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Introduction

The field of this dissertation is the numerical solution of linear and nonlinear elliptic partial
differential equations. These classes of equations are widespread in modelling various
phenomena in science, hence their numerical solution has continuously been a subject of
extensive research. The common way is to discretize the problem, which leads to an alge-
braic system normally of very large size, then usually a suitable iterative solver is applied.
An important measure of efficiency is the optimality property, which requires that the
computational cost should be of (the minimally necessary) order O(n), where n denotes the
degrees of freedom in the algebraic system. (One can in fact also do with quasi-optimality,
usually of the form O(nlogn).) This holds for some special PDE problems, which can
then be used as preconditioners to more general problems. Then a crucial property of the
iteration is mesh independence, i.e. the number of iterations to achieve prescribed accuracy
should be bounded independently of n in order to preserve the optimality.

The numerical study of elliptic PDEs has often relied on Hilbert space theory, to name
e.g. the finite element method and the Lax-Milgram approach as fundamental examples.
In fact, it has been held since a famous paper of Kantorovich that the methods of functional
analysis can be used to develop practical algorithms with as much success as they have
been used for the theoretical study of these problems. Thus one can often incorporate the
properties of the continuous PDE problem, from the Hilbert space in which it is posed,
into the numerical procedure. The importance of this is expressed by the law of J.W.
Neuberger, stating that analytical and numerical difficulties always come paired.

A fundamental approach here is the Sobolev gradient theory of J.W. Neuberger, which
was shown to give a prospect for a unified theory of PDEs with extensively wide numerical
applications. Sobolev gradients enable us to define preconditioned problems with signifi-
cantly improved convergence via auxiliary operators in Sobolev space. In the linear case, a
strongly related approach comes from the theory of equivalent operators by Manteuffel and
his co-authors, which gives an organized treatment of mesh independent linear convergence
based on Hilbert space theory. Moreover, they have shown that for a preconditioner arising
from an operator, equivalence is essentially necessary for producing mesh independence,
further, that this approach is competitive with multigrid and other state-of-the-art solvers
(owing to the optimality property).

The primary goal of this thesis is to complete the above theories such that an organized
framework is obtained for treating a wide class of iterative methods for both linear and
nonlinear problems. A particular attention is paid first to mesh independent superlinear
convergence for linear problems, which is a counterpart of Manteuffel’s results. For non-
linear problems our goal is to give a unified framework for treating gradient and Newton
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type methods. A common concept in both studies is the preconditioning operator, whose
role is to produce a cheap approximation of the original operator in the linear case and of
the current Jacobian operator in the nonlinear case. Our next goal is to show that this
treatment results in various efficient computational algorithms that exploit the structure
of the continuous PDE problem and in general produce mesh independence.

The results are twofold. On the one hand, this work is theoretically oriented in the sense
that many of the new results are related to Hilbert space theory, such as the introduction
of new concepts in order to derive a general framework for certain classes and properties
of iterative methods. On the other hand, the goal of this theory is to present efficient
computational algorithms producing mesh independent convergence, which is illustrated
with various examples: to this end, altogether fifteen subsections of the thesis are devoted
to such applications to model and real-life problems.

In addition, it will be shown that operator theory can be applied to study the reliability
of the numerical solution. New results on the discrete maximum principle, which is an
important measure of the qualitative reliability of the numerical scheme, will be given
in a common Hilbert space framework. Then sharp a posteriori error estimates will be
established for nonlinear operator equations in Banach space, and shown to be applicable
to several types of elliptic PDEs.

The main results of this thesis can be grouped as follows.

e We introduce the notion of compact-equivalent linear operators, which expresses
that preconditioning one of them with the other yields a compact perturbation of
the identity, and prove the following principle for Galerkin discretizations: if the
two operators (the original and preconditioner) are compact-equivalent then the pre-
conditioned CGN method provides mesh independent superlinear convergence. This
completes the analogous results of Manteuffel et al. on linear convergence. Mesh
independence of superlinear convergence has not been established before.

We characterize compact-equivalence for elliptic operators: if they have homogeneous
Dirichlet conditions on the same portion of the boundary, then two elliptic operators
are compact-equivalent if and only if their principal parts coincide up to a constant
factor.

e We show that the introduction of the concept of S-bounded and S-coercive operators
also gives a simplified framework for mesh independent linear convergence. In fact,
the required uniform equivalence for the Galerkin discretizations is obtained here as
a straightforward consequence.

e We also derive mesh independent superlinear convergence for the GCG-LS method
for normal compact perturbations, and introduce the notion of weak symmetric part
so that we can apply the abstract result to symmetric part preconditioning under
general boundary conditions.

e Based on the above described theory, we present various efficient preconditioners that
mostly produce mesh independent superlinear convergence for FEM discretizations
of linear PDEs, including some computer realizations with symmetric preconditioners
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for nonsymmetric equations, parallelizable decoupled preconditioners for coupled sys-
tems, preconditioning operators with constant coefficients including nonsymmetric
preconditioners.

We introduce the concept of variable preconditioning, and show that this gives a
unified framework to treat gradient and Newton type methods for monotone nonlinear
problems. Applied in Sobolev spaces, we thus extend the Sobolev gradient theory of
J.W. Neuberger to variable gradients. A general convergence theorem, which puts a
quasi-Newton method in this context, enables us to achieve the quadratic convergence
of Newton’s method via potentially cheaper subproblems than those with Jacobians.

Two theoretical contributions to Newton’s method are given. First, related to the
above-mentioned variable Sobolev gradients, we prove that Newton’s method is an
optimal variable gradient method in the sense that the descents in Newton’s method
are asymptotically steepest w.r. to both different directions and inner products. Sec-
ond, we show via a suitable characterization that the theory of mesh independence is
restricted in some sense: for elliptic problems, the quadratic convergence of Newton’s
method is mesh independent if and only if the elliptic equation is semilinear.

We also give some new Sobolev gradient results for variational problems. These
results, the variable preconditioning theory, and suitable combinations of inexact
Newton iterations with our above-mentioned methods for linear problems form to-
gether a framework of preconditioning operators as a common approach to provide
nonlinear solvers with mesh independent convergence. Based on these, we present
various numerical applications of our iterative solution methods for nonlinear elliptic
PDEs, including computer realizations for certain real-life problems.

Operator approach is used to derive results on the reliability of the numerical so-
lution. First, a discrete maximum principle (DMP) is established in Hilbert space
for proper Galerkin stiffness matrices. Then we prove DMPs for general nonlinear
elliptic equations with mixed boundary conditions, and further, for several types of
nonlinear elliptic systems, for which classes no DMP has been established before.
The results are applied to achieve the desired nonnegativity of the FEM solution of
some real model problems.

Finally, a sharp a posteriori error estimate is given in Banach space and then derived
for various classes of nonlinear elliptic problems.
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Chapter 1

Linear problems

1.1 Preliminaries
In this chapter we study the numerical solution of a linear operator equation
Lu=g (1.1.1)

(in a Hilbert space) that will then model an elliptic PDE including boundary conditions.
A Galerkin (resp. FEM) discretization yields a finite dimensional problem

Lhuh = (gh.- (112)

First we briefly summarize some basic ideas from previous work that are important for our
investigation.

1.1.1 Basic ideas
(a) Preconditioning using auxiliary operators

Linear elliptic partial differential equations (PDEs) are usually solved numerically using
the finite element or finite difference method. Since the arising linear algebraic systems
are large and sparse, they are normally solved by iteration, most commonly using a pre-
conditioned conjugate gradient (PCG) method (see subsection 1.1.2). For special types of
problems, however, there exist particular methods (such as FFT or FACR for problems
with constant coefficients [114, 137, 149], or multigrid/multilevel methods for more general
single symmetric equations — possibly with scalar diffusion coefficients — [69, 115]) that
have the optimality or quasi-optimality property. This means that the computational cost
is of the minimally necessary order O(n) or (practically being very close to that) O(nlogn),
respectively, where n denotes the degrees of freedom in the algebraic system. The basic idea
is that such special discrete systems can then be used as preconditioners to more general
problems. This leads to the following general framework to construct preconditioners.

Instead of constructing the preconditioner directly for the given finite element (FE)
or finite difference (FD) matrix, it can be more efficient to first approximate the given
differential operator by some simpler differential operator, and then to use the FE or FD
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matrix of this operator as preconditioner, hereby using the same discretization mesh as for
the original operator. Formally, to solve (1.1.2), one can take another elliptic operator S,
in some way related to L, and propose its discretization S}, as preconditioner for (1.1.2):

S;thuh = S;lgh. (113)

Then a CG iteration involves stepwise formal multiplications with S, 'Ly, which in fact
requires the solution of systems with .S,.

It is historically important to mention the discrete Laplacian as the first application of
the equivalent operator idea for discretized elliptic problems. The Laplacian as precondi-
tioner was first introduced in an infinite-dimensional setting by Laszlé Czach for steepest
descent in his CSc. thesis [39] supervised by Kantorovich, also quoted in [79]. Then the
centered finite difference discretization of an elliptic problem with scalar diffusion was
studied on a rectangle [43, 68|, and the Laplacian preconditioning for simple iteration was
later termed as D’yakonov-Gunn iteration. Various modifications of the D’yakonov-Gunn
iteration have then been given, including preconditioners resulting from scaled Laplacians,
separable operators or symmetric part etc., see e.g. [25, 36, 49, 76, 129, 154], and [19] for
a survey. A discrete Laplacian as preconditioner also appears in Uzawa type iterations for
saddle-point problems, see e.g. [47, 141].

To obtain favourable preconditioners, one must satisfy the two well-known basic re-
quirements for the preconditioning matrix [8]. First, solving problems with S, should
be considerably simpler than those with L;. This clearly holds in the ideal case for the
mentioned optimal or quasi-optimal solvers. More generally, one still obtains efficient
preconditioners if, in contrast to L, the operator S is symmetric (or, more generally, in-
corporates parts of the given operator that can be solved far more easily than that); if Sy,
is an M-matrix or is diagonally dominant; if S} has a favourable block structure, or if Sy
has a better sparsity pattern.

On the other hand, the conditioning of S, *L; should be considerably better than the
conditioning of L,. Here one is mostly interested in mesh independence, i.e. that the
number of iterations to achieve prescribed accuracy should be bounded independently of
n. This is a crucial property of the iteration, since one preserves in this way the optimality
for the overall iteration: if, to prescribed accuracy, systems with S, are solved with O(n)
operations, and one applies such solvers mesh-independently many times, then the original
system is also solved with O(n) operations.

The above fact shows that the theoretical study of mesh independence leads to the very
practical result of constructing optimal overall iterative solvers.

(b) Concepts of equivalent operators

For the general study of mesh independent linear convergence, a natural framework to
describe the related preconditioning properties is that of equivalent operators, developed
rigorously by T. Manteuffel et al. in [52], see also [66, 111, 112] and the references therein
to earlier applications. Under proper assumptions, roughly speaking, the condition number
k(S;, ' Ly) approaches k(S71L) as h — 0, and hence it is bounded as h — 0, in contrast to
k(L) which tends to co. Moreover, for FEM discretizations we usually have (S, 'Lj) <
k(STIL).
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Briefly, if the two operators (the original and preconditioner) are equivalent then the
corresponding PCG method provides mesh independent linear convergence.

We briefly outline some notions and related results from their work. Let B : W — V
and A : W — V be linear operators between the Hilbert spaces W and V. For our purposes
it suffices to consider the case when B and A are one-to-one and D = D(A) N D(B) is
dense. The operator A is said to be equivalent in V-norm to B on D if there exist constants
K > k > 0 such that

| Aullv
k< | Bully <K (ue D\ {0}). (1.1.4)
If (1.1.4) holds, then under suitable density assumptions on D, the condition number of
AB™! in V is bounded by K/k. The W-norm equivalence of B~! and A~! implies this
bound similarly for B~1A.

The analogous property for the discretized problems is uniform norm equivalence de-
fined as follows. The families of operators A;, and Bj, (indexed by h > 0) are said to be
V-norm uniformly equivalent if there exist constants K > k > 0, independent of h, such
that A

Pl g e py g0y h > 0), (1.1.5)
| Brullv
Analogously to the above, this implies that the condition numbers of the family A, B, !
are bounded uniformly in A, and the similar uniform equivalence of B, L and A,:l implies
that the condition numbers of the family B, 1A, are bounded uniformly in A.

Using the above notions, the following general results hold. First, the V-norm equiva-
lence of A and B is necessary for the V-norm uniform equivalence of the families A, and
B,,. Second, the former is also sufficient for the latter if the families A; and Bj, are obtained
via orthogonal projections from A and B and, further, if A and B are equivalent to the
families Aj, and Bj,. For details and various special and related cases see [52, Chap. 2].

