+l
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Now using h;/p; <2, hj/pj—1 <2 and

2(p; — 1)
Nl < 2
max{ 2 1 }<p+
we arrive at
Y & Jagl® N‘l\[év’(ﬂf-)]\Q R
h; — < 4 2+ (p+2)D) Ay
; Ji:§12z+1 ;1 pj ; ; 2+ 1

< max{d,p+ 2} ol
where we used (2.7) and (3.11). Referring to (3.19) completes the proof.
O

Remark 3.2 In Theorem 3.1, we selected a specific sequence {p;}. Inspection of the
proof shows that any positive sequence is admissible. Then, however,

T = Cy/p max {h;/pj,hi/pj-1} - (3.20)

1<j<N

This shows that in order for v, to be independent of T, the weights p; must essentially
be of the order of the local meshwidth.

3.3 Consistency and Convergence

Theorem 3.1 implies with Proposition A.4 and (2.8), (2.9) that

B 1
inf  sup M > — (3.21)
0uest ozpes? [Wllgo [0llgz —
VO#£ve S  sup Bu,v) > 0. (3.22)
ueSg

Referring to (2.10), we deduce from (3.21) and from Proposition A.3 that for every mesh-
degree combination (p, 7') there exists a unique FE-solution uys of (3.4). In particular, the
M x M (generally nonsymmetric) stiffness matrix corresponding to (3.4) is nonsingular.
Moreover, the FE-solution u,, is quasi-optimal, i.e.

o —warllgg < (1) u—wlyy Vw5, (3.23)

The rate of convergence of the FEM (3.4) is therefore determined by the approximability
of the exact solution u from the trial space Sg . We show that proper selection of the mesh
T and of the polynomial degree distribution p’yields an ezponential rate of convergence,
uniform in €. We will consider the approximation of two types of solutions u.. In Sec-
tion 3.3.1, we consider the case of analytic right hand sides f. In that case, the solution u.
exhibits only a boundary layer at the outflow boundary and thus a “two-element” mesh
with one small element in the outflow boundary layer. In Section 3.3.2, we analyze the ap-
proximation of solutions stemming from right hand sides that contain Dirac distributions
(Note that such right hand sides are admissible by Remark 2.3). Such solutions exhibit
internal layers and in the limit (as e — 0) such solutions correspond to shocks. We show
in Section 3.3.2 that the addition of a small element in each resolves these smeared-out
shocks robustly.
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3.3.1 Approximation of boundary layers

Theorem 3.3 Let u. be the solution of (1.1), (2.1), and assume that the coefficients a,
b and the right hand side f satisfy (1.3), (1.5)—(1.7). For every e, k > 0 let the degree
vector p’ and the mesh T = T, . be given by

ﬁ: {p,p}, 771,52{[17[2} ifﬁp€< 17 (3 24)
P=1{pt, Tee=1{ if kpe > 1. :

where
I = (1,1 —kpe), 1= (1—kpe,l).

Then there is a constant ko depending only on the constants of (1.3), (1.5)—(1.7) such that
for every 0 < k < kg there are C', 0 > 0 independent of p and € such that

inf  |lu. — vp||pee) < Ce™P Vp € N. (3.25)
vp €SP (T e)

Let us comment on Theorem 3.3 before proving it. As ||u. — UPH%J% < 3|lu. — UPH%“(Q)’
Theorem 3.3 shows with (3.23) that for analytic input data robust exponential convergence
can be achieved by the FE scheme (3.4) provided the space Sg is designed properly (ie.
with one element of size O(pe) in the outflow boundary layer) and provided that the
corresponding stable test space S’g (T) is available. Results analogous to Theorem 3.3 hold
also true when f(x) is piecewise analytic on [—1,1]; then, however, additional internal
layers arise at points of nonanalyticity of f which must be accounted for by adding further
O(ep) elements.

Remark 3.4 An estimate on the value of the constant kg is in principle available from
the proof of Theorem 3.3. For constant coefficients a, b, the value of kg can be determined
explicitly ([15]): ko = 4/(e)) where A = (a + Va? + 4be)/2 > a/2 by assumption (1.3).
The numerical experiments of [15] show moreover, that the approximation properties of
piecewise polynomials on the meshes 7, . are fairly insensitive to the precise choice of .

In order to prove Theorem 3.3, we need two lemmas on the approximation of analytic
functions by their Gauss-Lobatto interpolants. Let I = [—1, 1] and define on C(I) inter-
polation operator 4, by interpolation in the p + 1 Gauss-Lobatto points. By [17] we have
the following stability result

A direct consequence of this stability estimate and Markov’s inequality, ||v)[[ze) <
P?[|vpll Lo (1), valid for all polynomials v, of degree p, is the following

Lemma 3.5 Let u € C*(I). Then
I = i) =y < [0 o) + Can(@ +Ipp ey, 1= 0,1,2.

For analytic functions u, we have
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Lemma 3.6 Let u € C*(I) satisfy
[ul™]| o1y < Cyy™n! Vn € No.
Then there are constants C', o > 0 depending only on Cqr and v such that
o = iyl oegay + 1 = ipa) iy + | (4 = 650" fliry < CCLe™  Wp N,

Proof: The growth estimates on the derivatives of u imply that u is analytic on the closed
set 1. By standard theory, there are polynomials P, of degree p (e.g., by interpolating u
in the Tschebyscheff points; cf. [3], Chap. 4 for the details) such that

lw = Bollpooy + 1 (w = Bp) ooy + 1 (w = By)" [lze(ry < CCue™  VpeN

for some C, 0 > 0 depending only on 7. As the interpolation operator i, reproduces
polynomials, we have u — i,u = (u — P,) —i,(u — P,) and the desired result follows from
an application of Lemma 3.5 to u — P,.

O

Proof of Theorem 3.3: We will choose the approximant v, as the (piecewise) Gauss-
Lobatto interpolant of u.. Because the endpoints of the elements are sampling points of
the Gauss-Lobatto interpolation operator and because u.(+1) = 0, the piecewise Gauss-
Lobatto interpolant is in 55771(7;,5), and we merely have to control the approximation error
on the sub-intervals.

Let us first consider the asymptotic case, i.e., kpe > 1. By Theorem 1.1, we have
[ul™|| () < CK™ max (n,e™)" Vn € INo.
Furthermore, we have by Stirling’s formula the existence of C' > 0 such that
max (n,e~1)" < max (n®, nle™/n!) < max (n",nle'/s) < Cnlemel/s. (3.27)
Lemma 3.6 allows us to conclude that there are C, 0 > 0 independent of p, € such that
e — ipue,‘L"o(Q) < Cellee P
The assumption xkpe > 1 implies e!/¢ < e*P and thus the claim of the theorem follows in

the asymptotic regime provided that 0 < k < kg < 0.

In the pre-asymptotic case kpe < 1, we use the decomposition (1.8) with expansion order
M given by
M = pkp with g such that puK =:3<1 (3.28)

where K > 0 is the constant of Theorem 1.1 (strictly speaking, we should take M as
the integer part of urxp— for notational convenience, however, we will ignore this point
henceforth). This choice of i guarantees that the statements of Theorem 1.1 on the terms
of the decomposition (1.8) hold true because kpe < 1. Denote by [y, and [5 the two linear
maps which map the reference interval I onto the physical elements I, I5, and define, for
u € C[—1,1], the piecewise Gauss-Lobatto interpolant m,(u) € SP1(7,.) of u by

L =iy(uol;) ol L. (3.29)

(1)
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Let us now consider the difference between the terms of the decomposition (1.8) and their
Gauss-Lobatto interpolants.

First, let us analyze the term wy;. As the maps [; are linear with || < 1, ¢ = 1,2,
Theorem 1.1 allows us to infer that the functions wj; o l; defined on the reference element
I satisfy the derivative growth estimates

| (war o 1)™ ||y < CK™l ¥n € N
with C', K given by Theorem 1.1. Thus, by Lemma 3.6 there are C, ¢ > 0 such that
lwar o l; — iy (war 0 i) || ey < Ce™ ™ VpeN, i=1,2
from whence we immediately get that
[war = mp(war) || oo ) < Ce™.

