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A posteriori error estimates for mixed finite volume
solution of elliptic boundary value problems
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ABSTRACT. The major emphasis of this work is the derivation of a posteriori error estimates for the mixed finite
volume discretization of second-order elliptic equations. The estimates are established for meshes consisting of
simplices on unstructured grids. We consider diffusion problems with nonhomogeneous diffusion coefficients.
The error estimates are of residual types and are formulated in the energy semi-norm for a locally postprocessed
approximate solutions. The estimates are fully computable and locally efficient that they can serve as indicators
for adaptive refinement and for the actual control of the error. Numerical results are shown for two test
examples in two space dimensions. It is found that the proposed adaptive mixed finite volume method offers
a robust and accurate approach for solving second-order elliptic equations, even when highly nonhomogeneous
diffusion coefficients are used in the simulations.
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1. Introduction

Second-order elliptic problems with discontinuous coefficients arise in mathematical modeling processes in dif-
fusion in composite media, heat and mass transfer, flows in porous media, among others. In many applications
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for these problems, the data describing the properties of the medium (conductivity, permeability, porosity) involve
high discontinuities or numerous heterogeneities. Therefore, elliptic equations with discontinuous coefficients impose
great challenges to the numerical methods. In general, to solve numerically such equations, we commonly use finite
element or finite volume methods. There are several highly desirable properties of the discretization beyond the
classical stability and accuracy, such as local mass conservation, discrete maximum principle, etc, that are crucial
in capturing the important details of the solutions of complicated problems on relatively coarse grids. Then, if we
work with meshes adapted to the spatial distribution of the coefficients, we obtain a system of large size, that is
prohibitively expensive to solve. In order to avoid this, we would want to use any reasonable structured mesh.
Thereby, some elements of the mesh will be crossed by the coefficients discontinuity surfaces and this implies to re-
place on these elements the true coefficient by coefficients that generate nearly equivalent description of the physical
properties.

Finite volume methods are well adapted to the discretization of conservation laws, see for example [18]. These
methods provide efficient numerical schemes for elliptic equations as well as for convection-dominated parabolic
equations. However, because of the heterogeneous coefficients in the considered equations, the standard four-point
finite volume schemes cannot be used here. Another class of finite volumes schemes for solving diffusion equations
on two- and three-dimensional unstructured grids has been developed in [14]. Other finite volume methods for
solving diffusion equations have also been studied in the literature such as Discrete Duality Finite Volume (DDFV)
method [14, 8] and Multipoint Flux Approximation (MPFA) [1] method among others. The DDFV method also
arises from the construction of discrete analogues of the divergence and flux operators which fulfill the discrete
counterpart of vector calculus identities. However, this method requires to solve the diffusion equation not only
over the primal grid but also over a dual grid. Namely, there are both cell-centered and vertex-centered unknowns.
Compared to a classical cell-centered finite volume scheme, the DDFV method necessitates twice as much degrees
of freedom over quadrangular grids. In [10], a mixed finite volume method is proposed which handles heterogeneous
diffusion problems on any grid and precisely provides good approximations of the problem. This method is suited for
unstructured grids and adaptive grid refinement as well as for efficient parallelization by domain decomposition. This
method has been successfully applied to convection-diffusion-reaction equations in [15, 4]. In the current study, we
shall analyze a discretization of second-order elliptic equations based on a mixed finite volume method. Essentially,
this approach consists of writing the considered problem in the mixed form, and discretizing the flux variable using
finite volume techniques, and the scalar variable by piecewise constants. Throughout this work, for simplicity we
restrict our attention to triangular elements, and the extension to three-dimensional problems is straightforward.