The above setting is mostly intended to handle Lo-norm equivalence for elliptic oper-
ators. However, it is often more convenient to use H'-norm equivalence [52, 112] based
on a weak formulation, since this helps to avoid regularity requirements. The notion of
H'-norm equivalence is based on the weak form of elliptic operators as follows, see [112] for
details. In a standard way, using Green’s formula, one can define the bilinear form af(., .)
corresponding to an elliptic operator A on a subspace H}(Q) of H!'(Q) (associated with
the boundary conditions), and this form satisfies a(u,v) = (Au, v) 2 for u,v € D(A). The
bounded bilinear form a gives rise to an operator A, from H} () into its dual satisfying
Ayu(v) = a(u,v). We note that the dual of H}(2) can be identified with H7,(Q) itself
by the Riesz theorem, which will be convenient for our purposes as we can consider A,, as
mapping into H},(2) and satisfying

(Avt, )1 = (Au, v}z (u,0 € D(A)). (1.1.6)

The basic result on H'-norm equivalence in [112] reads as follows: if A and B are invertible
uniformly elliptic operators, then A ' and B! are H'-norm equivalent if and only if A and
B have homogeneous Dirichlet boundary conditions on the same portion of the boundary.
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In the sequel we will build on the above result in the sense that we will develop a
simpler Hilbert space setting of equivalent operators a priori suited for invertible elliptic
operators with identical Dirichlet boundary.

1.1.2 Conjugate gradient algorithms

As mentioned before, the most widespread iterative method to solve discretized linear
elliptic problems is the conjugate gradient (CG) method, normally applied to a precondi-
tioned form like (1.1.3). We briefly summarize some required well-known facts about the
convergence of the main CG algorithms, see, e.g. [8, 45] or, for a brief summary, [19, Chap.
2]. The algorithms themselves are also described in these works.

Let us consider a linear algebraic system

Au=1b (1.1.7)

with a given nonsingular matrix A € R"*". Letting (.,.) be a given inner product on R",
assume that A is positive definite w.r.t. (.,.). We define the following quantities:

Ao = No(A) == inf{(Az,z) : [z =1} >0,  A:=A(A) = |A]. (1.1.8)

where ||.|| denotes the norm induced by the inner product (.,.).
If A is self-adjoint w.r.t. (.,.), then A\g(A) = Apin(A), A(A) = Nuaa(A), and the

standard CG method provides the linear convergence estimate

(mwwqwﬂw%ﬁWHWA
N VA 4+ VE(A) +1

where k(A) = A/)g is the standard condition number and e, := u — uy are the error
vectors. In the superlinear phase of the convergence history, one normally uses the following
estimate: writing the decomposition A = ul + E for some p > 0,

1/k -1 k
(HekHA) - 2Hz‘]1f I SINE| k=1.2n). (1.1.10)
j=1

[P (k=1,2,..,n), (1.1.9)

leoll 4

Another approach, based on the K-condition number provides similar estimates. One often
lets ;1 = 1 without loss of generality, e.g. for symmetric part preconditioning.

For nonsymmetric matrices A, several CG algorithms exist such as the widely used
GMRES and its variants. A method in general form is the GCG-LS (generalized conjugate
gradient—least square) method, which provides

(%)W < (1 _ <%>2) " (k=1,2,...n), (1.1.11)

where r, := Aui—0b. The same estimate holds for the GCR and Orthomin methods together

with their truncated versions. If A is normal, then (1.1.10) also holds for (||rg||/|ro|)*/*.
Another common way to solve (1.1.7) with nonsymmetric A is the CGN method (’conju-

gate gradients for the normal equation’), i.e. to consider the normal equation A*Au = A*b

5
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and apply the symmetric CG algorithm for the latter. (Here A* is the adjoint of A w.r.t.
the given inner product.) This yields the linear convergence estimate

Irall " A
(||7"0|| < ol/k A AZ (k=1,2,..,n), (1.1.12)

and, having the decomposition A = I + E, the superlinear rate

k

Il N 2l A2 . . )
(wm) < T D(E Bl nER) (=120, (1113

Finally, using [[A™Y|| < 1/, the estimates (1.1.10) and (1.1.13) become

(L) < 2 Symy, ()" < 2SS my+aien)
leolla) = kAo ZT7T Iroll ) = RAF N l |
(1.1.14)

1.2 Compact-equivalent operators and superlinear con-
vergence

In this section we develop our contribution that completes the mentioned results of Man-
teuffel et al.on linear convergence. As a motivation, recall that the convergence history of
a CG iteration for a discretized elliptic problem usually consists of two pronounced phases:
first a linear and then a superlinear phase of convergence takes place, see e.g. [8, 13].
This is shown on a logarithmic scale in Figure 1.1. ’Superlinear’ means a fast convergence
phase when the relative error decays faster than any geometric sequence, which is a desir-
able property when an increased accuracy is required. (Roughly speaking, each additional
correct digit in the approximate solution then requires fewer iterations than the previous
digit.)

Figure 1.1: The convergence history of a CG iteration for a discretized elliptic problem

In the context of mesh independent convergence, the first (linear) phase has been prop-
erly handled by the equivalent operator theory: if the two operators (the original and
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preconditioner) are equivalent, then the preconditioned CGN method provides mesh in-
dependent linear convergence [52]. This raises the question how to approach the mesh
independence theory of superlinear convergence.

In this section we introduce the notion of compact-equivalent linear operators, which
expresses that preconditioning one of them with the other yields a compact perturbation
of the identity. As the counterpart of the results of Manteuffel et al, we prove the following
principle for Galerkin discretizations: if the two operators (the original and preconditioner)
are compact-equivalent, then the preconditioned CGN method provides mesh independent
superlinear convergence.

We also characterize compact-equivalence for elliptic operators: if they have homoge-
neous Dirichlet conditions on the same portion of the boundary, then two elliptic operators
are compact-equivalent if and only if their principal parts coincide up to a constant factor.
This will enable us to derive mesh independent superlinear convergence for discretized el-
liptic problems such that the first and zeroth order terms are chosen freely, and we can
treat both symmetric and nonsymmetric problems, both equations and systems.

The description is based on our following papers: mesh independence of superlinear con-
vergence has first been established in special cases in [16], the compact-equivalent operator
framework has been developed in [18] and further applied in [19].

1.2.1 S-bounded and S-coercive operators

The notion of compact-equivalent operators needs a preliminary notion of weak form of
unbounded operators. To describe this weak form, we first develop the concept of S-
bounded and S-coercive operators.

This concept is useful in other respects too. First, it provides a proper setting to define
the weak solution of an operator equation when the coercive operator is nonsymmetric
(and thus has no energy space itself), i.e. we can thus clarify in which space equation
(1.1.1) is well-posed. Further, it will also help us to give a simplified general framework
for mesh independent linear convergence in the next chapter.

(a) The Hilbert space framework

Let H be a real Hilbert space. We are interested in solving the operator equation (1.1.1).
To this end, we recast the required properties of L to the energy space of a suitable auxiliary
operator S, which is an (also unbounded) linear symmetric operator in H and assumed to
be coercive, i.e., there exists p > 0 such that (Su,u) > pllul|* (v € D(S)).

We recall that the energy space Hg is the completion of D(S) under the inner product
(u,v)s := (Su,v), and the coercivity of S implies Hg C H. The corresponding S-norm is
denoted by ||u||s, and the space of bounded linear operators on Hg by B(Hg).

Definition 1.2.1 Let S be a linear symmetric coercive operator in H. A linear operator
L in H is said to be S-bounded and S-coercive, and we write L € BCg(H), if the following
properties hold:

(i) D(L) C Hs and D(L) is dense in Hg in the S-norm;
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(ii) there exists M > 0 such that |[(Lu,v)| < M||ulls||v]|s (u,v € D(L));
(iii) there exists m > 0 such that (Lu,u) > mlul|} (u € D(L)).

Definition 1.2.2 For any L € BCs(H), let Ls € B(Hg) be defined by
(Lsu,v)s = (Lu,v) (u,v € D(L)). (1.2.1)

Remark 1.2.1 (a) The above definition makes sense since Lg is the bounded linear
operator on Hg that represents the unique extension to Hg of the densely defined
S-bounded bilinear form w, v — (Lu, v).

(b) The density of D(L) implies
(Lsu,v)s| < Mlullsllvlls,  (Lsw,u)s Zmllully (w0 € Hs).  (1.2:2)
Our setting leads to equivalent operators in the sense of Manteuffel et al.:

Proposition 1.2.1 Let N and L be S-bounded and S-coercive operators for the same S.
Then

(a) Ns and Lg are Hg-norm equivalent,
(b) Ng' and L are Hs-norm equivalent.

PRrROOF. (a) By (1.1.4), we must find K > k > 0 such that
Since L € BCs(H), there exists constants My, > my, > 0 such that for all u € Hg,

Lsu,u Lsu,v
(BSOS gl = sup LSS

milulls <
ulls versro Nvlls

< M ||ulls (1.2.4)

and the analogous estimate holds for N with some My > my > 0. The two estimates

yield (1.2.3) with K = M; and k = 7=
(b) Propertles (1.2.2) imply that LS is invertible in B(Hg), hence for all v € Hg we

can set u = Lg'v in (1.2.4) to obtain
mel|Lg'vlls < lvlls < Mil|Lg'vlls (v € Hs).

This and its analogue for N yield the required estimate similarly as in (a), now with

K =22 and k = 2. n

Let us now return to the operator equation (1.1.1) for L € BCg(H).

Definition 1.2.3 For given L € BCg(H), we call u € Hg the weak solution of equation
(1.1.1) if
(Lsu,v)s = (g,v) (v e Hg). (1.2.5)

For all ¢ € H the weak solution of (1.1.1) exists and is unique, which follows in a
standard way from the Lax-Milgram lemma.
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(b) Coercive elliptic operators

Now the corresponding class is described for elliptic problems. Let us define the elliptic
operator

Lu= —div(AVu) + b-Vu+ cu for uir, =0, gT“A +aujr, =0, (1.2.6)
where gT“A = Av - Vu denotes the weighted form of the normal derivative. For the formal

domain of L to be used in Definition 1.2.1, we consider those v € H?(Q) that satisfy the
above boundary conditions and for which Lu is in L*(Q2).

The following properties are assumed to hold:
Assumptions 1.2.1

(i) € c R%is a bounded piecewise C’l_domain; I'p, 'y are disjoint open measurable
subsets of J€) such that 0Q =T'p U y;

(ii) A € (L*° N PC)(Q, R™9) and for all x € Q the matrix A(z) is symmetric; further,
b e Whe(Q)4 (i.e. 9;b; € L=(Q) for all 4,5 = 1,...,d), c € L®(Q), a € L=(I'y);

(iii) we have the following properties which will imply coercivity:  there exists p > 0
such that

A@)E - € > pléf? for all x € Q and € € RY ¢ = c—%divb > 0 in Q and
d:=a+3(b-v)>0onTly;

(iv) either I'p # 0, or ¢ or & has a positive lower bound.

Let us also define a symmetric elliptic operator on the same domain 2 with otherwise
analogous properties:

Su= —div(GVu)+ou  for ur, =0, 2- + Buyr, =0, (1.2.7)

e
which satisfies
Assumptions 1.2.2
(i) Substituting G for A, Q, I'p, I'y and G satisfy Assumptions 1.2.1;

(il) 0 € L*(Q) and 0 > 0; € L>®(Ty) and 8 > 0; further, if 'y = () then o or § has
a positive lower bound.

