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Weak Solutions, Elliptic Problems
and Sobolev Spaces

3.1 Introduction

In Chapter 2 we discussed difference methods for the numerical treatment of
partial differential equations. The basic idea of these methods was to use infor-
mation from a discrete set of points to approximate derivatives by difference
quotients.

Now we start to discuss a different class of discretization methods: the
so-called ansatz methods. An ansatz method is characterized by prescribing
some approximate solution in a certain form. In general, this is done by deter-
mining the coefficients in a linear combination of a set of functions chosen
by the numerical analyst. One cannot then expect to get an exact solution of
the differential equation in all cases. Thus a possible strategy is to determine
the coefficients in a way that approximately satisfies the differential equation
(and perhaps some additional conditions).

For instance, one can require that the differential equation be satisfied
at a specified discrete set of points; this method is called collocation. It is,
however, much more popular to use methods that are based on a weak for-
mulation of the given problem. Methods of this type do not assume that the
differential equation holds at every point. Instead, they are based on a related
variational problem or variational equation. The linear forms defined by the
integrals in the variational formulation require the use of appropriate func-
tion spaces to guarantee, for instance, the existence of weak solutions. It turns
out that existence theorems for weak solutions are valid under assumptions
that are much more realistic than in the corresponding theorems for classical
solutions. Moreover, ansatz functions can have much less smoothness than,
e.g., functions used in collocation methods where the pointwise validity of the
differential equation is required.

As a first simple example let us consider the two-point boundary value
problem

—u" (x) + b(z)u' (z) + c(z)u(x) = f(z) in  2:=(0,1), (1.1)
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u(0) =u(1) =0. (1.2)

Let b, c and f be given continuous functions. Assume that a classical solution
exists, i.e., a twice continuously differentiable function w that satisfies (1.1)
and (1.2). Then for an arbitrary continuous function v we have

/ (—u" +bu' + cu)vdr = /fv dx. (1.3)

02 2

The reverse implication is also valid: if a function u € C?(£2) satisfies equation
(1.3) for all v € C(£2), then u is a classical solution of the differential equation
(L.1).

If v € C1(£2), then we can integrate by parts in (1.3) and obtain

—u'v L, —|—/u’v' da:—|—/(bu’+cu)vda:: /fvdz.
7

2 2

Under the additional condition v(0) = v(1) = 0 this is equivalent to

/u’v'dx+/(bu’+cu)vdx=!fvdm. (1.4)

2 [0}

Unlike (1.1) or (1.3), equation (1.4) still makes sense if we know only that
u € C1(£2). But we have not yet specified a topological space in which map-
pings implicitly defined by a weak form of (1.1) such as (1.4) have desirable
properties like continuity, boundedness, etc. It turns out that Sobolev spaces,
which generalize L, spaces to spaces of functions whose generalized derivatives
also lie in L,, are the correct setting in which to examine weak formulations
of differential equations. The book [AdaT75] presents an excellent general sur-
vey of Sobolev spaces. In Section 3.2 we shall give some basic properties of
Sobolev spaces that will allow us to analyse discretization methods—at least
in standard situations.

But first we explain the relationship of the simple model problem (1.1),
(1.2) to variational problems. Assume that b(z) = 0 and c¢(x) > 0. Define a
functional J by

J(u) := %/( 24 eu?) dx—/fudx. (1.5)
2 2

Consider now the following problem: Find a function u € C*(£2) with u(0) =
u(1) = 0 such that

Ju) < Jw)  for all veCH2) with v(0)=uwv(1)=0. (1.6)

For such problems a necessary condition for optimality is well known: the first
variation §.J(u,v) must vanish for arbitrarily admissible directions v (see, for
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instance, [Zei90]). This first variation is defined by 6J(u,v) := &'(0) where
&(t) := J(u + tv) for fixed u, v and real t.
For the functional J(-) defined by (1.5), one has

J(u+tv):%/[(u’+tv’)2+c(u+tv)2]dx—/f.(u+tv)dw,
(9]

and consequently

@’(O):/u’v’dx+/cuvdm—/fvdx.
2 9

9]

Thus in the case b(x) = 0, the condition §J(u,v) = 0 necessary for optimality
in (1.6) is equivalent to the variational equation (1.4). This equivalence estab-
lishes a close connection between boundary value problems and variational
problems. The differential equation (1.1) is described as the Euler equation of
the variational problem (1.6). The derivation of Euler equations for general
variational problems that are related to boundary value problems is discussed
in [Zei90]. Later we shall discuss in more detail the role played by the condition
v(0) = v(1) = 0 in the formulation of (1.4).

Variational problems often appear when modelling applied problems in
the natural and technical sciences because in many situations nature follows
minimum or maximum laws such as the principle of minimum energy.

Next we consider a simple elliptic model problem in two dimensions. Let
2 C R? be a simply connected open set with a (piecewise) smooth boundary
I'. Let f: 2 — R be a given function. We seek a twice differentiable function
u that satisfies

ulr = 0. (1.8)

To derive a variational equation, we again take a continuous function v, mul-
tiply (1.7) by v and integrate:

f/Auvdx = /fvdz.
2 2

If v € CY(£2) with v|r = 0, the application of an integral theorem (the two-
dimensional analogue of integration by parts—see the next section for details)

yields
Ou v 8u 81}) /
/( dr = [ fvdz. (1.9)
o€ OE 8 0
A § ¢ n on

This is the variational equation derived from the boundary value problem
(1.7), (1.8). In the opposite direction, assuming u € C?({2), we can infer from
(1.9) that u satisfies the Poisson equation (1.7).
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So far we have said nothing about the existence and uniqueness of solutions
in our new variational formulation of boundary value problems, because to
deal adequately with these topics it is necessary to work in the framework
of Sobolev spaces. In the following sections we introduce these spaces and
discuss not only existence and uniqueness of solutions to variational problems
but also the numerical approximation of these solutions by means of certain
ansatz functions.

3.2 Function Spaces for the Variational Formulation
of Boundary Value Problems

In the classical treatment of differential equations, the solution and certain of
its derivatives are required to be continuous functions. One therefore works
in the spaces C*({2) that contain functions with continuous derivatives up
to order k on the given domain 2, or in spaces where these derivatives are
Holder continuous.

When the strong form (e.g. (1.7)) of a differential equation is replaced
by a variational formulation, then instead of pointwise differentiability we
need only ensure the existence of some integrals that contain the unknown
function as certain derivatives. Thus it makes sense to use function spaces
that are specially suited to this situation.

We start with some basic facts from functional analysis.

Let U be a linear (vector) space. A mapping ||-|| : U — R is called a norm
if it has the following properties:

i) lu]| >0 for all weU, lu =0 < wu=0,
ii) [[Awl| = A |lul forall uwelU, XeR,
iii) lu+ o] < |u| + v for all w,veU.

A linear space U endowed with a norm is called a normed space. A sequence
{u*} in a normed space is a Cauchy sequence if for each £ > 0 there exists a
number N (e) such that

|uf —u!| <e  forall k,I>N(e).

The next property is of fundamental importance both in existence the-
orems for solutions of variational problems and in proofs of convergence of
numerical methods. A normed space is called complete if every Cauchy se-
quence {u*} C U converges in U, i.e., there exists a u € U with

lim Huk —ul| =0.
k—oo

Equivalently,

w= lim u*.
k—oo
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Complete normed spaces are often called Banach spaces.

Let U, V be two normed spaces with norms || - || and | - ||y respectively.
A mapping P : U — V is continuous at v € U if for any sequence {u*} c U
converging to u one has

lim Pu* = Pu,
k—o0
ie.,
lim [Ju® —ully =0 = lim ||Pu® — Pully = 0.
k—o00 k—o00

A mapping is continuous if it is continuous at every point u € U.
A mapping P : U — V is called linear if

P(Au+ pv) = APu+ pPo for all u,v € U, A\, u€R.
A linear mapping is continuous if there exists a constant M > 0 such that
| Pul| < M|u|| for all u € U.

A mapping f : U — R is usually called a functional. Consider the set of
all continuous linear functionals f : U — R. These form a normed space with
norm defined by

£ (v)]
£l = sup =—=.
vto |
This space is in fact a Banach space. It is the dual space U* of U. When
f € U* and u € U we shall sometimes write (f,u) instead of f(u).

Occasionally it is useful to replace convergence in the normed space by

convergence in a weaker sense: if

klim (f,uF)y = (f,u) for all f€U*

for a sequence {u*} C U and u € U, then we say that the sequence {u*}
converges weakly to u. It is standard to use the notation

wb =y for k— oo

to denote weak convergence. If v = limj_,o, v* then u* — w, i.e. convergence
implies weak convergence, but the converse is false: a weakly convergent se-
quence is not necessarily convergent.

It is particularly convenient to work in linear spaces that are endowed with
a scalar product. A mapping (+,-) : U x U — R is called a (real-valued) scalar
product if U has the following properties:
i) (u,u) >0 forall uweU, (u,u) =0 < u=0,
ii) (Au,v) = A(u,v) forall w,velU, XeR,
iii) (u,v) = (v,u) for all w,v €U,

(

iv) u+v,w) = (u,w) + (v,w) for all w,v,w e U.
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Given a scalar product, one can define an induced norm by |lul| = +/(u,u).
But not all norms are induced by related scalar products.

A Banach space in which the norm is induced by a scalar product is called
a (real) Hilbert space. From the properties of the scalar product one can
deduce the useful Cauchy-Schwarz inequality:

[(w, )| < |jull vl for all w,v e U.

Continuous linear functionals on Hilbert spaces have a relatively simple struc-
ture that is important in many applications. It is stated in the next result.

Theorem 3.1 (Riesz). Let f:V — R be a continuous linear functional on
a Hilbert space V. Then there exists a unique w € V such that

(w,v) = f(v) forallveV.

Moreover, one has ||f|. = ||w]|.

The Lebesgue spaces of integrable functions are the starting point for the
construction of the Sobolev spaces. Let £2 C R™ (for n = 1,2, 3) be a bounded
domain (i.e., open and connected) with boundary I' := 942. Let p € [1, +00).
The class of all functions whose p-th power is integrable on (2 is denoted by

L(0) = {v: /|v(m)|pdx < foo }
(%}

Furthermore
1/p
lollo o) = [ / v(x>|pdx}
0

is a norm on L,. It is important to remember that we work with Lebesgue
integrals (see, e.g., [W1087]), so all functions that differ only on a set of measure
zero are identified. It is in this sense that ||v|| = 0 implies v = 0. Moreover,
the space L,({2) is complete, i.e., is a Banach space.