As for most mesh-based methods for solving partial differential equations, the computational cost in finite volume
methods becomes more and more important (sometimes prohibitive) when we need numerical solution with good
accuracy. It is also well known that a posteriori error analysis is one approach to find a compromise between cost and
accuracy of these methods. The importance of a posteriori error estimates for controlling an automatic, self-adaptive
mesh-refinement process is well established in recent decades; see for instance [3, 20] for extensive reviews. Deriving a
posteriori error estimates for finite volume approximations of the elliptic equations also has received much attention.
The work of Verfurth et al. [20] builds the basic foundation for the mathematical analysis of practical methods and
has been advanced by Vohralik et al. [21, 22] and others. In these works, the authors present a general framework for
a posteriori error analysis for finite volume methods applied to convection-diffusion-reaction problems. A posteriori
error estimates for finite volume methods have also derived in [16, 6, 13, 5] for the standard two-point finite volume
schemes, in [17, 2] for DDFV schemes, and in [7] for mimetic finite difference methods. In most of the works
mentioned above, the derivation of a posteriori error estimators needs to construct a novel solution which is more
regular than the one produced by the scheme. Sometimes this procedure is very expensive. In this work we derive
in a very cheap way a posteriori error estimators for the mixed finite volume scheme applied to elliptic equations.
The proposed method does not resolve any local linear systems and it consists of an explicit reconstruction of the
postprocessed solution using the nodal values evaluated by the method. Recently, the mixed finite volume methods,
the mimetic finite difference methods, the hybrid finite volume methods and mixed finite elements have been found
to be equivalent [11]. This finding supports the fact that the analysis presented in this study remains valid for
these methods. In this paper we derive a posteriori error estimates for the mixed finite volume discretization of
second-order elliptic equations. The natural combination of adaptive techniques with mixed finite volume methods
retains the best features of both methods and overcomes many of their defects. Their implementation relies on the
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projection operators, whose actions use only standard nodal data structures and can be evaluated locally at the
element level. Additionally, the combination turns out to be particularly attractive on modern parallel processing
architectures. Finally, by assuming the nondegeneracy property, we can obtain local lower and upper bounds for
the error of the numerical solution. We numerically illustrate the efficiency of our techniques by solving two test
examples for second-order elliptic problems with discontinuous coefficients.

The structure of the paper is a follows. In section 2 we collect some notations and preliminaries. The mixed finite
volume method is formulated in section 3. This section includes the finite volume discretization and the formulation
of the mixed finite volume method for the considered elliptic problem. In section 4 we present a posterior error
estimates for the proposed finite volume method. Section 5 contains numerical results for two test examples on
diffusion equations. Concluding remarks are given in section 6.

2. Preliminaries and Notations

We consider second-order elliptic equations with heterogeneous coefficients. For this class of problems, the
diffusion in a two-dimensional closed medium  C R? with boundary 9 is described by the following equation

-V (KJ(X)VU(X)) = f(x), Vx € Q,
(1)
u(x) = 0, Vx € 09,
where f € L?() is the source term and & is the diffusion coefficient assumed to be piecewise constant such that
there exist two positive constants k and % for which

0<k<k(x) <F, a.e. x e Q.

The spatial domain Q = Q U 99 is discretized in an admissible finite volume discretization D = (M, &, P), where
M is the set of control volumes K with Q = (e K, € is the finite set of mesh interfaces, and P = (xx)xem
are the mesh points in K for each K € M. We denote by S the set of all nodes P in the mesh and by Vp the set
of all cells K € M for which P is a vertex. We assume that there exists a subset £x C £ such that 0K = Uy¢g, T,
for each 0 € £k, and nk , denotes the unit normal vector to o outward to K. Furthermore, we assume that for
o € & and for a pair (K, L) € M2 either 0 € 9Q or @ = K N L and in the later case we use the notation o = K|L.
We also use the notation m(K) and m(o) to denote the area of K and the length of o, respectively. Here hg is the
diameter of the cell K and h = Ir{nea/\); h is the mesh size.