Consider now the approximation of Cyyul on the small boundary layer element I,. First,
observe that Cj; < C independently of M, € by our choice of p. With the aid of Theo-
rem 1.1, the fact that [, = kpe/2, and the assumption xkpe < 1, we obtain

I (uj o ZQ)(n) | zoo (1) CK"(kpe/2)" max (n,e )" < C(K/2)" max (kpen, kp)"

<
< C(K/2)"max (n",n!(kp)"/n!) < C(K/2)"nle"e™.

Hence, Lemma 3.6 allows us to conclude the existence of C, ¢ > 0 independent of €, p
such that
luf o ly — iy (uf 0 ba) [y < CePe". (3.30)

This term is exponentially small provided that x < k¢ < . Let us now turn our attention
to the approximation of Cypyul on I;. By Theorem 1.1, we have that

Hu: e} llHLoo(I) S Ceignp/Q.

Thus, by Lemma 3.5

||U;— (@) ll — Zp(u: @) ll)HL‘X’(I) e_(’p (331)

<C
for some properly chosen o > 0. Combining (3.30), (3.31) allows us to conclude that
IChud = m, (Crrud ) [l < Ce™

for appropriate ¢ > 0. Finally, for the remainder, Theorem 1.1 yields with our choice of

1
Irael|po (o) < Ce(epurpK)M < Ce(eMEK)M < CpHP (3.32)
with 8 < 1. Thus, the remainder r,; is exponentially small on €2, and an appropriate
application of Lemma 3.5 allows us to conclude the proof of Theorem 3.3 by observing
that
Iras = mp(ra)llze@) < B = Ce™, o = | In .
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3.3.2 Approximation of shocks

In this section, we want to demonstrate that the ideas of the “two-element” mesh of the
preceding section can be used for the approximation of solutions u. which are smeared-out
shocks. To that end, let us consider

Lou.=f+9y onQ, u.(£1) = o (3.33)

where dy denotes the Dirac distribution concentrated at the point x = 0. The following
analog of Theorem 3.3 holds.

Theorem 3.7 Let u. be the solution of (3.33) and assume that the coefficients a, b and
the right hand side f satisfy (1.3), (1.5)~(1.7). For every e, k > 0 let the degree vector p
and the “four-element” mesh T = 7;475 be given by

ﬁ: {papapap}v 7;%5 - {Ila 127 137 14} Zf Kpe < 1/27 (3 34)
p={p}, T = {2} if kpe > 1/2. '

where
I = (=1,—kpe), Iy = (—kpe,0), I3=1(0,1—rkpe), I4=(1—kpe1).

Then there is g > 0 depending only on the constants (1.3), (1.5)~(1.7) such that for
every 0 < ¢ < gq the following holds. Then there is a constant ko also depending only
on the constants of (1.3), (1.5)~(1.7) such that for every 0 < k < kg there are C, o > 0
independent of p and € such that

inf  |ue — vp|| o) < Ce™ Vp € N.
Upesg’l(m,s)

Proof: Let us first define a function us with the property that L.us = &y. To that end,
let us introduce the following two auxiliary functions, ur,, ug:

Lou;, = 0 on (—1,0), wup(=1)=0, ug(0)=1
up = e A@HAQ) on (0,1)

where the function A is defined in (1.8). Note that uz(0) = ug(0) and that ug is smooth
and independent of €. In particular, u/;(0) = —A(0) independently of . Lemma B.3 gives
the existence of Cy, Cy > 0 independent of & such that Cie™! < v} (0) < Cye!. Defining

D, := —(cuj(0) — eu(0)) (3.35)
we see that there are C], C% > 0 independent of € such that
0<CI<D.<Cy, V0<e<eg (3.36)

provided that ¢ sufficiently small. Define now

1 {uL(x) if —1<2<0

Y= p up(z) f0<z<1

D (3.37)
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Then us is continuous on €2, satisfies L.us = 0 on (—1,0)U(0, 1), and the jump of —euj} at
x = 01is 1 by the choice of D,. Thus, us satisfies L.us = dy in the sense of distributions.

By superposition, the solution u. of (3.33) can be written as
Ue = Us + Ue
where %, solves the auxiliary problem
L. =f on(, t.(—1) =a~, (1) =a" —usl) (3.38)

By Theorem 3.3, the function u; can be approximated with the desired exponential ac-
curacy on a two-element mesh on (—1,0). Such a two-element mesh is contain in the
“four-element” mesh consider here. The function ug is analytic and independent of £ and
thus can be approximated well by polynomials on (0,1). Noting that the factor 1/D.
appearing in the definition of us can be bounded uniformly in ¢ (for e < ¢y) finishes
the approximation argument for us. By this uniform bound on 1/D. and by the inde-
pendence of ug of &, we conclude that us(1) can be bounded uniformly in ¢ and thus
Theorem 3.3 allows us to approximate u. to the desired accuracy on a two-element mesh
for £2. Such a two-element mesh is contained in the “four-element mesh” considered here
which concludes the proof.

O

4 Approximate test functions

Theorem 3.1 shows that the use of the upwinded test space Sg in (3.2) gives rise to a
stable numerical scheme. Unfortunately, however, the shape functions ¢y ; in (3.8), (3.9)
are themselves solutions of (local) convection-diffusion problems. For the case p = 1 and
constant coefficients a, b, these upwinded test functions can be computed explicitly and
lead to the so-called “Hemker test functions” [7]. For non-constant coefficients, however,
they are not explicitly available. We show therefore now that stability can be retained
even if the 1)y ; are known only approximately. The perturbation analysis of Section 4.1
shows that fairly weak accuracy requirements on the test functions v;; suffice to ensure
stability of the FEM. Especially for low p rather “crude” approximations to the L-splines
1;; are sufficient; this is the reason why techniques such as a-quadratic upwinding ([2];
see also [12] for an up-to-date account on these methods) and the use of Hemker test
functions ([5, 6]) obtained by freezing coefficients lead to stable FEM. All these methods
are in fact covered by our perturbation analysis.

4.1 Stability with approximate test functions
We introduce the approximate test space

57 = span {{y;  k=—1,j=2,.,Nandk=0,..,p; -2, j=1,..,N} (4.1)



17

where the approximate test functions ¢y ; € H¢ () N H?(I;),j = 1,..., N are assumed to
satisty: .
zé = no;in Ul 5=2,...,N,
Y_1; = 0 elsewhere, (4.2)
VYorj(mr) = g, k=1,..,N,

and

J

z/zi,j = 0 elsewhere.

(4.3)

The question how to obtain such approximate test functions will be addressed below.

We show first that the bilinear form By (-, ) is stable on S5 x S? provided the residuals
n;; in (4.2), (4.3) are sufficiently small.

Theorem 4.1 Assume that p; is as in (3.5) and that the approxzimate test functions QLM
satisfy (4.2), (4.3) with ny; such that

A < cmln{ ,yM} Ay < cmin{ WM M (4.4)
where ¢ < 1,

Y 2 2

Avi= ) Ineaglliagyy + -1l » (4.5)
j=1
pj—2 )
. -1 ;

o t= A5 S @i 1) I (46)

(we set Ao =0 if p=1 and n_11 =1n_1.n+1 = 0) and C is the constant in (2.12).
There exists C' > 0 independent of €, p and T such that

B
inf  sup _Brwy) €

> > 0. (4.7)
02ve87 0zues? Ul go [0l gz — Y

Proof: Let v € 5’% be given. Then
N N pj—2
Zf’ v (@) + D0 D byt (@)

j=1 i=0

We select u; as in the proof of Theorem 3.1, i.e.

