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A POSTERIORI ERROR ANALYSIS FOR POISSON’S EQUATION
APPROXIMATED BY XFEM*

PATRICK HILD!, VANESSA LLERAS? AND YVES RENARD?

Abstract. This paper presents and studies a residual a posteriori error estimator for Laplace’s equa-
tion in two space dimensions approximated by the eXtended Finite Element Method (XFEM). The
XFEM allows to perform finite element computations on multi-cracked domains by using meshes of
the non-cracked domain. The main idea consists of adding supplementary basis functions of Heaviside
type and singular functions in order to take into account the crack geometry and the singularity at the
crack tip respectively.

Résumé. Dans ce travail on propose et on étudie un estimateur d’erreur par résidu pour 1’équation de
Laplace en deux dimensions d’espace discrétisée par la méthode d’éléments finis étendue (XFEM). La
XFEM permet de réaliser des simulations par éléments finis sur des domaines multi-fissurés en utilisant
des maillages du domaine non fissuré. L’idée principale de la méthode consiste & ajouter des fonctions
de base supplémentaires de type Heaviside et des fonctions singulieres afin de prendre en compte la
géométrie de la fissure et la singularité en pointe de fissure.

1. INTRODUCTION AND NOTATION

The eXtended Finite Element Method (XFEM) was introduced in [20,21] (in the linear elasticity context) in
order to avoid remeshing in domains with evolutionary cracks. The idea of the method is to enrich the classical
finite element basis with both non-smooth functions representing the singularities at the reentrant corners (as
in the singular enrichment method introduced in [24]) and also with step functions (of Heaviside type) along the
crack since the finite element mesh does not coincide with the cracked domain. After numerous numerical works
developed in various contexts of mechanics, the first convergence results with a priori error estimates (in linear
elasticity) were recently obtained in [6,7]: in the convergence analysis, a difficulty consists in evaluating the local
error in the elements cut by the crack by using appropriate extension operators and specifical estimates. In the
latter references, the authors obtain an error estimate of order h (h denotes the discretization parameter) under
H?*¢ regularity of the regular part of the solution keeping in mind that the solution is only H?3/2~¢ regular.

In the present work we propose and analyze an error estimator of residual type (see [2] for the early ideas
and analyzes and e.g., [25] and the references therein for a more complete overview) for the XFEM in the simple
framework of Laplace equation. Since the meshes do not coincide with the domain we need to introduce and
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to study a new quasi-interpolation operator of averaging type (see e.g., [3,8,10, 18,22, 23] for various averaging
type operators). The use of the new operator allows us to perform a first a posteriori error analysis.

We introduce some useful notation and several functional spaces. As usual, we denote by (L?(.))? and by
(H*(.))¢, s > 0,d = 1,2 the Lebesgue and Sobolev spaces in one and two space dimensions (see [1]). The usual
norm of (H*(D))¢ is denoted by | - ||s,p and we keep the same notation when d = 1 or d = 2. For shortness the
(L?(D))-norm will be denoted by || - ||[p when d = 1 or d = 2. In the sequel the symbol | - | will denote either
the Euclidean norm in R?, or the length of a line segment, or the area of a plane domain. Finally the notation
a < b means here and below that there exists a positive constant C' independent of @ and b (and of the meshsize
of the triangulation) such that a < C' b. The notation a ~ b means that a < b and b < a hold simultaneously.

2. THE POISSON PROBLEM ON A CRACKED DOMAIN

Let Q be a open subset of R? having a crack, with a polygonal boundary 92 where I'c C 92 denotes the crack
(the crack I'c: consists of two distinct straight line segments having the same location). We fix a “partition” of
0% into three open disjoint subsets I'p, I'y and I'c where we will consider homogeneous Dirichlet (on I'p) and
homogeneous Neumann (on I'y UT'¢) boundary conditions respectively. We choose homogeneous conditions
to simplify the notation and the extension to nonhomogeneous conditions can be made without additional
difficulties. We assume that 0Q = T'p UT'y UT¢. We further suppose that the measures of I'p and I'¢ are
positive (see Figure 1).

