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DISCRETE POINCARE INEQUALITY AND DISCRETE TRACE INEQUALITY IN
PIECE-WISE POLYNOMIAL HYBRIDIZABLE SPACES

YUKUN YUE

ABSTRACT. In this paper, we establish discrete versions of the Poincaré and trace inequalities for hybridizable
finite element spaces. These spaces are made of piecewise polynomial functions defined both within the
interiors of elements and across all faces in a mesh’s skeleton, serving as the basis for both the hybridizable
discontinuous Galerkin (HDG) and hybrid high-order (HHO) methods. Additionally, we present a specific
adaptation of these inequalities for the HDG method and apply them to demonstrate the stability of the
related numerical schemes for second-order elliptic equations under the minimal regularity assumptions for
the source term and boundary data.

1. INTRODUCTION

We take € as a connected, bounded, open polyhedral domain within R, where d is either 2 or 3. H'(f2)
denotes the standard Sobolev space consisting of functions in L?(Q2) (the set of square integrable functions
over ) whose first-order distributional derivatives are also in L?(£2). The classical Poincaré-Friedrichs
inequalities for H! functions are outlined as follows [52, (6]:

2
(L.1) 1By S IV F 1By + ( / fdw> vf e H'(Q),
and

2
(1.2) 1y < IV F By + ( / fds) vf e H'(Q).

where I represents a measurable subset of 92 with a positive (d — 1)-dimensional measure. Additionally,
the classical trace inequality is presented as follows [35, 41]:

(1.3) 117200y S 1170

Applying the Poincaré-Friedrichs inequalities from (1.1) to (1.2), the trace inequality is thus reformulated
as:

2
(1.4) 1 Bom S IV Flay + ( / fdx> vf e H'(Q),
and

2
(1.5) 1 1Bocony < 197120y + ( / fds) Vf e H'\(Q).

Our primary focus is on extending these inequalities from the classical H' space to piecewise polynomial
hybridizable spaces, given their significance in the mathematical analysis of partial differential equations
(PDEs) [41, 44, 66]. These spaces have increasingly become prevalent in the spatial discretization of a
variety of problems, thanks to the advent of several modern numerical methods. Notably, hybridizable
discontinuous Galerkin (HDG) methods [14, 15, 17, 19, 22, 26, 38, 43, 55, 59] and hybrid high-order (HHO)
methods [6, 12, 18, 28, 31, 33, 34, 36, 37] have been instrumental in this development.

The key distinction between hybridizable spaces and other more traditional nonconforming spaces [1, 10,
13, 27], often utilized in the discontinuous Galerkin (DG) method, is depicted in Figure 1. In the DG method,

the approach involves using piecewise polynomial functions; for instance, as illustrated in the left part of
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FIGURE 1. Comparison of Spaces: Nonconforming Space for DG Method (Left) versus
Hybridizable Space for HDG or HHO Method (Right)

Figure 1, distinct functions ux and ujy, are selected for elements K and L respectively, and these functions
may be discontinuous across the boundary where the two elements meet. Conversely, within hybridizable
spaces, the function values are not only determined within the elements’ interiors but also the function values
on the boundaries are treated as separate variables. This idea is represented in the right part of Figure 1,
where ux and uj are defined within elements K and L respectively, and Uey.p, 18 defined on the interface
ex,r, between the two elements.

In recent years, significant efforts have been made to develop analogs of Poincaré-Friedrichs and trace
inequalities as analytical tools for nonconforming spaces, which are extensively used in the analysis of various
numerical methods. For further information, we direct readers to [7, &, 11, 20, 42, 64, 65] and references
therein. Notably, [5] established a foundational discrete Poincaré inequality for piecewise H' functions,
applicable across a wide range of nonconforming spaces used in DG methods. However, the direct application
of these findings is insufficient in establishing numerical stability for HDG methods due to challenges in
controlling the jump term. This issue will be discussed in more detail in Section 3.1 and Section 5.

In this paper, we introduce analogues of the Poincaré inequalities (1.1) to (1.2) for any pair of piecewise
polynomial functions (uy, 4p) € X,’f , where X,’f represents the hybridizable space (the precise definition of
X} is provided in Section 2.1):

2
N = 2 N
16 by S (el oy + hicln = oy + 152 @) s oy + ([ an o)

and

2
N = 2 N
A7) VunlBarsy S (rcPlun sy + il = 0 s oy + 16550 iy + ([ ants)

In this context, uy represents a function defined within the interior of each element, whereas 4 pertains to
a function specified on the mesh’s skeleton. The mesh-specific term h g denotes the diameter of a simplex K
in the mesh. The term EiR refers to a lifting operator that maps piecewise constant functions into piecewise
linear functions within the Crouzeix-Raviart space, detailed further in Section 3.2. 1y, is a piecewise constant
function representing the average of 4 across each face of the mesh. Additional details on this are provided
in Section 3, while a comprehensive explanation of all other relevant notations is provided in Section 2.1.

Moreover, we develop analogues of the trace inequalities, from (1.4) to (1.5), for any pair of piecewise
polynomial functions (up, @) € X}

2
18) oy S hlinsiry + o = 0oy + (4 R LEE™ @)y + ([ s )
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and

2
(1.9) ||{Lh||iz(g;37}f) S hK‘uh@—Il(Q;Th) + flun — ah”iz(g;m—;) +(1+ hK)wiR(ﬁh)ﬁ{l(Q;Th) + (/F p, ds> .

Our proof of both the Poincaré and trace inequalities relies on the work presented in [7] and [8]. By
employing a Crouzeix-Raviart lifting, we bridge hybridizable spaces with traditional nonconforming spaces.
This methodology facilitates the use of theories from [7] and [8], allowing us to eliminate jump terms.
Consequently, this enables us to achieve an estimate of order O(hk), as opposed to O(i)

Another main contribution of this paper involves utilizing the Poincaré inequality, as detailed from (1.6)
to (1.7), and the trace inequality, from (1.8) to (1.9), to prove the stability of second-order elliptic equations
solved by the HDG formulation. This approach represents a variation on the proof technique found in [416],
which relies on a translation argument stemming from (1.7) for establishing stability. In Section 5, we will
provide a proof based on the mathematical tools developed in this work directly.

Specifically, the mixed formulation approach [3, 4, 5], which considers a vector-valued mesh function
ph = 7VU}L,
is often adopted in the standard HDG formulation for second-order elliptic equations [21, 22, 25, (1] to devise

the numerical scheme. For each element K, given (up, ) € X, one can determine p, € V¥ as it satisfies
the following relation:

(1.10) (Pn,qn)x = (un, V - qn) K — (Un,qn - n)ox

where V’fL is space of piecewise-polynomial vector-valued functions that will be defined in Section 2.1. Intro-
ducing such a variable typically leads to an energy term involving ||ph||%2(9;7—h), as opposed to ||Vu||%2(Q;Th)7
which is more commonly encountered in classical elliptic theory [41]. The specifics of this distinction will be
elaborated in Section 5. As a result, we require a variation of the existing analytical tools, adapted for use
with pp. In the last section of this paper, we introduce the following findings: The Poincaré inequality from
(1.6) to (1.7) is revised as

2
(1.11) HuhH%Z(Q;Th) S 1+ (hK)Q)HPhH%%Q;n) + hc[lun — ﬁh||2L2(Q;87‘h) + (/Q Uh dx)
and
2

(1.12) Huh\|%2(Q;Th) S (1 + (hK)Z) ||Ph||?:2(9;7*h) + hic|lun — ﬂh”%z(n;an) + (/r Up ds) .
The trace inequalities (1.8)-(1.9) can be written as

2
(1.13) ol S 1+ Raoa sy + 1 = nl3acmy + ([ anas)
and

2
(1.14) H@hH%%Q;aTh) S (1+ hK)”ph”%R(Q;Th) + [Jun — ﬁhHQL?(Q;aTh) + (/r Up, dS) .