Dj
r—m;
Uf,‘lj = E al]LZ (2 . J)
1=0 J

where
aij:bij z:O,,pj—Z
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and ap, 1, a,, j are selected as in (3.15)-(3.17), with © in place of v. Then u; is continuous

n [—1,1]. With the test functions v;; in (3.8), (3.9) we define also

N pj—2
Z O(xj 1)1 g(x) + D0 D bt ()
=2 j=1i=0
and we set
N N pj—2
ovi=0—v=1Y d(x;1)n-1(@)+ D D biymi(x)
=2 j=1 i=0
Then
N N-1
Br(ugz,0) = Z/ usLivdz — Y ug(x;) [0 (z))]
— JiI; —
];[1 7=1
+ Z/ ug Liovdz.
j=1"1%

We calculate

bl
/I.U{}L ’Udl‘:hj ; 2% +1 :hij

and, by (3.15), (3.16),

N-1 N-1 ,
— > uglzy) [g0' ()] = Y py |20 ()],
j=1 j=1
hence we find
N N— , X
7(us, 0) > Z Z e (@) = 3 sl oy 1L2000 2,y -
Now 2 2 2
2l & el
luallZo) = hi D 52 DN
L2y Ji:02+1 L2+ 1

Reasoning as in the proof of Theorem 3.1, we find then

N
|[e? (x
ZHUUHL?([) 42 e | p+3 Z

Pj

Consider now [|Lz6v|| (). We have by (4.2), (4.3)

pj—2
(L20v)l;, = O(wjm1)n-15 + 0(5)0-1541 + D_ bigij.
i=0
Using (2.12), we estimate
pj—2

IE20lary < Ml (Il gy + Mool ) + 30 B sl e,
=0

< ol (-1l o) + 115510 r,))

pj—2 1/2
+ (hS)"? (hj_l > (2i+1) ||77¢j||i2(1j>)
=0

(4.8)
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ie.
150220, < 419130 Agy + BySiha; =1, N, (4.10)
where we defined
A= ||n—1,j||i2(1j) + ||77—17j+1||§,2(jj)
and
pj—2
Agj = hy? ZO (20 +1) ||77ij||i2(1j) :

Hence we may estimate with (4.9)
N
Z ”W”LQ(Ij) HL:&)HL?(Q)

J=1

(ﬁf ICC)

j=1 Pi j

IN

1/2 N 1/2
h]Sj) (4/\1 6] 700 + A2 Y hij)

Jj=1

||M2

~ [[e0 ()]

1 Py

1/2

2

N 1/2 N
< max{4,p+3}1/2 (Z ) <4A1 H@Hiw +A2Zhjsj)
i =1

J

(4.11)
With (4.10), the embedding (2.12) and the definition of the H% norm we get further

N N-1 ~/ 2
v * * EV\X;
I8/l < 2§ iIILevHiz(I. 212002 ) + Z llev' (e,
J
—1 |75 2
g SIECACH)s

214 Aa) S RS, SCiA 18017 + 32

Jj=1 7j=1 J

and, after regrouping terms, it follows that

EU LL’ ~
Zh S; + Z ) Ilettay)IF > D(n) |92 (4.12)

provided Ay, Ay are sufficiently small and

1 —8C1A
2(1+As)

The inequality which is converse to (4.12) also holds. To obtain it, we proceed as follows:
we estimate

D(n) =

7j=1

> (% — 5A2) > hiS; +

j=1 j=1 J

~112 * *
”U”H; = Z ”L v+ L 5UHL2 + Z
N

and obtain after rearranging terms

S8y + 3 Ll < e ol (.13
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where
1+ 20C1 A\

CO) =T 5h,
From (4.13) and (4.9) we find

N 2 [0 ()]
luslle < 7ir {Z hiSj+ 3
j=1 j=1 J

} < max{5,p +3}C () 0]/ 32 - (4.14)

Further, (4.8) and (4.11) imply with (4.12) and (4.13) the bound

1
Br(ug, 0) > —
YMm

D(n)
(C(n))/?

D(n)
C(n)

1/2
— Vi (401 Ay + D(U)A2>

ot g 19112

from where the inf-sup condition (4.7) follows.
]

Remark 4.2 The test functions 1; in (4.2),(4.3) are conforming, i.e., globally in HZ(Q)
and elementwise in H*(I;). As we shall show shortly, it is possible to obtain numerical
approximations Q;ij by solving the problems (3.8), (3.9) with a least squares FEM on a
subgrid 7 of 7. The assumption ¢;; € H?(I;) for I; € T then implies that the least
squares FEM must be locally C*' conforming. Although this can be achieved, we can also
admit C°-approximations zﬁij in Theorem 4.1, if we penalize the flux-jumps of zﬁij on the
subgrid appropriately. This will complicate the following analysis, but does not pose any
essential difficulties.

The stability (4.7) togther with the fact that the perturbed test functions are H3-
conforming and with Propositions A.4, A.3 and the approximation property Theorem
3.3 imply the following convergence result.

Theorem 4.3 For any mesh T the hp FE-solution ty € Sg(T) in (3.4) corresponding
to the approximate test space SY defined in (4.1) - (4.3) and satisfying (4.4), exists and is
quasi-optimal, i.e., with C, vy of (4.7)

~ YMm 5
|lu — uM||H% < (1+ ?) |lu — v||H% Vv € SP. (4.15)

In particular, if the coefficients a, b, and the right hand side f are analytic and satisfy
(1.3), (1.5)—(1.7) and the mesh T = T, is chosen as in (3.24) with K sufficiently small,
we have robust exponential convergence, i.e.,

i = il gy < C exp(—0M) (4.16)

where C,0 > 0 are independent of €, p.

Remark 4.4 The meshes 7, . considered in Theorem 3.3 are essentially the “minimal”
meshes that can resolve the boundary layer behavior of the solution u. in a p-version
setting at a robust exponential rate. Clearly, the approximation results of the form (3.25)
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hold true for any mesh 7 that contains one small element of size O(ep) at the outflow
boundary, i.e., if 7, . C T. Due to the quasi-optimality (4.15), error estimates analogous
to (4.16) hold for all meshes 7 with 7. C 7. These “minimal” meshes 7. depend on
the polynomial degree p. In practice, it may be more convenient to fix a mesh 7 and then
increase p until the desired accuracy is reached. For example, piecewise polynomials on
a mesh which is graded geometrically towards the outflow boundary have approximation
properties similar to the minimal meshes 7, . provided that the small element of the
geometric mesh is O(e) (cf. [9]).

4.2 Computation of the Approximate Test Functions

To obtain approximate test functions ’(Z)ij, many strategies are possible: classical ap-
proaches use approximate analytical expressions (e.g., the Hemker test functions or the
a-quadratic upwinding mentioned above) or asymptotic expansions (e.g., in [19]). These
semianalytical approaches work well for low order methods and one-dimensional problems;
for two-dimensional problems, however, and to accommodate high p together with arbi-
trary meshes, a fully numerical method for the computation of the test functions seems
to be desirable.

Here we propose and analyze a local least squares F'EM to approximate the v;; stably and
completely computationally. The approach allows moreover for controlling the quantities
A1, Ay in (4.5), (4.6) a-posteriori.

The plan for the remainder of this section is as follows. In Section 4.2.1 we will define
the local least squares problems which define approximate test functions 1/;_17], Q/Eij by
minimizing appropriate quadratic functionals over finite dimensional spaces A?q. In this
framework, the choice of the spaces A?q determines completely the test functions 15,17]»,
’(Z)ij and thus the method (3.4). The exact test functions are also solutions of singularly
perturbed convection-diffusion equations with analytic coefficients. We will therefore
choose .A?q as spaces of piecewise polynomials of degree ¢ on a two-element mesh (one
small element at the outflow boundary of the local problem and one large element) in
complete analogy to our approximation theory for the global solution u.. The details of
these approximation results are provided in Sections 4.2.2, 4.2.3.