I'p

FIGURE 1. The geometry of the cracked domain

In this paper we consider the Poisson problem: for f € L*(Q2) let u € H*(Q) be the variational solution of

—Au = f in Q,
u =0 onlp, (1)
Ohu =0 onIlyUTg,

where 9,u = Vu - n = u/On means the outward normal derivative of u along the boundary and n stands for
the unit outward normal vector of 9€). We choose Laplace operator instead of the elasticity operator to avoid
supplementary notation keeping in mind that the XFEM was intensively studied in the elasticity context. Set

V={ueH(Q):u=00nTp}.

Then the variational solution of (1) is the unique solution u of

ueV, /Vu-Vvda::/fvdx, Yv e V. (2)
Q Q



ESAIM: PROCEEDINGS 109

The solution u to the Poisson problem can be written as a sum of a singular part u, = Kr'/?sin(/2) and a
regular part u — us (see, e.g, [15,16]) where K € R is the stress intensity factor and the notation (r,§) denotes
the polar coordinates with respect to the crack tip (the value § = 7 corresponds to the crack so that us is
discontinuous across the crack). It can be checked that for any positive £, u, lies in H2 () (see, e.g. [15,16]).

3. DISCRETIZATION OF THE POISSON PROBLEM WITH THE XFEM

We approximate problem (1) by the so called XFEM (eXtended Finite Element Method) introduced in
[21]. Namely we consider a regular family of triangulations Tj,h > 0 of the noncracked domain made of
closed triangles 7' such that Q = Urer, T (see [5,9,11]). For T € Tj, we recall that hr is the diameter of
T and h = maxrer, hr. The regularity of the mesh implies in particular that for any edge E of T' one has
hg = |E| ~ hp. Since the triangles in T}, do not coincide with the geometry of the body on the crack we define

the family of generalized elements G}, h > 0 containing the following elements (see Figure 2):

e the triangles in T' € T}, whose interior does not intersect I'c,
e the (non closed) triangles and quadrangles obtained when the crack cuts (in two parts) a triangle in T,
e the (non closed) cracked triangle containing the crack tip.

T T T G G G
T T T G G G

T T T G |G G
T T T G G G

T T T G G G
T T T G G G

FIGURE 2. Standard elements T € T} and generalized elements G € G,

This implies that Q = Ugeg, G and Ugeg, G° C Q where G° denotes the largest open set contained in G.
We next give an important definition:

Definition 3.1. Let N}, be the set of nodes of the triangulation Tj,. We say that a node x € Ny, is enriched if
the patch surrounding x : wy = Uper, T is cut in (at least) two subsets by the crack (see Figure 3) and we
denote by N,{{ C N, the set of enriched nodes. We say that a triangle is enriched (resp. partially enriched) if
its three nodes (resp. one or two nodes) are enriched.

We denote by h, the diameter of the patch w,. If T' € T}, we denote by wr the union of all elements in T,
having a nonempty intersection with 7'. Similarly for a edge E of a triangle in T} we denote by wg the union
of all elements in T}, having a nonempty intersection with E. Set NP =N,,NTp (note that the extreme nodes
of I'p belong to N}P).

Let Ej denote the set of edges of the elements in G}, (the edges are supposed to be relatively open). Set
Eint = {F € Ej : E C Q} the set of interior edges of Gj,, E¢** = Ej, \ Ei"*. We denote by E) = {E € Ej, :
E CTn}, EY ={F € E, : E C T'c} the set of exterior edges included into the part of the boundary where
we impose Neumann conditions. For a generalized element G € G, (resp. standard element T € Tj), we will
denote by E¢ the set of edges of G (resp., by Er the set of edges of T') and according to the above notation, we
set Eg” =FEgN EZ"t, Eév =FEgN E,le, Eg =FEagN E,? For an edge F of a generalized element G we introduce
ng,g = (ng,ny) the unit outward normal vector to G along E. Furthermore for each edge E € Ej, we fix one
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T