In the case p = 2 the integral

(u,0) = /u(x) o(z) dz
(9

defines a scalar product, so Lo(£2) is a Hilbert space.
The definition of these spaces can be extended to the case p = oo with

Lo () := {v s ess sup |v(z)| < +oo}

zes?

and associated norm

[Vl Lo (2) = ess sup |v(x)].
zes?
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Here ess sup denotes the essential supremum, i.e., the lowest upper bound
over {2 excluding subsets of {2 of Lebesgue measure zero.

To treat differential equations, the next step is to introduce derivatives
into the definitions of suitable spaces. In extending the Lebesgue spaces to
Sobolev spaces one needs generalized derivatives, which we now describe. For
the reader familiar with derivatives in the sense of distributions this introduc-
tion will be straightforward.

Denote by cly A the closure of a subset A C V with respect to the topology
of the space V. For v € C(£2) the support of v is then defined by

supp v = clpn {z € 2 :v(x) # 0}.
For our bounded domain {2, set
C () ={velC>®(2): suppv C 2}

In our further considerations the role of integration by parts in several dimen-
sions is very important. For instance, for arbitrary u € C*(£2) and v € C§°(£2)

one has 5 5
u N v
/ axivd:c = /uvcos(n,e )ds /uaxi dx

2 r 2

where e is the unit vector in the ith coordinate direction and n is the outward-
pointing unit vector normal to I'. Taking into account that v|r = 0 we get

Ov ou
uaxi dx = —/ axivdaﬁ. (2.1)
2

02

This identity is the starting point for the generalization of standard derivatives
on Lebesgue spaces.

First we need more notation. To describe partial derivatives one uses a
multi-index « := (aq,...,a,) where each «; is a non-negative integer. Set
la| =3, a. We introduce

glel

D= ——————1
* « (e}
Ox{" - xn"

for the derivative of order |a| with respect to the multi-index «.

Now, recalling (2.1), we say that an integrable function w is in a general-
ized sense differentiable with respect to the multi-index « if there exists an
integrable function w with

/uD”‘v de = (—1)le /wv dx  for all v € C5°(£2). (2.2)
o) I7;

The function D%u := w is called the generalized derivative of u with respect
to the multi-index a.
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Applying this definition to each first-order coordinate derivative, we obtain
a generalized gradient Vu. Furthermore, if for a componentwise integrable
vector-valued function u there exists a integrable function z with

/ngda: = —/zvdsc for all v € C§°(£2),
I7) 7}

then we call z the generalized divergence of u and we write divu := z.

Now we are ready to define the Sobolev spaces. Let | be a non-negative
integer. Let p € [2,00). Consider the subspace of all functions from L, ({2)
whose generalized derivatives up to order ! exist and belong to L,({2). This
subspace is called the Sobolev space W} (£2) (Sobolev, 1938). The norm in
W] (£2) is chosen to be

lullwi e = [ 3> |[Dau]($)|,,d4 " (2.3)

0 lal<i

Starting from L. (£2), the Sobolev space W/ (£2) is defined analogously.

Today it is known that Sobolev spaces can be defined in several other
equivalent ways. For instance, Meyers and Serrin (1964) proved the following
(see [Ada75)):

For 1 <p < oo the space C*(£2)N W;,(Q) is dense in WIZJ(Q). (2.4)

That is, for these values of p the space W;,(Q) can be generated by completing
the space C'*°({2) with respect to the norm defined by (2.3). In other words,

W,(£2) = clyi(a) C>(02).

This result makes clear that one can approximate functions in Sobolev spaces
by functions that are differentiable in the classical sense. Hence, various de-
sirable properties of Sobolev spaces can be proved by first verifying them for
classical functions and then using the above density identity to extend them
to Sobolev spaces.

When p = 2 the spaces Wé(()) are Hilbert spaces with scalar product

(u,v) = /( Z DauDav) dz. (2.5)

0 lal<i

It is standard to use the notation H'(f2) in this case, i.e., H'(£2) = Wi(£2). In
the treatment of second-order elliptic boundary value problems the Sobolev
spaces H!(§2) play a fundamental role, while for fourth-order elliptic problems
one uses the spaces H2(2).

If additional boundary conditions come into the game, then additional
information concerning certain subspaces of these Sobolev spaces is required.
Let us first introduce the spaces
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Wé(g) = ClWIL?(_Q)Cgo(Q)

In the case p = 2 these spaces are Hilbert spaces with the same scalar product
as in (2.5), and they are denoted by HY(§2). When [ = 1 this space can be
considered as a subspace of H!(§2) comprising those functions that vanish (in
a certain sense) on the boundary I'; we shall explain this in detail later in our
discussion of traces following following Lemma 3.3. The standard notation for
the dual spaces of the Sobolev spaces H}({2) is

H7(2):= (H)R))". (2.6)

In some types of variational inequalities—for instance, in mixed formula-
tions of numerical methods—we shall also need special spaces of vector-valued
functions. As an example we introduce

H(div; 2) :={u € Lo(2)" : divu € La(£2) } (2.7)
with
||Q||§¢U,Q = ||@||2H(di'u;(2) = Z ||Uz'H2L2(Q) + ||diVE||%2(Q)- (2.8)
i=1

Now we begin to use Sobolev spaces in the weak formulation of boundary
value problems. Our first example is the Poisson equation (1.7) with homo-
geneous Dirichlet boundary conditions (1.8). The variational problem related
to that example can be stated precisely in the following way:

Find u € H}(£2) such that

ou Ov ou Ov B .
/ <57x1873:1 + 3733287332> dr = /fvda: for all v € Hy(£2). (2.9)
2 0

The derivatives here are generalized derivatives and the choice of spaces is
made to ensure the existence of all integrals. Every classical solution of the
Dirichlet problem (1.7), (1.8) satisfies the variational equation (2.9), as we
already saw in (1.9), using integration by parts. But is a weak solution in
the sense of (2.9) also a classical solution? To answer this question we need
further properties of Sobolev spaces. In particular we need to investigate the
following:

e What classical differentiability properties does the weak solution of the
variational problem (2.9) possess?
e In what sense does the weak solution satisfy the boundary conditions?

To address these issues one needs theorems on regularity, embedding and
traces for Sobolev spaces, which we now discuss.

The validity of embedding and trace theorems depends strongly on the
properties of the boundary of the given domain. It is not our aim to discuss
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here minimal boundary assumptions for these theorems, as this is a delicate
task; results in many cases can be found in [AdaT75].

Here we assume generally—as already described in Chapter 1.3—that for
every point of the boundary 012 there exists a local coordinate system in which
the boundary corresponds to some hypersurface with the domain 2 lying on
one side of that surface. The regularity class of the boundary (and domain)
is defined by the smoothness of the boundary’s parametrization in this coor-
dinate system: we distinguish between Lipschitz, C* and C* boundaries and
domains.

Many other characterizations of boundaries are also possible.

In most practical applications it is sufficient to consider Lipschitz domains.
In two dimensions, a polygonal domain is Lipschitz if all its interior angles
are less than 2m, i.e., if the domain contains no slits.

Let U, V be normed spaces with norms || - || and || - ||y,. We say the space
U is continuously embedded into V if u € V for all u € U and moreover there
exists a constant ¢ > 0 such that

lullvy < c|lufly for all u € U. (2.10)

Symbolically, we write U — V for the continuous embedding of U into V.
The constant ¢ in inequality (2.10) is called the embedding constant .
The obvious embedding

Wé(()) — L, (12) for every integer > 0

is a direct consequence of the definitions of the spaces W/ (2) and L, (£2) and
their norms. It is more interesting to study the imbedding relations between
different Sobolev spaces or between Sobolev spaces and the classical spaces
C*(2) and C*#(2) with B8 € (0,1). The corresponding norms are

[vllenzy = >° max|[D](z)],
laf<k v€L2

[vllerso) = [vller@) + HZ | D62
al|=k

with the Holder seminorm
[vlesay = inf{c: [v(z) —v(y)| < clz - y|? forall z, y € 2}.
Then one has the following important theorem (see [Ada75, W1o87]):

Theorem 3.2 (Embedding theorem). Let 2 C R" be a bounded domain
with Lipschitz boundary. Assume that 0 < j < k, 1 < p,q < +00 and 0 <

B <1
1

i) For k —j > n(% — a) one has the continuous embeddings

WE2) = Wi(Q),  WkR)— Wi).
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it) Fork—j—p > % one has the continuous embeddings

WkE(Q) — Cc78(0).

Note that the definition of the Holder spaces C7:8(£2) shows that they are
continuously embedded into C7(£2), i.e.,

CIP(2) — CI ().

Next we study the behaviour of restrictions of functions u € W/(£2) to the
boundary I', which is a key step in understanding the treatment of boundary
conditions in weak formulations. The following lemma from [Ada75] is the
basic tool.

Lemma 3.3 (Trace lemma). Let 2 be a bounded domain with Lipschitz
boundary I'. Then there exists a constant ¢ > 0 such that

lullr,(ry < cllullwi(e) for allu € cH(N).
Lemma 3.3 guarantees the existence of a linear continuous mapping
v W;}(Q) - Lp(F)

which is called the trace mapping. The image of WI}(Q) under this mapping
is a subspace of L,(I") that is a new function space defined on the boundary
I'. For us the case p = 2 is particularly important; we then obtain

HY2(I') := {w € Ly(I') : there exists a v € H'(£2) with w =~v}.
It is possible to define a norm on H'/2(I") by
||w||H1/2(p) = inf{ H’UHHl(Q) NS I’Il(.Q)7 w = ’}/U}.