These inequalities will serve as important tools for developing novel analytical theories for hybridizable finite
element methods, such as the HDG method.

The rest of this paper is organized as follows: Section 2 lays the groundwork for our study, covering
essential notations like domain discretization and function spaces, mesh assumptions throughout our analysis,
key technical lemmas aiding in the proof of our main results, and an introduction to the Crouzeix-Raviart
space due to its critical role in our analysis. The Poincaré inequality for hybridizable spaces will be established
in Section 3, where an averaging technique and a lifting from piece-wise constant space to the Crouzeix-
Raviart space will be developed as key preliminary steps for the proof. Section 4 will extend the discussion
to trace inequalities, employing a similar approach to the Poincaré inequality proof by utilizing a Crouzeix-
Raviart element to bridge hybridizable and classical nonconforming spaces. Finally, Section 5 applies these
findings to investigate the stability of the HDG method for second-order elliptic equations, obtaining a
variant of these inequalities specifically designed for the HDG method.
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2. PRELIMINARY

This section is dedicated to presenting the foundational preliminaries necessary for this paper. We will
outline the notations and general assumptions frequently used throughout. Additionally, we will review
several technical lemmas well-known in finite element analysis that will be applied in later discussions. A
concise overview of the Crouzeix-Raviart space is also provided, due to its importance in our analysis.

2.1. Notations and Assumptions.

2.1.1. Space Discretization. Consider a domain €2, which is an open connected polyhedral region in R%. Here,
d can either be 2 or 3. We define T}, as a shape-regular triangulation of Q. (The exact definition of shape-
regularity will be given in Section 2.1.4) This means 7, consists of triangles when d = 2 and tetrahedrons
for d = 3. Each simplex in the triangulation is denoted as K, and so the entire domain can be written as

0= U K. When we have a face e appearing as the intersection of two adjacent simplex, labeled as K+
KeTn

and K~ (e = K+ () K~), this face e is called an interior face of the triangulation 7;,. The set of all such
interior faces is noted as 97,¢. The faces that lie on the boundary are collected under 97,0. Hence, all faces
within 75, can be collectively described as 97, = 0T,/ UOT,. We call the collection of all the faces in the mesh
to be skeleton. Additionally, the outward normal vectors for the simplexes KT and K~ are represented by
nt and n~, respectively. However, in practice, we often drop the superscripts and simply use n to denote
the outward normal vector for a simplex K at any given face.

Regarding the mesh size of the triangulation 75, we use hx to indicate the diameter of a simplex K. This
diameter is defined as the greatest distance between any two points within the simplex K.

2.1.2. Function Spaces. The spaces that we will repeatedly utilize are listed here. Boldface notation will
be used to indicate vector-valued functions or their corresponding spaces. The set of square integrable
functions over 7, within € is represented as L?(€Q;7;,). Similarly, square integrable functions on the face
space, 0T, are denoted by L?(£2;07;,). When addressing the function space associated with a specific
element K, we modify the second component of this notation to reflect the domain of that element. For
instance, L?(Q; K), L?(£;0K), and L?(£2;e) are used to represent the spaces of square integrable functions
on K, on the boundary of K, and on a face e belonging to 07}, respectively. These spaces are defined with
specific norms: for functions uj, € L*(Q;Ty,) and 4y, € L*(;0T),

1 1
l[unllL2@im,) = (Z ||uh||%2(Q;K)> v Nasllez o) = (Z ||ﬁh||%2(§z;aK)>

KeT KeTh
Moreover, when evaluating the L? norm of a function that is defined over the whole mesh that exists within
the interior part of each element, specifically uj, € L?(Q;Ty,), we can define its L? norm over the skeleton,
OTh, as well, by considering its trace on each face. Specifically, for u, € L?(Q;7y), its norm on 97 is
expressed as [|up||£2(q:07;)- This is detailed by the following equation:

1
2
lunllzz(0;0m,) = ( ) ||uh||2L2(Q;K)>

KeTy
1
2
= Z ||Uh":f\|%2(sz;e)+ Z ||Uh"e_||2L2(Q;e)+ Z HuhneHZLZ(Q;e) ;
ecdT}! ecdT}! e€dT?

where n} and n_ denote the outward normal vectors on each side of an interior face e, and n. represents
the outward normal vector at the boundary for a boundary face e. Therefore, u, on each interior face is
computed twice, reflecting the contributions from both sides of the face. (-,-)x will be used to denote inner
product in L?(Q; X) when X is a collection of simplexes while we use (-,-)x if X is one or a collection of
faces.

We designate H'(£2;T) to represent for piecewise H! functions which is defined as

(2.1) HY Q5 Th) = {f € L2 Th) : fx = flx € H'(Q K),VK € Ty }
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We will use the operator Vj, to denote the broken gradient operator [58]. In this context, Vjf and Vy, - f
refer to functions that, when restricted to an element K, equal Vf and V - f, respectively. The semi-norm
for HY(Q;Ty) is given by

2
(2.2) |f|H1(Q;Th) = ( Z ”vuh”%Q(Q;K)> = ||Vh“h||L2(Q;K)
KE’Y-}L

We want to clarify for readers that the notation H'(Q), which will be discussed in Section 4, refers to
the standard Sobolev space. Regarding the L? space, it’s important to note that L?(2) = L?(Q;7T,) and
L2(09Q) = L?(;0Ty,). Therefore, we will not distinguish between these notations.

Next, we focus on defining the hybridizable spaces, which are central to this paper. The piecewise
polynomial space L{,’f within the domain is delineated as follows:

(2.3) Ul ={f e L*(% ) : flx € P*(K),YK € T},
and the piecewise polynomial space ]-',’f over the faces is outlined as:
(2.4) FF={f e L*(Q;0T) : fl. € P*(OK),Ve € 01}

Here, P* denotes the collection of polynomials with degree at most k. The combined space, X}’f, is thus
formulated as the Cartesian product of L{}’f and .F,ff:

(2.5) XF =uUf x Fl.

Our analysis will primarily focus on elements within X,f, denoted by (up,dr) € X,’f. Additionally, we
introduce the concept of a vector-valued piecewise polynomial function space, Vﬁ, defined as:

(2.6) VE={f e L*(%Th) : flxk € PH(K),VK € Tp,}

This space becomes relevant when employing a lifting operator to transform a scalar function, defined on
the mesh skeleton, into a vector function that is defined on the entire mesh. More information on this will
be provided in Section 5.1. Additionally, it will be used for the discussion on HDG formulations in Section
5.