Other choices of the spaces A?q lead to different methods. For example, for p = 1 and
A?q consisting of quadratic polynomials, the least squares method yields approximate test

functions 1_; ; very similar to those obtained by a-quadratic upwinding. The Hemker test
functions for p = 1 and constant coefficients a, b may be obtained with our least squares
method if one includes in the spaces .A?q exponentials which solve the homogeneous adjoint
problem.

4.2.1 Approximate Test Functions via Local Least Squares FEM

To motivate the method, we define A; := (H* N H}) (I;), j = 1,..., N. We define further
@;(x) to be the piecewise linear “hat” function with

pi(xj—1) = ¢j(xj41) = 0,9;(z;) = L, ¢;(x) =0 on O\L;_, U L;.
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Then v_y; — ;-1 € A;—1 UA; and we have the variational characterization
: * 2 . .
(w—l,j _90]‘—1)|[k = argi})rel}}‘lk ||L€ (w_SOj—l)Hm([k)ak?:] - 1aja (417)

for j =2,..., N and

2
—m

i
h;

The assumptions (1.3), (1.4) imply that the operator L. and therefore also its adjoint L
are injective from A; — L?*(I;). Hence the expression

[0l = L2l (4.19)

is a norm on A; (homogeneity and triangle inequality being obvious) and the quadratic
functionals in (4.17), (4.18) are strictly convex and lower semicontinuous. Therefore
(4.17), (4.18) admit unique solutions 1_; ;, ¢;; which coincide with those in (3.8), (3.9).

For a numerical approximation of the functions v_q;, v;, let .A;Lq C A; be a finite

i=0,..pj—2,j=1,...,N.  (4.18)
L2(I;)

L' — L (2

Vigly, = arg min

dimensional subspace. We obtain external approximate test functions @ZNJ_L]» by

~ . . * - ) 2 i .
(V-1 = 0s-1)|, = are min IEE W = eyl k=7 =17 (420
for 7 = 2,..., N and internal approximate test functions @Z)ij, it =0,....,p; —2 by

.
Ly —L; (2 J
¥ < h; )

These approximations are also uniquely defined. Moreover, they are optimal in the norm
o[, ;» for we have

2

, = arg min
i pe Al

I;ij

j=1,...N. (4.21)
L2(I;)

A

[-1s = 9
‘ 'lvz)ij - "J)z‘j

Thus, the design of the approximation spaces A?q proceeds in the usual fashion: based
on the regularity of the exact test functions 1;;, we show that we can select the least

wk = ||¢—1,j_90j—1_¢||*7k \V/w eAzqvk:j_laja j:2aaN(422)
< gy —9ll,,;, Vye A j=1,..,N. (4.23)

*7j

squares approximation spaces A?q so that exponential convergence rates in the global
141, = [[LZ | 2(q) norm can be achieved.

Remark 4.5 The calculation of the approximate test functions 12_1,j,@/~),~j can be done
efficiently if one observes that eqs. (4.20), (4.21) represent completely decoupled local
problems on the elements I;, which can be solved in parallel. Furthermore, on each
element I; the local least squares problems (4.20), (4.21) can be solved efficiently because
the equivalent matrix formulations lead to problems with the same stiffness matrix and
merely different right hand sides. Thus, once a convenient decomposition of the elemental
least squares matrix is found (e.g., its LU decomposition), the approximate test functions
1/LM|1],, 1/;,1,j+1|1j, 1;@']', i=0,...,p; — 2 can be obtained by p; + 1 backsolves.
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4.2.2 Approximation Results on the Reference Element

We begin our analysis with the following approximation result, quite analogous to Theo-
rem 3.3. Introduce the & dependent norm || - ||o. on H%(I) by

lull2e = ellu” 2y + W'l 2y + lull 22y (4.24)

Theorem 4.6 Let u. be the solution of (1.1), (1.2). Assume that (1.3), (1.5)—~(1.7) hold
and let p and T . be as in Theorem 3.3. Then there is ko > 0 depending only on the con-
stants of (1.3), (1.5)~(1.7) such that for every 0 < k < ko there are C, o > 0 independent
of p, € and functions v, € SP?(T,..) such that

u(£1) = vy(£1),  |Jue — vplae < Ce™2eoP Vp € N. (4.25)

Proof: The proof is very similar to the proof of Theorem 3.3. We will therefore only
highlight the main differences. For the asymptotic case kpe > 1, the claim follows easily
as in the proof of Theorem 3.3. Let us consider the pre-asymptotic case kpe < 1. Choose
i, M as in (3.28) and use the decomposition (1.9) for u.. We get from Theorem 1.1 and
Lemma 3.6

| (war — iywar)? || ey < Ce™, 1=10,1,2.

For the remainder rj;, we use Theorem 1.1 to get for 0 < n < 2 and the implicit assump-
tion on p that M > 1:

3 |y < Ce*(epurpM)™ < Ce* =" (epurip)" (epurpM)M "1 < C(purip)" g™ "1,
Thus, an application of Lemma 3.5 yields
| (rar = ipran)? ooy < €7F, 1=0,1,2

for appropriately chosen ¢ > 0. Let us now turn to the approximation of the boundary
layer function ul. The technical details are very similar to the proof of Theorem 5.1 of
[15]. As in the proof of Theorem 3.3, let [, ls be the two linear maps from the reference
element [ onto the two elements Iy, I5. Consider first the approximation of the function

and let Z := 1 — kpe be the internal node of the mesh 7, .. Note that, up to a factor e,

the function U satisfies similar estimates as ul by Theorem 1.1. Define the approximant

U, € Sﬁ’l(ﬁ,a) by

() = U(—1) + S2U@UED (1) on I,
Y (ip(U o b)) oIyt — L==200E (1 gy on I,

We claim now that for s sufficiently small, there are C', ¢ > 0 such that

(U = U)oy < Ce™V¥lemoP 1=0,1, VYpeN. (4.26)
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For the approximation on the small boundary layer element Iy, we calculate analogously
0 (3.30) (after absorbing the powers of p arising from the use of Lemma 3.6 and choosing
Ko sufficiently small)

(U 0l = (ip(U 0 1))V || ooy < Cee™, 1=0,1.
Hence,
!
|| (U - (Zp(U o lz) e} l;l))() ||L2([2) S Cgil(f{pg)l/2ileiop, | = O, 1.
We calculate further with 0 < ¢ < 1:

— VU (2
|| <(1 )U(z)

Kpe

0]
(- x)) o < U@ (p)> ", 1=0,1.

Combining these two last estimates and observing that by Theorem 1.1 |U(%)| < Ce~le~@?/2,
we get for some suitable o > 0

| (U = U)Y || 2y) < Ce™V2lemP [ =0, 1.
Let us now consider the large element ;. We have
1 = U) ey < WOy + 100 2
By Theorem 1.1, [[UW|| 127,y < Ce™ /2 lema2/2 and it is easy to verify that
HUzgl)HLz(h) < (C'max (61/2|U(§:)|, U(-1)|) < Ce1/2earn/2, [=0,1.

Hence, we have proven (4.26). To conclude the proof of Theorem 4.6, we define the
approximant v, € SPTL2(T, ) by

i () = e(— +/ dt——{/11Up(t)—U(t)dt}(x+1).

We note v,41(£1) = u(£1) and the observation
1
‘ [ v -v dt‘ < Ce v

= ude) = [ 00 = U@ de— | [ U0 - U@ e} )

-1 -1

allows us to conclude the argument.
O

This result immediately applies also to FE-approximations of the adjoint problem which
will then enable us to analyze the approximation of the test functions.