Here the energy space Hg of the operator S is in fact

HLH(Q) :={ue H'(Q): yr, =0} with (u,v)s :—/

(GVu~Vv—|—0u'U)+/ Buv do .
Q I'n

(1.2.8)

Proposition 1.2.2 If Assumptions 1.2.1-2 hold, then the operator L is S-bounded and
S-coercive in L*(Q), i.e., L € BCs(L*(2)).
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ProOF. We must verify the properties in Definition 1.2.1 from the above assumptions.
The domain of definition of L is D(L) := {u € H*(Q) : Lu € L*(2), uyr, = 0, 2% +

? Ovg
our, = 0} in the Hilbert space L*(Q), so D(L) C Hg = HL(Q) and D(L) is dense in
HL(Q) in the S-inner product (1.2.8). Further, for u,v € D(L), by Green’s formula, we

have
(Lu,v) 20y = / (A Vu-Vv+ (b-Vu)v+ cuv) + / auv do . (1.2.9)
0 r

N

Using this and (1.2.8), one can check properties (ii)-(iii) of Definition 1.2.1 with a standard
calculation as follows. First, Assumptions 1.2.2 imply that the S-norm related to (1.2.8)
is equivalent to the usual H'-norm, and accordingly, there exist embedding constants
Cq,s > 0 and Cr, ¢ > 0 such that

lull2) < Cosllulls and  |jullrzqy) < Crysllulls (v € Hp()), (1.2.10)

see, e.g., [148]. Further, the uniform spectral bounds of A and G also imply the existence
of constants p; > pg > 0 such that

po (G(2)§- &) S A@@)E-E<p (G2)§-€)  (x e, E€RY), (1.2.11)

and there exists ¢ > 0 such that
q||Vul[Z2iq) < /QGVU~VU <|lulz  (uwe Hp(Q)). (1.2.12)

Then from (1.2.9) we obtain
(Lu,v) < pillullsllvlls + [bll e @)a [ Vull L2y [0 L2y
+ llellze@llullzz@llvllzz@) + lallze @y llull @m0l L2
< (b1 + Cos g™ 2bllimqys + Cslellmion + Oy sllallimny) lullslells.  (1.213)
On the other hand, for any u € H}(£2), using the definition of ¢ and & from Assumptions

1.2.1 (iii), a standard calculation with Green’s formula yields (see, e.g., [85]) that

(Lu, u)2i0) = /(A Vu - Vu+ céu?) + / au’ do =: ||ul? . (1.2.14)
Q

'y

Assumptions 1.2.1 imply that the L-norm, defined above on the right, is equivalent to the
usual H'-norm, hence there exist constants Co,r, > 0and Cr, 1, > 0 such that the analogue
of (1.2.10) holds for the L-norm instead of the S-norm. Therefore

[ull2 = /Q(G Vu-Vu+tod)+ | puldo

I'n

Spal/g AVU-Vu+||J||Loo(Q)/Qu2_|_ ||ﬁ||LOO(FN)/I: W2 do

N

< (5" + CRullo i@ + CRylBllimay) (L ubizey  (we Hp().  (12.15)

10
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Summing up, estimates (1.2.13) and (1.2.15) yield that properties (ii)-(iii) of Definition
1.2.1 are valid with
M :=p+Cas q71/2||b||L°°(Q)d + Cszz,s||0||L°°(ﬂ) + C%N,SHQHLOO(FN) :
L ) - (1.2.16)
m = (pg* + CBllollmi + O, slBlliern) - .

Remark 1.2.2 The constants Cq ¢ and Cr, ¢ in (1.2.16) can be calculated as follows.
(The same holds for Cq 1, and Cr,, 1, .)
In order to find Cq g, first let I'p # (). Then it suffices to determine Cq > 0 such that

in which case Cqg = ¢~ /2Cq from (1.2.12). Here such a Cy, exists because for I'p # 0,
the usual H'-norm is equivalent to HVUH%?(Q)‘ Its sharp value satisfies C = )\1_1/ ? where
A1 is the smallest eigenvalue of —A under boundary conditions uy, = 0, (?9_1;|FN = 0. For
Dirichlet boundary conditions, one can use the estimate

. o\ —1/2
< N
if Q is embedded in a brick with edges ay, . .., aq, see, e.g., [118]. If I'p = () then similarly as

above, Cq s < py Y QC’Q, where ég is the smallest eigenvalue of the operator —Au+ (g /po)u
under boundary conditions uip, = 0, g—ﬁ + (Bo/po)iry = 0, in which oy := info and
Po := inf 5. Here it is advisable to choose o to satisfy oq > 0, in which case HuH%Q(Q) <

00_1 fQ ou? < JalHuH%, ie. Cos < 00_1/2.

For Cr, s, one should first find Cr, > 0 such that
ull 2y < Cryllullze) (v € Hp(Q)),

in which case Cr, g = (1 + C?Z)I/Qq_l/2 Cr, from (1.2.12) and (1.2.17). For polygonal
domains in 2D, explicit estimates for Cr, are given in [134].

1.2.2 Compact-equivalent operators

(a) The notion of compact-equivalent operators

In this section we involve compact operators in Hilbert space, i.e., linear operators C
such that the image (C'v;) of any bounded sequence (v;) contains a convergent subsequence.
Recall that the eigenvalues of a compact self-adjoint operator cluster at the origin.

Definition 1.2.4 (i) We call \;(F) (i = 1,2,...) the ordered eigenvalues of a com-
pact self-adjoint linear operator F' in H if each of them is repeated as many times as its
multiplicity and |\ (F)| > |Xo(F)| > ...

(ii) The singular values of a compact operator C' in H are
5:(C) == \(C*O)Y?, (i=1,2,...)
where \;(C*C') are the ordered eigenvalues of C*C'. In particular, if C' is self-adjoint then
si(C) = [M(C))].

11
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It follows that the singular values of a compact operator cluster at the origin. Some useful
properties of compact operators are listed below:

Proposition 1.2.3 Let C' be a compact operator in H. Then

(a) for any k € N* and any orthonormal vectors uy, ...,ux € H,

k

D _l(Cuswi)] < 3 si(0).

i=1
(b) If B is bounded linear operator in H, then

si(BO) < | Bl si(C)  (i=12,...).

(c) (Variational characterization of the eigenvalues). If C' is also self-adjoint, then

. [(Cu, )|
‘)\i(C’)| = min max ————,
H; 1CH uliio—l ||u||2
u

where H;_1 stands for an arbitrary (i — 1)-dimensional subspace.
(d) If a sequence (u;) C H satisfies (u;,u;) = (Cui,uj) =0 (i # j), then
inf [(Cus, ug)|/|Jus]|* = 0.
PrOOF.  Statements (a) and (b) are the consequences of [65, Chap. VI, Corollary
3.3 and Proposition 1.3, resp.|, for statement (c) see [64, Theorem II1.9.1]. To prove (d),
assume to the contrary that the infimum equals 6 > 0. We may assume that (Cu;,u;)

has constant sign (otherwise we consider such a subsequence only). Then the orthonormal
sequence v; := u;/||u;|| satisfies for all i # j

20 < [(Cv;, v)+(Cvj, v;)| = [(C(v;—;), v;—v;)| < [|C(v;—v))|| lvi—v;]| = V2I|C (v —v;)]l,

hence the image (Cv;) of the bounded sequence (v;) contains no convergent subsequence,
i.e. C'is not compact. n

Now the main definition comes, which we introduce within the class of S-bounded and
S-coercive operators.

Definition 1.2.5 Let L and N be S-bounded and S-coercive operators in H. We call L
and N compact-equivalent in Hg if

Ls = uNgs+ Qs (1218)

for some constant > 0 and compact operator Qs € B(Hg).

12
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It follows in a straightforward way that the property of compact-equivalence is an
equivalence relation.

(b) Characterization of compact-equivalence for elliptic operators

Let us now characterize compact-equivalence for elliptic operators. For this, let us
consider the class of coercive elliptic operators defined in subsection 1.2.1. That is, let us
pick two operators as in (1.2.6):

Liu = —div (A; Vu) + by - Vu+ cju for ujr, =0, Ju_ | ajury, =0,

Ova,

L2U, = —div (Az VU) + b2 -Vu + CoU for Ulr, = 0, 8(31,:2 + QUIry = 0
where we assume that L; and Ly satisfy Assumptions 1.2.1. Then by Proposition 1.2.2,
the operators L; and Ly are S-bounded and S-coercive in L?(Q), where S is the symmetric
operator from (1.2.7). The corresponding energy space Hg = H7,(€2) with S-inner product
has been given in (1.2.8). Then it makes sense to study the compact-equivalence of L; and
Ly in H;(Q), and the following result is available:

Theorem 1.2.1 Let the elliptic operators Ly and Ly satisfy Assumptions 1.2.1. Then L,
and Lo are compact-equivalent in H} () if and only if their principal parts coincide up to
some constant p > 0, i.e. A = pAs.

PROOF. We have for all u,v € H5()

((L)su)s = |

<AZ- Vu-Vov+ (b;- Vu)v + cmv) dr + / o;uv do .
Q

INY;

Hence (Li)g — p(Le2)g = Js + Qs where, using notations b := by — pbs, ¢ :=¢1 — pco
and a 1= a1 — e, we have

(Jsu,v)g = /(Al—,uAQ) Vu-Vodr and (Qsu,v)s :/<(b-Vu)v+cuv> dx+/ auv do .
Q Q r
(1.2.19)

Here Qg is compact, which is known [66] when L; and Ly have the same boundary
conditions. Otherwise we use the equality

/Q(b~Vu)de = —/Qu(b-Vv)dx—/g(divb)uvdx—l—/ (b-v)uvdo (u,v € HH(Q))

'y

whence, using notations ¢ :=c—divb and a :=a+ b - v,

—/u(b-Vv)dw+/6uvdw+/ auvdo| .
Q Q I'n

Using the embedding estimates (1.2.10) and that [|[Vol|lr2@) < p~V?|v|s, and letting

Ky = p ' 2|bll L) + Caslldlle), Kz = Cry.sll@lrery), we obtain

|Qsulls = sup [(Qsu,v)s| = sup
ueHlD(Q) veHlD(Q)
vl g=1 lvllg=1

1Qsulls < Ki|lullr2) + Kallul|p2ry)- (1.2.20)

13



dc_212 11

From this we can prove that Qg is compact. Namely, let (u,) C HL(2) be a bounded
sequence in the S-norm. Since the embedding of HA(Q) into L*(Q) is compact, (uy)
has a convergent subsequence in L?-norm. This sequence is also bounded in the S-norm,
and since the trace mapping of HL () into L*(I'y) is compact, we find that (u,) has a
convergent subsequence in both L?(Q)-norm and L?*(T'y)-norm. By (1.2.20), we obtain
that (Qsu,) has a convergent subsequence in the S-norm, hence Qg is compact.

It remains to prove that if A; # puAs then Jg is not compact. Using Proposition 1.2.3
(d), it suffices to find a sequence (u;) C Hy(Q2) C HE () satisfying

(ui,uz)s = (Jsui,uz)s =0 (i # ), (1.2.21)
inf [(Jswi, u;)s|/|luil|5 >0 > 0. (1.2.22)

Let A := A; —pA,. Since A is not identically zero, there is zg € 2 such that Ay := A(zg) #
0. Here Ay is symmetric, hence there is ug € H}(Q) such that / Ao Vug - Vug # 0. Let
Q

e= | [ Ao Vuo- V([ 1V0F), iz €2 4@) - Aol <2/2)

which contains an open set since A € PC(2). Fix 2/ € , and for any z € Q and R > 0
let Qr={reR': 2/+Rx—2) € Q}. Let 2, € Q R, >0 (i € N') such
that Q; := Q.. g, C Q. and Q); are pairwise disjoint sets. We define u; € H(Q) by
wi(z) = ug (z’—i—Ri(:c—zi)) for z € Q; and u;(z) := 0 for x € Q\ Q;. Since supp u; = Q; are
disjoint, (1.2.21) is satisfied. Further, using the fact €; C (2., and a linear transformation
Q; — Q in the integral, we obtain

\(Jsui,ui>s| B ’fﬁz A Vu; - Vu; ‘fﬂz Ao Vu; - Vu; £ ‘fﬂ Ao Vug - Vug £ €

_ > S _t_c
fQi V]2 fQZ V]2 B fQZ V|2 2 Jo [Vuol? 2 2

Since for u € H)(Q) have |[ul|§ < C - [, [Vul?, the above estimate yields (1.2.22) with
0=55>0. n
2C

1.2.3 Mesh independent superlinear convergence in Hilbert space

Equation (1.1.1) can be solved numerically using a Galerkin discretization in a subspace

n
Vi, = span{p1, ..., on} C Hg. Finding the discrete solution uy, € V}, in a form u = > ¢;p;
i=1
requires solving the n X n system

Lh C = bh (1223)
where L, = {{Ls¢;, QOZ'>S}ZJ.:1 and by, = {(g, ¢;)}}-,. Since L € BCs(H), the symmetric
part of Ly is positive definite, hence system (1.2.23) has a unique solution. Moreover, if

a sequence of such subspaces V}, satisfies inf,cy, ||[u — v||s — 0 for all u € Hg, then the
coercivity of Lg implies that u; converges to the exact weak solution in Hg-norm [34].

Now we present mesh independent superlinear convergence estimates in the case of
compact-equivalent preconditioning. Bounds on the rate of superlinear convergence are

14
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given in the form of a sequence which is mesh independent and is determined only by the
underlying operators.

For simplicity, in what follows, we will consider compact-equivalence with p© = 1 in
(1.2.18). This is clearly no restriction, since if a preconditioner Ng satisfies Lg = uNg+ Qs
then we can consider the preconditioner uNg instead.