FIGURE 3. Enriched nodes z € N}

of the two normal vectors and denote it by ng. The jump of some function v across an edge E' € Ej, at a point
y € I is defined as
)], = { lim, o+ v(y + ang) —v(y —ang) VE € Ej",
E v(y) VE € E§"t.
The main idea of the extended finite element method is to enrich the classical finite element space by both:

e a singular function at the crack tip in order to take into account the corner singularity (note that in the
vector valued case, as elasticity, several singular functions have to be added),
e discontinuous functions located near the crack in order to take into account the discontinuity of the
solution across the crack.
The latter discontinuous functions are constructed using the Heaviside function H which is equal to 1 on one
side (of the straight extension, see Figure 4) of the crack and to —1 on the other side.
We denote by A, the classical finite element P; basis functions at node z € N}, satisfying A\, (2') = 6, 4, for
any ¥’ € N},. The extended finite element space is defined as follows:

Vi, = {’Uh eCQ): v, = Z ag Ay + Z b H)\, + cxr/? sin(0/2)
€N, zeNH
= Unr+ XUns, az,bx,CER} cV, (3)

where x € C?(Q) is a cutoff function defined as follows. Let be given 0 < 7o < 71 and denoting by r the distance
to the crack tip, we have:

x(r)=1 if 7 <o,
0<x(r)<l ifrg<r<mry,
x(r)=0 if r > ry.

The cutoff function x was introduced in [6,7] in order to improve the performances (in terms of convergence)
of the original method introduced in [21].
The finite element problem issued from (2) consists of finding wy, such that

up € Vi, / Vuy, - Vo dz = / fvh dx, Yvp € Vj. (4)
Q Q

Using the Lax-Milgram Lemma, we deduce that problem (4) admits a unique solution.

Remark 3.2. A quasi-optimal a priori error estimate is obtained in [6, 7] for the XFEM involving the cutoff
function x. Under H**¢(Q) regularity for u — us, the authors prove that |u — up||1,0 < hllu — us||24e0. Note
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that when using a classical finite element method we obtain a convergence rate of only h'/?>~¢ since u lies in
H3/2—8(Q)'

4. THE QUASI-INTERPOLATION OPERATOR

4.1. Definition

In order to perform a residual a posteriori error analysis one currently uses a quasi-interpolation operator
7p o V. — Vj, of averaging type (see e.g., [3,8,10,18,22,23] for various operators). At a node z, the value of
the quasi-interpolation is often an ”average” of the function on the patch w, surrounding z. To simplify the
forthcoming discussion we suppose (as in Figure 1) that the end points of the crack belonging to 9§ are not
submitted to Dirichlet conditions.

So the first idea would be to use such an operator on the regular mesh 7j,. In such an analysis there are
terms such as ||u — up||1,wy (Where T € T},) which appear and unfortunately u does not lie in H'(Q) (hence
u — uy, does in general not lie in H'(wr)) due to the discontinuity across the crack.

A second idea would be to define mv (with v € H'(Q2)) separately on each side of the crack. If we divide Q
into 7 and Q9 using the crack and a straight extension of the crack (see Figure 4) one could first try to define
7mpv on Qq (resp. €2) by using the only values of v on Q7 (resp. €2). This consists of defining m,v on each
generalized element G € G},. It is easy to see that this approach leads to technical difficulties since the elements
in GGj, are sometimes quadrangles and so on.