The space dual to H'/2(I") is denoted by H~'/2(I"), and its norm is given by

g’lU
lolassry = sup L
weHY/2(I) Hw||H1/2(r)

The relationship between the spaces H'(£2) and H'/?(I") allows a character-
ization of the norms in H'/2(I") and H~'/2(I") by means of suitably defined
variational inequalities; see [BF91].
Taking into account the definition of the spaces Wé(()), Lemma 3.3 implies
that
yu =0 for all u € WI}(Q)

and
yD%u = 0 for all w € W)(£2) and |a| <1— 1.
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In handling boundary value problems, we usually need not only the norms
I| - ||W1z7(9) defined by (2.3) but also the associated seminorms

iy = | [ 3 D u(@)pe] "

0 lal =s
It is clear that these seminorms can be estimated by the foregoing norms:
[0l (@) < [[vllwy(e for all v € Wi(£2) and 0 < s < L. (2.11)
Is a converse inequality true (at least for certain v)? Here the following
result plays a fundamental role.

Lemma 3.4. Let 2 C R™ be a bounded domain. Then there exists a constant
c > 0 such that

vl L,0) < c|v|W21(Q) for all v e H&(Q). (2.12)
Inequality (2.12) is known as the Friedrichs inequality. Once again a proof is
in [Ada75].

Remark 3.5. The smallest constant ¢ in Friedrichs’ inequality can be charac-
terized as the reciprocal of the minimal eigenvalue A of the problem

—Au=Auon 2, ulsn—o.

For parallelepipeds 2 the value of this eigenvalue is known. Furthermore, the
eigenvalue does not increase in value if the domain is enlarged. Consequently
in many cases one can compute satisfactory bounds for the constant in (2.12).
A detailed discussion of the values of constants in many fundamental in-
equalities related to Sobolev spaces can be found in the book [Mik86]. [

From Lemma 3.4 and (2.11) it follows that
allvlwie) < lwi) < Wlwie) forall v e Hy(2) (2.13)
for some constant ¢; > 0. Therefore the definition
[oll := lvlw; (2

is a new norm on H{ (£2), which is equivalent to the H' norm. This norm is
often used as the natural norm on Hg (£2). It is induced by the scalar product

(u,v) := Z D*uD%v dx.
0 laj=1

Using this scalar product, the unique solvability of the weak formulation of the
Poisson equation with homogeneous boundary conditions follows immediately
from Riesz’s theorem if the linear functional defined by
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v»—>/fvdx
0

is continuous on H}(§2). This is true when f € Ly(£2), for instance.
Based on the following inequalities it is possible ([GGZ74], Lemma 1.36)
to define other norms that are equivalent to [ - [y (o)

Lemma 3.6. Let 2 C R™ be a bounded Lipschitz domain. Assume also that
1 is a subset of {2 with positive measure and Iy a subset of I with positive
(n — 1)-dimensional measure. Then for u € H'(§2) one has

2
ol < e Stk + (fu) .

[oht

2
lll ) < e 4 ull g + ( / u>

Iy

These types of inequalities are proved for the more general WP (£2) case in
[GGZT74]. In the special case {2 = (2 the first inequality is called the Poincaré
inequality. The second inequality generalizes Friedrichs’ inequality.

To simplify the notation, we shall write in future

v]1p,2 = [olw(0) and w2 = [vlwia)-

Next we consider the technique of integration by parts and study its ap-
plication to the weak formulation of boundary value problems.

Lemma 3.7 (integration by parts). Let 2 C R™ be a bounded Lipschitz
domain. Then one has

auvdm:/uvcos(mei)ds—/uaav

dx
8331' €T
2 r 2

for arbitrary u,v € C(£2). Here n is the outward-pointing unit vector normal
to I' and €' is the unit vector in the ith coordinate direction.

Hence one obtains Green’s formula:

/Auvdx:/g—uvdsf/Vqudx for all u € H*(£2), v € H'(£2) (2.14)
n
7 T 17

—first apply integration by parts to classical differentiable functions then
extend the result to u € H%(2) and v € H'(£2) by a density argument based
on (2.4).

Here and subsequently the term VuVwv denotes a scalar product of two
vectors; it could be written more precisely as (Vu)? Vov. In general we tend
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to use the simplified form, returning to the precise form only if the simplified
version could lead to confusion.

The validity of Green’s formula depends strongly on the geometry of (2.
In general we shall consider only bounded Lipschitz domains so that (2.14)
holds. For its validity on more general domains, see [W1o87].

Now we resume our exploration of Poisson’s equation with homogeneous
Dirichlet boundary conditions:

—Au = fin (2, ulp=0. (2.15)

Every classical solution u of (2.15) satisfies, as we have seen, the variational
equation
/Vqu dz = /fv dx for all v € Hy(£2). (2.16)
Q Q

If one defines the mapping a(-,-) : H}(2) x H}(£2) — R by

a(u,v) = /VUVU dx,
Q

then Lemma 3.4 ensures the existence of a constant v > 0 such that
a(v,v) > ’y||v||§{3(m for all u,v € H} ().

This inequality is of fundamental importance in proving the existence of a
unique solution u € HJ(2) of the variational equation (2.16) for each f €
Lo(£2). In the next section we shall present a general existence theory for
variational equations and discuss conditions sufficient for guaranteeing that
weak solutions are also classical solutions.

If one reformulates a boundary value problem as a variational equation
in order to define a weak solution, the type of boundary condition plays an
important role. To explain this basic fact, we consider the following example:

—Au+cu=f in §2,
5 u=g only, (2.17)
u _
on +pu=q on Is.
Here I} and I are subsets of the boundary with It NIy, =0, [T UI, =1
and the given functions ¢, f, g, p, ¢ are continuous (say) with ¢ > 0 in 2. As

usual, multiply the differential equation by an arbitrary function v € H'(12),
then integrate over {2 and apply integration by parts to get

/(Vqu+cuv)dz—/S—Zvds:/fvdx.
r Q

9]

Taking into account the boundary conditions for u we have
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/(Vqu—i—cuv)dm—i—/(pu—q)vds—/g—uvds:/fvdx.
n
I7; n Q

I

On I3} we have no information about the normal derivative of u. Therefore
we restrict v to liein V := { v € HY(2) : v|p, = 0 }. Then we obtain the
variational equation

/(Vqu +cuv)dr + /(pu —qvds = /fv dx forallve V. (2.18)
Q

N I

Of course, we require u to satisfy u € H*(£2) and u|r, = g. The variational
equation (2.18) then defines weak solutions of our example (2.17). If the weak
solution has some additional smoothness, then it is also a classical solution:

Theorem 3.8. Let u € H'(2) with u|p, = g be a solution of the variational
equation (2.18). Moreover, let u be smooth: u € C?(£2). Then u is a solution
of the boundary value problem (2.17).

Proof: Taking v|r, = 0 into account, Green’s formula applied to (2.18) yields

ou

/(Au+c u)v dx—i—/ ( +pu — q) vds = /fv dx for all v e V. (2.19)
7 Q

on
I
Because H}(£2) C V it follows that
/(Au+cu)v dxz/fv dz for all v € H} ().
Q Q
Hence, using a well-known lemma of de la Vallée-Poussin, one obtains
—Au+cu=f in .

Now (2.19) implies that

/(alL_*_pu_q)/Uds:O forallvGV.
on
I

Again we can conclude that

ou

— = Is. 2.20

n +pu=gq on I ( )
The remaining condition u|r, = ¢ is already satisfied by hypothesis. This is
a so-called essential boundary condition that does not affect the variational
equation but must be imposed directly on the solution itself. W
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Remark 3.9. In contrast to the essential boundary condition, the condition
(2.20) follows from the variational equation (2.18) so it is not necessary to
impose it explicitly on u in the variational formulation of the problem. Observe
that the weak form of the boundary value problem was influenced by (2.20).
Boundary conditions such as (2.20) are called natural boundary conditions.
O

Remark 3.10. Let A be a positive definite matrix. Consider the differential
equation
—div(Agradu) = f in £2.

Integration by parts gives

f/div(Agradu)vdx = f/n-(Agradu)vder/gradvo(Agradu)dz.
7] r I7;

In this case the natural boundary conditions contain the so-called conormal
derivative n - ( Agrad u) instead of the normal derivative g% that we met in
the special case of the Laplacian (where A is the identity matrix). O

As we saw in Chapter 2, maximum principles play an important role in
second-order elliptic boundary value problems. Here we mention briefly that
even for weak solutions one can have maximum principles. For instance, the
following weak mazimum principle (see [GT83]) holds:

Lemma 3.11. Let 2 C R™ be a bounded Lipschitz domain. If u € H}($2)
satisfies the variational inequality

/ VuVvdr > 0 for all v € Hy(82) with v > 0,
Q

then u > 0.

Here v > 0 and v > 0 are to be understood in the L, sense, i.e., almost
everywhere in (2.

Exercise 3.12. Let 2 ={z € R": |z;|<1,i=1,...,n}. Prove:
a) The function defined by f(x) = |z1| has on {2 the generalized derivatives

of . of )

e = = 1).

Dar = Sign(z1), az; ~C G#1)
b) The function defined by f(x) = sign(z1) does not have a generalized
derivative df/0x1 in Lo.

Exercise 3.13. Prove: If u : {2 — R has the generalized derivatives v =
D% € Ly(§2) and v the generalized derivatives w = DPv € Ly(£2), then
w = D Py,
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Exercise 3.14. Let {2 C R" be a bounded domain with 0 € (2. Prove that
the function defined by u(z) = ||z||§ has first-order generalized derivatives in
Ly(2)ifo=0o0r20+n>2.

Exercise 3.15. Let 2 = (a,b) € R. Prove that every function u € H!($2) is
continuous, and moreover u belongs to the Hélder space C'/ 2(0).

Exercise 3.16. Let 2 = {(z,y) € R? : 2% +y? < r}} with ro < 1. Deter-
mine if the function

1

is continuous in 2. Is f € H(£2)?

k
flz,y) = <ln ) , where k < 1/2,

Exercise 3.17. Consider the space of all continuous functions on the interval
[a,b]. Prove that the norms

b
171 = s 1) and (17l = [ |f(e)lda

are not equivalent.

Exercise 3.18. Let 2 C [a1,b1] X -+ X [ap,b,] be a convex domain. Let
v € HY(£2). Prove the Friedrichs inequality

n

/ v? < 7/ |Vo|? with = Z(bk —ag)?.
Q 7

k=1

Exercise 3.19. Let 2 C R™. Let u € H*({2) for some integer k. For which
dimensions n does Sobolev’s embedding theorem guarantee that (i) u (ii) Vu
is continuous?