(a) Symmetric compact-equivalent preconditioners

Let us consider operators L and S such that L is S-bounded and S-coercive as in Definition
1.2.1. Assume in addition that L and S are compact-equivalent with = 1. Then (1.2.18)
holds with Ng = I:

Ls=1+Qs (1.2.24)

with a compact operator (Js. We apply the stiffness matrix S;, of S as preconditioner for
system (1.2.23). By (1.2.24), letting

n

Qn = {<Qs$0j>90z‘>s} ¥ (1.2.25)

ij=
the preconditioned system takes the form

(I, 4+ S;'Qn) c = by, (1.2.26)
where Ij is the n X n identity matrix.

In order to have mesh independent bounds for the CG estimates in the case A = S; 'Ly,
we first verify the bound Ao(S; 'Ly) > m, hence the remaining task will be to find bounds
for the sums of eigenvalues in the CG estimate expressions in the case £ = S;lQh.

Proposition 1.2.4 The lower bounds satisfy Mo(S;'Ly) > m, where Xy is defined in
(1.1.8) and m comes from (1.2.2).

PrRoOOF. We have

S, 'L Lyc- L
)\o(S,Zth) = min —< h h? C)s. — min 2% — nin —< Su’?s
et ells, eert Speecven uf§
L L L
> inf (Lsu. u)s Su’?s = inf (Lsu. u)s Su’?s = inf < u,? =m
BT T B e B TR
where the density of D(L) in Hg has been used. n

Proposition 1.2.5 Let H be a complex Hilbert space. If Qg is a normal compact operator
m Hg and the matrix S,:lQh 1s Sp-normal, then

donsranl <X n@s)| (k=120

15
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PROOF. By Proposition 1.2.3 (a), any compact operator L and any orthonormal vectors
Uy, ..., ug in the space Hg satisfy the inequality

> Lt )| < 5n(L) (1.2.27)

m=1

where |s1(L)| > |s2(L)| > ... are the singular values of L, i.e. the ordered eigenvalues of the
operator (L*L)Y2. If L is also normal then s,,(L) = |\, (L)| where [\ (L)| > |\o(L)| > ...
are the eigenvalues of L. Hence for the operator Qs in Hg we obtain

k
Z| Qum7um =
m=1

Therefore, in order to prove (1.2.45), it remains to find orthonormal vectors uy, ..., u, in
Hg such that

k

D [ Qsttm, um)s| < Z A (Qs)]- (1.2.28)

m=1

k k
S (S Q] < S [ Quo )| (=1, ). (1.2.20)
m=1 m=1
In what follows, let \,, (m = 1,...,n) denote the eigenvalues \,,(S;'Qp) of S;'Qp.
Let ¢ = (c]",...,c") € C" be Correspondlng eigenvectors. Then
thm = )\mShCm (m = 1, ,n) (1230)

Since S;'Qjy, is normal w.r.t the Sj-inner product, the eigenvectors ¢™ (m = 1,...,n) are
orthogonal in C™ w.r.t the S,-inner product. Let them be also orthonormal:

Syc™ - =6,  (mil=1,..n), (1.2.31)
where 9,,; is the Kronecker symbol.
Let um = > o €V, (m=1,...,n). Then for all m,l =1,....n

n

(U, up) s = Z(gpi,gpj)s c cé =S,c™-c, (1.2.32)

ij=1
hence (1.2.31) implies that us, ..., u, form an orthonormal base in V}, w.r.t the inner product

of Hg. Further, (1.2.30) and (1.2.31) yield Qj c™-c' = A\, 6,1 (m, [ = 1,...,n) and, together
with the analogue of (1.2.32) for @, this implies

(QUm, u) = Ay Oy (m,l=1,..,n) (1.2.33)
and hence
k k
STl = > Qs ). (1.2.34)
m=1 m=1

|

If H is a real Hilbert space (as was originally in this chapter) then H and Hg can be

extended to a complex Hilbert space in a standard way. From Proposition 1.2.5 and the
standard estimate we can then derive

16
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Theorem 1.2.2 Under the conditions of Proposition 1.2.5, the GCG-LS algorithm for
system (1.2.26) yields

1/k 2 k
(Hm”sh) <e (k=1,..,n), where gp:=-— Z})\j(Qsﬂ —0 as k— o0

HTOHSh km

Jj=1
and €y 18 a sequence independent of Vj,.

PROOF. The result follows directly from the analogue of (1.1.14), mentioned in section
(1.1.2), which now holds for (||r4|ls,/|I7olls,)* since E is normal in Sj-inner product,
and Propositions 1.2.4 and 1.2.5. Further, the property e, — 0 follows from the fact that
IAm(Qs)| — 0 (as k — 00) and ¢y, is the arithmetic mean sequence of them. n

The most important special case here is symmetric part preconditioning, when both
normality assumptions are readily satisfied, in fact, Qg is antisymmetric in Hg. Then the
GCG-LS algorithm reduces to the truncated GCG-LS(0) version, the Lj,-norm equals the
Sp-norm and m = 1, see [16].

In the general case without normality, we have the following bounds for (1.1.14):

Proposition 1.2.6 Any compact operator Qg in Hg satisfies the following relations:

k k

(a) D oASQES Q) <) si(Qs) (k=1,2,...,n),
i=1 1=1
k k
(b) SINSQE +8,1Qu) <) Qs+ Q)| (k=1,2,....n).
i=1 =1

PROOF. (a) Let \;:=X\(S;'QYS;'Qu) (i=1,..,n)andlet ¢! = (ci,...,c!) € R"
be corresponding eigenvectors such that

S,ci-c=6;  (i,l=1,..,n), (1.2.35)
where - denotes the ordinary inner product on R". Then
S, 'Qnc - Q=X (i=1,..,n). (1.2.36)
Let d':=8S,'Qpc’ for all i, that is
S,d' = Q¢ (1.2.37)

which turns (1.2.36) into o
Spd' -d' = ). (1.2.38)

Now let u; = Y- iy € Vi and z; = Y dip; €V, (i=1,...,n). Then (1.2.38) yields
= =

zill% = X . (1.2.39)

17
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Further, for all v = " p;p; € V4, with notation p = (p1,...,p,) € R™, (1.2.37) yields
j=1
S, di-p = Qc’-p, which implies
<Ziav>s = <QSuiav>S (/U € Vh)7

i.e. z; is the orthogonal projection of Qsu; € Hg into Vj,. Therefore ||z;]|s < [|Qsuills,
and (1.2.39) provides

k

k k
DA< IQsuillE = ) (QsQsus ui)s. (1.2.40)
=1 =1

=1

Here (u;,u;)s = Sy ct-c! for all 4,1 = 1,...,n, hence by (1.2.35) the vectors u; are orthonor-
mal in Hg. Therefore Proposition 1.2.3 (a) for the operator C' = Q%Qgs in the space Hg
yields the desired estimate.

(b) The proof is similar to that of (a). Now let \; := X\(S;'QF + S;'Qy) and let
= (ci,...,c") € R™ be corresponding eigenvectors with property (1.2.35). Then

Ci

(Qf +Qn)c’ =\ S ¢’ (i=1,..,n)

and (1.2.35) yields o o
A= (QL+Qu)c’ - =2Q,c - ¢

n
For w; = cjpj € Vi, we thus obtain
j=1

k k k
>IN =2 Qs wi)s| =) [((Q% + Qs)ui ui)s| (1.2.41)
=1 =1 i=1

and Proposition 1.2.3 (a) for the operator C' = Q% + Qs in the space Hg yields the desired

estimate. n

In virtue of (1.1.14) and Propositions 1.2.4 and 1.2.6, we have proved

Theorem 1.2.3 The CGN algorithm for system (1.2.26) yields

Irells, \ " B
TRa L < e (k=1,2,..,n), (1.2.42)
I70lls,
where
9 k
b= ;(pi(cgg +Qs)| + Mil(Q5Qs)) 0 as koo (1.2.43)

and €y 18 a sequence independent of Vj,.

18
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A more explicit bound can be obtained for more special operators. Recall that a self-
adjoint compact operator C' is called a Hilbert-Schmidt operator if |[|C[|? = > X\i(C)? < oo
(see e.g. [65]). Then we can obtain a more explicit rate O(k~/2). First, applying the
geometric-arithmetic mean estimate to (1.1.14), we obtain

||€k||A 1k 2
leol) = 7o 1Bl (k=1.2,00m), (1.2.44)
0

k
where || E||lp == (3 |)\j(E)|2)1/2 is the Frobenius norm of E. In the case E := S,'Qy, in
=1

(1.2.26), the Frobenius norm in (1.2.44) can be estimated as follows.
Proposition 1.2.7 If Qg is a Hilbert-Schmidt operator in Hg, then

IS Qullr < @]l (1.2.45)

PROOF. It is similar to the proof of Proposition 1.2.5. We use (1.2.33) and let
Ugs1, Ugt2,--.. De a complete orthonormal system in the orthocomplement of V} in Hg.
Then uy, us, ... form a complete orthonormal system in Hg. Using the invariance theorem
on an arbitrary Hilbert-Schmidt operator L in some Hilbert space [65], and then (1.2.33),
we obtain for () in the space Hg that

00 00 k
IQslI* = > 1Qstumsu)s® = Y [ Qum,w)* = Y {Qum,w)* = 1S, Qa3 m
m,l=1 m,l=1 m,l=1
Then (1.2.44) and Propositions 1.2.4 and 1.2.7 yield the rate O(k~/2):

Corollary 1.2.1 If Qg is a Hilbert-Schmidt operator, then the CG method for (1.2.26)
yields

<HekHLh)1/k < 2 NQsll  (k=1,2,....n) (1.2.46)
leole, )~ Vim e ;

We note that the factor 2/m of ||Qg|||/vk can be improved to /3/2m, using K-condition

numbers as in [83].

(b) Nonsymmetric compact-equivalent preconditioners

Now let N be a nonsymmetric S-bounded and S-coercive operator which is compact-
equivalent to L with p = 1, i.e., (1.2.18) becomes Lg = Ng + Q)s. We apply the stiffness
matrix Ny, of Ng as preconditioner for the discretized system (1.2.23). Since N is nonsym-
metric, in order to define an inner product on R™ we endow R" with the S;-inner product
(c,d)s, := Spc-d as earlier. Then the Sj-adjoint of Ngth is S;ILZ N,:TSh, hence we
apply the CGN algorithm with A = N; 'L, and A* = S;'LIN; 7S,

Using (1.2.25), the preconditioned system (1.3.9) takes the form

(I, + N;'Qu)c = by, (1.2.47)
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where I, is the n x n identity matrix. By (1.1.13), the CGN algorithm then provides

k
s, \ 2 _ _ _ _ _ ~
(SRR 3 (I IR SRSV

i=1

(1.2.48)
(k=1,2,...,n), where
1 . IN, ' Lic|§
Vp = W = Inin # (1.2.49)
IN;, Lalls, e e[l3,

Again, our goal is to give a bound on (1.2.48) that is independent of V},.