I'p

FIGURE 4. Domain decomposition using a straight extension of the crack

So we choose an approach which consists to determine v separately on each side of the crack by defining
Thv|s, G € G, and by using the values of v on both sides of the crack. This leads us to use extension operators.
As already mentioned, let us divide €2 into €7 and Q9 using the crack and a straight extension of the crack (see
Figure 4). Let v € H'(Q) with v; = v, € H' () and va = v, € H'(Q2). We define an extension of v;
defined on € (see [1,12]) denoted ¥; such that

[01][1,0 S lville, < llvllie (5)
and an extension Uy (defined on Q) of ve such that
[92]l1.0 < llvall. < [lvllLe; (6)

where the constant C' depends neither on v; nor on vs.
For any v € H'(Q), we define v as the unique element in V}, such that

TR = Z (V) A + Z Bou(V)HA;. (7)

zeN), zeNH
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Remark 4.1. Note that 7, (V) C Vj, with m, (V) # Vi, since the singular function at the crack tip does not
belong to the range of .

e Step 1. Definition of v at the nodes N}, of the triangulation Tj,.
(i: not enriched nodes) If z € N}, \ VP is such that w, is not cut (i.e., not divided into more than one part)
by the crack then

e L

[wa
From Cauchy Schwarz inequality, we get
mnv()] S lwol 72 0llw, ~ bzt v]lw, < R0, + 1V0]lw,
Note that the three nodes of the triangle containing the crack tip are concerned with the latter case (see Figure
3).(11: enriched nodes) If z € N}, \ NP, x € Q, £ = 1,2, is such that w, is cut by the crack then we set

1 -
mo(z) = o] 0e(y) dy.

Note that if  lies on the crack and (ii) is satisfied then there are two values of 7,v(z): one corresponding to
mpu(z) on 1 and the other one to mpv(z) on Q. So we deduce

v (@)] S lwal =2 Tello, ~ bz Tello, < Rzt 1Tello, + 1V,

(iil) If z € NP, denote I', = w, NT'p (recall that Tc NT'p = @ to simplify the discussion) and set:

1
mpo(z) = T v(y)dr.
z| J1,
By using a scaled trace inequality (see, e.g., [15,17]):
lolle S hg'lolle + hy*[Vollz, Vo€ H'(T),VT € Ty, VE € Er, (®)

we get

mno(@)] S Pl 2ol ~ 2ol S 052 (1 2 e, + Y2 Vo)L,

S
< el + 190

e Step 2. Definition of 7pv on €.

With the previous nodal expressions we define by linear interpolation the function 7pv on any triangle
excepted those cut by the crack. Note that a triangle can be totally enriched (i.e., its three nodes are enriched)
and not cut by the crack. If the triangle is cut by the crack then it is either enriched (three nodes enriched)
or partially enriched (one or two enriched nodes). The definition on the triangles cut by the crack is given
hereafter.

Consider first a totally enriched triangle T" with e.g., 1 € Q7 and z2,z3 € Q. In order to determine
(Thv)|g, nr»> We write:

1 -
mpo(z) = —/ 01(y) dy. (9)
|w1| Wy

for x = x1, 22, x3. Then mpv is defined by linear interpolation on 7" and then we restrict mpv to T N Q5.
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Similarly we define (mv) by linear interpolation on T by using;:

l[QynT

1

|w$| Wy

U2(y) dy. (10)

mhv(2)

for x = 1, z9, x3 and then we restrict the function to 7' N Q5.

A similar construction is achieved for the partially enriched triangles: if a node x is not enriched then we
compute the value of mpv(z) at this node and if it is enriched then we compute both quantities (9) and (10)
corresponding to ©7 and vy at this node.

Remark 4.2. From the previous construction of mpv and expression (7) we see that a,(v) = mpv(z) if © €
N \NHE . If v e N, 2 € Qp and denoting ¢ = 3 — k, we have

@) + B H@) = — [ ww)dy,  and  au(v) — Ba(v)H(z) = — /6e(y)dy-

 wal Jo, el

Hence

1

2|we]

[ )+t ana m):% | - uway

az(v) =

4.2. Stability

Next we consider the stability properties on the generalized elements:

Lemma 4.3. For allv € HY(Q) and all T € T}, one has:
(i) if none of the nodes of T is enriched (so the crack does not cut T') then:

[mnolle S vllor +hel[Vollor,
(1) if the three nodes of T are enriched, then for £ =1 and £ = 2, we have:
Imnvllrne, S [[0ellor + Aol Voelwr,
(iii) if one or two nodes of T are enriched and if wr is cut by the crack (so T C Qg for £ =1 or £ = 2) we have:
Imnvlle S Oellor +hrl[Voellor,
(iv) if one or two nodes of T are enriched and if wr contains the crack tip then for £ =1 or £ = 2, we have:
Imnvllrne, < oellor + 0llwr + bl Voo + hr|Vollw,

Remark 4.4. Due to the mesh regularity there is a mesh independent bounded number of triangles satisfying
(iv): more precisely this set is contained in wp~ where T™* is the triangle containing the crack tip. Some of the
triangles in this set are cut by the crack and others no.