2.1.3. Other Notations. To avoid proliferation of constants, we will use the notation < in this paper. Specif-
ically, when we say fi1 < fo, it implies the existence of a constant C' > 0, which is independent of both f;
and fs, ensuring f1 < Cfs.

Additionally, we follow the standard notations for jump at the boundaries of elements consisting of
piecewise continuous functions [9]. For a given function f € Z/{,’f, and a face e which is the boundary between
two elements K and K~ with respective outward normal vectors n* and n~ (where e = K+ K~), the
jump of f across face e is defined by the equation:

(2.7) [flle = F*n* + fn-

Here, T and f~ indicate the values of f on the sides of K+ and K, respectively.

We employ | - | to signify the magnitude or measure of an object. For instance, |K| refers to the d-
dimensional measure of K, while |0K| and |e| relate to the (d — 1)-dimensional measures of K and a face
e, respectively. Based on the shape regularity assumption, which will be detailed in Section 2.1.4, we can
assert that | K| oc (hg)? and |0K| o< (hg)?~ L.

For integral notation, we use dz when referring to spatial integrals and ds for integrals taken over faces.
We also use f|x and f|. to denote the restriction of a function on a simplex K or a face e, respectively.

2.1.4. Mesh Assumptions. In this section, we establish certain mesh assumptions. These criteria are broadly
applicable across a range of meshes and are commonly used in analyses of DG and HDG methods, as seen
in [8, 23].
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A1l (Shape Regularity Assumption): There exists a constant k7 > 0 such that for any mesh size
hx > 0, the minimum ratio of the volume of any simplex K within the mesh 7; to the power of its
diameter (cubed for d = 3 or squared for d = 2) is always above xk:

min & > K.

KeT, diam(K)? ~

A2 (Hanging Node Assumption): The mesh does not contain hanging nodes.

(2.8)

Two remarks are given here regarding these assumptions:

Remark 2.1. The Shape Regularity Assumption (Al) introduces a constant 67 > 0, which bounds the
maximum diameter of any simplex K relative to the diameter of the largest inscribed sphere in K, for all

h > 0: q
iam(K
max ¥ < O,
KeTn Pk
where px represents the inscribed sphere’s diameter. It also establishes a constant ¢+ > 0, ensuring the
minimum angle within any simplex K remains above ¢7. This angle is measured in radians for d = 2 or

steradians for d = 3.

Remark 2.2. While our findings could be extended to more complex meshes, incorporating hanging nodes
would overly complicate the paper’s structure. Thus, we choose this assumption (A2) to focus on simplicial
meshes, which more effectively illustrate our proof’s core ideas.

2.2. Technical Lemmas. This section outlines several well-known results that pave the way for the proofs
developed later in this paper. We begin with the discrete trace theorem in triangular simplex, summarized
in the lemma below.

Lemma 2.3. Consider a simplex K in R, with e representing one of its faces. For any function f belonging
to P*(K), the following inequality holds true:

E+1)(k+d)\® :
(29) lisia < (SN DY

Proof. For the proof, we refer readers to [65][Theorem 5. O

Remark 2.4. The lemma mentioned primarily focuses on scalar-valued functions. To extend this principle
to vector-valued functions, one can evaluate the inequality for each vector component separately and then
combine the results. This approach leads to a vector-valued version of the inequality.

Remark 2.5. Considering a simplex K and its face e, there is a proportional relationship between their
measures, expressed as |K| = cghc|e|. Here, h, represents the height from face e within K, and ¢4 is only
dependent on the dimension d. With hx denoting the diameter of the simplex, the discrete trace inequality
can be rephrased to reflect this geometrical relation under the shape regularity assumption, as follows:

1
(2.10) Il L2 (se) S ?”fHL?(Q;K)-
h

Next, we present the Poincaré inequality in a simplex K, which includes an estimate of the order of the
Poincaré constant in this case.

Lemma 2.6. Let K be a simplex, ¢ is a face in 0K, and f € H'(Q; K). We set

g [ g [

They denote the average of f over one face e and the interior of simplex K, respectively. Then the following
estimates hold

(2.11) /K (Frc — £.)7 dz < diam(K)Q/K IV F[2 da,

(2.12) /K[fffK]de < diam(K)2/K |V f|?da.
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and
(2.13) / [f — f)?dx < diam(K)Q/ |V |2 d.
K K
Proof. See [64][Lemma 4.1] for (2.11) and (2.13) and then (2.12) will follow as a consequence. Or see [57]
and [40] for (2.12) directly. O

This leads us to understand that the L? norm of the difference between a function and its mean value
(either averaged over the entire simplex or just on one face of it) can be bounded by the function’s H'
semi-norm, multiplied by a constant that depends on the simplex’s diameter.

2.3. Crouzeix—Raviart Space. Introduced by Crouzeix and Raviart in the early 1970s [27], the Crouziex-
Raviart (CR) finite element space is an important development in the area of non-conforming P; finite
elements. Characterized by its application to both triangular (d = 2) and tetrahedron (d = 3) cases, the CR
space uniquely defines its degrees of freedom through the evaluation of functions at the midpoint of edges
or faces. This distinctive approach results in element functions that maintain continuity exclusively at these
midpoints, different from the traditional conforming elements [9, 16, (7] which are continuous across the
entire element.

As a consequence, the discontinuity outside the midpoints of edges or faces makes CR finite element
function not an element of the Sobolev space H'(€) which is the standard space for second-order elliptic
equations to be posed in [41, 44]. This difference underscores the non-conforming nature of the CR space.
The theoretical analysis and evolution of CR space are extensively discussed in literature. We refer readers
to [2, 10, 30, 45] and the references therein.

Here, we give the precise definition of the CR space:

(2.14) CRITH) = {f € 2T« flx € PLE), /[[fue ds = 0 for all ¢ € IT;}.

e
The condition that the integral of the function’s jump across any interior edge is zero underlines that the CR
space’s degrees of freedom are centered on the edges’ midpoints. In this research, the CR space is utilized
for the interpolation of a function fi, defined on the mesh skeleton, into a P; element within the CR space.
The specifics of this interpolation method will be detailed in Section 3.2.

3. DISCRETE POINCARE INEQUALITY

This section focuses on establishing one of our main results, the Poincaré inequality, within the hybridiz-
able space X¥. Our approach involves linking hybridizable spaces to DG spaces via a lifting operator. This
connection is set up by utilizing the Crouzeix-Raviart element as an intermediary.

3.1. Discrete Poincaré Inequality for Piecewise H! Functions. To start, we revisit the discrete
Poincaré-Friedrichs inequalities that applied to classical nonconforming finite element methods and dis-
continuous Galerkin methods, as introduced in [3]. These inequalities will serve as crucial tools in deriving
the Poincaré-Friedrichs inequalities for hybridizable spaces.