We define the discrete functional space Haq and P?(M) as the set of constant functions in each K € M and
the set of polynomials of total degree at most 2 in each cell K, respectively. The discrete Sobolev space H'(M) is
defined by

H' (M) ={p € L*(Q): olx € H(K), YKeM}.
We also introduce the bilinear form a(-,-) defined in H'(M) x H*(M) as

a(v,w) = Z /K/-chdex,

KeM
and the associated energy-norm ||| - ||| defined as
el = > Nl
KeM
where

I[|ul||% = / kVu-Vudx.
K
For each (up,vy) € Ha x H3,, we define the following discrete norms

lunll3oy = > m(K)uk,  [[valliaqpe = Y m(K)|lvkl3,
KeM KeM
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where |- |2 denotes the canonical Euclidean norm in R2. We define F' = (Fk »)ocey ke as a family of real numbers
which approximate the flux fa kVu-ng ,ds and Faq is the set of such families.

For a given family (v = (vk)kem) of positive real numbers, we define the set L, (M) of triplets (up, vy, F) €
Hp x HJQ\,l X Faq such that

Vi - (Xo —XK) + VL - (X — Xo) + vgm(K) Fg o —
V[JD(L)FL,U =ur —ug, VO':K|L Gginh (2)

VK'(XU—XK)—FVKIII(K)FK’U = —Uug, VoéeEkNEext.

In the sequel, unless otherwise stated, C' denotes a positive constant independent of the mesh size h.
3. Mixed Finite Volume Methods

Applied to the problem (1) a mixed finite volume method yields the statement of the problem: find (u,v, F) €
L, (M) such that

FK,U + FL,a = 0, Vo= K|L € gin‘m (334)
- -1
m(K)vg = Z Fr oky (Xo — XK), VK € M, (3b)
c€€K
=Y Fxo = m(K)fx, VK € M, (3¢)
ocCfK

1
where fx = ) / f(x)dx. Tt should be stressed that the mixed finite volume method (3) employs the same
K

techniques used in the literature for mixed finite element methods and the implementation procedure of this class of
mixed finite volume methods can be carried out as in [9] among others. Thus, for each solution (uy,, vy, F) fulfilling
the relations (2) and (3b) we define the unknowns (us)scs as

Vi - (Xo —Xg) +vkm(K)Fg o = Uy — Uk, VK e M, Vo € &g, (4)
with u, = 0 when o € Ex. The equations (3b) and (4) yield

1 -1
m a;}( FK,U’AK (XUI — XK) . (XU — XK)+
vim(K)Fk o = te — UK, VK e M, Vo € &g.
Hence, for each K € M, the above formulation leads to a linear system of algebraic equations to be solved for the
unknowns (Fik ¢ )ocg, 88
Ak (Fgo)ocer = (Uo — Uk )oces -
Note that, due to the condition vg > 0, the matrix Ak is symmetric and positive definite. In addition, the solution
of the linear system can be reformulated as

Fro= Y (Ao (e —ug), VE €M, Vo€ k. (5)
o' €€k

Using the relation (3c), it is easy to verify

- Z BK,U’UJ/+BKUK:/I<f(X)an

o'€EK
where

5}(,0" = Z (A[_(l)cra”y 6K = Z BK,U“

ocefk o' €€k
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Let (1)/ce, denotes the vector in RE4(x) with all its components are equal to 1, with Card(£k) denotes the
cardinality of the set £x. Using the property
(ﬂK,a’)o’esK = A;(l(l)a’esm
one obtains
B = (Woreer - A (Voreey -
Since the matrix A;(l is symmetric and positive definite, it follows

Br >0, vV K € M.

. = L
K™ Bk

Using the relation (3a) along with the formulation (6), we obtain

— 6 ,06 ,o! — 6 ,06 ,o!
Z ((AKl)aa’ - KﬂKK) U + Z ((AL1><TU’ - L/‘%L) Ug

o'€fk '€y,
BL,O’

= ﬂﬁKKU /Kf(x)dx+ B /Lf(x)dx, Vo=K|L € &Ep. (7)

It is worth remarking that this linear system has been studied in [9] for which the matrix is proven to be symmetric
and positive definite. Thus, solving the linear system (7), the computation of (uy,, F') is performed using the relations
(6) and (5), whereas vy, is calculated using the relation (3b).