Proof: (i). If none of the nodes is enriched then for any of the three nodes of T', we have:
mnv(@)] < by vl + [V0]lw, -

Writing mpv = > cp mhv(z) Az on T and using |[A; |7 ~ hr ~ h, implies the result.
(ii). Set e.g., £ = 1. Noting that for any of the three node of T, we have

mnv(@)] < b 1T llw, + 11V [,

and using the same estimates as in (i) yields the result. The same result holds when £ = 2.
(iii) and (iv). These estimates are obtained as the previous ones. ]
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Now we consider the stability properties of 7, on the edges of the generalized elements not located on the
crack.

Lemma 4.5. For all v € H*(Q) and all edge E of a triangle T € Ty, one has:
(i) if both end points of E are not enriched:

—1/2 1/2
Imnvlle S ke 21vlls + b1 V0)lus,

~

(ii) if both end points of E are enriched then for £ =1 or £ = 2, we have:

1 2 1/2
Imnvllgna, S he ! Noellos + 01V |ws,

(i4) if only one end point of E is enriched and if wg is cut by the crack (so E C Qp for £ =1 or { = 2), we
have:

—-1/2 1/2 1o~
Imnolle S g [Belos + BV oewe,
(iv) if only one end point of E is enriched and if wg contains the crack tip then for £ =1 or £ = 2, we have:

< 1/2

—1/2
Imnollgra, S [5ellws +hip"

1/2 1/2

[0llws + g VUl + g [VOllwp-

Remark 4.6. There is a meshsize independent bounded number of edges satisfying (iv). More precisely all
these edges have an end point belonging to the triangle containing the crack tip.

Proof: (i). For both end points of E, we have:
mhv(@)] S hy vl + 11V,

Writing mpv = > p mav(2) A, and using [|A|[z ~ h}Eﬂ, hg < h, implies the result.
(ii). Suppose first that E lies in €,. Then £ N, = E and for both end points of E, we have:

v ()| S b I, + Vel -

The estimate is obtained as in (i). If E is cut by the crack the discussion is the same.
(iii) and (iv). Straightforward (see (i) and (ii)). |

Now we need to study the stability of the quasi-interpolation operator 7, on the crack. We denote by
F}, C Ej, the set of edges lying on the crack (these edges are the ones of the generalized elements on the crack).

Lemma 4.7. For allv € HY(Q) and all edge F € F}, one has:
(i) If F C T € Ty, where T is totally enriched, then for £ =1 and ¢ = 2, we have:

1/2; —1)~ 1/2)w ~
)i, e S 2B [Bellor + BE 21V or
(i) If F C T € Ty, where T is partially enriched, then for £ =1 and £ = 2, we have:
B2 2 1/2 1/2
|@n0)io, e S R 2h Bellwn +hE V0w + B ol + [Vl

(i) If F C T € Ty, where the crack tip lies in the interior of T, (then (mpv)|,, = (Thv)|, on F), we have:

Imnolle S AR [vllor + R V0]l
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Proof: (i) and (ii). First we consider an edge F' = (a,b) which does not contain the crack tip and we fix
f=1or¥f=2. On F, we have

(ﬂ-hv)\ne = (ﬂ-hv)\ne (Q)Aa + (Trhv)ln,_; (b)/\bv

where )\, and )\, are the edge basis functions at a and b. Let T' = x1x2x3 € T}, be the triangle containing F'.
Since (mjv)),, is constructed by the restriction of an affine extension on 7', it is straightforward that (m,v),, (a)
and (mpv)),, (b) are convex combinations of m;,3¢(2;). Depending on the fact that x; is enriched or not we have
either:

[mnOe(@i)| < hiHloellw,, + 11VOe]lw,, »
or

|mnde(i)] S ha!