Lemma 3.1. The following are the Poincaré-Friedrichs inequalities for f € H'(2;7,) where H(2;Ty) is
the space of piecewise H! functions defined in (2.1):

i 2 2
(3.1) 1o S |1 + 3 Jeld/0-a) / (/T ds +( fdx) ,

L c€dT;i e Q

i 2 2
(3.2) 1120 S [ B + 3 Jef#/00 / (fT)e ds +( / fds) ,

L €T ¢

where |e| represents the (d—1)-dimensional measure of the face e, and [[f]]. signifies the jump of the function
f across the face e, as defined in (2.7). The positive constant, not explicitly mentioned due to the use of
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the symbol <, relies solely on the shape regularity of the partition P. And I' is a subset of 02 that has a

~)

positive measure.
Proof. See [3]. O

The following corollary is an immediate result when the integral of jump at each interior face vanishes,
namely,

(3.3) /wmmzo

for every e € 9T}
Corollary 3.2. If condition (3.3) holds, then (3.1)-(3.2) will reduce to

2
(3.4) 1 Baqry < 1/ Prar + ( / fdw> ,
and

2
(3.5) 1By < 17 s + ( / fds) .

For any function f within the CR space, as defined in (2.14), it satisfies the condition given in (3.3).
Therefore, the two types of Poincaré-Friedrichs inequalities mentioned above, (3.4) and (3.5), which apply
to cases without jumps in integral sense, are naturally applicable to a CR element.

We want to point out that Lemma 3.1 is broadly applicable and serves as a cornerstone in the theory of the
DG method [32, 39, 47, 60]. This lemma allows us to generalize the concept of derivatives to discontinuous
spaces and lays down a framework for designing a generalized gradient operator. It illustrates what gradients
look like within such spaces. However, directly applying these principles to hybridizable spaces does not
suffice to achieve the inequalities presented in (1.6)-(1.7). In fact, when considering an element (up, @i,) € XF,

e =D [ [up]]e ds’2 in (3.1) and (3.2) remains, the best estimate we could expect
for this term would be

S fel#0-) / ([un]]o ds / ([unl]e)? ds

e€coT}!
This is weaker than the estimates in (1.6)-(1.7), where we obtain a coefficient related to hyx of order
O(hg) for this analog of the jump term. This observation suggests the need to eliminate the jump term

if the jump term ZeeaT,f

< S hk T un — a3 o)
e€07’hi

2
< Z |e|1/(1—d)

ecoT}!

Zeeafr}f |e|4/(1=d) | [ [[un)e ds|2 for a more accurate estimate, leading to the introduction of the CR lifting
operator in the following subsection.

3.2. CR Lifting Operator. Here we introduce a lifting operator mapping a piece-wise constant function
defined on skeleton of the mesh to be a function defined in the CR space. We define £S* : PO(0T,) —
CR(Q;Tr) as

(3.6) LER () (ce) = file

for every fi € P°(0T;,) and face e € T,. Here c. denotes the center of the face e and the left-hand side
of (3.6) is to evaluate C%R(ﬂ) at point c.. In other words, the lifting operator defines a CR element by
determining its degree of freedom lying on the centers of each side of each element.

The following result describes the quantity relation between fi and £5(f1) when it is restricted in K.

Lemma 3.3. We take the restriction of i € P°(97) on an element K as fix = fi|x, then

(3.7) 2122 00m) < LR ()72 i0m) = I1L5T (@K 172050

Proof. Consider a face e within 0K and let jix . represent the value of 1 on face e. We can express this
term in another way as

X 1 X
HEK,e = M/E%R(ﬂK) ds
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due to the linearity of ECR(u k) and the definition of the CR lifting operator. Applying the Cauchy-Schwarz
inequality, we get

2
1 1 2

N 2 CR( 7 CR CR (1
B8 (= | L8R as| < b [ 6] s = R o
Following this,

i 22 om0y = 3 lel (i) € 37 [L5R (a2 = 152 G1sc) 22 0y

ecOK ecOK

This concludes the proof. O

3.3. Poincaré Inequalities in X,f. In this part, our goal is to prove the Poincaré inequalities for the space
XF. Before proceeding with the proof, it’s crucial to recognize that @, € FF is generally a P* function, not a
PO function. For the CR lifting operator to be applicable, we need to transform these piecewise polynomial
functions into piecewise constant ones. Thus, for a boundary face e and a function 4y, € ]-",’f , we take:

. 1
(39) ’ah,e = m /ﬁh ds

Then 4;, € P°(9T;) is introduced as a piecewise constant function that averages 7, on each boundary
segment, defined by:

(310) ﬁhle = ﬁh,e

This procedure converts 4, into the piecewise constant function 4, within ff’f , facilitating the unique defi-
nition of a corresponding CR element by the CR lifting operator £{%.

With these preparations, we present the following findings, detailing the connection between the L? norm
of uy, and that of the function derived from L£$®(4y,), along with the jump terms existing on the faces.

Proposition 3.4. Let (up,dy) € X,’f . Then the following local inequality holds in each element K:

(3.11) HuhHLZ(Q K) S hK|Uh|H1(Q K) +hxlun — Uh||L2(Q oK) T | L5 ||L2 QK
and the global inequality will naturally hold as well:
(3.12) lunllZzemy S Piclunlir om) + hicllun — @nllZ2 .07 + [|£57 (G HL2(Q’Th)

Proof. We start by restricting our scope in an element K. In each K, we can split ||up/2(0;x) into two
parts as

(3.13) llunllr2:x) S llun — tnorll 2 ;r) + |tnoxl 2 0:x) -
where
(3.14) U oK ‘= L up, ds

7 |OK| Jox

is defined as the average of uj, over K. Using the Poincaré inequality in a single simplex (Lemma 2.6), the
first quantity on the right-hand side of (3.13) can be controlled as:
(3.15) llun — oKLz ) S Ml Vaunllr2o;k)
For the second quantity, since ugx is a constant, we have
Hah,aKHZL?(Q;K) = |K|u} -

This leads us to the objective of estimating @p ax to effectively bound ||up||12(q;k). By revisiting its defini-
tion, we can reinterpret this as the cumulative sum of integrals of u; across the different faces e; of element
K, yielding the subsequent formulation:
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1 d+1
1, = —_— d d
UK TR Jor T |aK|Z/ s

d+1 B d+1
|3K|Z/ ’llh,e d8+®2/uhetd8

where definition of 4y, e, follows from (3.9). As f an e, ds = f Up, ds, Up,ox can be written as:

d+1

1
1 = — d e d
K = TR Jore ”aKZ/ B, 4.