Thus, the solution ug is given by

Z ﬂK,U/uo/+/Kf(X)dX> . (6)

o€k

4. A Posterior Error Estimates

In this section we present a posterior error estimates for the mixed finite volume method (3). It should be
mentioned that a priori error estimates for this class of finite volume methods can be found for instance in [9)].
Hence, we present the following results:

Lemma 4.1. If the mesh M is formed using simplex then the finite volume approximation (up,vy) of the solution
(u, Vu) satisfies the following inequalities:

lu—unllr2@) < Ch, (8)
||Vu—vh|\Lz(Q)2 § C h. (9)

For the proof of this lemma we refer to [9, Theorem 2.3, Lemma 6.4].

To construct the error estimates we first consider a postprocessed solution denoted by u; and then we proceed
using similar steps of the analysis presented in [22]. This consists on finding @, as a weak solution of the following
local Neumann problems:

1
_v. i) = ——= 3 —F K 1
V- (kxVup) m(K) pa K,o VK € M, (10a)
an(xx) = uk, VK, e M, (10b)
Fk o
— kg Vi i - ko —mf(f(;), Voeék, VKeM, (10c)

where ug is the approximation of w in the control volume K, Fi , is the approximated flux at the surface o
of the element K. Note that similar estimations are presented in [22] on conform meshes formed of simplices for
second-order polynomial solutions y,.
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We define the functions (¢ o )oeey. kem as [12]

_ mo)
Adgo(x) = m(K) ae. x€ K,
b/m¢Uﬂa(X)dX = O,
K
Voro(y) nke = 1, a.e. y € o,
Vogo(y) nks = 0, ae. y€as, 6€fk, G#o0.

We also define the coefficients ok , as

Frk o
CHQU:::(HKI ?})__VK'IUQU)7 Vo e kg, VK e M.
mio

Lemma 4.2. Assume a triangular mesh M and (up, vy, F) is the solution of the problem (3). The solution ty, of
the local problems (10) is given by

in| k(%) = uk + Vi - (X = XK) + Y ko (dro(X) — dko(xK)), VK € M. (11)

o€k
Proof. By definition of the solution 4y, it satisfies the equation (10b). From (11) we obtain
Vilk =vik+ »_ akoVore. VE €M
c€€K

Hence, for each oy € Ex

—krVip| K - NK oy = <_/‘5KVK — KK E aK,aV¢K,o> “NK, -
c€EK

Using the definition of the functions ¢x , and the coefficients ak ,, we obtain

FK,U’Q
IH(Uo)’

—kg Vi |k N5y = —

and therefore, @y, solves the equation (10c). Consequently, @y solves the equation (10a) and this resumes the proof.

|
Lemma 4.3. Under the assumptions of Lemma 4.2, the solution iy € P?(M) and @p|x (x) is given by
in k(%) = ag (2 +y?) + b + cry + di, vV K € M, (12)
where .
_ _ 13
aK T fx (13)

Proof. From the analysis reported in [12] it is known that for triangular elements
X—a
‘7¢K;U(X):: h 07

g
where a, is a nodal point in the triangle K opposite to the face o, and h, is the distance between a, and o. Hence,
®K,o is a second-order polynomial of the following form

ar,o (@2 +Y?) + br o + ek oy + di o,

and Uy |k (x) is of the required form (12). Next we show that ax satisfies the equation (13). From the definition of
Up |k (x) we have
Aﬂh‘}( = 40,]{.
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Using the definition of @p|x in (11) yields
Aty |g = Z o, e AdK .
oelk

By substituting the expressions of ak , and A¢g , one obtains

4aK-::nkf EE: K,o 4’44445 Vi - < ZE: IH(O)HB;U>

aEEK oc€EK
Since the mesh M is assumed to be triangular
Z m(o)ng . =0, VKeM.
oelk

The relation (13) holds following the equation (3c) from the definition of the considered mixed finite volume method.

Lemma 4.4. If the nodal points (Xix)kxem are selected such that each K € M, X is the isobarycentre of the
element K, then

Vfbh(XK) =Vg, vV K e M.