Vo, +[VVe,, -
Using || Aallr ~ | As]|F ~ hjlp/Q, implies the result in (i), (ii) and (iii). ]
4.3. Error estimates

We now consider the local error estimates in the L? norms.

Lemma 4.8. For allv e HY(Q) and all T € Ty, one has:
(i) if none of the nodes of T is enriched then

~

o =mnollr S hellVollr,
(ii) if the three nodes of T are enriched then for £ =1 or £ = 2, we have:

lv=mhvlrae, S hrllVoelwr,

~

(i4i) if one or two nodes of T are enriched and if wr is cut by the crack (so T C Qq for £ =1 or £ = 2) we have:

lv—=mnollr S Al Vielwr,

~

(iv) if one or two nodes of T are enriched and if wr contains the crack tip then for £ =1 or £ = 2, we have:

v —7mnvllrne, < hry/—In(hr) ([[Voela + | Vo]le) -

Proof: We first note that 7, preserves the constant functions (note that we can suppose that constant
functions are extended on the other side of the crack by the same constant functions). Hence, for any v € H'(Q)
and any constant function ¢(z) = ¢ we can write:

v—Tp =v —c—mp(v —c).
(i) In this case

[0 = mnollr <o = cllor +llma(v =)z < hrl[Vollwr,

~

where we use Lemma 4.3(i) and we choose ¢ = [wr|™! [, v(z)dz together with hp ~ he.
(ii) We write, for any constant function c:

< e = ellog + l7mn(v = ©)llrne,
S e = cllog + AV wr
S 7| Voellwr

v = mhvl| 7,
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where ¢ = |wr| 7! fwT 0¢(x)dx and we conclude as in (i) using Lemma 4.3(ii).
(iii) As the previous cases.
(iv) This estimate is obtained as follows using Lemma 4.3(iv) and choosing
c= o[~ [, Te(x)da:

< [Be = ellog + Imn(v = o)l Tna,
S o0 = cllog + [[v = cllog + P2l Ve||wp + hrl|VOllwy
S Noe = vllwr + A7 Vel wr + hrl|[VU|lwr-

lv = mhol|Ta,

Moreover, denoting by 1x the characteristic function of the set X, we write

100 = vllwr = (@ = v)lug o

(|0 — ’U”LQ(Q)”LJJTHL%(Q)

IN

1-2
< hep q||W_U||Lq(Q)
1,1-2
S q?hy YU —v]10
1 1-2 -
< q7hy *|IV (T - v)lla
1,1-2 -
S q%hy (Ve + [ Volle)

where 2 < ¢ < 0o and we have used the Sobolev inequality |[w||raq) < Cq"/?||w|1,q, see e.g. [13]. We obtain
the final estimate by choosing ¢ = — In(hr). ]

Lemma 4.9. For all v € HY(Q) and all edge E of a triangle T € T}, one has:
(i) if both end points of E are not enriched :

1/2
o —molle S B2 lIVllws,

(ii) if both end points of E are enriched then for £ =1 or £ = 2, we have:
1/2)) o~
lo=mivllpra, < b1V,

(iii) if only one end point of E is enriched and if wg is cut by the crack (so E C Qp for £ =1 or £ = 2), we
have:

/2w~
lo = mivllz < hid | Vel
(iv) if only one end point of E is enriched and if wg contains the crack tip then for £ =1 or £ = 2, we have:

o — ol pna, S ki V= (e)(|Vidla + [ Volla).