Applying the Cauchy-Schwarz inequality along with the assumption of shape regularity enables us to perform
the following calculation:

d+1

1
— 2<7 5
(Un,oK)” < oK l:/8K<uh i) d } +\8K|2 lg /Uhebd$‘|
2
1 o Lo
S|(‘37| 6K(“h*“h) derm E lei| U, e,

d+1 d+1
S N A (z o) ()

d+1

s |6K| e = @nl 2 o) + D (n
i=1

(3.16)

Hence, using the principle of shape regularity once more, we obtain:

(3.17) 0K 720, 1) = 1K g S Prllun — @nll72q.01) + hiclinll72 0.0k
where 4y, is defined in (3.10). Additionally, we have used the following fact to deduce (3.17)

B d+1 B
||ﬁh||%2(sz;aK) = Z leil '&Izze

since ﬁh,e,_- is a constant for each 3. -
Then we use the lifting operator £$? to define a function £§%(ay) in CR(%;T,). According to Lemma
3.3, we get that in each element K,
=2 R (
(3.18) ltnlz200K) < H'C (i HL2 Q0K)

Now combining (3.18) with Lemma 2.3 (discrete trace inequality in simplex), we can rewrite (3.17) as
Hﬂh,aK”%Z(Q,K) S b llun — ﬂh”%%a;am + hK||ﬁhH2L2(Q;aK)
(3.19) < hucllun — |22 (o) + e [|[C5F (an) Hiz Q:0K)
< hicllun — @nll72 om0 + |25 (@n) HL2 Q.K)

By inserting the estimates from (3.19) and (3.15) into (3.13), we get (3.11). And then summing the results
over all elements K in T, (3.12) follows.
]

,CCR

In this analysis, we encounter the term H This is where the Poincaré inequality for

HL?(Q K
nonconforming spaces with no jump term, as outhned in Corollary 3.2, becomes relevant because this is a
CR element. Consequently, an integral involving CiR(ﬁh) could emerge. To express this term in a form
more consistent with the classical Poincaré inequality, we examine the difference between fQ E%R(ﬁh) dx and

Jo un dz, leading to the subsequent finding:
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Lemma 3.5. The difference between integral of £§?(ay,) and uy, can be controlled as

2
320 ([ R dn) S a0l + hiclun g + ([ onds)

Proof. For simplicity of notation, we use wy, to denote the piecewise linear function E%R(ﬁh) in the sense
that wy|x = L$R(Gn)| . Then

/C;CLR(&h)dx—/Uhdxz/whdx—/uhdx
Q Q Q Q

Z/ Wh — up) dac—Z/ Wi — Un,x) d

KeTn KeTh

2

where wy, x and 4y, x denotes their averages over the simplex K. Since wy, is a linear function, wy, x can be
evaluated via its value on the vertices and so we can compute that

d+1
3.21 5 ..
(3.21) WK = d+1 Z Gpe,

With this, we have

+
[

1 d

/ ECR(uh) dx — / up de = —— / (ﬁh,ei — I_LhJ() dz
Q Q . K

— Upe,) d +/ (Uhe; — Un,Kc) dI}
K

IS

+

g
=
m
A

I
U
+ |~
—_
U
¥
\
—~
1
>

KeTy i=1
K| d+1 d+1
722 / Up, — up) d8+722/ Up,e; — Un, k) dx
T, i=1 KeTy, i=1

=1 + 12
where @y, ¢,, following the definition introduced in Lemma 2.6, is defined as average of uj|x on the side e;

with the simplex K,
_ 1
Uhe; = 77 uh\K ds.
leil Je,

Therefore, we can control I;, using the shape-regularity assumption and Cauchy-Schwarz inequality, as

- K ;
KeTh

S RP [ 2 (/a in ] ) ]

KeTn

K
LT [ ot

KeTy

|K|2 d+1

= ariy

KETZI |

< hicllun — @l .07,

|:/ |uh57 uhK\dac

while I can be controlled using (2.11) from Lemma 2.6 as

d+1 2
Z Z/ Uhe7UhK)d‘|

(I)* =

Z/\

d+1

KeTy, i=1 KE'T;
<D / [tn,e; — anx|” do
KeTh
S (hk)® Y IVaunlFe i

KeTy,

= (hK)Z\Uhﬁ{l(Q;Th)
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Combining the estimate for I; and I, we get

2 2 2
(/ ESR(ah)daz) < (/ E,CLR(ﬁh)da: - / up, da:) + (/ up, dx)
Q Q Q Q
2
5 (hK)2|uh‘§{1(Q;Th) + hK”uh - ﬁh”%%g;()n) + (/Q Up dl‘) .

Here we finish the proof.

Now we state the main result of this section.
Theorem 3.6. Let (up,ap) € Xf’f. Then the following Poincaré inequalities hold:

(3.22)

2
. - 2 -
lunllZe@7) S (hic)?lunlin ory + P llun — @nll32q.07,) + |£2R(uh)|H1(Q;Th) + (/Q LER () diﬂ)

and

2
~ = 2 ~
(323)  MunlZor S (hr)?lunlt i) + hcllun = @nll720.0m,) + €57 @) [ iy + (/F ap, dS)

where I' is combination of boundary faces that has a positive measure, namely, I' = Ufil e; such that
e; € 0T and {ey, ez, ,en} are different faces. In addition, the following variant of (3.22) expressing in
term of integral of uy, also holds:

2
~ = 2
(3.24)  unlizoomy S ()P lunlfin .y + hicllun — @nll7z .07, + |£iR(Uh)|H1(Q;Th) + </Q up, dz)

Proof. As L§R(ap) € CR(;Th), estimate (3.4) and (3.5) in Corollary 3.2 hold for £5®(4y,). Combining
(3.4) with Proposition 3.4, (3.22) will be immediately obtained. Similarly, combining (3.5) with Proposition
3.4 will lead to

2
~ = 2 -
||’U¢h||%2(9;7—h) S h%('““%—ﬂ(ﬂ;'rh) + hK”Uh - Uh”%z(g;afrh) + ’Lgn(uh”Hl(Q;Th) + (A EgR(uh) dS)

Since I" is a combination of boundary faces, we have

/ ﬁgR(’ELh) ds = / ,C%R(ﬁh) ds
r Uil ei

N N N
:Z/ EiR(’lih)dSZZ/ ﬁhdSZZ/ ﬂhds:/&hds
i=1"7¢ i=1"7¢ i=17¢ r

and so (3.23) is obtained.
To the end, (3.22) together with Lemma 3.5 will immediately lead to (3.24). O

4. DISCRETE TRACE INEQUALITY

In this section, we present an analogue of the trace theorem specifically designed for hybridizable spaces,
which is an essential tool for analyzing boundary value problems. We want to highlight the difference between
the notations H'(Q) and L?(Q2)—indicating the standard Sobolev space and the square integrable space,
respectively—and the specialized notations H'(Q;7;) and L?(Q;7;,). Our discussion commences with a
finding from [7] that provides insight into H*(£;73), laying the groundwork for understanding this space
through its relationship with functions belonging to H*(£2).
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Lemma 4.1. Let f € H'(;7;). Then there exists a function ¢ € H(2) such that

1 1
2 2 2
IVCIIZ20) + g”f = Clz200) + W”f — (720
(4.1) |
S nqrm) + Tl o e [[Te 172 (qye)
e€coT})!

where Il . is the orthogonal projection operator from L?(Q;e) onto PY({); e), the space of constant functions
on e.

Proof. See [7, Proposition 2.7]. O

We observe that the jump term appears again in the inequality, similar to the discrete Poincaré inequality
for classical non-conforming elements discussed in Section 3.1. This observation leads us to concentrate on
functions from the CR space CR(£2; Tr), where the jump term is eliminated. Consequently, we obtain the
following result:

Lemma 4.2. Let wy, € CR(£2;Ty), then the following estimates hold:

2
(42) o lBaony S 1+ 00?) oy + ([ wn )
and
2
(4.3) lonll2agome) S (1+ B wnl3oury + (/F wh ds>

where I' is combination of boundary faces that has a positive measure, namely, I' = vazl e; such that
e; € OT? and {eq, ez, ,en} are different boundary faces.