Exercise 3.20. a) Let 2 = (0,1), u(z) = 2*. Use this example to show that
it is impossible to improve the continuous embedding H'(£2) — C'2(R2) to
H(0) — C*N) with A > 1/2.

b) Investigate for 2 C R? whether or not the embedding H!(£2) < L. (£2)
holds.

Exercise 3.21. Let 2 C R™ with 0 € 2. Does the mapping
g+ (f,9) =9g(0) for ge Hy(2)
define a continuous linear functional f on H}(£2)? If yes, determine || f]]..
Exercise 3.22. Consider the boundary value problem
—u" = fon(0,1), u(-1)=u(l)=0

with f the ¢ distribution. How one can define the problem correctly in a weak
sense? Determine the exact solution!
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Exercise 3.23. Consider the boundary value problem
—(a(z)u’) =0o0n (0,1), u(-1)=3,u(l)=0

with
() = 1 for —1<z<0,
ax 05 for 0<z<1.

Formulate the related variational equation and solve the problem exactly.

3.3 Variational Equations and Conforming
Approximation

In the previous section we described the relationship between an elliptic
boundary value problem and its variational formulation in the case of the
Poisson equation with homogeneous Dirichlet boundary conditions. Before we
present an abstract framework for the analysis of general variational equa-
tions, we give weak formulations for some other standard model problems.

Let 2 C R? with I' = 0£2. We consider, for a given sufficiently smooth
function f, the boundary value problem

o4 o o* .
s u(y) + 255z u(@,y) + sru(zy) = flz,y) in
ox oz Oy oy (3.1)

ulp = 3%”|F =

This problem models the behaviour of a horizontally clamped plate under
some given load distribution. Thus the differential equation in (3.1) is often
called the plate equation. In terms of the Laplacian we have equivalently

A%y = f in £2,

ulp = %Uh“:o

Now we formulate this problem weakly. Taking into account the boundary
conditions, we apply Green’s formula twice to obtain

/Azuvdx—/a (Au)vds — /V (Au)Vodx

= /Aug—der/AuAvdo:

:/AuAvdx for all u € H*(2), v € HZ(12).

Therefore, the weak formulation of the given problem (3.1) reads as follows:
Find u € H3(£2) such that
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/Au Avdx = /fvdm for all v € HZ(£2). (3.2)
Q

With the abbreviations V := HZ(£2) and

a(u,v) := / Au Avdz, (f,v):= /fvdx for all u, v € V,
o)

the variational equation (3.2) can be written in the abstract form
a(u,v) = (f,v) for all v € V.

Using Friedrichs’ inequality one can show that there exists some constant
¢ > 0 such that

c||v||§{2(m < a(v,v) for all v € H3(£2).

This property is critical in the general existence theory for the weak solution
of (3.2), as we shall see shortly in the Lax-Milgram lemma.

Remark 3.24. Up to this point in the plate problem, we considered the bound-
ary conditions

0
U|F = —u|p:0,

on
which correspond to a clamped plate. Both of these conditions are essential
boundary conditions. If instead we study a simply supported plate, whose
boundary conditions are

ulr =0 and Aulr = ¢,

then the standard technique produces the weak formulation

a(u,v) = /¢

with u,v € H?(£2) N H}(§2). This means that the first boundary condition is
essential but the second is natural. Of course, in practical applications still
other boundary conditions are important and in each case a careful study is
required to classify each condition. O

Our last model problem plays an important role in fluid mechanics. Con-
sider a domain {2 C R™ for n = 2 or 3 and given functions f; : 2 — R, i =
1,...,n. We seek solutions of the following system of partial differential equa-
tions with unknowns u; : 2 - Rfori=1,...,nand p: 2 — R:

—Au; + (9p —fz in 2, i=1,...,n,

Zn: 3uz (3.3)
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This is the so-called Stokes problem. In fluid mechanics, the quantities wu;
denote the components of the velocity field while p represents the pressure.

Let v = (uq,..,u,) denote a vector-valued function. Let us choose the
function space

V ={ucHy(2)": divu=0} C H(div; ).

Then applying our standard technique (multiplication, integration, integration
by parts) and adding all the resulting equations yields the following weak
formulation of (3.3):

Find some v € V with

n n

Z /VU,Z‘VU,‘ dxr = Z / fivi dx forallv e V. (3.4)

i=1 i=1
It is remarkable that the pressure p has disappeared: integration by parts in
the corresponding term gives 0 because divv = 0. In the theory of mixed
methods the pressure can be interpreted as a dual quantity; see Chapter 4.6.
Alternative weak formulations of the Stokes problem are also possible.

If we introduce

a(u,v) = Z /Vu,-VUi dr and f(v):= Z / fividx  for all u, v €V,
i=1 7 i=1 §
then the weak formulation (3.4) of the Stokes problem can also be written in

the form
a(u,v) = f(v) for all v € V. (3.5)

Now we are ready to present an abstract theory encompassing (2.16), (3.2)
and (3.5). The abstract setting allows us to characterize clearly those proper-
ties of variational equations that guarantee the existence of a unique solution.
Then in every concrete situation one has only to check these properties.

Let V be a given Hilbert space with scalar product (-, -) and corresponding
norm || - ||. Furthermore, let there be given a mapping a : V x V' — R with
the following properties:

i) for arbitrary u € V, both a(u,-) and a(-,u) define linear functionals on V;
ii) there exists a constant M > 0 such that
la(u,v)| < M|u|||lv|| for all u,v € V;
iil) there exists a constant v > 0 such that
a(u,u) > y|ul[*  for all u € V.

A mapping a(-,-) satisfying i) and ii) is called a continuous bilinear form on
V. Property ii) guarantees the boundedness of the bilinear form. The essential
property iii) is called V -ellipticity.

The existence of solutions of variational equations is ensured by the
following fundamental result.
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Lemma 3.25 (Lax-Milgram). Let a(-,-) : V xV — R be a continuous,
V -elliptic bilinear form. Then for each f € V* the variational equation

a(u,v) = f(v) forallveV (3.6)

has a unique solution w € V. Furthermore, the a priori estimate

1
Jull < ;Hfll*- 3.7)

is valid.

Proof: First we show that the solution of (3.6) is unique. Suppose that
u €V and @ € V are both solutions. Then the linearity of a(-,v) implies that

a(t—u,v) =0 forallv e V.

Choosing v := @ —u we get a(v,v) = 0, which by V-ellipticity implies that v =
0, as desired. Note that V-ellipticity, however, is stronger than the condition
“a(v,v) = 0 implies v = 07.

To prove the existence of a solution to (3.6) we use Banach’s fixed-point
theorem. Therefore, we need to choose a contractive mapping that has as a
fixed point a solution of (3.6).

For each y € V the assumptions i) and ii) for the bilinear form guarantee
that

aly,-)— feV™

Hence, Riesz’s theorem ensures the existence of a solution z € V' of
(z,v) = (y,v) —rla(y,v) — f(v)] forallveV (3.8)
for each real » > 0. Now we define the mapping T;.: V — V by
Ty :==z
and study its properties—especially contractivity. The relation (3.8) implies
(Try — Trw,v) = (y —w,v) —ra(ly —w,v) foralv,weV. (3.9)

Given p € V, by applying Riesz’s theorem again we define an auxiliary linear
operator S : V — V by

(Sp,v) = a(p,v) for all v e V. (3.10)
Property ii) of the bilinear form implies that
|Sp|| < M ||p| forallpe V. (3.11)

The definition of the operator S means that (3.9) can be rewritten as
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(Try — Thw,v) = (y—w—rS(y —w),v) foralv,weV.
This allows us to investigate whether T, is contractive:
1Ty — Trwl* = (Ty — Tow, Try — Trw)
=y -—w—rSy-w)y—w-rSy—w))
= lly — wll* = 2r(S(y — w),y — w) +r(S(y — w), S(y — w)).
By (3.10) and (3.11) this yields
1Ty — Towl® < lly — wl? — 2raly — w,y — w) + M2y — w.
Finally, invoking the V-ellipticity of a(,-) we get
Ty — Trw||® < (1= 2ry +72M?)||ly — w||*  for all y,w € V.

Consequently the operator T, : V — V is contractive if 0 < r < 2y/M?2.
Choose r = v/M?. Now Banach’s fixed-point theorem tells us that there
exists u € V with T, u = u. Since r > 0, the definition (3.8) of T} then implies
that
a(u,v) = f(v) for all v e V. (3.12)

The a priori estimate (3.7) is an immediate consequence of the ellipticity
of a(-,-): choose v =u in (3.6). A

We remark that in the case where a(-,-) is symmetric, the existence of
u in the Lax-Milgram lemma follows directly from Riesz’s theorem. In the
symmetric case, moreover, there is a close relationship between variational
equations and variational problems:

Lemma 3.26. In addition to the assumptions of Lemma 3.25, suppose that
a(-,-) is symmetric, i.e.,

a(v,w) = a(w,v) for all v,w € V.

Then u € V is a solution of the variational problem

{)Iéi‘l/l J(v), where J(v) := %a(v,v) — f(v) forveV, (3.13)

if and only if u is a solution of the variational equation (3.6).

Proof: The symmetry of the bilinear form a(-,-) implies that

a(w,w) — a(u,u) = a(w + v, w — u)
(3.14)
= 2a(u,w —u) + a(w —u,w—u) for u,w € V.
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First we shall show that (3.6) is a sufficient condition for the optimality of
in the variational problem (3.13). From (3.14) one has

J(w) =3
= Ja(u,u) = f(uw) + a(u,w —w) (3.15)
— flw—u) + Fa(w —u,w —u).

Taking v := w — w in (3.6) and using property iii) of the bilinear form a(-,-)
leads to
J(w) > J(u) for all w € V;

that is, u is a solution of the variational problem (3.13).

We prove the converse implication indirectly. Given some u € V', assume
that there exists v € V' with

a(u,v) # f(v).

Because V is a linear space we can assume without loss of generality that in
fact
a(u,v) < f(v). (3.16)

Now set w := u + tv with a real parameter ¢t > 0.
Definition (3.13) implies, using standard properties of a(-,) and f, that

J(w) = J(u) + tla(u,v) — f(v)] + tQ%a(uv).

By (3.16) we can choose ¢ > 0 in such a way that
J(w) < J(u).