Corollary 4.7 Assume (1.4), (1.5)—(1.7). Forqg € N, k > 0 set
§={q¢.q}, T;.={L,L} ©§L=[-1,-1+kq] I,=[-1+rqge,1] ifrge <],
7=A

q}7 7;*,5 = {[_17 1]} Zf KQe > 1.
(4.27)
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Let u? be the solution of the adjoint problem
Ll = f on Q, ui(£l)=a* (4.28)

Then there is ko > 0 depending only on the constants in (1.4), (1.5)~(1.7) and o such
that the following holds. For each 0 < k < kg there are C', o > 0 independent of q, € and
a sequence (vy) of functions in ST2(T.) such that

ve(£1) = ul(£1) and |jul — vys. < Ce™2eo0 Vge N

Proof: The change of variables x — —x changes L} into a differential operator of the
type of L. whose coefficients satisfy by (1.4) all the necessary conditions for Theorem 4.6
to imply the result.

|

We will use Corollary 4.7 to estimate the errors
4655 = Diglleg = 1122 (3 = ¥i5) Il 2o

of the 1/~Jij computed by the least squares methods (4.18), (4.21). Evidently, this will imply
also bounds on A;, Ay in Theorem 4.1.

Clearly, Corollary 4.7 could be applied on €2; after a scaling argument; however, rather
than the general right hand side f in (4.28), we must also solve problem (4.3) with f = L;,
t=0,...,p; — 2. To that end, let us formulate the following

Proposition 4.8 Let T.7_ be as in Corollary 4.7 and let u} be the solution of (4.28) where
the right hand side f is a polynomial of degree p. Then there is ko > 0 depending only
on the constants in (1.4), (1.5), (1.6) such that the following holds. For each 0 < k < K
there are constants C, o, 7 > 0 and a sequence (vq) of functions in ST*(T.) such that
forallq > Tp

ve(£1) = u(£1)  and  |Jue — vyllz. < Ce M2 <|Oz_| + ot + ||f||Loo(1)) . (4.29)
For the proof of Proposition 4.8 we need the following lemma.

Lemma 4.9 (Bernstein’s lemma) Let I = [—1,1]. For every p > 1 there are C,,
Yp > 0 such that for all polynomials P, of degree p

||P;§n)||L°°(I) < Cp”WZPpHPpHLOO(I) Vn € INg.

Proof: For p > 1 denote &, the ellipse (in the complex plane) whose foci are £1 and
whose axes have lengths p + p~!, p — p~'. By Bernstein’s Lemma (e.g., [8], II1.15) the
extension of P, to the complex plane satisfies

1Ppllzeee,) < PP Ppllpoe(ry  Vp > 1.

The claim of the lemma follows by Cauchy’s integral theorem for derivatives.
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Proof of Proposition 4.8 By linearity, we may write the solution v} as the sum of
Ue p, + Ue p Where u, j, solves (4.28) with homogeneous right hand side and inhomogeneous
Dirichlet data a* and where u., solves (4.28) with right hand side f and homogeneous
Dirichlet data. Corollary 4.7 implies (4.29) for u. . We may therefore concentrate on the
approximation of u. ,. Fix p > 1. Lemma 4.9 implies

Consider the scaled function u
~ £,p
Ug p 1=~
PPl f ey

which solve the equation

L., = f onl, fd.,(+l)=0
Hf(”)HLoo(I) < Cpfy/’;n! Vn € INg

Hence, we may apply Corollary 4.7 to the function ., and obtain the existence of func-
tions 0, € ST*(T;.) with

Gg(£1) =0 |licyp — Tyll2e < Ce %™ VgeN
Scaling back, we obtain for the function v, := pP|| f| ) € ST*(T.)
V(1) =0 luey — vllae < Ce™ 2P| fllpey Vg EN

As ¢ = q/2+ q/2 > q/2 + Tp/2 we see that choosing 7 sufficiently large implies the
statement of the proposition.

|

4.2.3 Analysis of the Local Least Squares FEM

In the preceding subsection, we analyzed the approximation properties of piecewise poly-
nomials on the reference element /. In order to obtain bounds for the errors in (4.22),
(4.23), let us introduce the linear transformations [, by

h
Le: I = I, & (3) ::mk+?k:f, k=1,...,N. (4.31)
Furthermore, for k =1,..., N let us set
.»Z[k = .Ak o lk
U = woly Yu € Ay
2
— = 4.32
€k hké? ( )
_ 0? 0  hg

L = =g — all(@) 5= + 2 B((@) — o/ (4(@)]
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Note that fi@ = % (Ltu)oly for all u € Aj. Note also that the coeflicients of f;; satisfy
(1.4) (with the same ~{, 75) and estimates similar to (1.5), (1.6). A straightforward
calculation gives (recall (4.19))

< Chy P olly., Vv e Ay (4.33)

||,U|| N ||L*U||L2(Ik LQ(I

where the constant C' > 0 depends only on the constants of (1.5), (1.6).

In order to get bounds on the expressions (4.22), (4.23), we note that foreach k = 1,..., N,
the functions ¢_q ; := ¥_1; o ly, i = Vi) 0 i, satisfy

Lipa; = 0 onl, o (-1)=0¢,;()=1 ifk=j—-1 j=2...N,
L;ﬂ\ P = 0 on [7 ,17]'(—}) = 171#*1,]'(1) :0 lfl{?:j, j:2,...,N,
wlk = h_2kLZ OH[, wl,kj:l):(]? iIO,...,pk—Q, k:177N

Here, the functions L; are the Legendre polynomials which satisfy ||L;||z) = 1. With
the notation of Proposition 4.8, let us choose finite dimensional subspaces AZq C Ay as

AR .= sgvz(mk) o . (4.34)

Concerning the approximation of the functions ¢_, g 1/12 1, in the spaces A (7;*%)
Proposition 4.8 gives the existence of C', ¢ > 0, 7 > 0 such that

. ~ - . —1/2 _
inf [y =@, < Cele WgeN
vg€AL? "k
. ~ . —1/2, _
1n£h Vi — vq’ < Cg / hpe ¢ Yq > mpg
Ve AL? 2.k
q k

Hence, with the choice (4.34) for the finite dimensional subspaces A}? C A we obtain
for (4.22), (4.23) with the aid of (4.33) and ¢, = 2¢/hy,

H@z)_w - @Z)_LjH*k < Ce e WgeN,k=j—1,4, j=2,...,N, (4.35)
’wi,k - @zk

These estimates allow us to control the expressions for A;, Ay arising in Theorem 4.1. We
obtain

]*k < Ch/Pe e Yg>Tpr, k=1,... N, (4.36)

Theorem 4.10 Let T = {I4,.. .,IN} be any mesh on Q and p any degree vector. For
k>0, define a subgrid mesh T, := Up_ T.5F where for each element Iy, the subdivision
7;*512 is given by
77:512 = {lk(Jl), lk(JQ)} Jl == [—1, -1 + /‘i(]Sk], JQ = [—1 + KQEk, 1] Zf KQEL < 1,
Tk = {Ii} if kgey > 1.

Here i, hy, etc. are as in (4.32). Let furthermore the spaces Al be given by (4.34), or
equivalently, AM = 55’1(7;*,5) N Ay where §= (q,...,q).
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Then, for k sufficiently small, there exist C, o, 7 > 0 depending only on the constants
of (1.4), (1.5), (1.6) such that the approzimate test functions 1_y j, U;; of (4.20), (4.21)
satisfy (4.2), (4.3) and Ay, Ay defined in (4.5), (4.6) can be estimated as follows.

Ay < CNelet Vg € N,
Ay < Cele? Yq > Tp.

Proof: By (4.5), (4.35) we have

N ]
= Z Z 415 = w*LjHi,k < O Ne te 204 Vq.
=2 k=j

For Ag, (4.6), (4.36) imply for all ¢ > 7p

p]72
5o 12 —20q 20q
Ay < 1222}1{\/{h Z (20 + 1) ||hij — @/)UH*J} < Cféﬁx eT'pie 1 < Celpe .
As we may assume 7 > 1, the factor p? can be absorbed in the exponential term at the
expense of slightly reducing 20 which concludes the proof of Theorem 4.10.