Proof. For a given wy, € CR(£;T;,) and based on Lemma 4.1, there exists a function ¢ € H'(Q) satisfying
the relationship described in (4.1),

1 1
(4.4) IV¢IZ20) + EHwh — ¢l Z2(00) + anh —Cl22) S lwnlin @)
as every interior face satisfies,

[l ds =

Next, by decomposing wy, into (wp — ¢) and ¢, we can derive an estimate for the trace of wy on 8’7;5’ as
follows:

(4.5) HwhH%Q(Q;aT’f’) S llwn — C”iQ(Q;OT}f) + ||C||i2(g;a7;f)

The first part has already appeared in (4.4). Regarding the second portion, given that ¢ € H'(Q), the
classical trace theorem and Poincaré inequality related to the mean-value are applicable, resulting in:

2
160y S IVCIx + ([ o)

2 2
S 1960y + [ [(c—onts] +( [wne)

2
SIVEZ2 @) + llon = CllE2 07 + </ﬂ Wh dl‘) :
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The last line is deduced through employing the Cauchy-Schwarz inequality and acknowledging Q’s finite
measure. Analogously, applying a Poincaré inequality relative to the boundary mean value provides:

2
6oy IVl + ([ cas)

2 2
< IVCBagey + [ G wh>ds} ; ( [ ds>

2
S IV () + llwn — C||2Lz(9;87—}3) + (/F Wh ds) ,

due to I'’s finite measure. Integrating these findings into (4.5) and associating it with (4.4) leads to:
2
o Bamorgy S I9CT ey + 1o = Caqomsy + o =l + ([ wne)
2
5 [1 + hg + (hK)2] |Wh|%{1(9;7’h) + (/ Wh d:c)
Q

2
S [1 + (hK)2] |wh|12q1(9;7’h) + (/ Wh dx) R
Q
and

2
leon e oy S 1VCIZ2 e + llon = S canom + ( [ ds)

2

We here yield the anticipated outcomes.
O

Remark 4.3. This finding indicates that when the average value of a CR element on the boundary can be
evaluated, the classical trace theorem from the H' Sobolev space can be extended to the non-conforming
CR space.

With this insight, we now shift our focus to formulating a trace argument for hybridizable spaces, em-
ploying a methodology akin to that used in proving the Poincaré inequality. Our goal is to establish a bridge
between uj, and uj, by examining the discrepancies between their average values and their individual values,
and subsequently mapping these boundary averages into CR spaces. This process leads to the following
theorem:

Theorem 4.4. Let (up, @) € XF, then the following trace inequalities hold:

2
(46)  NunlZaqoyory S hiclunls oy + lun = nl3a oy + (U A L5 @) B o) + ( [ ds)

and

2
(4.7) ||ﬂh||iz(g;a7*}f) S hK‘“hﬁ{l(Q;Th) + flun — ﬁh”iz(g;m—;) +(1+ hK)ng(ﬁh)ﬁ—ll(Q;Th) + (/F Up, ds> .
Here I" has the same definition as Lemma 4.2.

Proof. We evaluate the estimate for [[us||12q;o7+)- This norm is derived from the trace of uj, on OTY. By

N . .
the definition of 7,?, the boundary of the mesh can be expressed as dT;? = UZ:th e; for a given mesh with
hy as its mesh diameter, where 7,” consists of Ny, distinct faces. Therefore, we can state:

Nn e

lunll?ommy = D lunllZaoe)
=1
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For each boundary face e;, if we consider K; to be the element it belongs to, we can decompose uy into two
parts and achieve:

(48) ||uh||%2(ﬂ;ei) ,S ||uh - ﬂh,ei ||2L2(Q;e,-) + ||’U’h7€i ||%2(Q;ei)

where up, ., is the average value of uj on face e;, defined by:

B 1
Uh,e; = m/ up, ds
(3 €;

For the first term, utilizing Lemma 2.3 and Lemma 2.6, which are the discrete trace inequality and discrete
Poincaré inequality in a simplex, we can establish bound as follows:

1

(4.9) [un — tn,e, L2(Q ei) S Tk wn — tn,e,

2L2(Q Ki) ~ hK”VUh”Lz(Q Ki)»

Given that @y, ¢, is a constant, we can estimate the second term as follows:

1 2
(ﬂh761:)2 = |€“2 (/ Up, dS)
1 NN i
< W (up, —ap) ds| + W Up, ds

1 ~ ~
< m”uh - Uh||%2(9;ei) + (e, ),
3

2

where iy, ., is detailed in (3.9). Consequently,

l[@n,e; %2(9;61) = leil(ane;)? < llun — ﬁh||2L2(Q;ei) + ||, %Z(Q;ei)'

Following Lemma 3.3 and especially, estimate (3.8), it’s evident that:
- . c
||Uh,ei||%2(sz;ei) S llun — Uh||%2(9;e,-) + £ R(Uh)Hm(Q i)

with 4, specified in (3.10). Merging these results leads to:

(4.10) lunlZaoie,) S PrcllVunlZaom,) + lun = anllZa e,y + 1L57 (@) 720,
Summarizing these results gives:
Np,

. c
(4.11) ||uh||2L2(Q;877§’) = Z ”Uh”%z((z;ei) S hK|“hﬁ{1(Q;Th) + flun — Uh||2L2(Q;a7;§)) + L5 (@ )||L2 Q;0TY)
i=1

By (4.3) from Lemma 4.2 and the definition of CR lifting operator, the trace of £{? (i) can be bounded as
2
5™ @) By S (L B sy + ([ 257G )
2
(4.12) = (1+ he) L5 (n o) Frr (o) + (/F U ds>

2
= (]. + hK)|£gR(ﬁh,e)|§1l(Q;Th) + (/F Uy, dS)

Inserting (4.9), (4.11) and (4.12) into (4.8), we have shown the estimate (4.6). To obtain (4.7), we simply
need to notice the fact that

lanlZe o7y S MunllZaiarey + lin = unll7zg0me)
and then the desired result follows. O

Remark 4.5. In the estimates (4.6) and (4.7), the term ([, an ds)2 can be replaced with ([ us d5)2. This

adjustment is viable as the term ||y, — uh||2L2 Q0T

to exchange this term with the integral of ECR(uh) over the entire domain 2, opting for (4.2) over (4.3) to
establish the trace estimate for ||L$R (4,

) is involved in the estimate. Moreover, it’s also practical

)”LZ(Q oTL)”
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5. APPLICATION TO HDG FORMULATION

In this section, we will discuss how Poincaré inequalities and trace inequalities developed above can
actually benefit in analysis for problems set up by HDG method. In particular, we will use these tools to
obtain uniform energy estimates for the solutions for second-order elliptic equations in dependent of mesh
size h with a minimal regularity assumption. For sake of simplicity, we will only consider Poisson equation
as a model problem and the analysis can be extended to more general case of second-order elliptic equations
easily.

5.1. Boundary Lifting Operator. As a start, we introduce the definition of a discrete gradient operator,
which will be called a lifting operator in the following. This operator is designed to approximate the
distributional gradient which is also a common methodology in analyzing discontinuous schemes presented
in related works [11, 29, 48, 50, 51, 62, 63]. The cornerstone of this discrete gradient operator lies in a critical
observation regarding the nature of functions within A% [11]. Specifically, it is noted that these functions
exhibit discontinuities, which in turn implies that their distributional gradient is influenced by the difference
of up, and uy, on the interfaces of elements.