That is, u cannot be an optimal solution of the variational problem. Conse-
quently (3.6) is a necessary optimality condition for the variational problem
(3.13). W

Lemma 3.26 can be applied to our familiar example of the Poisson equation
with homogeneous Dirichlet boundary conditions:

—Au = fon {2, wu|lp=0.

We proved already in Section 3.1 that the corresponding bilinear form is V-
elliptic:
a(v,v) = 7|lvf3.

The boundedness of the bilinear form is obvious. Therefore, the Lax-Milgram
lemma tells us that there exists a unique weak solution if we assume only that
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f € H71(£2). Because the bilinear form is symmetric, this weak solution is
also a solution of the variational problem

o]

Next we study the nonsymmetric convection-diffusion problem
—Au+b-Vu+cu= fon 2, u|lp=0.
The associated bilinear form
a(u,v) = (Vu, Vo) + (b- Vu + cu,v)

is not necessarily H}-elliptic. Integration by parts of the term (b- Vo, v) shows
that the condition

1
is sufficient for Hi-ellipticity.

Remark 3.27 (Neumann boundary conditions). Consider the boundary value
problem

—Au+cu = f on {2, 8—u|p = 0.
on
If ¢(x) > ¢o > 0, then the bilinear form
a(u,v) := (Vu, Vv) + (cu,v)

is V-elliptic on V = H'(§2). The Lax-Milgram lemma can now be readily
applied to the weak formulation of the problem, which shows that it has a
unique solution in H!(2).

If instead ¢ = 0, then any classical solution of the Neumann problem above
has the property that adding a constant to the solution yields a new solution.
How does one handle the weak formulation in this case? Is it possible to apply
the Lax-Milgram lemma?

To deal with this case we set V = {v € H'(2) : [, v = 0}. Then
Lemma 3.6 implies that the bilinear form a(u,v) = (Vu, Vv) is V-elliptic
with respect to the space V. It is easy to see that the bilinear form is bounded
on V x V. Therefore, surprisingly, our weak formulation for the Neumann
problem with ¢ =0 is

a(u,v) = (f,v) forallveV, (3.17)

and this equation has a unique solution u € V for each f € Ly(£2).

But in the case ¢ = 0 if one wants for smooth u to return from the varia-
tional equation (3.17) to the classical formulation of the problem, then (3.17)
must be valid for all v € H'(§2). On choosing v = 1, this implies the condition
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| -0

In this way we get the well-known solvability condition for classical solutions,
which alternatively follows from the classical formulation by invoking Gauss’s
integral theorem. A detailed discussion of the consequences for the finite ele-
ment method applied to this case can be found in [17]. O

Classical solutions of boundary value problems are also weak solutions. For
the converse implication, weak solutions must have sufficient smoothness to
be classical solutions. We now begin to discuss regularity theorems that give
sufficient conditions for additional regularity of weak solutions. Embedding
theorems are also useful in deducing smoothness in the classical sense from
smoothness in Sobolev spaces.

From [Gri85] we quote

Lemma 3.28. Let 2 be a domain with C* boundary. If f € H*(£2) for some
k >0, then the solution u of (2.16) has the regularity property

u e H2(2)n HL().
Furthermore, there exists a constant C such that

lullk2 < ClIFllk -

A result of this type—where a certain regularity of f yields a higher degree
of regularity in u—is called a shift theorem.

Corollary 3.29. Let 2 C R"™ have C* boundary. Let f € H*(£2) with k > %
Then the solution u of (2.16) satisfies

ue C2(2) N HL ().

Thus u is a solution of the boundary value problem (2.15) in the classical
sense.

Proof: Lemma 3.28 implies that u € H**2(£2). Then the continuous embed-
ding WF+2(02) < C?(2) for k > n/2 yields the result. B

The assumption of Lemma 3.28 that the domain 2 possesses a C* bound-
ary is very restrictive, for in many practical examples the domain has corners.
Thus it is more realistic to assume only that the boundary is piecewise smooth.

What regularity does the solution have at a corner of the domain? To
answer this question, we shall study the Laplace equation in the model domain

N = {(Z) €eR?:z=rcosp, y=rsing, r€(0,1), p € (O,w)} (3.18)
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Figure 3.1 Example: corner singularity

for some parameter w € (0, 27); see Figure 3.1. This domain has a piecewise

smooth boundary I' with corners at the points <8> , <(1)> and (COSLU)'

sin w
We decompose I into the three smooth pieces

Flz{@) : xe[o,l],yzo},
FQ{<§> : x=rcosw, Yy =rsinw, 7'6(0,1)},
Fg:{(i) s x=cosyp, y=sing, ¢ € (0,w] }

Then I' = I'1 U I U I's. Now consider the following Dirichlet problem for the
Laplacian:
—Au=0 in {2,
u|F1UF2 =0, (3.19)
Ul = sin(%go).

The problem has the unique solution
u(r, o) = 7™/ sin (z(p> .
w

Consequently u € H?(§2) if and only if w € (0, 7). We infer that the solutions of
Dirichlet problems in non-convex domains do not in general have the regularity
property u € H2(£2).

Next, consider instead of (3.19) the boundary value problem
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—Au=0 in {2,
u|p1 = 07
o2 =0

ulp, = sin(55 ).

Its solution is P -
/2w 1
u(r,p) = r sin (2w <p) .
For this problem with mixed boundary conditions one has v ¢ H?(§2) if
w > m/2. In the case w = m, for instance, the solution has a corner singularity
of the type /2.

These examples show clearly that the regularity of the solution of a bound-
ary value problem depends not only on the smoothness of the data but also
on the geometry of the domain and on the type of boundary conditions. It is
important to remember this dependence to guard against proving convergence
results for discretization methods under unrealistic assumptions. Lemma 3.28,
for instance, is powerful and elegant but it does treat an ideal situation because
of the smoothness of the boundary and the homogeneous Dirichlet boundary
conditions.

In the books of Dauge [Dau88] and Grisvard [Gri85, Gri92] the reader
will find many detailed results regarding the behaviour of solutions of elliptic
boundary value problems in domains with corners. We shall quote only the
following theorem, which ensures H?2-regularity for convex domains.

Theorem 3.30. Let 2 be a convex domain. Set V.= H}($2). Let a(-,-) be a
V -elliptic bilinear form that is generated by a second-order elliptic differential
operator with smooth coefficients. Then for each f € La(§2), the solution u of
the Dirichlet problem

a(u,v) = (f,v) forall veV
lies in the space H?(£2). Furthermore, there exists a constant C' such that
[ull2 < Cllflo-

A similar result holds for elliptic second-order boundary value problems in
convex domains if the boundary conditions are of a different type—but not
mixed as the example above has shown us. For fourth-order boundary value
problems, however, a convex domain is not sufficient in general to guarantee
u € HY(0).

Now we start to discuss the approximation of solutions of variational equa-
tions.

First we describe Ritz’s method. It is a technique for approximately solving
variational problems such as (3.13). Instead of solving the given problem in
the space V, which is in general a infinite-dimensional space, one chooses a
finite-dimensional subspace V;, C V' and solves
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min J(vy), where J(vp,) = 1a(vh,vh) — f(vp). (3.21)
v EVY 2

As V}, is finite-dimensional, it is a closed subspace of V' and therefore a Hilbert
space endowed with the same scalar product (-,-). Consequently the bilinear
form a(-,-) has the same properties on Vj, as on V. Thus our abstract theory
applies to the problem (3.21). Hence (3.21) has a unique solution uj, € Vj,
and uy, satisfies the necessary and sufficient optimality condition

a(up,vp) = f(vn) for all vy, € Vj,. (3.22)

Ritz’s method assumes that the bilinear form a(-,-) is symmetric. Never-
theless in the nonsymmetric case it is an obvious idea to go directly from the
variational equation

a(u,v) = f(v) forallveV

to its finite-dimensional counterpart (3.22). The discretization of the vari-
ational equation by (3.22) is called the Galerkin method . Because in the
symmetric case the Ritz method and the Galerkin method coincide, we also
use the terminology Ritz-Galerkin method.

The following result, often called Cea’s lemma, is the basis for most con-
vergence results for Ritz-Galerkin methods:

Theorem 3.31 (Cea). Let a(-,-) be a continuous, V-elliptic bilinear form.
Then for each f € V* the continuous problem (3.6) has a unique solution
u € V and the discrete problem (3.22) has a unique solution up € Vi,. The
error u — up, satisfies the inequality

M .
fu=unll < 25 inf u— vl (3.23)
Vh h

Proof: Existence and uniqueness of v and uj are immediate consequences of
the Lax-Milgram lemma.
As V), C V, it follows from (3.6) that

a(u,vp) = f(vp) for all vy, € V.
By the linearity of the bilinear form and (3.22) we then get
a(u — up,vp) =0 for all vy, € V.
This identity and linearity yield
alu — up,u—up) = alu — up,u — vp) for all vy, € V},.
The V-ellipticity and boundedness of a(:,-) now imply

Ylu— uh||2 < Mllu — up||||lu — vp||  for all v, € V.
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The estimate (3.23) follows since vy, is an arbitrary element of V, . W

The property
a(u —up,vp) =0 for all v, € V3,

that we met in the above proof tells us that the error u—wuy, is “orthogonal” in
a certain sense to the space V; of ansatz functions. Galerkin used this idea in
formulating his method in 1915. We call the property Galerkin orthogonality.