Proof. From (11) we get

Vip(xx) = Vi + Z ok, o VOr,o(XK)-
o€k

By substituting ak , and A¢x , using their associated expressions one obtains

F‘ o - do
Vi (xkx) = vk + Z ( 121o VK - nK,a) s

c€€K HKU) hU
however,
2m (K
hy = m(K) and XK — 8y = 2(X, — XK ), Vo e k.
m(o)
Thus,
- _ 1
Vi (xx) = Z K Fre o (Xg — XK) — i) > m(o)vk - ngo(x, — Xk).
UEEK c€lK

Using the relation (3b) we obtain
2{: ka I(U o Xkﬁa
UGS

and the application of the results from [9, Lemma 6.1] to vk gives

1
VK = ——— m(O')VK'nK’g(XJ_xK),
m(K) ag;}(

and the proof is achieved.
|

Lemma 4.5. Let (up,vy) be the approximation of (u, Vu) by the proposed mized finite volume method and let @y,
be the reconstructed solution in (11). Hence,

IN

an — unllr2(e) Ch, (14)

IV = vhrllL2@pe < Ch, (15)
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Proof. Since by definition @p(xx) = ux and 4|k is a second-order polynomial, we have

Uplx (x) —ug = Vg (xg) - (x —xg) + %(x —xg) H(xg)(x —xx),
where H(x ) is the Hessian matrix of 4|k in xg. Using the form of 4|k, we obtain
H(x) = 2ak, Vx € K.
From Lemma 4.4, it follows that
Up(X) —ug = Vi - (X — Xg) + ag|x — xXk|3, V x € K.

Using the Young inequality (ab < 1(a®+b%)) and the Cauchy-Schwartz inequality, we obtain
2 2
(ﬁhh{(x) - UK> < 2(|VK|2‘X — XK)|2) + 20,%(|X — XK|%.
Let
- 2 272 2 34 2,2, N
(anlic () i) < 2(Ivicl3de + afehie ) <2 (lvaclh? + o fic )

where we have used the definition of ax, the inequality hx < h, and the assumption

£ < Kk(x), a.e. x € Q.
Integrating over K and summing over all elements K, we obtain
- h?
> [ (60— w202 S ) (v + g % )

KeM KeM
Let

IA

- h?
i = unlBaey < 20 (IMalars + gzl e )

diam(Q)?
< 20 (Il + Tom ey ).

where diam(€?) is the diameter of the domain Q. It follows from [9, Lemma 4.1] that
1vallZ20) < CllfIIZ2 ()
where C is a positive constant independent of the mesh variable h. Hence, we obtain the estimation (14).
Next we proof the second estimation (15). Since the Hessian matrix H of u;, satisfies H(x) = 2ax, Vx € K
and Vi, (xx) = Vi, we can apply the mean value theorem as
Vi (x) - vK)Q < 2lax|[x — xxl2 < 2lax|h.

Taking the squared of the above inequality and integrating over K yield
2

h
> [ 19in0 —vilix < 5 3 (),

KeM - KeM
which implies
- 1
[IVin, — vi|lp2 ()2 < %Hf”m(sz)fh

This completes the proof of the lemma.
|

Lemma 4.6 (a priori estimation for @y,). Let u be the weak solution of the problem (1) and let Gy, be the postprocessed
solution given by (11). Hence,

IN

||V’U,—V1~Lh||L2(Q)2 Ch,

IN

||u—ﬂh||L2(Q) Ch.
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Proof. By virtue of triangle inequality, we get

|l = tin||L2(0) < [lu—unllL2) + |[un — GnllL2(0),
and
||VU - VﬂhHLz(Q)z < ||Vu - VhHL2(Q)2 + ||Vh — vahHLz(Q)z.

To complete the proof of this lemma it suffices to use the estimations in Lemma 4.1 and Lemma 4.5.
|

Note that the previous results establish both the convergence of the postprocessed solution 4, to the weak solution
u of the problem (1) and the convergence of Vi to Vu when h — 0, see for example [22]. However, it should be
stressed that to establish these results, some properties on the solution uj, are essentially necessary such as the fact
that @, and Vi, must equal respectively, ux and v at xx. As a consequence, the assumption made on the finite
volume method in [22, Theorem 3.1] is not used in the analysis presented in this study.