O

This result allows us finally to deduce the stability of the hp-FEM with least squares
approximations of the test functions.

Corollary 4.11 Under the hypotheses of Theorem 4.10 there is kg > 0 depending only
on the constants in (1.3), (1.4), (1.5)—~(1.7) such that for every 0 < k < kg there is ¢ > 0
such that for ¢ > cmax (p, |Ine|+1n N) the FEM (3.4) corresponding to S? (computed by
(4.20), (4.21)) is stable and hence quasi-optimal.

5 Numerical Example and Implementational Aspects

The aim of the present section is to illustrate the performance of the hp FEM analyzed
in this paper with particular attention to its robustness with respect to small viscosities
€. We consider the model problem

—eu/+ul=1 onQ=(-1,1),  wu(kl)=0. (5.1)

The exact solution has a boundary layer at the outflow boundary and is given by

u.=x+ 1+ (e’z/6 — e’(lﬂ)/e) .

2
1 —e 2/

Guided by the approximation result Theorem 3.3, we choose for the trial space the spaces
55’1(7275) with K =1 (cf. (3.1)) where the meshes 7, . are given by (3.24). A specific basis
of Sg’l is given by the usual piecewise linear “nodal” shape functions and the integrated
Legendre polynomials (the “internal” shape functions). For this particular problem, the
basis functions ¢_; j, ¢ ; of the spaces of L-splines (cf. (3.8), (3.9)) can be determined in
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the form of antiderivatives of exponentials times Legendre polynomials of degree up to p.
Note that, since the coefficients of (5.1) are constant, the classical Hemker test functions
arise for p = 1. Hence, for p > 1, in this example our scheme could be viewed as an hp
version of the “Hemker test function” method.

Our numerical experiments were performed using MATLAB, i.e., with double precision
(16 decimal) accuracy. They had the following aims: i) to show that robust exponential
convergence is indeed achieveable by hp-FEM, ii) to demonstrate that the method remains
numerically stable as e decreases to the order of machine precision (note that unlike e.g.
the SDFEM, our method does not introduce any artificial viscosity into the computation)
and iii) to assess the impact of inaccurate test functions and numerical quadrature on the
stability and the robustness of the scheme.

Let us first address a few implementational aspects. If the test functions are approximated
using piecewise polynomials (as proposed in Section 4), then the load vector is created
in the usual way requiring some numerical integration, in general. Further, the local
adjoint problems determining the (approximate) test functions may be solved completely
independently and in parallel.

The stiffness matrix corresponding to By (u,v) consists of two parts: a mass matrix like
term stemming from the domain integrals and a finite-volume like term stemming from
the flux-jumps at interelement boundaries. For the mass matrix part, the test functions
Y_1,, Vi j need not be known completely. Rather, only L¥¢_; ;, L¥; ; (which are chosen
to be Legendre polynomials and hence known) are required. For the flux jumps, the only
information employed from the Dirichlet problems (3.8), (3.9) are the normal derivatives
in the endpoints, i.e., a Dirichlet-to-Neumann map is needed. In Section 4, we proposed
a least squares method to approximate the test functions, but for the generation of the
stiffness matrix, any sufficiently accurate Dirichlet-to-Neumann map may be taken.

For the present, constant coefficient model problem (5.1), exact representations of the test
functions as antiderivatives of Legendre polynomials times a boundary layer function are
available which must be integrated numerically. The next lemma shows how functions of
boundary layer type can be integrated numerically in a very efficient way using standard
Gaussian quadrature formulas. In our calculations, the numerical evaluation of integrals
over elements of boundary layer functions against polynomials were performed based on
the ideas of this “two-element” quadrature scheme with ¢ points in each subelement.

Lemma 5.1 Let w, f be analytic on Q = (—1,1) and satisfy
£ ooy < CHE)™,  Jw™(2)] < Cp(Ky) e max (n,e )", z€Q, V¥neNyee (0,

Forq € N let T, . be the “two-element” meshes introduced in (3.24) (with q taking the role
of p) and denote by Gy(Ty. ., wf) the composite Gaussian quadrature rule with q points in
each element applied to the function wf. Then there is kg > 0 such that for 0 < k < kg
there are C, o > 0 (independent of €, q) such that

/Qw(:p)f(x) dt — Gy(Trw,wf)| < Ce™1, ¢=1,2,3,.. (5.2)

If f is a polynomial of degree p with || f| 1) < 1 then under the assumption ¢ > p + 1
estimate (5.2) holds with C, o independent of of €, p, q.
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Proof: Observe that for the composite Gaussian quadrature formula of order ¢ the quadra-
ture error may be estimated by twice the size of the integration domain times a L best
approximation of the integrand:

[ w@)f@) dz = Gy(Teewf)| €210 it (0] = Tog 1] 1o

where the infimum is taken over all piecewise polynomials mo,_; of degree 2¢ — 1 on the
mesh 7, .. Let m,_1(f), my(w) be the piecewise Gauss-Lobatto interpolants of f, w of
orders g — 1, ¢, respectively. Upon setting mo,—1 := 7,1 (f)m,(w) and using the stability
result (3.26), we can bound

|lwf —mog-1llee@) < | f = Tge1 ()|l e @l|lw|| oo )+ (5.3)
Cor(1+Ing)||fllzee@llw — mg(w)]| oo (-

The proof of Theorem 3.3 shows that for the function w, which is of boundary layer type,
[w — mg(w)|| (@) < Cem

with C, ¢ > 0 independent of ¢, ¢ provided that & is sufficiently small. A similar estimate
holds for ||f — mg—1(f)||z@ by Lemma 3.6, and thus the right hand side of (5.3) is
exponentially small (in ¢). Finally, if f is a polynomial of degree p and g > p+1, then the
term involving f — m,_1(f) vanishes in (5.3), and hence the claim of the lemma follows.

O

Remark 5.2 Note that Lemma 5.1 shows that accurate numerical integration of bound-
ary layer functions is possible without constructing special, “exponentially” weighted
quadrature rules. The present approach works even without explicit knowledge of the
boundary layer function.

As we pointed out in Remark 3.4, the value of kg is in principle available from the proof.
For the special weight function w = e~(1=%)/¢ the analysis of [15] shows that ro > 4/e.
Furthermore, note that the use of geometrically refined meshes outlined in Remark 4.4
eliminates the need for bounds on kg. We chose m9,_;1 as the product of (piecewise)
polyomials of degree ¢ — 1 and ¢q. However, other “splittings” are possible and thus the
condition ¢ > p + 1 for polynomial right hand sides f may be relaxed to a condition of
the form ¢ > 7p with 7 > 1/2.

In Figs. 1-4, we present the results of calculations with very large values of ¢ corresponding
to practically exact evaluation of the stiffness matrix and load vector. In Figs. 1, 2 we show
the L? convergence versus the polynomial degree (note: dim S2*(7;.) = 2p—1 typically).
As predicted by Theorem 4.3 we have robust exponential convergence: for small values
of ¢ the error curves are practically on top of each other. For our two-element meshes,
Theorem 4.3 also gives exponential convergence of the point value at the one internal node
(at 1—ep). Inspection of the error at that point shows superconvergence: nodal exactness
(up to machine precision) is obtained for all values of p and . To demonstrate the
robustness of the method in the L°° norm is the objective of the experiments reported in
Figs 3, 4. Here, the discrete L> error is defined by the maximum error in sampling points
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which are chosen as follows. (2 is subdivided into three sampling windows (—1,1 — 11pe),
(1 — 11pe, 1 — pe), (1 — pe, 1) and in each window 10* sampling points are uniformly
distributed. The graphs indicate that also in the maximum norm, the finite element
solution features indeed the robust exponential convergence predicted in Theorem 3.3.