Proposition 1.2.8 Let L and N be S-bounded and S-coercive operators, in particular

L N R N
moe e o g R0, el
s ulls wepmlul3 venes) Jullslfvlls

and let Qg be a compact operator on Hg. Let Sy, Ny, and Qy, be defined as above, and let
5i(Qs) (i=1,2,...) denote the singular values of Qg. Then the following relations hold:

k k

(a) SASIQA NN Q) < -5 Y si@s) (k=1 ),

i=1 i=1

k
2
(b) Z;MA&fQZN@3h+J%wi\§%€§:sx@g (k=1,....n),

=1

m2

() Up > IR
ProOOF. (a) We proceed similarly to Proposition 1.2.6. Let
i = A(S; QT N, TSN, 'Qy) (i=1,..,n)
and let ¢' = (¢}, ..., c") € R™ be corresponding eigenvectors with property (1.2.35). Then
SIN'Quc N 'Quc' =), (i=1,...,n). (1.2.50)
Let d':=N,'Qc’ for all 4, that is
N,d' = Q,c. (1.2.51)

For this d* and )\;, similarly to Proposition 1.2.6, we have (1.2.38) and, letting u; =
Y. ¢ € Vyand z; = Y- dip; € Vi, we obtain (1.2.39). Further, for allv = 3 pjp; € Vi,
i=1 j=1 j=1

with notation p = (p1,...,p.) € R", (1.2.51) yields N, d" - p = Q;, ¢’ - p, which means

<NSZi7U>S = <QSUZ',U>S (’U € Vh)
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From this we have

1 1 1
szl@ < = (Nszi, zi)s = vy (Qsu;, zi)s < = |Qsuills||zills

hence ||zills < = [|Qsuil|s. Then from (1.2.39)

k

k
1 1
Ai < ZHQS%‘H% =52 E (QsQsui, ui)s, (1.2.52)
=1

m? 4 :
= i=1

]~

=1

whence the desired estimate follows in the same way as from (1.2.40) in Proposition 1.2.6.
(b) Now let \; == N(S,;'QF N, S, + N,'Qy) and let ¢ = (c},...,c) € R" be
corresponding eigenvectors with property (1.2.35). Then

Ai=XNSyc ¢ = QI N, TS, c" - c'+S,N;'Quc' - ¢ = 2S,N,'Q,c' - ¢! =2Qp,c - e

where €' := N; 7S, ¢ for all i. Here for all v = Y p;p; € Vj, with notation p =
=1

(p1,---,pn) € R", we obtain €' - N, p =S, ¢’ - p, which means (w;, Ngv)s = (u;,v)g for

n
_ i _ i
all v € V},, where w; = Zlejgpj and u; = Zlc]«pj, or
j= j=

(Niw;,v)s = (ui,v)s (v eVy). (1.2.53)

Denote by P the orthogonal projection of Hg onto Vj,. Then (1.2.53) yields u; = PNgw;.
Here the linear mapping (PNg), : Vi — V4 is one-to-one, since for all v € V},

(PNgv,v)g = (Nv,v)s = (Ngv,v)g > mHvH% (1.2.54)
Therefore
Qnc' e = (Qsui, wi)s = (Qsu, (PN;')ﬁ/iUz)S = (u;, QE(PNE)R%UOS-

Here the operator (PN, ;)‘_Vi has a norm-preserving extension N from Vj, onto Hg (namely,
with N‘(V})L :=0), and from (1.2.54) we have |N|| < +. Altogether, we obtain

(where, in the inequalities, statements (a) and (b) of Proposition 1.2.3 have been used,
respectively).

(c) Let ¢ € R™ be arbitrary, d:= N, 'Lyc. Let u= Y_c;p; €V} and 2z =
i=1 j
Vi Then m|ul|% < (Lsu,u)s =Lpc-c=N,d-c= (Ngz,u)s < || Nsz|s|lulls, hence

1dj90j S

m||ulls < [|[Nsz||s
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and . )
ING, Lclls, _ Spd-d _ JlzI5 5 213 m’

— = > mt—=s > ——.
ell3, She-c ulls INsz|& — M2

Theorem 1.2.4 Using compact-equivalent operators L and N, the CGN algorithm for
system (1.2.47) yields

Irells, )" (k=12 (1.2.55)
”TOHSh S &k =1, ,...,77,) .
2 k
where &y = % ;(Wf si(Qs) + — si(Qs) ) (ask — o00)  (1.2.56)

and € 18 a sequence independent of Vj,.

PRrOOF. It follows from (1.2.48) and Proposition 1.2.8. n

1.2.4 Mesh independent superlinear convergence for elliptic prob
lems

(a) Elliptic equations

In this subsection we consider nonsymmetric elliptic problems

Lu:=—div(AVu)+ b-Vu+cu=gyg
(1.2.57)
Urp = 0’ auA + aur, =0,
on a bounded domain Q ¢ R¢, where 2% 8 = Av-Vu denotes the weighted normal derivative.

We assume that the operator L satisfies Assumptions 1.2.1, that is, L is of the type (1.2.6),
and further, that g € L?(f2). Defining the corresponding Sobolev space H},(2) asin (1.2.8),
problem (1.2.57) has a unique weak solution u € H}(£2). Such equations typically arise in
convection-diffusion problems.

We use the FEM to solve (1.2.57), we define a subspace V;, = span{p1,...,¢n} C
H}(Q) and seek the FEM solution wuy, € V3, which requires solving an n x n system

LhC = Eh- (1258)

Based on the previous abstract results, we can readily derive efficient preconditioned algo-
rithms that produce mesh independent superlinear convergence.

Symmetric preconditioners: general convergence. To exploit Theorem 1.2.1, we
define S to have the same principal part as L:

Su= —div(AVu) +ou  for up, =0, 5 + fur, =0, (1.2.59)
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assumed to satisfy Assumptions 1.2.2. We introduce the stiffness matrix S; of S as pre-
conditioner for system (1.2.58), and then solve the preconditioned system

S, 'Ln,c=g), (1.2.60)

(with g), = S; 'gy) with a CG method. Using the decomposition L, = S;, + Qy, system
(1.2.60) can be rewritten as in (1.2.26), and here Qj = {(Qggoj,goi>g} - where Qg is

©J=

the operator on H}(2) defined via

<qu,v)5:/Q<(b-Vu)v+(c—a)uv> —l—/F (o — Buv do (u,v € H(Q)), (1.2.61)

N

which satisfies (1.2.24) in H}(Q2) under the S-inner product.

First we consider the GCG-LS method.

Theorem 1.2.5 If Qg in (1.2.61) is normal, then the GCG-LS algorithm for system
(1.2.60) yields

k
Irells, \ " 2
(HTOHSZ <e, (k=1,....,n), where g:= - ;})\j(QSH —0 as k— o0

(1.2.62)
(with m from (1.2.16)) and €y, is a sequence independent of Vj,.

Proor. By Proposition 1.2.2, L is S-bounded and S-coercive. Theorem 1.2.1 yields
that L and S are compact-equivalent in H7,(€) if the latter is endowed with the S-inner
product. Therefore Theorem 1.2.2 is valid with the compact operator Qg defined in (1.2.61).

]

The main application of this is symmetric part preconditioning, discussed in the sepa-
rate section 1.4. Besides, the normality assumption on (Jg is only known to cover the case
of constant coefficients in L, which is practically uninteresting: however, the experiments
in [108] show a wider validity of mesh independent superlinear convergence.

In turn, the CGN algorithm provides similar results without any such restrictions:

Theorem 1.2.6 The CGN algorithm for the preconditioned system (1.2.60) yields

Irills, \ " _
N L < e (k=1,2,..,n), (1.2.63)
Irolls,
where
2 k
fei= s > ([N(@5 + Qs)| + Mi(Q3Qs)) =0 as k— oo (1.2.64)

i=1

(with m from (1.2.16) and Qg from (1.2.61)), and ey is a sequence independent of V.
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PROOF. It is same as that of Theorem 1.2.5, but now we use Theorem 1.2.3 instead of
Theorem 1.2.2. [

Efficient solvers arise from symmetric preconditioners such as e.g. the symmetric part,
Laplacian or Helmholtz operators [113, 116], and in the general case one can use multigrid
solvers for S [146]. Various examples will be given in section 1.5.

Symmetric preconditioners: the magnitude of superlinear convergence. Besides
superlinear convergence in general, of greater practical interest is a more constructive form
of the above sequences .

Although they are not a priori computable in practice, the magnitude in which ¢, — 0
can be determined in certain cases. Consider first the CGN method and Theorem 1.2.6.
We give magnitude estimates in the case when the asymptotics j; = O(i%/%) are known for
symmetric eigenvalue problems

Su=qpu, wrp,=0, 7r(2+ Bu)\rN = pu, (1.2.65)

Ova

as is the case for Dirichlet problems.
A similar result in 2D will be seen later for symmetric part preconditioning for the
GCG-LS method in subsection 1.4.1.

k
Theorem 1.2.7 The sequence ¢y in (1.2.64) satisfies e, < (4s/k) > (1/u;) for some
i=1
constants s,r > 0, where y; (i € NT) are the solutions of (1.2.65). When the asymptotics
i = O(i%'%) holds, in particular, for Dirichlet boundary conditions,

. 1 .
> if d=2 and e, < O(W) if d>3. (1.2.66)

PROOF. From (1.2.61) and the divergence theorem, letting d = ¢ — h and v = a — 3,
1, .. 1
(Qsu,u)s = /Q<d — 5(divb))u? + /F (v+ 300+ v))u?do < Cillulliag) + Collullfaqe, -
N

We have |((Q"§ + Qs)u, u)5| = 2[(Qsw, u)S}, hence the variational characterization of the
eigenvalues yields

[((Q% + Qs)u, u)s)| CullullZzg) + Callulliay,

N = i < 2 mi
PilQs+Qs)| = | min, - max T=o = 28, R [l |
u#0 0

where H;_; stands for an arbitrary (i — 1)-dimensional subspace. On the other hand, here
Qs falls into the type (1.2.19), hence (1.2.20) implies

1Qsulls < 2K |[ull72q) + 265 [[ull72 ) -
Since $;(Qs)* = Mi(Q5Qs) and (QiQsu, u)s = ||Qsul|%, we obtain as above that

(Q5Qsu, u)s 2K 2y + 2K2 Ul

. 2 pr— 1 I
Si (QS) Hir_rilCan MIPH%)fl Hu ‘ ’% - HiI_IiICnHS “E‘IlH%i(l Hu ’ |%
w0 u#0
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C1+K? . C1+K?
m2 T Ot K3

Altogether, letting s := formula (1.2.64) implies

y 1
4s u + =llu
. Z where ﬂl = min max || || %) || ||L2(FN)’
k H;, 1CHg ulH; 1 HUHS
=1 u#0

in which the fraction equals 1/p for (1.2.65), hence the equality fi; = i follows from the
variational characterization of the eigenvalues.

Estimate (1.2.66) follows from j; = O(i%/?) by an elementary calculation. For Dirichlet
boundary conditions, this asymptotic behaviour is found in [38]. [ ]

Nonsymmetric equivalent preconditioners. If the original problem has large nonsym-
metric (first-order) terms, then the symmetric approach may not work satisfactorily and
it may still be advisable to include nonsymmetric terms in the preconditioning operator.
We briefly outline the general case and mention two examples, based on [18, 19]. Let us
consider the nonsymmetric elliptic equation (1.2.57) with Laplacian principal part:

{Lu::—Au—l—b-Vu—ircu:g (1.2.67)

0
ur, =0, a—:j +aur, =0

on a bounded domain Q C R? where L satisfies Assumptions 1.2.1 and g € L*(Q). As
before, we are interested in FEM discretization. Let us introduce the following type of
nonsymmetric preconditioning operator:

Nu:= —Au+ w-Vu+zu  for u€ H*(Q): ur, =0, % +nur, =0

for some properly chosen functions w, z, 7, such that N satisfies Assumptions 1.2.1 in the
obvious sense.

Theorem 1.2.8 The CGN algorithm for the preconditioned system N, 'Ly, ¢ = by, yields

Irils, )™ (k=1,2,...,n) (1.2.68)
||7”0Hsh S Ek =1,Z,...,n 4.
MR
where g, = iTJQLV ;1 (nj 5:(Qs) + 5:(Qs) ) (as k — o0)  (1.2.69)

and g 1S a sequence independent of V.
PROOF. Similar to that of Theorem 1.2.6, now Theorem 1.2.4 is applied in H} ().

In general, the operator L has variable coefficients b and ¢, and one can well approxi-
mate it with a preconditioning operator with constant coefficients:

Nu = —Au+ w-Vu+ zu for we H*(Q): wr, =0, & +nuyry, =0, (1.2.70)

where w € R?, 2,1 > 0 are constants such that z > 0 or n > 0 if I'p, = (). Then separable
solvers are available for N, see [113, 116].
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The preconditioning operator (1.2.70) can be further simplified if one convection co-
efficient is dominating [16]. Assume that, say, b;(x) has considerably larger values than
bj(x) (7 > 2). Then one can include only one nonsymmetric coefficient, i.e. propose the
preconditioning operator

Nu= —Au+ w, g—;‘l +zu for we HXQ): ur, =0, &+ nur, =0,  (1.2.71)

where wy, z,7 € R have the same properties as required for (1.2.70). The presence of the
term w; g—; itself may turn N into a much better approximation of L. Nevertheless, since
this term is one-dimensional, the solution of the auxiliary problems remains considerably
simpler than that of the original one, e.g. via local 1D Green’s functions [12].

(b) Elliptic systems

We consider convection-diffusion type systems, coupled via the zeroth order terms. (Stokes
type systems will be mentioned in subsection 1.5.6.) Here an important advantage of the
equivalent operator idea is that one can define decoupled (that is, independent) operators
for the preconditioner, thereby reducing the size of auxiliary systems to that of a sin-
gle elliptic equation. The decoupled preconditioners allow efficient parallelization for the
solution of the auxiliary systems.

Decoupled symmetric preconditioners for convection-diffusion-reaction systems have
been developed in our paper [95], and extended to parallel computers in [96]. Let us
summarize this briefly.