Remark 3.32. Cea’s lemma relates the discretization error to the best approx-
imation error
inf ||lu — vl 3.24
Jnfflu— (324)
Because the two errors differ only by a fixed multiplicative constant, the Ritz-
Galerkin method is described as quasi-optimal.
If as (say) h — 0 the best approximation error goes to zero, then it follows
that
lim |lu — up]| = 0.
h—0

It is often difficult to compute the best approximation error. Then we
choose an easily-computed projector I, : V — V},, e.g. an interpolation
operator, and estimate the approximation error by

inf |lu—w| < |lu— Hpul.
Jnt u—nl] < fJu— Tyl

In Section 4.4 we shall estimate ||u — ITpu|| explicitly for specially chosen
spaces V3, used in finite element methods. O

Remark 3.33. If the bilinear form a(-,-) is symmetric, then instead of (3.23)

one can prove that
M .
lu—un| < 4/— inf [[u—wpl.
Y vR€VR

Remark 3.34. The assumption that V}, C V guarantees that certain properties
valid on V remain valid on the finite-dimensional space V. If we do not
require V3, C V, then we have to overcome some technical difficulties (see
Chapter 4). Methods with Vj, C V that use the same bilinear form af(,-)
and functional f(-) in both the continuous and discrete problems are called
conforming methods. O

O

Remark 3.35. For the practical implementation of the Galerkin method one
needs a suitably chosen space of ansatz functions V, C V and one must
compute a(w,v) and f(v) for given v,w € V},. The exact computation of the
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integrals involved is often impossible, so quadrature formulas are used. But
the introduction of such formulas is equivalent to changing a(-,-) and f(-), so
it makes the method nonconforming; see Chapter 4. [

Remark 3.36. The dimension of V}, is finite. Thus this space has a basis, i.e.,
a finite number of linearly independent functions ¢; € V, for i = 1,..., N,

that span Vj,:
N
W = {v co(x) = Zdiapi(x) } .
i=1

Because a(-,-) and f(-) are linear, the relation (3.22) is equivalent to

a(up, ;) = f(pi), i=1,...,N.

Writing the unknown uy € Vj, as

N
x) = Zsjcpj(x), x € 2,
j=1

the unknown coefficients s; € R (j = 1,...,N) satisfy the linear system of
equations
N
> alpj,i)s; = flpi), i=1,...,N. (3.25)
j=1

We call the system (3.25) the Galerkin equations. In Chapter 8 we shall discuss
its properties in detail, including practical effective methods for its solution.
For the moment we remark only that the V-ellipticity of a(-,-) implies that
the coefficient matrix of (3.25) is invertible: let z = (z1,...,2x) € RY be a
solution of the homogeneous system

Za%,% 2j=0, i=1,...,N. (3.26)
j=1

Then

N N
Zza Pis Pi Z]ZE*O

i=1 j=1

By the linearity of a(-,-) this is the same as

N N
ZZJQO_WZZZ()OZ :Ov
=1 i=1

which by V-ellipticity forces

N
Z ZjP5 = 0.
j=1
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Because the functions ¢; are linearly independent, we get z = 0. That is, the
homogeneous system (3.26) has only the trivial solution. Consequently the
coefficient matrix of (3.25) is nonsingular. [

In the derivation of the Galerkin equations (3.25) we used the same basis
functions {p; }V.; of V, for both the ansatz and the test functions. This guar-
antees that the stiffness matriz A = (ai;) = (a(p;, ;)) has nice properties;
in the case of a symmetric bilinear form the stiffness matrix is symmetric and
positive definite.

Alternatively, one can use different spaces V;, and W), for the ansatz and
the test functions, but they must have the same dimension. Let us denote by
{pi}¥, and {¢;}¥; the basis functions of V}, and Wy, i.e.,

Vi, = span{goi}lN:l, Wy, = span{wi}fil.
Setting

N
un(z) =Y s505(x),
j=1

the discrete variational equation

a(up,vp) = f(vp) for all vy, € W), (3.27)
is equivalent to
> alejvi)s; = f(),  i=1,...,N, (3.28)
j=1

This generalization of the Galerkin method, where the ansatz functions differ
from the test functions, is called the Petrov-Galerkin method .

One could choose V}, and W}, with the aim of imposing certain properties
on the discrete problem (3.28), but Petrov-Galerkin methods are more usually
the result of a weak formulation that is based on different ansatz and test
spaces: see the next Section. For instance, they are often used in the treatment
of first-order hyperbolic problems and singularly perturbed problems.

Setting J(v) = La(v,v) — f(v), here is a summary of our basic discretiza-

2
tions for variational equations:
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variational equation

a(u,v) = f(v)
forallveV

Galerkin method

a(up,vn) = f(vn)

for all vy, € V},

—
by
symmetry

—
by
symmetry

variational problem

min J(v)

Ritz method

min J(vy)
vh€Vh

Galerkin equations

N
;a(wjvsoi)sg- = f(pi)

i:

1,...,N

l

J

=

Petrov-Galerkin
equations
) a(pj, vi)s; = f(i)

i=1,...,N

Before continuing our study of the properties of the Ritz-Galerkin method,
we illustrate it by some simple examples.

Example 3.37. Let us study the two-point boundary value problem

—u = f

in (0,1),

u(0) = u(l) = 0.

We choose V = Hi(0,1). As the Dirichlet boundary conditions are homoge-
neous, integration by parts generates the bilinear form

(3.29)
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1
a(u,v) = /u’(m)v'(w) dx. (3.30)
0

Next we choose as ansatz functions
pj(x) =sin(jrz), j=1,...,N,
and set h := 1/N. Then V}, C V is defined by

Vi i span{ii s = { 0 5 0(0) = ﬁ:lcm(x) b

It is possible to show (see, e.g., [Rek80]) that

lim [ inf ||u—v||] =0
h—0 | veVy

for any given u € V. The estimate (3.23) proves convergence of the Galerkin
method in this case. Now

1
a(pi,pj) = w2 [ij cos(irx) cos(jmz) dx
0

7252/2 if i = j,
0 if i # j.

Setting
1
G = / F(@)pi() d,
0

the solution of the Galerkin equations (3.25) is easily seen to be

2(]j
71_2j2 ’

j=1,...,N. (3.31)

S5 =

The Galerkin approximation uy, for the solution of (3.22) is then
N
up(x) = Zsj sin(jmrz).
j=1

Why was it possible to derive an explicit formula for the Galerkin approxi-
mation? The reason is that our ansatz functions were the eigenfunctions of the
differential operator of (3.29). This is an exceptional situation, since in general
the differential operator’s eigenfunctions are not known. Consequently, we do
not usually have the orthogonality relation

a(pi,pj) =0 fori#j.
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Ezample 8.38. Let us modify problem (3.29) by considering instead the
problem
' =f in (0,1),

w(0) = (1) = 0. (3.32)

The condition /(1) = 0 is a natural boundary condition. In the weak for-
1

mulation we get a(u,v) = [u/(x)v'(z)dx as before but now the underlying
0

function space is

V ={veH'(0,1) : v(0) =0}.
We choose V}, to be the polynomial subspace

1Y
Vi, = span {Zz’} . (3.33)
i=1

The Galerkin method generates a linear system of equations

As=b (3.34)

for the unknown coefficients s; € R, ¢ = 1,..., N, in the representation

i=1
The entries in the coefficient matrix A = (a;;) are

1

— 4,j=1,...,N.
'L+]—17 %] ) ’

ai; = a(p;, i) =

This particular matrix A is called the Hilbert matrix. It is well known to be

extremely ill-conditioned. For example, when N = 10 the condition number
cond(A) is approximately 1013,

The example reveals that the choice of the ansatz functions is very

important—the Galerkin method with ansatz (3.33) for the boundary value

problem (3.37) is impracticable because the linear system generated is numer-

ically unstable and cannot be solved satisfactorily owing to rounding errors.
d

Ezample 3.39. Consider again the boundary value problem (3.29) with V =
H;(0,1). Now we choose the discrete space Vi, = span{¢;}}; to be the span
of the piecewise linear functions

T e (2o, 1g),
pj(x) = w if o € (27,2541, (3.35)

0 otherwise.
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where 7 = 1,..., N — 1. Here {xj}évzo is an equidistant mesh on the given
interval (0,1), i.e.,, z; = j-h for j = 0,1,...,N with h = 1/N. The best
approximation error (3.24) from this discrete space will be studied in detail
in Chapter 4.

From (3.30) and (3.35) it follows that

2 ifi=j,
alpipy) = -4 if li—jl =1, (3.36)
0 otherwise.

The Galerkin equations (3.23) yield in this case the linear tridiagonal system

1
—Si 1 +28; — Sip1 = hbff(w)%(w) dr, —i=1,....,N—1 (3.37)

so=sn =0,

for the unknown coefficients s; in the representation up(x) = > s;pi(x)
i=1
of the approximate solution. Because ¢;(x;) = 6;;, we have the important
property s; = up(z;) for all .
For smooth f there exists a constant L such that

S =

1
f(z;) — /f(x)(pz(:c)dz < %Lh2 fori=1,...,N—1.
0

This observation reveals the affinity of (3.37) with the standard central differ-
ence scheme for the boundary value problem (3.29). More precisely, (3.37) is a
difference scheme where each function value f(x;) is replaced by the integral

1
mean %Off(x)goz(x) de. 0O

We hope that the examples discussed above make clear the importance of
choosing a good discrete space V}, in the Galerkin method.

The finite element method, which we shall discuss in great detail in Chap-
ter 4, generalizes the choice of ansatz functions in Example 3.39: one uses
ansatz functions—often piecewise polynomials—with a relatively small sup-
port

supp p; :=clgn{x € 2 : pi(z) #0},
and one aims to ensure that the quantity

N
anrd{j €{l,....,N} : (supppiNsuppp;) #0}
i=1

is not too large since it is an upper bound for the number of nonzero elements
in the stiffness matrix A = (a(¢;, i)}, of the Galerkin system (3.25).
Let us go through the details of the method for a simple example in 2D:
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Ezample 3.40. Let 2 = (0,1) x (0,1) € R?. Consider the boundary value

problem
—Au = fin 2,

ulr — 0. (3.38)

We choose V = H}(2) for the weak formulation and decompose {2 into a
uniform triangular mesh as in Figure 3.2:

77“

£
Figure 3.2 uniform triangular mesh

The decomposition of {2 is generated by a uniform mesh of mesh size
h = 1/N in each of the coordinate directions £ and 7, then the resulting
squares are bisected by drawing diagonals as in Figure 3.2.