Next, we address the effect of approximate test functions on the performance of the
method. By reducing the order of integration ¢ we introduce into the stiffness matrix and
the load vectors errors which correspond to the effect of approximate test functions (which,
being piecewise polynomials, would be integrated exactly). Figs. 5-8 show the effect of
inexact integration. The numerical integrations of exponentials times Legendre polyno-
mials were now performed with composite Gaussian rules of order ¢ = 1, ¢ = p/4 + 1,
qg=p/2+1,q=3/4p+ 1, and ¢ = p+ 1. In Figs. 5, 6, we show the error for “exactly
integrated” load vectors, but low integration order in the flux jumps of the stiffness ma-
trix for € = 1075, ¢ = 107!°. We observe that even with severe underintegration, ¢ = 1,
practically no instability occurs, but a consistency error of size O(y/€) is introduced. A
similar phenomenon is observed for the quadrature errors of the right hand side, shown in
Figs. 7, 8, where now the stiffness matrix has been integrated “exactly”. Here, underinte-
gration (e.g., ¢ = 1) leads to a saturation at an error level of roughly O(e). Despite these
consistency errors the stability is not compromised, even by severe underintegration with
q = 1, which might explain the success of h-version schemes based on often very crude,
analytical approximations of the upwinded test functions. It appears, however, that, in
order to avoid the O(y/¢) and O(e) saturation errors observed in Figs. 5-8, one has indeed
to increase the quadrature order (resp. the polynomial degree ¢ of the approximate test
functions) in accordance with Corollary 4.11, i.e., proportional to max (p,|Ine| 4+ In N).

Let us finally comment on the sparsity pattern and the solution of the resulting linear
system. If the basis of the L-splines is chosen as in (3.8), (3.9), and if the basis of the
trial space is the usual “nodal” and “internal” shape functions, then the resulting stiffness
matrix is a banded matrix with bandwidth O(p) (cf. Fig. 9 for the case of a four-element
mesh and p = 10, i.e., 39 unknowns).

In summary, our numerical experiments show that our error estimates are sharp and that
they describe accurately the performance of the Petrov-Galerkin hp-FEM: the impact of
the quadrature order on the stability and consistency follows closely the predictions made
in Corollary 4.11 and the method performs uniformly well for the viscosity parameter
ranging from ¢ = 1 to the order of machine precision, € = 1071, In the latter case, within
the machine precision the hyperbolic limiting problem is calculated. Thus, the method
presented here also opens new avenues to generate p and hp version FEM for hyperbolic
problems via a numerical vanishing viscosity approach.

A Appendix: Analysis of Petrov-Galerkin FEM

Here we present some abstract results that are used repeatedly in our analysis. We merely
cite those that are classical (see [1]), and derive some extensions required by us.

Throughout this appendix, X and Y denote reflexive Banach spaces equipped with norms
lo|lx and ||o]|y, respectively, and B : X X Y — R denotes a bilinear form which is
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continuous, i.e.

| B(u, v)| < Cyflullx [lvfly - (A1)
By Y’ we denote the dual space to Y. It is also a Banach space equipped with the norm

IFlly, = sup 0 (A.2)

ozvey |ully

Proposition A.1 Assume that B(-,-) satisfies

B
inf sup DY 5o (A.3)
0AueX ozvey [|ull x [|v]ly
and
VOo#veY: supB(u,v)>0. (A4)

ueX

Then, for every F' € Y’, the abstract saddle point problem:
uwe X: Bu,v)=Fv) YveY (A.5)

admits a unique solution u satisfying the a-priori estimate

G

Jullx <
X =y

1Py (A.6)

For a proof, we refer to [1].
An equivalent form of the stability condition (A.3), (A.4) is

Proposition A.2 If B(-,-) satisfies

B
inf  sup _Blw,v) >3>0 (A.7)
07veY ozuex [[ullx [[vlly
and
VO#ue X: supB(u,v)>0 (A.8)
veY

then also (A.3) and (A.4) hold with v = 7/C}.
Proof: Let G € X' satisty |G|y, = 1 and consider the auxiliary problem:
€Y : B(w,ig)=Gw) YuelX. (A.9)

Clearly, the bilinear form C(-, -) defined via C'(v, u) := B(u, v) satisfies by our assumptions
(A.7),(A.8) all requirements for Proposition A.1 with X and Y interchanged, however.
Hence v exists, is unique and satisfies

e G
=

lvelly < % 1G]l = (A.10)
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We prove that B(-, -) satisfies (A.3): given 0 # u € X, select G(-) € X' such that G(u) =1
and define v, = ||u||y 9¢. Then, by (A.9),

Bl v) = ully Blu, i) = lul’
and, by (A.10),
loully < 2 ully -
Y

This implies (A.3) with v = 4/Cy. (A.4) follows directly from (A.7).
O

Let now Xy, € X, Yy C Y be closed subspaces. We consider the abstract FE-
discretization of (A.5)

uy € Xpr o Blup,v) = F(v) Yv €Yy (A.11)

The following result, due to Babuska [1], addresses the convergence of (A.11) in terms
of the approximability of u from Xj; and in terms of the stability implied by the test
function space Y)y.

Proposition A.3 Assume

B
inf  sup _Bluv) > vy >0 (A.12)
0ueXar ozveviy [|ullx [[0lly
and
V0 #v € Yy : sup B(u,v) > 0. (A.13)
ueX

Then, for every F' € Y', (A.11) admits a unique solution uy; which satisfies the error
estimate

Gy
— <(14+—) inf — . A.14
Ju— sl < (L4 1) inf = wlly (A14)

Frequently in this paper, one does not have the inf-sup conditions (A.12), (A.13), but
rather the adjoint set of conditions

B(u,v)

inf  sup —————— > >0, A.15
o o o, Tally Telly (4.15)
and
VO #ue Xy sup B(u,v) > 0. (A.16)
vEY M

An application of Proposition A.2 to the finite dimensional case gives

Proposition A.4 Assume (A.1), (A.15), (A.16). Then the inf-sup conditions (A.12),
(A.13) hold with

Y = Yum/Ch.
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B Appendix: Regularity

The goal of this subsection is to prove Theorem 1.1, i.e., obtain bounds on the u. and
its derivatives which depend only on the constants C,, Cy, C¢, Ya, W, Vf, and 71, 72 of
Section 1.2

We introduce two more expressions A=, A™ which can be controlled in terms of ~;, 7s:
] o VT
AT = max 5 00 < 79,
€

+ : {a+\/a2+4bs a} a
AT = min 7

2e €
Let us first get bounds on the solution u. by the maximum principle.

Lemma B.1 There is C > 0 depending only on the constants appearing in (1.5), (1.6),
(1.8), and Cy such that the solution u. of (1.1) satisfies

ucllze < C, Julllp~ < Ce™
Proof: The lemma is proved by the maximum principle (cf. [13], Chap. 1, Sec. 5, Thm.

11; note that the function w := e~*"(1=%) satisfies the assumptions of Thm. 11). Consider
the functions

_ 1
wi — |Oz_|6)‘ (1+4=x) + |a+|6—)\+(1—x) + x -+

| £]|zeee® 1F2) £ a.

Then ¢4 (£1) > 0, L.y > 0 and thus by the maximum principle

m — x l‘+1 - x
Juc(2)] < o~ O 4 fat e 0 =D £ e,

The bound on ||u.||~ follows. Let us introduce the shorthand

Alz) = 1 / Calt) dt.