In what follows we present error estimates for our mixed finite volume method. We start by the following result
inspired from [21, Lemma 7.1].

Lemma 4.7. Forv,w € H}(Q) and v € H*(M)
v—w

Illv — 2]l SG(U—@M)HH@—MH- (16)
Proof. Due to the bilinear form of a(-,-) we have
o —w|[]* = alv—=o,v—w)+a(®—wv—w),
s|ﬁ—waMv—wrwm—wHa@—a“'w)7
Illo —wl]|
then,
o= ulll < 1= ull+ o (0=, 2= )
v —wl]|
Hence, if |||v — 9]|| < |]|v — w]||, then the proof is completed.
Let us now consider the case ||[v — 3||| > |||v — w]|||. In this case,
o =2||> = a(w—9v—w)+aw—=ow-—7),
g|wmwuwmuuvqmm@a”“’)
v —wl]|

and it follows

llo=alll < o il + W= (o 5, 222 ).
o=l ol
~ ~ v —w
< o= all+a (o5 =)
o=l
which resumes the proof.
|

We use the Oswald’s interpolation operator introduced in [21]
Zos : P2(M) — P2(IM)N H' (),
defined as V v, € HY(M),

1 .
(ja,TO}P) Z Uh‘K(P), if PES,

Zos(vn)(P) = freve (17)
{vn}e(P), if P =x,,
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where
%(vh|K—|—vh|L), if o =K|L,
{vn}lo =
onlk, if 0 €&k NEext.

Lemma 4.8 (Estimation of the upper bound). Let u be the weak solution of the problem (1) and let @y, be the
postprocessed solution given by (11). Hence,

1/2 1/2
[|Ju —ap]| < < Z UR,K(ah)2> + ( Z UNC,K(ﬂh)2> )

KeM KeM
with
_ Cpx .
nr.x (@) = hi o If+ V- (kx Vi k)l k, VK eM,
e,k (tn) = |||tn — Zos(tn)|l k-, VK e M.

Proof. Let ¢ be a function in H}(2). Due to the bilinear form of a(,-) and the Green theorem, we have

a(u—ind) = (f)a- Y (rcVinlk, Vo) .

K
KeM

S (F+ 9 (sxVinlk ). 0 — Y (sxVinlkn,o)

K
KeMm Kem 9

Let us consider the term Z (RKVﬁh|K-n, (b) ok which we denote by A. Thus,
KeM

A= Z Z (/QKVﬂh‘K‘nK,aqu)

KeMoelk

If we assemble by interfaces, the term A can be reformulated as

A= Z (KKVﬂh‘K ‘NK s+ K/Lvah|L LY ¢)

0€&int
o=K|L

)
[oa

where we have used the fact that ¢ vanishes on the boundary.
From the equation (10c) we have
- - 1
kg Vip|g DKo +kLVup|p Dpe = ——Fro + Fro).
m(o)
By virtue of (3a) one obtains
A =0,

and therefore,

a(u - @m(ﬁ) =) (f+V : (HKVﬂiL\K)7¢)K

KeM

We set ¢ = #K)(qb, 1)k. using the definition (3) of the mixed finite volume method and the equation (10c) we

m(
obtain

(f +V- (KKVﬂh|K),¢K>K =0.
This yields
CL(U - ﬂha ¢) = CL(U - afm ¢ - ¢K>
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Hence,
a(u—in, ) < Y |f+ V- (ke Vinl)|xlo - dxllx,
KeM
< Z HR,K%%QHV(?HK'
KeM
— 7 77
By setting ¢ = U—Os('lfh) in the above inequality and using the inequality (16) we obtain
[l = Zos (@)
1/2
lJu—anll| < ( > nR,K(@h)2> + [ll@n — Zos(an)|ll,
KeM
1/2 1/2
< ( > UR,K(th)2> + ( > UNC,K(ﬂh)2> ;
KeM KeM

which achieves the proof.
|
Notice that an estimation of the lower bound can be obtained for the proposed mixed finite volume method using
the same ideas reported in [21, Theorem 4.4].