In each element K, we introduce a local lifting operator GOX : L2(Q;0K) — P*(K), inspired by the
previously discussed contents. This operator transforms a function i, defined on 0K, into a vector-valued

piecewise polynomial function. Specifically, for each function i € L?(Q; 0K ), we define Q,‘?K (1) as follows:

(5.1) /g;?K(ﬂ)-whdx:/ fiw -nds
K 0K

for any wp, € P¥(K). The global lifting operator Gr : L2(€2; 0T,) — V¥ is then defined through the restriction
to each element, such that GF(fi)|x = G?¥ (ji| ) for every i1 € L?(Q;0T). Hence, it should comply with the
form:

(5.2) [ ok -wndo= Y [ Gh@)wndo=Y" [ jwn-nds,  ven V.
Q KeT;, K K oK

The following lemma provides a local estimate for this lifting operator, emerging as a direct consequence
of the discrete trace inequality Lemma 2.3.

Lemma 5.1. For every ji € L?(Q;0K),

. 1.
”gi?K(,u')”%Z(Q;K) S E”ﬂ”%z(ﬂ;{ﬂ()'

Proof. Let wp = GPK (1) in equation (5.1), by Cauchy-Schwarz inequality we have

G (@122 5) = /ﬂgz?K(ﬂ) -nds < ||l 200G () -l L2 @05) -
By Lemma 2.3, combining with Remark 2.4 and Remark 2.5, we can conclude that

N 1 N
IGR™ (1) -l z20i0m) S EI\QQK(/«L)IIL2<Q;K).
K

Combining these two formulas and the claim of this lemma follows. |

This result can be extended to be an estimate for the global lifting operator by direct addition of the part
in each element, which is summarized as follows.

Corollary 5.2. For i € L*(;07T),

. 1
Hgilf,(/i)”%mz;n) N EH#”%Q(Q;Q'T}I)'
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5.2. Problem Setup. We will briefly outline the HDG method’s formulation and structure for the Poisson
problem, then explore how the Poincaré inequality and the trace inequality we derived can be used for
stability analysis towards it. This contrasts with [16], where a translation argument was employed for
deducing stability.

In this discussion, we address the Poisson equation with mixed boundary conditions as a model problem.
Other types of boundary conditions can also be accommodated within this framework. The strong form of
the Poisson equation in € is given by:

—Au=f in Q,
(5.3) u=1up onI'p,
Vu-n=uy only.

Here, 90 =Tp UFN and I'p Ty = 0, with f serving as the source term.
A mixed formulation is introduced by defining p = —Vu, allowing the system to be reformulated as:

Vep=f in Q,
p+Vu=0 inQ,
U= uUp onI'p.
p-n—=-—-un OHFN

(5.4)

In situations where the solution possesses sufficient regularity, these two formulations are equivalent. To
solve this problem numerically, the domain is partitioned into a mesh 7}, and we will continue employing the
notations introduced in Section 2.1. Upon establishing a mesh, we adhere to the standard HDG formulation
for second-order elliptic equations as documented in [21, 22, 25, (1] to devise the scheme. Specifically, within
each element K, our objective is to find (pp,us) € V¥ x UF fulfilling:

(5.5) (Pran)x = (un, V -qn)k — (Un,qn - Mok,
and
(5.6) —(Pn, Vun)k + By, - n,v)orx = (f,0)k,

for every test function pair (gn,vs) € V’fb X L{}f. The Dirichlet boundary condition is imposed as [24]:

(57) <ﬂh7ﬂ>FD = <uD7ﬂ>FD7

for all i € FF. Numerical traces of the fluxes in the HDG scheme are typically chosen as [22, 53, 54, 55, 50]:

(5.8) Pp-n=p-n+7(up—p),

where 7 is a stabilization function significantly affecting the scheme’s effectiveness and accuracy. Numerous
studies have been dedicated to this selection, for instance, [24, 25, 49] and references therein. It is noted
that choosing 7 as a constant on a simplicial mesh ensures optimal convergence order. However, selecting
the stabilization function to be of order O(i) results in a loss of one convergence order in both the locally
post-processed approximation to the scalar variable and the approximate to the gradient. Yet, conducting
stability analysis for the constant case presents more challenges from a traditional standpoint. We aim to
focus on this scenario using the newly developed tools above.

Once we have established the local problems, a global problem can be formulated to determine iy,
considering the behavior of the numerical fluxes as outlined in [61]:

(59) @h 'n7ﬂ>67’£ + @h 'n7ﬂ>FN = <ﬂauN>I‘N

This equation also implements the Neumann boundary.
Merging (5.5)-(5.9) leads to summarizing the HDG formulation as the following task: Finding (pp,, up, 4n) €
Vi x U x FF such that:

(5.10a) (Pn,qn) 7, = (un, V - qn) 7, — (ln, qn - n)o,

(510b) T (uh — ’Uh,ﬁh — f)h>a7—h + (V - Ph, ’Uh)Th — <ph . n,@h>a7-h = (f,U)T,L + <UN, 'lA}h>FN
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(5.10c) (Un, On)rp = (uD, On)rp

for all (qn, vn,9n) € VE xUF x FF. For simplicity, 7 will be assumed as a fixed positive constant throughout.
In a more general context, 7 could be regarded as a function defined over the skeleton with a positive lower
bound. The ensuing analysis would remain applicable to such a scenario. It’s also assumed, without loss of
generality, that the mesh properly decomposes I'p and I'y, meaning each can be expressed as a union of
non-disjoint boundary faces. The well-posedness of this scheme has been presented in several studies, such
as [17]. The subsequent energy-type argument is standard and directly follows from the HDG scheme.

Lemma 5.3. The numerical solution (py,up,an) € VE x UF x FF, solving (5.10), satisfies:

(5.11) 1prl1 207y + Tlun = @nl 220y = (frun) 7, + (un, @r)ry
and
(5.12) lanll72 i) < lunlZzrp)-

Proof. By setting q5, = pn, vy, = up, and 9, = 4y, in (5.10a) and (5.10b), equation (5.11) is obtained, whereas
(5.12) follows from the Cauchy-Schwarz inequality by choosing 95, = 4y, in (5.10c). O

It’s important to note that in the HDG scheme, energy estimation is conducted concerning py, rather
than Vjup, or Vﬁin(ﬁh). Consequently, the direct application of the analytical techniques we’ve previously
discussed is not feasible without establishing a proper connection between p;, and these elements. Identifying
this relationship will be the primary objective in the following discussions.

5.3. Poincaré and Trace Inequalities for HDG. Building on the previous discussion, our goal here is to
elucidate the relationships between ||unl|z2(0;7:), |Unllz2(Q:07,), and [[pallz2(Q;7;,), which are crucial to the
analysis of HDG scheme. We recognize that (5.10a) uniquely defines pj, in terms of (uy, iy, ), serving as the

bridge for us to link Vju, with py,, and similarly, to connect Vhﬁin(uh) with p,. These connections will
lay the groundwork for adapting the Poincaré and trace inequalities, previously established for hybridizable
spaces, to the specific context of the HDG scheme.