Proof: (i) Since 7, preserves the constant functions we have for all v € H*(Q) and all constant function
c(x) =c: v—mpw=v—c—mp(v—c). So by the scaled trace inequality (8) and Lemma 4.5(i), we obtain

—1/2 1/2
o —mnvle < lo—cle+lm@=cls S kgl = clus + b1 V0w,

and we choose ¢ = |wp|~" [, v(z)dz together with hp ~ hey.
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(iv) This estimate is obtained as follows by using Lemma 4.5(iv) and choosing ¢ = |wg| ™! wa Op(z)dx. We
then achieve the same calculations as in Lemma 4.8(iv):

3¢ = ¢l & + (v = &)l na,

il = g + o = cllog + B 900lg + 190l
h 26— vllup + B2 1V5lwp + B2 V0]

Wil /= T(he)(|Viello + [ Volla)-

v — 7ol gna,

I ZANRIANRYAN

The next lemma consists of estimating the error committed by the averaging operator on the edges of the
generalized elements located on the crack. The set of such edges is denoted F},.

Lemma 4.10. For all v € H*(Q) and all edge F € Fy, one has:
(i) If F C T € Ty, where T is totally enriched, then for £ =1 and ¢ = 2, we have:

1/2 ~
I =mo)io lr S Az %1 Voelor

~

(i) If F C T € Ty, where T is partially enriched, then for £ =1 and £ = 2, we have:

(v =)0, lr S by *V/=Tn(hr)(IVacla + [Volla),

(i) If F C T € Ty, where the crack tip lies in the interior of T, (then (mpv)|,, = (Thv)|, on F), we have:

1/2
o, = molle S b2Vl

~

Proof: (i) Since 7, preserves the constant functions we have for all v € H!(Q) and all constant function
c(x) =c: v—mpv =v—c—mp(v—c). By the generalized scaled trace inequality (see [15,17]):

—1/2 1/2
lwllr < he P lwlr + by |Vl r,

and Lemma 4.7, we obtain

IN

[(v = mn0)q, 7 19 — cllr + [|7mn(0e = )|l

S ' Ploe = el + iVl + hi P hp 50 = cllwg + B Vel wr-

Hence the conclusion. The proof of (ii) and (iii) are the same as previously. |

5. ERROR ESTIMATORS

5.1. Definition of the residual error estimators

Writing up, = up,» + Xun,s as in (3), the exact element residual is defined by
R =f+Aup=f+Alxuns)=f+ CA(XT1/2 sin(6/2))

on each generalized element G € G},. Since A(r'/?sin(0/2)) = 0 we deduce that the expression A(yr!/?sin(6/2))
vanishes excepted on the elements (distant from the crack tip) having an nonempty intersection with the ring
shaped area where x maps onto (0, 1).
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Definition 5.1 (Residual error estimator). Let G € Gy, and T € T}, be the triangle containing G. The local
and global residual error estimators are defined by

me = hoCho)|f + Alxuns)la,
1/2
1/2
ma = hY?D(hr) > 1[Oun/on] 5l ’
E€EZ*UENUES
1/2
ne = (Me+ma) ',
1/2
. (Z ng) |
GeGy

where C(hr) = \/—In(hr) for the elements in case (iv) of Lemma 4.8, otherwise C(hr) = 1 and D(hr) =
v/ —In(hy) for the elements in case (iv) of Lemma 4.9 or in case (i) of Lemma 4.10, otherwise D(hr) = 1.

Remark 5.2. The presence of the ln(hr)-terms in the estimator results from technical reasons and appears only
for a bounded number (independent of the mesh) of elements near the crack tip. From a numerical point of view,
these In(hr)-terms are negligible. In the case of a standard finite element method with coinciding finite element
meshes on the crack we have Gy, = Ty, and G =T (obviously the XFEM is not a generalization of a standard
finite element method with noncoinciding finite element meshes on the crack). In the case of coinciding meshes
on the crack it is easy to show that the cases involving the ln(hr)-terms disappear (i.e., C(hr) = D(hy) =1)
and we recover the classical residual estimator (see e.g., [4, 25]).