5. Numerical Results

In this section, we present numerical results for two test examples to support our a posteriori error estimates.
We solve the two-dimensional diffusion problem with high heterogeneous diffusion coefficient x(x) defined as

-V (K(X)VU(X)) f(x), VxeQ,

u(x) = g(x), vV x € 09,

where f and g are determined from a given analytical solution in polar coordinates, compare [21, 22] among others.
In both examples the numerical solution presents a singularity at the origin of the computational domain 2. Mesh
adaptation based on the proposed error estimates is applied to get a suitable locally refined mesh for triangular
elements.

(18)

The mesh generation is based on the Delaunay triangulation using the software Triangle developed in [19].
Starting from a coarse initial mesh, we consider both uniform and adaptive refinements using a procedure based in
our a posteriori estimators. The adaptive refinement consists of refining each triangle where the local value of the
estimated error is greater than the half of the maximum of the global estimator. We also denote by DoF the number
of elements in the considered mesh, by f, the effective index defined as the ratio between the related estimator and
the true error, and by € the energy error. In all the computations reported herein, the linear systems of algebraic
equations are solved using the BiICGSTAB solver. In addition, all stopping criteria for iterative solvers were set to
1079, which is small enough to guarantee that the algorithm truncation error dominates the total numerical error.

5.1. Example 1. We solve the diffusion problem (18) in the squared domain Q = [—1,1]? divided in four subdo-

mains §; (i =1,...,4) as shown in Figure 1. The diffusion coefficient x is constant in each subdomain (k|q, = &,
i=1,...,4) and functions f and g are selected such that the exact solution u in polar coordinates (r,8) is
ule, (r,0) = 1o (ai sin () + b; cos (oa‘))), i=1,....4, (19)

where « is a fixed parameter in our simulations, a; and b; are constants related to the subdomains 2;.

In the first run we use the following parameters
a1 = 0.44721360, ag = —0.74535599, a3 = —0.94411759, a4 = —2.40170264,
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1

Q, Q

-1
-1 0 1

FIGURE 1. Domain configuration for Example 1.

by =1, by = 2.96039604, b3 = 0.555555656, by = —0.48148148,
a = 0.53544095 and the diffusion coeflicients are given as
H1:H3:5, H2:H4:1.

Figure 2 shows the adaptive meshes, numerical solutions, exact solutions, estimated errors and absolute errors at
initial and two different iterations. As can be seen from the results presented in this figure, no noticeable differences
are visible between the exact and mixed finite volume solutions. However, in term of the estimated and absolute
errors, the difference can be clearly seen on the coarse mesh whereas, this difference becomes negligible as the mesh
is refined in the later iterations. It is clear that the proposed error estimator locates the exact error very well and the
maximum error located at the center of the computational domain is well captured. In addition, for the considered
ratio between the diffusion coefficients k1 and k2, we can observe that the grid is highly refined around the domain
center, which confirms the relevance of the adaption criteria based on our estimator.

In Figure 4 we display the accuracy and efficiency plots as a function of number of DoFs. The left plot in Figure
4 compares the estimated energy errors using both uniform and adaptive mesh refinements. The efficiency of the
mixed finite volume method is quantified by plotting the effective index versus the number of DoF's in the right plot
in Figure 4. For a better insight logarithmic scales are used in these plots. It is clear that for a given precision,
the adaptive refinement allows to reduce consequently the number of unknowns in comparison with the uniform
adaption. In addition, we note that both uniform refinements and adaptive refinements get good approximate
solutions as the number of DoFs increases, and the convergence orders are nearly optimal. However, to obtain
similar accuracy, the adaptive refinements will use less control volumes. It should also be noted that the efficiency
plot shows a numerical asymptotic exactness of our estimator.