We initiate our analysis by examining Vu within each element K, which yields the subsequent result:

Lemma 5.4. Given (up, @) € XF, and assuming py, satisfies (5.10a), then:

1 .
(5.13) IVunll72 0000 S I1Pall2201) + EH“ — 720k

Proof. Using integration by parts, the equation (5.10a) can be reformulated as:
(Pr:qn)x = —(Vun,qn) ik + (un — i, qn ) ok -
Referring to the definition of the lifting operator in (5.1), we find an equivalent expression:
(Vun,qn)k = (=pn + G5 (un — @), qn) k-

This holds true for all g, € P*(K). Given that Vu,ps, GZ¥ (u — 1y,) are all functions in P¥(K), it follows
that:

vuh = —Phn + g}?K (uh - ah)~
Thus, we deduce that:

Hvuh”%’z(sz;K) = [l =pn + G (un — ﬁh)”%?(sz;}() S ||th2L2(Q;K) + 1G5 (un — ﬁh)”%z(Q;K)-
The conclusion is easy to drawn by Lemma 5.1. ]
Another estimate derived from (5.10a) is the quantitative relationship between p;, and £§%(ay,).
Lemma 5.5. Given (uy, ;) € XF and assuming pj, satisfies (5.10a), then:

(5.14) IVLER ()| r2 sy < |lPnllL2(0:x)

in each element K.
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Proof. Selecting g, = VLR (dy) in (5.10a) and noting that £§%(a,) € PYH(K) implies VLR (qy) is a
constant vector in K. Hence, B
V- (VLER (4y)) = 0.
Consequently, (5.10a) simplifies to:
(Pn, VLR (@) & = —(in, VLG (@) - n) o

Given that VLS (4y,) - n is also constant, it follows that:

(P, VL (@) k = — (@, VL (@) - n)ox = — (L5 (), VLR (Gn) - n)ox = —\|V£§R(ﬁh)||%2(sz;l<)v
with the final equality due to integration by parts. Applying the Cauchy-Schwarz inequality to the left-hand
side yields the lemma’s statement. |

We immediately obtain the following theorems in terms of p, which are variants of Theorem 3.6 and
Theorem 4.4. The proof follows directly by incorporating Lemma 5.4 and Lemma 5.5 into these theorems.

Theorem 5.6. Let (up, @) € XF, and pj, is obtained solved through (5.10a), then the following Poincaré
inequalities hold:

2
615) ey S 1+ (i) lplZe@en, + hclun — anlBaom, + ( PRz dx)
and
2
(5.16) hinl 2y < (14 (o)) m nceursy + Bclhin — nlBoncenom + ( [ ds)

where I' is combination of boundary faces that has a positive measure, namely, I' = Uivzl e; such that
e; € OTY and {e1,eq, - ,en} are different boundary faces. In addition, the following variant of (5.15)
expressing in term of integral of u; also holds:

2
(5.17) lunllZz @iy < (L4 (ha))PnlZ2ur) + haclun — anllLz o7, + (/Q Un dx)

Theorem 5.7. Let (up,d,) € XF, and pj is obtained solved through (5.10a), then the following trace
inequalities hold:

2
(51) ol gy S (4 i)l sy + o = Bsom + ( [ o)
and

2
(5.19) o0l mty S (0 i)y + = oy + ([ o)

where I' is combination of boundary faces that has a positive measure, namely, I' = vazl e; such that
e; € OT? and {eq, ez, ,en} are different boundary faces.

5.4. Stability Analysis. To the end, we address an application of the mathematical tools developed in
this study to examine the stability of the HDG formulation (5.10) for the mixed boundary Poisson equation,
specifically when the stabilization term is chosen to be a constant.

A crucial inquiry we pursue is whether it is possible to obtain an energy estimate for the HDG solution
that does not depend on the mesh size hx, without assuming additional regularity for the solution to the
Poisson equation beyond the minimum requirements for the data f, up, and uy. Existing research typically
assumes the existence of a solution in a ”strong” sense (with varying interpretations of ”strong”) and employs
a projection-based analysis to verify the numerical solution’s stability [24]. In a previous work [16], we initially
proved the stability of the numerical solution with only minimal regularity, utilizing a translation argument.
In this paper, our objective is to demonstrate the same result using a distinct approach, leveraging the
mathematical instruments we have developed and making it easier to adapt to other type of problems.

More specifically, we seek to determine: for a given mesh Ty, can |unllz2(0;7,) and [pnllL2(os7,) be
uniformly bounded by a constant solely dependent on the input data and independent of the mesh size?
This question is affirmatively addressed in the subsequent theorem:



20 Y. YUE

Theorem 5.8. Let (py,up, @) € Vi x UF x FF solve (5.10) with f € L2(Q),up € L*(I'p),un € L*(Tn),
then the following estimate hold:

(5.20) Ipnl|Z2im + Tlun — @nllt207,) + lanllie@rp) < C(fup,un)

where the constant C(f, up,uy) depends on || f||z2(q), |up | z2(rp), llun|lry and the domain but independent
of the mesh.

Proof. Recall Lemma 5.3, the following identity hold:

(5.21) 1prl1 207y + Tlun = @nl 2207,y = (frun) 7, + (un, @n)ry -

We firstly assume that I'p has a positive measure. In this case, the only thing we need to do is to bound
[unllL2@7,) and [lanl|lL2@iry) as

\(fun) 7, + (uns @ndor, | < 1fll2 lunllLzim) + lun L2y 1@l 2@iry)-

Choosing T in the Poincaré inequality (5.16) and the trace inequality (5.19) both to be I'p. As

2
( / d) < | (/ <ah>2ds)=|rD lin oo,
FD 1—‘D

we can rewrite (5.16) and (5.19) as

2
ey S (Lt %) pnlZaqemy + Al — @l 2aoioms ) + ( [ ds)
D

(5.22)
S prlZziry + Tlun = @nl 2207 + 1@l 72,
and
2
- I8l omg) S (4 i)y + o — 0oy + ([ a0

S thH%?(Q;Th) + 7llun — ﬁhHQLz(Q;aTh) + HﬁhH%%Q;FD)
Using these estimates, together with (5.21) and (5.10c) with 95, = 4y, we get

IonlZ2 07y + Tllun = @nlZ20m,) + 18nl72@urp)

= (f,un)7, + (un,Un)ry + (Up, Un)Tp

N

S (Il + lunllze @y + llunllzzrp)) (th\liz(g;m + 7llun = anl2 0,07, + ||ﬁh||2L2(Q;rD))

It gives the desired estimate (5.20).

When |T'p| = 0, the scenario simplifies to a pure Neumann problem. According to classical elliptic theory,
the solution to a Neumann problem is unique up to a constant [11]. Hence, to ensure uniqueness in the
numerical scheme, one could introduce an additional condition such as:

/ upds =0 or /uhdz:O.
o0 Q

Incorporating this condition into the numerical scheme eliminates the arbitrary constant, thereby securing a
unique solution. The analysis procedure previously discussed remains applicable, as the Poincaré and trace
inequalities would work to derive (5.20). The details are omitted here to avoid redundancy, as it repeats the

earlier process.
|
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