€
For the derivative estimate, we estimate u.(1) first. Multiplying the differential equation

by eA(®) then integrating from z to 1 and then multiplying again by e~ 4 gives
1 /1
l(z) = e Ay (1) E/x b(t)eA O £ dt+ - / )eAO=A@ g¢ (B.1)

Integrating this equation from —1 to 1 yields
1 1 1
at—a~ =ul(1) [1 —A®@) g — / _A(x)/ et Ou (1) dtda+~ / / f()er® dtdx

Some simple algebra shows that we have

1
/ e A@dy < = (B.2)
1 a
1 €
/ Ay > (1 — /%) (B.3)
lafl o
2
/ / AD-A@) gy < = (B.4)
a
1 / PAD-A@ N (1) gy < 2Nt 0-a) (B.5)
EJx £
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Therefore,
/ 1 < + b Ha”L 1_ —QQ/S -1
uc(D] < Jla™ = a7+ (]| HLoo|!ueHL°°+|!fHL°°)a . -
Thus, inserting this estimate in (B.1) yields

2 2
[ue(2)] < (D] + 21l e luellzoe + 21 fllze

and thus the claim of the lemma.
O

Lemma B.2 Let u} be the outflow boundary layer defined in (1.9). Then there is C' > 0
depending only on the constants of (1.3), ((1.5))-((1.7)) such that

|u2— (x)‘ S 6_2(1—1‘)/(25)7 |u;—/<x>| S 05_16_2(1_x)/(2€) .

Proof: In fact, a stronger statement holds true:
@) <, (@) < CeTle N 0,

The pointwise estimate follows immediately from the comparison functions used in the
proof of Lemma B.1. The derivative estimate follows similarly to the one in Lemma B.1.
We obtain the same bound on u.(1) and then insert this bound in (B.1) making use of
(B.5). The observation At > a/(2¢) concludes the proof of the lemma.

O

Lemma B.3 Let ul be the outflow boundary layer defined in (1.9). Then there are
constants Cy, Cy > 0 depending only on the constants of (1.3), ((1.5)),((1.6)) such that

Cie™t <uf(1) < Cye.

Proof: Lemma B.2 gives the upper bound. For the lower bound, we analyze the proof of
Lemma B.2 more carefully. Let the function A be defined as in the proof of Lemma B.2.
The equation following (B.1) reads

1 1
1=u'(1) / e~ AW gy~ / ¢—A@) / )eAOyt (¢) dtda (B.6)
-1

By the maximum principle and Lemma B.2 we have

0<ut(z) <e 02 r e (B.7)

Thus, if b > b > 0 on Q, then the claim of the Lemma follows with (B.3). Let therefore
b < 0. We obtain again with ul > 0

1 1
u'(1) / eA@ g > 1 - - / ¢—A@) / IbleA Do (¢) dida (B.8)
-1
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Using a < a(z), —A'(x) = a(z)/e, and (B.7) we obtain

1 1 1
/ 7A(:1: / ‘b| A(t dtdl‘ < a’_x)e*A(m) ‘[_)|€A(t)u: (t) dtdx
a

-1 € T
1 oo
< Ll 2@ [T 10y dt} = [ bl (@ at
a @ -1 aJ-1
1 B o] _ 2[ble
~ a L 1o —a\t T a?
Inserting this estimate in (B.8) and noting that |b| = —b leads to

1

and thus the claim of the lemma by estimate (B.3).
O

Proof of (1.12), (1.13): Let us first prove (1.12). Choose K > max (1, v, V4, V) such
that

lcf C, 1 G_ 1 1.4

K2 T K1 /K  K21-/K
By Lemma B.1, we may now choose the constant C' > 1 such that (1.12) holds true
for n = 0, 1. Let us now proceed by induction on n. We assume that the induction
hypothesis (1.12) holds for 0 < v < n+1 and show that it holds for n + 2. Differentiating
the differential equation (1.1) n times (note that we know already that u. is analytic) we
get

n

eul™? = 0 — (au)™ — (bue)™ = f = 3 @ (a1 4 b ufr).

v=0

Using the induction hypothesis, we get

] P A PR Z ( ) (ot max (n 1=ty
+Cpy VIC K" max (n — v, dil)"*”]

Exploiting the estimates

<n> vimax (n+1 —v,e”)" 17 < pmax (n + 1,677 <max (n + 1,e7)"
v

(n) vimax (n —v,e )" < n’max (n,e” )" <max(n+1,e )"
v

1£ ey < Cpypnt < Cpmax (n+ 1,671

we obtain
- ~Ca (7a)" O (1)
(n+2) - < (n) - CKn+2 1 1\n+1 Ca (_a) Cp (_)
ellud™ o) < N L) + max (n + 1,67) ;}K T +K2 I
n+1 Cf C 1 Cb 1 1

< CKn+2 1 -
< max (n + 1,71 TR a/K+K21—fyb/K
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By the choice of K the expression in the brackets is bounded by 1 which concludes the
induction argument after dividing both sides by €.

The proof of (1.13) proceeds in the same fashion; the only difference is that Lemma B.2
instead of Lemma B.1 is used to start the induction argument.

|

Now we turn to the proof of (1.14)—(1.16). Recall the definition of the terms u; of the
asymptotic part wy, in the decomposition (1.9). In order to control these terms, we need
the following lemma.

Lemma B.4 Let G be an open, complex neighborhood of I = [—1,1]. Assume that the
functions A, a, ug : G — € are holomorphic and bounded on G. Assume additionally
that |a] > a > 0 on G. Then there are constants C, Ky, Ky > 0 depending only on a,
' || Loy, IAllzoo@), [|A]|zeo(c), and G such that the functions u; defined recursively as
in (1.8) satisfy

1|y < CRIRE M Juoll ey Wiom € No.

Proof: Again, we will prove a stronger statement. Without loss of generality we may
assume that G is star shaped with respect to z = —1. For 6 > 0 (sufficiently small)
denote G5 := {2z € G| dist(z,0G) > §}. Then we claim that there are C, K > 0 such
that

ujlle@s) < CK?6 il uollp~@ — Vj € No.
The proof of the lemma follows from this estimate by Cauchy’s integral theorem for
derivatives.

It remains therefore to establish the claim. We proceed by induction on j. It is true for
7 =0 and for any C' > 1. We write

z 1
Upa(z) = e MG [1 eA(t)WU;/(t) dt
_ o AG) eA(t)iu/»(t) _ AR /Z AA® N (t)a(t) +a/(t)u'»(t) dt.
a(t) ], . a(t)? j

Hence there is C > 0 such that

[ujillzoees) < Crllwflloe(ay)-
By Cauchy’s integral theorem, we have for 0 < xk < 1 using the induction hypothesis:

2TKO
[tjrillzees) < Clwl\%!\m(qmm
) . o1
S Cle'K](l—/i) ]5 JEHU(]”Loo(G)

Ch
DKG+1)(1 - k)ik

< O3+ DT ) oo
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Choosing k = 1/(j + 1), we observe that there is ¢; > 0 such that ¢; < (5 + 1)s(1 — k)
for all j > 1. Hence, choosing K > 0 such that C;/(Kc;) < 1 finishes the induction
argument.

|

This lemma puts us in position to conclude the proof of Theorem 1.1.

Proof of (1.14)—(1.16): Let us begin with (1.14). We see immediately that the as-
sumptions of Lemma B.4 are satisfied: The size of the complex neighborhood G and
the constants C', K;, K5 can be controlled by the constants of (1.3), (1.5)—(1.7). Also
|0 || Lo () can be controlled in terms of these constants. Hence, the terms u; satisfy

[ul™ | o) < CiIKIKY V5 € No,n € No.

Thus

M M

[P ey < CE3n! Y & Kij! < CKin!' S (e Ky M),

j=0 Jj=0
This last sum can be bounded by a constant under the condition e K M < 1 if we choose
K > K.
An immediate consequence of (1.14) is (1.16): Cy = ot — wy (1) and wy(1) can is
controlled by (1.14) under the assumption e MK < 1. Finally, the remainder 7, satisfies
(1.11). An application of Lemma B.1 (note that we only need to control the L> norm of
the right hand side for Lemma B.1 to hold) together with (1.14) gives the claim of (1.16)
for n =0, 1 and the differential equation satisfied by rj; gives the claim for n = 2.

O
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eps=10~(-5); stiffness matrix exact
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