Denote the inner mesh points by x; = (f}’) fori=1,...,M with M =
3

(N —1)2, and the points on the boundary by z; for i = M +1,..., N2,
Analogously to Example 3.39 we define the piecewise linear ansatz functions

i € C(£2) indirectly by the property
%(%) I:(Sij, ’L:L,M,j:l,,N (339)
Then for the support of each basis function ¢; we have
sum e ={ (&) e le=lrln—nml+le—n-g-+nl < 2 .
Using the bilinear form

a(u,v) = /VUV'U dz,
0]

the Galerkin method generates the linear system
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As=b (3.40)
with stiffness matrix A = (a;;);_, and right-hand side vector b = (b;)/,.
A direct computation yields

4 ifi=y,
aij =4 —1 i & =&l + [ — sl = h,
0 otherwise,

and

bi= [ f(x)pi(x) dx.
/

The small support of each basis function results in only five nonzero elements
in each row of the stiffness matrix. Similarly to Example 3.39, we recognize the
affinity of this method with the five-point difference scheme for the boundary
value problem (3.38) that appeared in Chapter 2. [

The examples and model problems we have just studied, though they
are relatively simple, nevertheless demonstrate some essential features of the
Galerkin method:

e It is necessary to choose a discrete space that has good approximation
properties and generates linear systems that can be solved efficiently.

e When using piecewise-defined ansatz functions one has to ensure that the
discrete space satisfies Vj, C V. As we shall see, this is not a problem for
elliptic second-order problems but difficulties can arise with, e.g., fourth-
order problems where globally smooth functions are needed and for the
Stokes problem where some care is needed to satisfy the divergence con-
dition.

e The computation of the stiffness matrix A = (a;;);; with a;; = a(p;, ¢;)
and the vector b of the Galerkin equations both require, in general, the
application of numerical integration.

These and other requirements have lead to intensive work on several man-
ifestations of the Galerkin method. The most popular variants are spec-
tral methods, where (usually) orthogonal polynomials are used as ansatz
functions—for an excellent overview of spectral methods see [QV94]and the
recent [CHQZO06]—and the finite element method where splines as used as
ansatz functions. In Chapter 4 we shall examine the finite element method
in detail; as well as presenting the basic facts and techniques, we also discuss
advances in the method and its practical implementation.

Exercise 3.41. Approximately solve the boundary value problem
Lu:=u"—(14+2z)u=1 on (—1,1), u(—1) =u(1) =0,

using the ansatz



162 3 Weak Solutions

u(x) = crp1(z) + c202(w) with pr(z) =1-2%, @oz)=1-2".

Determine ¢; and co
a) by means of the Ritz-Galerkin technique;
b) using the “Galerkin equations”

(La—1,01) =0, (Lu—1,¢p2)=0;

¢) by computing

min /1 (@)% + (1+2°)3” + 2@ da.

@ ) q

Exercise 3.42. Consider the boundary value problem

—Au(z,y) = *cosmx in 2= (0,1) x (0,1),
ou

%:0 on Of2.

a) Construct the weak formulation and compute a Ritz-Galerkin approxima-
tion 4 using the basis

or(z,y) =2 —1/2, @a(z,y) = (x —1/2)°.

b) Verify that the problem formulated in a) has a unique solution in

Wz{UEHl(.Q):/vz()}
Q
and that u € W.

¢) Verify that the problem formulated in a) does not have a unique classical
solution in C?(£2). Determine the solution u in C?(£2) N W. For the approxi-
mation @, determine

— the pointwise error at z = 0.25

— the defect (i.e., amount by which it is in error) in the differential equation
at  =0.25

— the defect in the boundary condition at = = 0.

Exercise 3.43. Let 2 = {(2,9) € R?: 2 >0,y > 0,z +vy < 1}. Approxi-
mately determine the minimal eigenvalue in the eigenvalue problem

Au+du=0 inf2, u=0 on 91

by using the ansatz function @(z,y) = zy(l —z — y) and computing A from
the Galerkin orthogonality property

/Q(Aa + Ai)i = 0.
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Exercise 3.44. Let 2 ¢ RY be a bounded domain.
a) Verify that

ul 2., = /Q lgradul? + c(z)u?)dx

defines a norm on V = H}(£2) if the function ¢ € Lo, (£2) is nonnegative al-
most everywhere.

b) Prove the coercivity over V of the bilinear form associated with the Lapla-
cian and discuss the dependence of the coercivity constant on the norm used.

In the remaining sections of this chapter we shall present some generaliza-
tions of the earlier theory that include certain nonlinear features.

3.4 Weakening V-ellipticity

In Section 3.3 we investigated elliptic variational equations and used the
Lax-Milgram lemma to ensure existence and uniqueness of solutions for both
the continuous problem and its conforming Galerkin approximation. The V-
ellipticity of the underlying bilinear form a(-,-) was a key ingredient in the
proofs of the Lax-Milgram and Cea lemmas.

In the present section we weaken the V-ellipticity assumption. This is
important, for example, when analysing finite element methods for first-order
hyperbolic problems or mixed finite element methods.

First we study variational equations that satisfy some stability condition
and hence derive results similar to the Lax-Milgram lemma.

Let V be a Hilbert space and a : V x V — R a continuous bilinear form.
Then there exists a constant M > 0 such that

la(u,v)] < M |ul| ||v]] for all u, v € V. (4.1)
Now we assume that the variational equation
a(u,v) = f(v) forallveV (4.2)
has for each f € V* a solution u € V' that satisfies the stability condition
[ull < o |[f] (4.3)

for some constant o > 0. This stability condition implies uniqueness of the
solution of the variational equation (4.2): for if two elements @, & € V are
solutions of (4.2), then the linearity of a(-,-) leads to

a(t — u,v) =0 forallv eV,

and now the estimate (4.3) yields
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whence 4 = 4.
Consider a conforming Ritz-Galerkin approximation of the problem (4.2).
Thus with V;, C V we seek u;, € V}, such that

a(up,vp) = f(vn) for all vy, € Vj,. (4.4)

Analogously to the continuous problem, we require that for each f € V* the
discrete problem (4.4) is solvable and that its solution u, € Vj, satisfies

lunll < on llf]ln (4.5)

for some constant o5, > 0. Here we used

[fll«,n := sup :
vREVR ||UhH

Then, similarly to Cea’s lemma, we obtain:

Lemma 3.45. Assume that the bilinear form a(-,-) is continuous on V X
V', with M defined in (4.1). Assume that both the continuous problem (4.2)
and the discrete problem (4.4) have solutions, and that the solution uy of the
discrete problem satisfies the stability estimate (4.5). Then the error of the
Ritz-Galerkin approrimation satisfies the inequality

lu—upl| < (14+0p,M) inf [Ju— v
v EVR

Proof: Since v € V and up € V), satisfy (4.2) and (4.4) respectively and
Vi CV, we get

a(u —up,vp) = 0 for all vy, € V},.

Hence, for arbitrary y; € V} one has

a(up, — yn,vn) = a(u — yn,vp) for all vy, € V.
But a(u — yn,-) € V* so the stability estimate (4.5) implies that

lun = ynll < onllalu —yn, )|l
The continuity of a(-,-) and the property V, C V then lead to
lun —yull < on M [|u—yal|.
An application of the triangle inequality yields
lu—unl < llu—=ynl + llyn —unll < (1 +0nM)[lu—yal.

As yp, € V}, is arbitrary, the statement of the lemma follows. l
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Remark 8.46. If for a family of discretizations the variational equations (4.4)
are uniformly stable, i.e., there exists a constant ¢ > 0 with

op < & for all A < hy,

with some hg > 0 then, like Cea’s lemma in the case of V-ellipticity, our
Lemma 3.45 guarantees the quasi-optimalitity of the Ritz-Galerkin method.
O

In Section 4.6 we shall apply these results to extended variational equations
that correspond to so-called mixed formulations. Special conditions there will
ensure existence of solutions and the uniform stability of the discrete problem.

Next we consider a different weakening of V-ellipticity. Recall that in Sec-
tion 3.3 we already met Petrov-Galerkin methods, where it can be useful to
choose differing ansatz and test spaces. This is of interest in various situa-
tions such as first-order hyperbolic problems, singularly perturbed problems,
and error estimates in norms other than the norm on V (e.g. for second-order
problems the norm on V' is typically an “energy norm”, but one might desire
an error estimate in the Lo, norm).

Example 3.47. Let us consider the first-order hyperbolic convection problem
b-Vu+cu=f in2, uw=0 onl".

Here the inflow boundary of 2 is defined by I'" = {z € I': b-n < 0}, where
n is as usual an outer-pointing unit vector that is normal to the boundary I.
Setting

W =Ly(2), V=H(2)

a(u,v) = — /Q wdiv(by) + /F RO /Q cun,

a standard weak formulation of the problem reads as follows:
Find v € W such that

and

a(u,v) = f(v) forallveV.

It turns out that for this problem it is useful to work with different ansatz
and test spaces. (I

Analogously to this example, consider the general problem: Find v € W
such that
a(u,v) = (f,v) forallv eV, (4.6)

where W and V are Hilbert spaces that are not necessarily identical. The
following generalization of the Lax-Milgram lemma goes back to Necas (1962);
its proof is similar to our earlier proof of Lax-Milgram. (see also [EG04])
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Theorem 3.48. Let W and V' be two Hilbert spaces with norms ||-|lw and || -
|lv. Assume that the bilinear form a(-,-) on W xV has the following properties
(with constants C' and v > 0):

la(w,v)| < Cllwllwlv|y forallveV, weW,

sup a(w,v)

> yllw|lw forall w e W,
veV HU”V

and

sup a(w,v) >0 forallveV.
weW

Then (4.6) has for each f € V* a unique solution u with

1
[ullw < =[1f1+-
gl

Babuska (see [8]) formulated the corresponding generalization of Cea’s lemma
using the discrete condition

sup a(wn, vn) > vullwnllw, forall wy, € Wy, (4.7)

Vh th”Vh

for some constant «;, > 0. It is important to note that the discrete condi-
tion (4.7) does not in general follow from its continuous counterpart. Never-
theless there are several techniques available to investigate its validity—see
Chapter 4.6.

Babuska proved the error estimate

lu—un| < (1 +C/yn) nf [lu—wal. (4.8)
vp €V

Recently it was shown in [124] that one can remove the constant 1 from this
estimate.

Finally, as a third extension of V-ellipticity, we discuss V-coercivity.