We consider an elliptic system

l
Liu= —div (4; Vu;) +b; - Vu; + 32 Viju; = g;
w iv (4; V) u ; jUj =g (i=1,...,0) (1.2.72)
ou;
6VA2.

u;r, =0, + aiu;ry =0

where , A; and «; are as in Assumptions 1.2.1, b; € W>(Q)4, g; € L*(Q), V;; € L>=(Q).
We assume that b; and the matrix V = {V}j}ij:l satisfy the coercivity property

Amin(V 4+ VT) —maxdivb; > 0 (1.2.73)

a.e. pointwise on €2, where \,,;, denotes the smallest eigenvalue. These conditions imply
that the operator
L=(Ly,....L;)

is coercive in H}(Q2)!, hence system (1.2.72) has a unique weak solution v € H5(2)!. Such
systems arise e.g. from suitable time discretization and Newton linearization of transport
systems.

Let us define the preconditioning operator
S =(S1...,95)

as the [-tuple of independent operators

Siui = —div (Az VU) + hZU for Ui |Irp = 0 Ou; + Biui\FN =0 (’L = ]_, PN 7l)

? Ova,
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such that each S; satisfies Assumptions 1.2.2. The preconditioner for the discrete system
is defined as the stiffness matrix S;, of S in H3(Q)!, and we apply the CGN algorithm for
the preconditioned system

S, 'Ly c = g (1.2.74)

Theorem 1.2.9 The CGN algorithm for the preconditioned system (1.2.74) yields

Irells, )" < k=12 1.2.75
lls, ) =7 BT bR (12.75)
9 k
where & 1= —— <|)\i(Q§+Q5)|+>\Z—(Q§QS)> 50 as k—oo  (1.2.76)

=1

and € 18 a sequence independent of V.
PROOF. Similar to Theorem 1.2.6. Here Q)5 arises as a sum analogous to (1.2.61). m

If Qs is normal, then one can apply the GCG-LS algorithm to system (1.2.74), and
Theorem 1.2.2 yields

k
Irells, " 2
<||T0||s: < e (k) = 1, ,n) where &k = % ]le/\](QS)| —0 as k—

(1.2.77)
and ¢, is a sequence independent of V. As in the scalar case, our theory for GCG-LS only
covers symmetric part preconditioners here (besides the practically uninteresting case of
an original L with constant coefficients); however, the experiments in [95] show a wider
validity of the mesh independent superlinear convergence result.

The proposed preconditioner has inherent parallelism, owing to the independence of
the operators .S; that also implies a block diagonal form of the preconditioning matrices.
Parallelization on a cluster of computers will be discussed in subsection 1.5.5. We finally
note that these results can be obviously extended to uncoupled nonsymmetric precondi-
tioners of the form (1.2.70).

1.3 Equivalent S-bounded and S-coercive operators
and linear convergence

As we have seen in subsection 1.2.1, the weak formulation with S-bounded and S-coercive
operators allows us to treat the equivalence of operators in an easy form, and also ensures
well-posedness. Now we show that this concept also allows us to derive general mesh
independent linear convergence results when no compact-equivalence is assumed, with no
extra assumption. This is an advantage compared to the somewhat more general setting of
Manteuffel et al. [52, 112], since our framework still covers all usual (Dirichlet, Neumann
and Robin) boundary conditions, moreover, mesh independent linear convergence will be
readily derived for general FEM discretizations. We follow our paper [19].
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We note that such a uniform framework can only be given for FEM discretizations,
owing to the Hilbert space background. Similar mesh independence results have also been
given for FDM discretizations [37, 49, 52, 155], but these only concern rectangular domains
where explicit calculations can be done, and are achieved (depending on the concrete pre-
conditioner) with a case-by-case study.

1.3.1 Mesh independent linear convergence in Hilbert space

Let us consider the operator equation (1.1.1), where L is S-bounded and S-coercive in the
sense of Definition 1.2.1, and g € H. Using a Galerkin discretization, we want to solve the
arising n X n system (1.2.23).

(a) Symmetric preconditioners

In general, when L is nonsymmetric, we can take again the symmetric coercive operator
S from Definition 1.2.1 and introduce the stiffness matrix of .S as preconditioner for system

(1.2.23), i.e., S, = {(cpi, gpj>5} . To solve the preconditioned system
=1

1,]=
S;thC = ]Z;h, (131)

one can apply the CG method using the Sy-inner product (., .)s,. As follows from (1.1.11)
and (1.1.12), the convergence estimates depend on the bounds

/\0 = )\O(Sgth) = inf{Lhc -C: ShC -C = 1}, A= A(Sgth) = ||S}71Lh||Sh s
defined as in (1.1.8). Moreover, the convergence factor is determined by the ratio A/\.

Proposition 1.3.1 If the operator L satisfies (1.2.2), then for any subspace Vi, C Hg the
stiffness matriz Ly, satisfies

m(Spc-c) <Lpc-c, |Lpc-d| < M |c|ls,||dls, (c,d € R") (1.3.2)

where m and M come from (1.2.2) and hence are independent of Vj,.
PROOF. Set u= > c;p; € Vyandv= > d;p; €V} in (1.2.2). Here
i=1 j=1

n n

(Lsu,v)s = > (Lspip)scidy = > (Ly)jicid; = Lyc - d

ij=1 i,j=1

and similarly

lull§ = D (@i es)scic; = Sne-c = |3,

ij=1
which show that (1.2.2) implies (1.3.2). n

Thus we obtain that for any subspace V}, C Hg
A(S;'Ly) < M, Mo(S;'Ly) >m (1.3.3)

independently of V},. Then, using (1.1.11), we have proved
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Theorem 1.3.1 Let the operator L satisfy (1.2.2). Then the GCG-LS method for for
system (1.8.1) provides

(Fie) " <0-GDY" wroem s

independently of Vi, and the CGN algorithm satisfies

lrills, " i M —m
- =h < oWk —__ 7 k=1.2... 1.3.5

independently of Vj,.

We note that (1.3.4) holds as well for the GCR and Orthomin methods together with their
truncated versions.

We mention as a special case when L itself is a symmetric operator. Then its S-
coercivity and S-boundedness simply turns into the spectral equivalence relation

mllull§ < (Lsu,u)s < Mlul§  (u€ Hs). (1.3.6)

Then Ly, is symmetric too. Let S be the symmetric coercive operator from Definition 1.2.1,
and introduce the stiffness matrix of S. It immediately follows, see e.g. [8], that

M (1.3.7)

m

K(Sﬁth) S

(b) Relation to previous conditions

Now we can clarify the relation of our setting to that by Manteuffel et al in [52].
Thereby they consider a more general situation than ours, similar to the Babuska lemma
for well-posedness, which would mean with our terms that coercivity (the second inequality
in (1.2.2)) can be replaced by the two weaker statements

L
sup (Lsu, v)s >mlulls (u€ Hg), sup (Lsu,v)s >0 (v € Hg). (1.3.8)
veds  [vlls ueHs

However, in contrast to (1.2.2), the above inequalities are not automatically inherited in
general subspaces V}, with the same constants, i.e., no analogue of Proposition 1.3.1 holds.
Instead, the corresponding uniform relations for the discrete operators had to be assumed
there, see (3.37)-(3.38) in [52]; with our notations, this means that one has to assume

Ly,c-d
sup ~ho S >mlclls, (c € V), sup Lpc-d >0 (deR")
acrr ||d|ls, ceR”

with a uniform constant m > 0 to obtain mesh independent linear convergence. (The first
bound is an LBB type condition.) Although our assumptions (1.2.2) are more special,
they hold for rather general elliptic operators as shown by Proposition 1.2.2, and provide
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mesh independent linear convergence for arbitrary subspaces V;, C Hg without any further
assumption.

(c) Nonsymmetric preconditioners

Let us consider a nonsymmetric preconditioning operator N for equation (1.1.1). We
assume that N is S-bounded and S-coercive, i.e. N € BCg(H) in the sense of Definition

1.2.1, for the same symmetric operator S as is L. Then we introduce the stiffness matrix
n

of Ng, i.e. N}, = {(ngoj, g0i>5} , as preconditioner for the discretized system (1.2.23).
ij=1

To solve the preconditioned system
N;th C = ]Z;h (139)

(with b, = N, 'by), we apply the CGN method under the Sj-inner product (.,.)s,. By
(1.1.12), this algorithm converges as

1/k N 'L,) — 1
||Tk"sh < 21/k ’%( }11 h> (k — 1’ 27 ’n) (1.3.10)
I7olls, K(N}, 'Ly) +1

In the convergence analysis of nonsymmetric preconditioners, we must distinguish be-
tween the bounds of L and N, i.e., (1.2.2) is replaced by

mllull§ < (Lsu,us,  [(Lsu,v)s| < Mp|ulls|v]s,
. (1.3.11)

my|lulls < (Nsu,u)s, [(Nsu,v)s| < Mnyllulls||v]s
for all u,v € Hg.

Theorem 1.3.2 If the operators L and N satisfy (1.53.11), then for any subspace Vi, C Hg
MMy

mrmpy

mr +my

2mLmN

2
R(N'Ly) < and H(N,;th)g<1+ ||L5—NS||> (1.3.12)

independently of Vj,.

PROOF. (i) Let ¢ € R™ be arbitrary, d := N, 'Lyc, i.e. N,d = Lyc, further, let
u=Y cjp; €Vyand z= > d;p; € V. Then
j=1 j=1

mL||uH§ S <LSU,U>S = LhC cC = th cC = <N52,U>S S HNSZHSHUHS;

hence my||ulls < ||Nszlls < Myl z|ls, and by exchanging L and N resp. u and z, we
similarly obtain my||z||s < || Lsu|ls < Mp||ul|s. Hence, altogether,

my _ |IN'Liclls, _ (Sad-d)'? _|lz]ls _ My
< - = <

— = . 1.3.13
My S fells, Gre 0 ulls = mw (1.3.13)
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(ii) We follow the proof of Proposition 1.3.2. Let ¢,d € R™ and u, z € V}, be as therein,
k:=d-—-cand h:= ) kjp; =2 —u. Then
j=1

mNHhH%« S <N3h,h>s:Nhk'kZth'k—NhC~k: (Lh—Nh)C'k

= ((Ls — Ns)u, h)s < |[Ls — Ns|| |lul|s[|h]]s-

Hence 1
I2lls < lulls + 1Alls < llulls (1 + ——IILs - Ns]| )
mn

Exchanging L and N resp. u and z, we obtain ||ul|s < HzHS(l + mLLHLS — Ng|| > In view
of (1.3.13), the obtained bounds on the ratio ||z||s/||u||s imply

_ 1 1 mr +m 2
k(N 'Ly) < (1 + —||Ls — Ns| ) (1 + —||Ls — Ns| ) < (1 + ——— || Ls — NSH)
muy my, mrmny
where the second estimate uses the arithmetic-geometric mean inequality. ]

Hence, by (1.3.10), the CGN algorithm converges with a ratio bounded independently
of Vj,. Note that the above first estimate is a direct extension of the case of symmetric
preconditioners: the latter is recovered by the case N = S, for which My = my = 1.
However, if both N and L have a large ratio M/m, then the upper bound in (1.3.12)
becomes large even if N is an accurate approximation of L. In this case it is more useful
to involve the difference of N and L in the bound, as done in the second estimate above.

1.3.2 Mesh independent linear convergence for elliptic problems

Let us consider again the nonsymmetric elliptic problem (1.2.57), i.e.,

Lu:=—div(AVu)+ b-Vu+cu=g
(1.3.14)

_ ou _
Ur, = 0, oa +aur, = 0

on a bounded domain 2 C RY, and we assume that L satisfies Assumptions 1.2.1. As a
preconditioning operator, we consider in general a symmetric elliptic operator S introduced
in (1.2.7):

Su= —div(GVu)+ou  for up, =0, &+ Bur, =0, (1.3.15)

assumed to satisfy Assumptions 1.2.2. Now, in contrast to section 1.2.4, we allow in general
A # G. We introduce the stiffness matrix S, of S as preconditioner for system (1.2.58),
and then solve the preconditioned system S;'Lj,c = g, (with g, = S, 'g,) with a CG
algorithm. The basic conditioning estimate is as follows:

Proposition 1.3.2 For the system S, 'Ly c =g, the bounds (1.1.8) satisfy

A(S;'Ly) < M, Mo(S;'Ly) >m (1.3.16)
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independently of Vj,, where
M :=p + Cas q71/2||b||L°°(Q)d + C?z,sHCHLOO(Q) + ClgN,S||a||Lw(FN) 5
o , 1 (1.3.17)
m = (rg" + C3 rllollieie + CEy ol Bliey))
Proor. It follows from (1.2.16) and (1.3.3). |
Using (1.1.11), we have thus proved

Theorem 1.3.3 For system (1.2.60), the GCG-LS algorithm satisfies

Irells, " < (1 _ (ﬁf)w (k=1,2,...,n) (1.3.18)
Irolls, ) = M T

which holds as well for the GCR and Orthomin methods together with their truncated
versions; further, the CGN algorithm satisfies

Irells, \Y* i M —m
<ol/k = 7 k=12 .. 1.3.19
(HT.OHSh —_ M+m ( b b) 7n)’ ( )

where both ratios are independent of Vj,.