5.2. Upper error bound
Theorem 5.3. Let u € V be the solution of (2) and let uy, € V3, be the solution of (4). Then

IV(u—un)lla S0
Proof: Denoting the error by
e =1u— up,

we have, according to (2) and (4):

|Veld, = A Vu-V(u—up)— A Vup, - V(u— up)

Qf(u—uh)—/QVuh-V(u—uh)

flu—ovp) —/ Vup - V(u—wvp), Yo € V.
Q Q
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Splitting up the integrals on each generalized element G € G}, and writing up, = un,» + Xup,s, We arrive at

Ivelh, = 3 [ rtu—w)
GeGy
— Z /Vu;” u—vh Z/ ths : (U—Uh)
GeGy GedGy
SED N KIETCOM)CEES
GeGyp,
8’U,h
— Z 8uhr/8n (u—vh) Z (w—wpn), Yop € Vp, (11)
8nE
EEE”” EGENUEC

where we have used the Green formula on each generalized element (note that although the triangle containing
the crack tip has a boundary which is not Lipschitz, it can be divided in two parts by using a straight extension
of the crack and then one can use separately Green’s formula on each part to obtain the desired result) as well
as Aup,, =0 on G and [[8(xuh,s)/6n]] =0forall E € E“”.

At this stage we fix the choice of vy,. We set

vp = up + (U — up).

We consider (11): with the above choice we are able to estimate each term of the right-hand side of the previous
expression. Cauchy-Schwarz inequality implies

> / (f + A0uns))(w—vn) < > I + Alxuns)lellu—valle.

GeGy GeGh

Therefore it remains to estimate ||u—uvp || for any generalized element G. Let T' € T}, be the triangle containing
G. Using Lemma 4.8, we obtain for the triangles considered in cases (i)—(iii):

lu—vnlle = lle = mnella < hrl|Vellwr (12)

or

[u—=wnlla = lle = mnelle S hrlVellwr, (13)
where € is an extension of the error across the crack (see (5), (6)). If T belongs to the finite set of triangles (iv)
in Lemma 4.8, we have

|u —vnllc = [le = mhella S hrv/—In(hr) ([[Vé|a + [Vella) - (14)

So, depending on the cases (i)—(iv) of Lemma 4.8 and using estimates (12)—(14), we can write

Z / f+ Alxun,s))(uw —vp) (15)

GeGyp,
1/2 1/2
< > hrlf+ Alun)lE > (IVellor + [ Vellwr)®
GEGy, cases(i)—(ii1) GEGy,cases(i)—(ii1)
1/2 1/2
+ > (= (hp)) | f + Alxun,s)|IE > (IVélla + [ Vella)®
GeGy,,case(iv) GEGy,,case(iv)

< nliVella.
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Let us now pass to the estimate of the remaining terms: as before the application of Cauchy-Schwarz inequality
leads to

—~

ou
_ Z /E [[8uh,r/3n]]E(u —vp) — Z /E ﬁ w—vp)

EcE"t EeENUES
= Z / [Oun/0On]] (e — mhe)
EeENUE"UES E

IN

> I[Oun/on] gllzlle — mhel e (16)

EcENUE"™UES
Using the Lemmas 4.9(i,ii,iii) and 4.10(i,iii) and denoting by T' € T}, a triangle containing E, we obtain

le = mnelle S hil* (IVEllur + [ Vellur) - (17)

If E belongs to the finite set of triangles in Lemma 4.9(iv) or in Lemma 4.10(ii), we have

lle = mnell e < hy!*v/=In(hr) (|Vella + [|Vello) - (18)

Using estimates (17) and (18) with (16) as well as (15) ends the proof of the theorem. ]

6. CONCLUDING REMARKS AND PERSPECTIVES

In this work we perform a residual a posteriori error analysis of the extended finite element method applied
to Poisson’s problem. To our knowledge, this is the first residual a posteriori analysis for XFEM. We build an
appropriate quasi-interpolation operator which allows us to obtain an upper bound of the discretization error.
The proof of a lower bound remains an open problem and the forthcoming numerical experiments in [19] using
Getfem (see [14]) will give more information on the performances of this estimator.
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