Next we consider the test case with the following parameters
a1 =0.1, as =—-9.60396040, a3 = —0.480354870, a4 = 7.70156488,
by = 1.0, by = 2.96039604, b3 = —0.88275659, by = —6.45646175,
a = 0.12690207 and the diffusion coeflicients are set to

m:ng:lOO, K,2=l€4=1.
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Note that in this test case, the diffusion ratio k1 /K2 is 20 times larger than in the previous test case which results in
a stronger singularity at the domain center. The exact and computed results are displayed in Figure 3. As expected
the numerical solutions show strong singularity at the center of the computational domain which is underlined by
the mesh refinements in this region of the domain. Compared to the previous test case (k1/k2 = 5), the mesh
refinement is mainly concentrated in the center of the domain, compare the mesh configurations after the adaptive
refinements in Figure 3. It should also be noted that the discrepancy between the true and estimated errors is
remarkably small as compared to the magnitude of the target functional. The distribution of error contributions
reflects the qualitative behavior of local errors and indicates that stronger mesh refinement is required in the vicinity
of domain center as the diffusion ratio x1/ks increases.

The accuracy and efficiency results for this example are depicted in Figure 5. In the very beginning of iterations,
the uniform and estimated errors are similar; however, we notice that the errors decrease generally during the
evolving mesh adaptations while on the uniform grid the errors are evolved constantly. In spite of a large number
of control volumes, the uniform mesh without refinement at the singularity location appears disqualified when the
singularity is present after iterations; on the contrary, the established a posteriori error estimator can follow the
development of the singularity and, thus, guide the grid well adapted to physical solution behavior. This comparison
reveals the necessity of using mesh adaptation coupled with a posteriori error estimate analysis for sophisticated
diffusion simulation quality enhancement. As we show for the considered diffusion problem, this procedure allows
us to reach significant improvement in accuracy and stability, compared to the uniform adaptation, within a small
number of iterations.

5.2. Example 2. The second example consists of solving the diffusion problem (18) in a radial plane domain
divided in four subdomains ; (i = 1,...,4) as shown in Figure 6. As in the previous example, the source functions
f and g are selected such that (19) is the exact solution of the problem in the polar coordinates (r,0). Here, the
parameters «, the constants a; and b;, and the diffusion coefficients k; are selected the same as in the first run of
Example 1. The main aim of this example is to check the performance of the proposed mixed finite volume method
for solving heterogeneous diffusion problems in relatively complex domains. The obtained results are reported in
Figure 7 in same manner as in the previous example. Again there is a good agreement between the predicted error
with the exact one. Our numerical simulations demonstrate that the coupling of mesh adaptation and a posteriori
error estimate allows for an economical and accurate finite volume solution of diffusion equations with singularities
in their solutions.

In Figure 8 we illustrate the evolution of the energy error and effective index as a function of the number of
DoFs. Similar conclusions to the previous simulations in the squared domain can be drawn for this test example.
We can observe, that while the regions of higher error are decreasing for the estimated method when refining the
mesh, they remain almost independent of refinement for the uniform method. We attribute this phenomenon to the
geometry of the domain.

6. Conclusions

We have developed a posteriori error analysis for mixed finite volume methods for solving second-order elliptic
equations with a scalar diffusion tensor. We have derived an efficient and effective adaptive strategy based on fully
computable error estimators. Global upper and lower bounds are proved, and the considered test examples show
that both error estimators are easy to compute. Indeed no local problems are solved and we only use the values
provided by the finite volume scheme. It follows that our scheme would be suitable for coupled elliptic/hyperbolic
equations on unstructured meshes. To assess the validity and accuracy of the proposed mixed finite volume method,
it is applied to solve two specific problems with known analytical solutions. The numerical results obtained agree
favorably with the known solutions indicating that the method can be used to provide reliable and accurate numerical
solutions for diffusion equations in heterogeneous media. Future work will concentrate on extending this analysis to
second-order elliptic equations with fully diffusion tensor.
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FIGURE 6. Domain configuration for Example 2.
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