Efficient solvers arise for symmetric preconditioners such as e.g. Laplacian, Helmholtz,
separable or piecewise constant coefficient operators or in general MG solvers [113, 116,
146]. The results can be extended to suitable systems, see as an example the Navier system
(1.5.12) and the procedure described there.

Finally, Theorem 1.3.2 can be used when a nonsymmetric preconditioner is applied,
such as an operator with constant coefficients (1.2.70) for an equation (1.3.14) with a
variable diffusion coefficient.

1.4 Symmetric part preconditioning

Let us consider an algebraic system Lj;, c = g, arising from a given elliptic FEM problem,
and, as usual, we look for a preconditioner to provide a suitable preconditioned system
S;th c = g;. A famous particular strategy is symmetric part preconditioning, introduced
by Concus and Golub [37] (see further analysis in [16, 49, 156]). Here

1 1
Sh = §(Lh + L}Y;), Qh = E(Lh - Lz) (141)
are the symmetric and antisymmetric parts of Lj, respectively. The main advantage of
symmetric part preconditioning is a simplified CG algorithm. As shown in [7], the full
GCG-LS algorithm then reduces to the truncated version GCG-LS(0) that requires a very
simple recurrence: it uses a single, namely the current search direction.

We are interested in the mesh independent convergence of CG iterations. In order to
apply the theory of the previous sections, we must identify the underlying operators. The
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elliptic problem is represented, as usual, by an operator equation Lu = g for an unbounded
linear operator L in H, where ¢ € H. On the other hand, we must find the operator S
whose stiffness matrix is the symmetric part of Ly, further, the operators L and S must fit
in the framework developed in section 1.2. We assume for the discussion that H is complex
and there exists p > 0 such that

Re(Lu,u) > pllul* (u € D := D(L)). (1.4.2)

1.4.1 Strong symmetric part and mesh independent convergence
(a) Construction and general convergence results
Let us consider equation Lu = g under the conditions D(L) = D(L*) =: D, and let S and
@ be the symmetric and antisymmetric parts of L:
1 * 1 *
Su = i(Lu + L*u), Qu = é(Lu — L*u) (u e D). (1.4.3)
Further, we impose the following conditions:

Assumptions 1.4.1. We have R(S) = H, and the operator () can be extended to the
energy space Hg, and then S~!Q is a bounded operator on Hg.

Theorem 1.4.1 Let H be a complex Hilbert space. Let L satisfy (1.4.2) and D(L) =
D(L*), further, assume that Assumptions 1.4.1 hold, and consider the GCG-LS(0) algo-
rithm for the preconditioned system S,:th c=gy.

(1) Then
1/k -
(HTkHSh) < HS 1Q|| (k: 1,2,_._,n), (1.4.4)

I7olls;, VISR

(2) If, in addition, S™'Q is a compact operator on Hg, then

1/k k
()" <y ot b =2 S 0w koo
h 7j=1

(1.4.5)
and €y 18 a sequence independent of Vj,.

PROOF. (1) Let us consider the preconditioned system
S, 'Lnc= (I, +S,'Qn) c = g

Let Ay, = S,;th and E;, := S;lQh, i.e. we have Ay, = I, + E;. Since Ej, is antisymmetric
w.r.t the Sy-inner product, we have (Axc,c)s, = ||c||§, for all ¢, hence Xy = 1. Since
A}, is normal and Ej, has imaginary eigenvalues, we have A* = [|A4||§, = [Amaz(An)[?
1+ [Anaz(Ep)[? = 1+ || Ey|[§, . That is,

L= (Ao/A)? = ||Ey|

s,/ (L+ [Ex]ls, ),
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hence (1.1.11) yields that the GCG-LS(0) algorithm converges with rate |[Ex|ls,/1/1 + [Exl3, -

Now, similarly to (1.3.3), we have the estimate

IEnlls, =118, Qulls, < 1Qsll;

hence we altogether obtain

1/k _
(WN&)/< ISy’ Qulls, . 1IQs]
Inls.) = 15 s iy, VITIST

Since Qg = S™'Q, we have obtained (1.4.4).

(2) This estimate follows from Theorem 1.2.2, since Q¢ = S~'Q is an antisymmetric
operator in Hg and S, 'Qy, is an antisymmetric matrix w.r.t the Sj-inner product, hence
they are also normal. [ ]

(k=1,2,...n). (1.4.6)

The above situation is applicable to Dirichlet problems as a special case of (1.3.14):

Lu := —div(AVu) + b -Vu+cu= g
(L4.7)

ujpn = 0,

where we assume that L satisfies Assumptions 1.2.1. and the Kadlec conditions (i.e. € is
C2%-diffeomorphic to a convex domain and A € Lip(2, R%*9)). Then an easy calculation
shows that the symmetric part of L is the operator

Su = —div(AVu) + cu for wpq =0, (1.4.8)

where ¢ :=c— % divb. Since L satisfies Assumptions 1.2.1, we just obtain that o := ¢ > 0,
and hence (together with the above assumptions) S satisfies Assumptions 1.2.2.

Theorem 1.4.2 Let the operator L in (1.4.7) satisfy Assumptions 1.2.1. and the Kadlec
conditions. Let S be the operator (1.4.8). Then the GCG-LS(0) algorithm for system
S;th c = g, converges superlinearly according to (1.4.5).

PrOOF. Let D(L) := H?*(Q) N H}(Q), then D(L) = D(L*). Here L and S satisfy
Assumptions 1.4.1, in particular, R(S) = H follows from D(L) = H?*(2) N Hy (), using
[78], further, the compactness of S7'Q = Qg follows from the compact embedding of
H}(Q) to L*(Q) as in the proof of Theorem 1.2.1. Hence we can apply statement (2) of
Theorem 1.4.1. [ ]

(b) The superlinear convergence rate for problems with constant coefficients

The superlinear convergence rate can be shown to be O(\/ig) for 2D problems with constant

coefficients. Namely, let us consider the following special case of problem (1.4.7) on a
bounded domain  C R

{—Au+b-Vu~|—cu:g (1.49)

u‘ag =0
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where b = (by,b2) € R?, c€ R, ¢>0and g € L*(Q). The symmetric and antisymmetric
part operators become
Su = —Au + cu, Qu=Db-Vu.

First we prove a ”"domain independence principle”. We consider the GCG-LS method
for problems on arbitrary subdomains ' of a given domain €2, and our goal is to esti-
mate the convergence uniformly in . Therefore we must indicate the dependence on
Q) whenever necessary. In particular, for a given FEM subspace V() C H (), we
denote by (S,)(Q) and (Ly)(€') the stiffness matrices of L and S on ¥, further, let
Qn () = Ly(Y) — Sp (). Then we consider the preconditioned system

Su() L, () e =b. (1.4.10)

The FEM subspace V,(€) is called a normal discretization if the corresponding matrix
SK(Y)1Qu(Y) is Sp(QY)-normal. We first need the following

Proposition 1.4.1 [65]. Let B : H — H be a compact linear operator. Then for all
ke N*

77777

k
ZSJ(B): max Z| UBuj,u,)| (1.4.11)
j=1

where the maximum is taken for all unitary opemtors U on H and all orthonormal vectors
Uy, ..., ug n H.

Corollary 1.4.1 Let B: H — H be a compact linear operator. Then for all k € N

k k
Zsj(B) = max{z [(Buj,vj)| © w1, ..., up, v1, ..., 05 € H, (u;,u;) = (v;,v;) = (51-]-} :

j=1 j=1
PrROOF. Set u; =Uv; in (1.4.11). =
Lemma 1.4.1 Let Q' C Q be an arbitrary subdomain, and let us define the spaces
Hg = Hy(Q) with inner product {(u,v)s = /Q (Vu - Vv + cuv)

Hg = H) () with inner product {u,v)s = / (Vu - VU + cuv)

and denote by s;(Qs) and si(Qs) the singular values of the operator Qs on Hy(Q) and
H(SY), respectively. Then for all k € NT

k
Zs; Qs) < Zsl (1.4.12)

=1 =1
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PROOF. Note that for any u € H} (') the function @ defined by

. Ju on ¢V
“=1o on 2\

satisfies u € Hj (), further, for any u,v € Hg, (Qsu,v)s = (Qu,v)12q) = fﬂ(b . Vu)@
and similarly in Hg,. Applying Corollary 1.4.1 for the operator ()5 in the spaces Hg and
Hg/, we obtain

zk:s; (Qs) = max Z‘/ b VUZ
= max{ Zj; ‘/Q(bVﬁz)
< max{ é ‘/Q(quz)

Corollary 1.4.2 Let Q C R" be a given domain. Then for any subdomain Q' C Q and
for any normal discretization Vi,(Y) C H} (), the GCG-LS algorithm yields

Ui, V; € HS(Q/% (wiyuj) g = (v, vj) g = 5ij}

@_i DUy, U € H&(Q), '&HQ\Q’ = @i\Q\Q/ =0, (ﬁi>ﬁj>s = <@i,ﬁj>s = 5z'j}

hE

Uil oug, v € H&(Q), <Ui,u]‘>5 = <U7;,Uj>5' = 51]} = Si(QS)~ |

=1

k

, 1/k 9
(Hrk”Sh(Q )) < e where & = — Z IAi(Qs)| — 0 (as k — o0). (1.4.13)

HTOHSh(Q/) mk i=1

Proor.  We apply Theorem 1.2.2, Lemma 1.4.1, and the fact that )5 is normal
(being antisymmetric), which implies s;(Qs) = Ai(Qs) for all i € N*. Then

) R SRR SCEESS SR
HTOHSh(Q/) — mk i=1 K V= mk i=1 " v mk =1 l o

Theorem 1.4.3 For any FEM subspace Vi, C H}(2), the GCG-LS algorithm for the pre-
conditioned system S,;th c =gy yields

(Wﬂb)”k<£1
Irolls, )~ V&

for some constant C > 0 independent of h and k.

PrRoOOF. We have shown the desired estimate % on the unit square by an elementary
but tedious calculation, using that the eigenvalues satisfy

“ 2\/c+7r2 24+ 72)

and estimating &, via the integral of the function (c + 72(2?* + 3?)) 3 on the quarter of a
disc, see [16, sec. 3.4] for details. Then, for any rectangle the estimate is preserved by
transforming the eigenfunctions by the linear one-to-one mapping of the unit square onto
the rectangle. Finally, using Corollary 1.4.2, the estimate remains valid for all subdomains
of rectangles, i.e. for all bounded domains. [ ]
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1.4.2 Weak symmetric part and mesh independent convergence

Let us consider the operator equation Lu = g again. If D(L) # D(L*), then the symmetric
part operator S defined in (1.4.3) may have no meaning. Therefore the symmetric part
and its relation to L have to be handled in a more general weak sense using suitable
sesquilinear (i.e. conjugate bilinear) forms. This is the case when an elliptic problem has
mixed boundary conditions.

(a) Construction of the weak symmetric part

We will define a sesquilinear form that corresponds to the symmetric part of L. This is
based on the following

Proposition 1.4.2 Let Re(Lu,u) >0 (u€ D(L)). The formula

(u,v)g := %((Lu,v) + (u,Lv)> (u,v € D(L)) (1.4.14)

on D(L) defines an inner product, which will be called the weak symmetric part of L.

PROOF. The facts that (.,.)g is sesquilinear (i.e., linear and conjugate linear in the first
and second variables, respectively) and conjugate symmetric (i.e., (v,u)s = (u,v)g) follow
directly from its definition and the same properties of the inner product (.,.). Further,

|ul|% = (u,u)s = Re(Lu,u) >0 (ue D(L), u+#0), (1.4.15)
hence (.,.)s is positive definite. m
Consequently, we can define the corresponding Hilbert space:
Definition 1.4.1 The space Hg is the completion of D(L) w.r.t. the inner product (., .)s.