Let V C H'(£2) be a space related to the weak formulation of a problem
based on a second-order differential operator. We say that a bilinear form
a(-,-) is V-coercive if there exist constants 8 and v > 0 such that

a(v,v) + B|v||2 > ~|jv]|? forall v € V.
In this situation the operator A : V — V* defined by
(Av,w) := a(v,w),

still satisfies the so-called Riesz-Schauder theory. With some further assump-
tions, one has (see Chapter 8 of [Hac03a]) the following error estimate for the
Ritz-Galerkin method:
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Theorem 3.49. Assume that the variational equation
a(u,v) = f(v) forall v eV,

where the bilinear form is V -coercive, has a solution w. If the bilinear form
a(-, ) is moreover continuous and satisfies

inf{sup{|a(u,v)\ v € Vi |vll =1} i u € Vi, |Jul| = 1} =, >0,

then the Ritz-Galerkin discrete problem has a solution w, whose error is
bounded by
lu—upll < (14 C/n) inf [lu—w].
weVy,

In [Hac03a] the validity of the inf-sup condition used in this theorem is
discussed.

3.5 Extensions to Nonlinear Boundary Value Problems

In the previous sections we discussed abstract variational equations that
treated only linear boundary value problems. Under certain conditions it
is possible, however, to extend the technique used in the proof of the Lax-
Milgram lemma—the construction of a suitably chosen contractive mapping—
to more general differential operators. In this context monotone operators play
an essential role; see [GGZ74, Zei90, ET76]. A different approach to proving
the existence of solutions of nonlinear boundary value problems is to combine
monotone iteration schemes with compactness arguments. To use this tech-
nique one needs assumptions that guarantee the monotonicity of the iteration
process and carefully chosen starting points for the iteration; see [LLV85].

We now sketch the basic facts of the theory of monotone operators. This
will enable us to apply the Galerkin method to some nonlinear elliptic bound-
ary value problems.

Let V be a Hilbert space with scalar product (-,-) and let B: V — V be
an operator with the following properties:

i) There exists a constant v > 0 such that
(Bu— Bv,u—v) > v|ju—v|? forall u,v € V.
ii) There exists a constant M > 0 such that
|Bu— Bv|| < Ml|ju—wv| foral u,veV.

Property (i) is called strong monotonicity, and (ii) Lipschitz continuity of the
operator B.
Consider the abstract operator equation: find u € V' with

Bu =0. (5.1)
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This is equivalent to the nonlinear variational equation
(Bu,v) =0 for all v € V. (5.2)

The next statement generalizes the Lax-Milgram lemma:

Lemma 3.50. Assume that B is monotone and Lipschitz continuous. Then
equation (5.1) has a unique solution u € V. This solution is a fized point of
the auxiliary operator T, : V. — V defined by

T.v:=v—rBv, v eV,

which is contractive when the parameter r lies in (O, ]\%}é)

Proof: As in the proof of the Lax-Milgram lemma we check whether 7, is
contractive:

1Ty — Tl = [ly — rBy — [v — rBu]||?

= |ly — v||> = 2r(By — Bv,y — v) 4+ 7?||By — Bu|?

< (1=2yr +r2M?)|jy — v||? for all y,v € V.
Hence T, is indeed a contraction mapping for r € (0, %) Consequently 7).

possesses a unique fixed point u € V, i.e.,
uw="T,u=u—rBu.

That is, u is a solution of the operator equation (5.1).

Uniqueness of the solution follows immediately from the strong monotonic-
ity property using the same argument as in the proof of the Lax-Milgram
lemma. W

Next we consider operators A : V' — V*. Here V* denotes the dual space
of V and (-,-) the dual pairing, i.e., (I, v) denotes the value of the continuous
linear functional [ € V* applied to v € V. We assume that A has the following
properties:

i) The operator A is strongly monotone, i.e, there exists a constant v > 0 such
that
(Au— Av,u —v) > yllu—v|* forall u,v € V.

i) The operator A is Lipschitz continuous, i.e., there exists a constant M > 0
such that
|[Au — Av|l, < M|lu—wv]|| forallu,veV.

Then the problem
Au=f (5.3)
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has for each f € V* a unique solution u € V.
This statement follows immediately from Lemma 3.50 using the auxiliary
operator B : V — V defined by

Bv := J(Av — f), vell.

Here J : V* — V denotes the Riesz operator that maps each continuous linear
functional g € V* to an element Jg € V such that

(g9,v) = (Jg,v) forall v e V.
Problem (5.3) is equivalent to the nonlinear variational equation
(Au,v) = (f,v) for all v e V. (5.4)

Existence and uniqueness of solutions hold not only for the case of a Hilbert
space V, as in fact it is sufficient that V' be a reflexive Banach space—see
[Ze190].

We now discuss two examples of nonlinear elliptic boundary value prob-
lems that can be treated with the theory of this section. Note however that
some important practical problems cannot be dealt with using monotone and
Lipschitz continuous operators; then more sophisticated techniques are nec-
essary. First we present a semi-linear problem and then a special quasi-linear
boundary value problem.

Example 3.51. Let £2 C R? be a bounded domain with smooth boundary I'.
Consider the weakly nonlinear problem

—div (M gradu) + F(z,u(x)) =0 in {2,

al =0, (5.5)

Here M = M(x) = (m;;(z)) is a matrix-valued function satisfying the esti-
mate
7llz)|? > 2TM(2)z > al|z|? for all z € 2, z € R?, (5.6)

for some constants @ > ¢ > 0. Furthermore, let F : 2 x R — R be a
continuous function with the properties

|F(a,s) = F(,b)] < Lls—1]

} for all z € 2, s,t € R, (5.7)
(F(x,8) — F(z,t))(s—t) > 0

where L is some constant. Choose V = H}(§2). Define a mapping af(-,-) :
VxV —=Rby

a(u,v) = / [(Vu)" M"Y+ F(z,u(z))v] dz, u,v e V.
Q
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For fixed u € V our assumptions guarantee that a(u,-) € V*. We define the
related operator A : V — V* by Au := a(u,-) and study its properties.
First we obtain

[{(Au, v) = (Ay, v)]

/ [(Vu —Vy) ' MTVv + (F(z,u(z)) — F(z, y(x)))v(x)] dx

2

< /(EIIVU— Vo[ [Vol + Liju =yl lv]l) d=
2

< cllu =yl vl

Hence the operator A is Lipschitz continuous.
Friedrichs’ inequality, (5.6) and (5.7) give the following estimates:

(Au — Av,u —v) = /V(u ) MTV (u—v)de

(F(z, u(z)) — F(z,v(r)))(u(z) — v(z)) dz

> oy |lu—v|? for all u, v € V.
Thus A is strongly monotone as well and our earlier theory is applicable. [

The next example sketches the analysis of a quasi-linear boundary value
problem. This is more difficult to handle than Example 3.51, so we omit the
details which can be found in [Zei90].

Ezxample 3.52. Consider the following equation, where a nonlinearity appears
in the main part of the differential operator:

o3 - (el Dub gt ) = 1) w2

Assume homogeneous Dirichlet boundary conditions for u, and that ¢ is a
continuous function satisfying the following conditions:

(1) p(z, )t — p(z,8)s >m(t—s) forallxze 2, t>s>0,m>0;

(i7) |o(z, 0)t — o(xz,8)s| < M|t —s| forall z € 2, ¢t,s >0, M > 0.

If, for instance, p(z,t) = g(t)/t and g is differentiable, then both these con-
ditions are satisfied if
0<m<g(t)<M.
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Under these hypotheses one can show that the theory of monotone and
Lipschitz continuous operators is applicable, and deduce the existence of weak
solutions for this nonlinear boundary value problem. Of course, the conditions
(i) and (ii) are fairly restrictive. O

If one has both strong monotonicity and Lipschitz continuity, then it is
not difficult to generalize Cea’s lemma:

Lemma 3.53. Let A: V. — V* be a strongly monotone, Lipschitz continuous
operator. Let f € V*. If V;, C V is a finite-dimensional subspace of V', then
there exists a unique up, € Vi, satisfying the discrete variational equation

(Aup,vp) = (f,vn) for all vy, € V. (5.8)

Moreover, the error u—uy, of the Galerkin method satisfies the quasi-optimality
estimate
M
lu —up|] < — inf |ju— vl
ry v EVY

Proof: The finite dimensionality of V}, implies that it is a closed subspace
of V and therefore it too is a Hilbert space with the same inner product as
V. Clearly A is strongly monotone and Lipschitz continuous on V}. These
properties yield existence and uniqueness of a solution uy, € Vj, of the discrete
problem (5.8).

From (5.4), (5.8), Vi, C V and uy € V}, we have

(Au — Aup,vp, —up) = 0 for all vy, € V},.
This identity, strong monotonicity and Lipschitz continuity together imply

vl — upl|® < (Au — Aup,u — up)
= (Au — Aup,u — vy)

< M |Ju — upl| [Ju — vp| for all vy, € Vp,

and the desired result follows. W

Unlike the case of linear boundary value problems, the Galerkin equations
(5.8) are now a set of nonlinear equations. With the ansatz

N
un(z) = s505(x),
j=1
the Galerkin equations are equivalent to the nonlinear system

<A(Zsj90j)7@i> = <f7(pi>7 i=1,...,N.
j=1
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In principle, this nonlinear system can be solved by standard techniques
such as Newton’s method; see [Sch78, OR70]. But because the number of
unknowns is in general large and the conditioning of the problem is bad, one
should take advantage of the special structure of the system.

Moreover, one can systematically use information from discretizations on
coarser meshes to obtain good starting points for iterative solution of the
system on finer meshes. In [4] a variant of Newton’s method exploits properties
of the discretization on coarse and finer meshes. In [OR70] Newton’s method
is combined with other iterative methods suited to the discretization of partial
differential equations.

Alternatively, one could deal with a nonlinear problem at the continuous
level by some successive linearization technique (such as Newton’s method)
applied in an infinite-dimensional function space. The application of Newton’s
method does however demand strong regularity assumptions because differ-
entiation is required.

A further linearization technique at the continuous level is the method of
frozen coefficients. To explain this technique we consider the boundary value
problem

—div (D(z,u, Vu)gradu) = f in §2,

ulp =0, (5.9)

with a symmetric positive-definite matrix-valued function D(,-,-). Let u® €
V = H(£2) be a suitably chosen starting point for the iteration. Then a
sequence {uF} C V of approximate solutions for (5.9) is generated, where
(given u*) the function u**! is a solution of the linear problem

/ vuk+1D(I,uk’vuk) Vv dl' = /fv d:]f fOI' all RS V
0 2

This technique is also known as the secant modulus method or Kacanov
method. Its convergence properties are examined in [Ne¢83] and [Zei90].
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