Remark 1.4.1 If there exists a dense subspace D C H and a strongly positive operator
S : D — H such that its energy space coincides with the above space Hg, then we can say
that S represents the symmetric part of L. Clearly, such an operator is not unique, e.g.
the restriction of such an operator to any Hg-dense subspace of D also generates Hg. (One
may obviously define the maximal domain D to consist of those u € H for which there
exists u* € H satisfying (u*,v) = (u,v)g for all v € Hg, and then Su := u*. However,
in practice the maximal domain would be hard and unnecessary to determine.) Note that
the domain D of S need not be the same as D(L), hence S is not the symmetric part of L
in the classical sense.

In addition to (.,.)s, we need to define the sesquilinear form corresponding to L on Hg,
and the operator Qg that will replace S~1Q.
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Proposition 1.4.3 Assume that L is S-bounded. Then
(1) there ezists a unique bounded sesquilinear form on Hg satisfying

(u,v) = (Lu,v) (u,v € D(L)); (1.4.16)

(2) there exists a unique operator Qs : Hg — Hg, defined for given u € Hg by the
eTpression

(Qst, v = %((u,v)L ~Toa)s) (Ve Hy). (1.4.17)
Further, we have
(u,v)p = (u,v)s + (Qsu, v)g (u,v € Hg). (1.4.18)
PROOF. (1) is obvious, namely, (u,v); := (Lgu,v)s. For (2), let us fix u € Hg and
define the linear functional ¢, : Hg — C by ¢,v = %((u, V) — m> Then

1
9wl < 5 (1w 0)el + sl ) < Mlulslls,

hence ¢, is bounded in Hg and the Riesz theorem provides an element Qgu € Hg satisfying
Puv = (Qsu, v)s.

To verify (1.4.18), we note that (1.4.14) implies (u,v)s = %((u, vy + (U,u)L> for all
u,v € D(L). Adding (1.4.17) to this, we obtain (1.4.18). m

(b) Preconditioning by the weak symmetric part

Our goal is to define the preconditioned form of equation Lu = g by the weak symmetric
part and the corresponding PCG algorithm, and then to verify the analogue of Theorem
1.4.1. First note that the weak form of Lu = g is

(u, vy, = (g,v) (Vv € Hg). (1.4.19)

Using (1.4.18), if there is f € Hg such that (f,v)s = (g,v) (Vv € Hg), then (1.4.19)
becomes

(I +Qs)u=f. (1.4.20)

Let us now summarize our conditions (some of which have already been used to develop
the above setting). Here we only deal with superlinear convergence, therefore we will
include the compactness of (Jg.

Assumptions 1.4.4. L satisfies (1.4.2) and is S-bounded, further, the operator Qg :
Hg — Hg, defined in (1.4.17), is compact on Hg.
The truncated theoretical preconditioned GCG-LS(0) algorithm for equation (1.4.19)

is defined such that the arising equations are replaced by their weak forms, i.e. equations
Srog = Lug — g and Sz, = Ldy are replaced by
(ro,v)s = (ug,v)r, — (g, v) and  (zx,v)s = (dp,v) (Vv € Hg),

respectively. In the discrete case that we study, there is no difference in the corresponding
algebraic systems related to V},, and it follows readily that the symmetric part of the matrix
L; coincides with the stiffness matrix S, of S.
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Theorem 1.4.4 Let Assumptions 1.4.4 hold. Then the GCG-LS(0) algorithm applied for
the preconditioned system S;th c =gy, yields

1/k
2
(M) <er (k=1,..,n) where e :=— Z‘)\j(QSH —0 as k— o0
Irolls, k j=1
(1.4.21)
and €y 18 a sequence independent of Vj,.
PrOOF. The proof of Theorem 1.4.2 can be repeated with Q)g. [

(c) Symmetric part preconditioning for mixed boundary value problems

Let us consider again the nonsymmetric elliptic problem (1.2.57), where the operator L
satisfies Assumptions 1.2.1, Then one can calculate easily the weak symmetric part.

Proposition 1.4.4 The weak symmetric part of L is the inner product generated by the
preconditioning operator

Su= —div(AVu)+éu  for wur, =0, 2 + dur, =0 (1.4.22)
in Hg :== HL(Q), where ¢ :=c— divb and & :=a+ 1 (b-v).

PRrROOF. The divergence theorem implies

/Q(Lu)@dx = /Q(A Vu-vm—(b-Vu)E—i-cuU) dx%—/F aut do (u,v € D(L)) (1.4.23)

N

and

/Q(b-Vu)ﬁdx = —/Qu(b-Vﬁ) dx—/Q(divb)uﬂda:—k/m(b-u)u@da (u,v € Hp ().
(1.4.24)

Then (1.4.23) and (1.4.24) imply

% ((Lu,v)r2 + (u, Lv)2) = /

Q

— 1 1
(A Vu-Vov+ (c—édivb)uﬁ) d$+/ <a+§(b-l/)) uv do
Iy

= /(A Vu - Vo + éut) dx +/ auv do (u,v € D(L)), (1.4.25)
0 r

N

which is indeed the inner product generated by the operator(1.4.22). Here

1
Re(Lu, u)2 = 3 ((Lu,u)p2 + (u, Lu)p2) = /(A |Vul? + ¢|ul?) dx —I—/ alul*do >0
Q r
’ (1.4.26)
for all w € D(L), u # 0, using Assumptions 1.2.1, hence Proposition 1.4.2 can be applied.
[

Note that in general & # «, hence D(S) # D(L), i.e. one could not have applied the
strong symmetric part framework from section 1.4.1.
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Theorem 1.4.5 Let the operator L in (1.2.57) satisfy Assumptions 1.2.1., and S be the op-
erator (1.4.22). Then the GCG-LS(0) algorithm for the corresponding preconditioned sys-
tem Sgth c = gy, yields mesh independent superlinear convergence according to (1.4.21).

PROOF. The operator Qs : Hs — Hg has the form

(Qsu,v)s = % </Q(b-Vu)de - /Qu(b-V@) d:v) (1.4.27)

:—/Qu(b-VE) dx —%/ﬂ(divb)u@dx—i—%/ (b-v)uvdo, (1.4.28)

I'n
where (1.4.24) has been used. Hence Qg is compact, which follows in the same way as in
the proof of Theorem 1.2.1. Since, by Proposition 1.2.2, L is S-bounded and S-coercive,
hence Assumptions 1.4.4 hold and thus one can apply Theorem 1.4.4. [

As mentioned before, the main advantage of symmetric part preconditioning is a simpli-
fied CG algorithm: the full GCG-LS algorithm reduces to the truncated version GCG-LS(0)
that requires a very simple one-step recurrence. By Theorem 1.4.5, one can still achieve
mesh independent superlinear convergence by avoiding the normal equation (used in the

CGN method).

1.5 Applications to efficient computational algorithms

Based on the above described theory, we present various efficient preconditioners for FEM
discretizations of linear PDEs that mostly produce mesh independent superlinear conver-
gence. Computer realization is also included for some of the examples, and always confirms
the theoretical convergence results.

Among the other ones let us emphasize here the applications in subsections 1.5.4-1.5.5,
where linearized air pollution systems are considered. Namely, for such systems consisting
of many equations, the equivalent operator idea can be employed very efficiently, since
one can define independent operators for the preconditioner, thereby reducing the size of
auxiliary systems to that of a single elliptic equation. Moreover, one can parallelize the
computer solution of these independent auxiliary equations.

1.5.1 Helmholtz preconditioner for regular convection-diffusion
equations

A regularly perturbed convection-diffusion process is described by the elliptic problem

Lu=—-Au+b-Vu+cu=g
(1.5.1)

_ Ou _
ur, =0, iy — 0,

where L satisfies Assumptions 1.2.1; in particular, ¢ := ¢ — %divb >0inQandb-v>0
on I'y (i.e. Neumann conditions are only imposed on the outflow boundary), further, let

Tp 0.
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The proposed numerical solution method is some FEM discretization and then a PCGN
iteration, where the preconditioner is the stiffness matrix of the Helmholtz operator

— _ ou —
Su= —Au+ou for ujr, =0, vy =0

where ¢ > 0 is a constant. Then Theorem 1.2.6 yields mesh independent superlinear
convergence for the PCGN algorithm.

The auxiliary Helmholtz problems can be solved by some fast solver such as multigrid
or a parallel direct solver [113, 137, 146], hence with an optimal or quasi-optimal number
of operations (O(n) or O(nlogn)) and thus considerably cheaper than e.g. using MG for
the original nonsymmetric problem. We note that a previous study of linear convergence
[111] for a similar Dirichlet problem with constant coefficients suggests ¢ = O(|b|?) as a
good choice.

Numerical experiments have shown that even the GCG-LS(0) method can be applied:
the tests in [108] provide mesh independent superlinear convergence.

1.5.2 Convection problems for viscous fluids

The study of the discrete steady-state of an incompressible viscous flow leads to the Oseen
equations as a linearized form of the Navier-Stokes equations, see e.g. [46]. The widespread
Uzawa iteration for the Oseen equations defines the consecutive systems

(1.5.2)

—vAu, +w-Vu, + Vp, = f, Ui 90 =0
Pkt1 = Pk + apdivu, =0

(with given initial pg and for k € N), where w, f are given functions with divw = 0, and
ay > 0 are proper stepsizes. The process can be projected in a proper FEM subspace. Here
(1.5.2) means that one must stepwise solve uncoupled auxiliary problems for uy: namely,
if (for simplicity) we neglect k& and denote by 2z and g a given coordinate function of ug
and f — Vpy, resp., then the auxiliary equations have the form

—vAz+w-Vz=g, zjon = 0. (1.5.3)

These are special convection-diffusion type equations (v >> 0, e.g. for water v &~ 1). Since
their solution error accumulates during the outer Uzawa iteration, they require an accurate
solution. It is thus desirable to have a superlinearly convergent inner iterative method to
decrease the cost.

The proposed iterative method for the FEM solution of (1.5.3) is GCG-LS(0) method
using symmetric part preconditioning. As mentioned at the beginning of section 1.4, the
iteration then reduces to a simple one-step recurrence form. Since divw = 0, it follows
from (1.4.8) that the symmetric part operator is

Sz = —vAz for 290 = 0.

Then Theorem 1.4.2 yields mesh independent superlinear convergence for the iteration. The
auxiliary Possion equations can be solved by various fast Possion solvers [113, 116] with
an optimal or quasi-optimal number of operations.
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1.5.3 Scaling for problems with variable diffusion coefficients

If the diffusion is space-dependent, then the Laplacian is replaced by a variable coefficient
diffusion operator. Assuming Dirichlet boundary conditions for simplicity, the convection-
diffusion problem (1.5.1) is then replaced by

{ Lu=—div(aVu)+b-Vu+cu=yg

(1.5.4)
ujpo =0,

where L satisfies Assumptions 1.2.1 and we assume that a € C2(Q), a(x) > m > 0.

If a fast Poisson or Helmholtz solver is available, then it could only yield linear con-
vergence as a preconditioner for (1.5.4). However, one can still achieve mesh independent
superlinear convergence by applying the method of scaling, which was originally introduced
for symmetric operators [36, 67]. Namely, let us rewrite our equation as

a VPLu=a""%g =g (1.5.5)

and introduce the new unknown function v := a'/?u. Then, by a direct calculation [36],
a~2div (a Vu) + qu = Av, where ¢ = A(a'/?), which implies that

a Y2Lu = —Av + lower order terms,

that is, (1.5.5) becomes )
Nv=—-Av+b-Vv+év=g. (1.5.6)

Here b=a"'band ¢ = a~'c — (1/2a®)b - Va + a~2A(al/?).
The relation Nv = a~'/2Lu shows that

(Nv,v) 2 = (a™?Lu, a*u) 2 = (Lu, u) 2

for all w € D(L) and v := a'/?u. Further, using the uniform positivity of a, it is easy to see
that the norms |Ju|| g1 and ||v]| 41 are equivalent. Therefore N inherits the H!-coercivity of
L, i.e. the relation (Lu,u)z> > mllul3, is replaced by (Nv,v)r2 > m|v||3,, for some other
proper constant m > 0.

This implies that the scaled problem is of type (1.5.1). Hence the algorithm of subsec-
tion 1.5.1 can be applied using a Poisson or Helmholtz preconditioning operator, and we
have mesh independent superlinear convergence of the CGN method.

1.5.4 Decoupled preconditioners for linearized air pollution sys-
tems

Air pollution processes are described by compound nonlinear transport systems involving
diffusion, convection, reaction and deposition terms. In real-life situations, where there are
several chemical species, such systems may consist of a huge number of equations [160].

The standard approach to solve such systems is a time discretization and then a suitable
linearization. Then one gets a linear elliptic system

l
—div (K; V) + wi - Vg + 3 Vigu; = gs
Jj=1
uijon = 0,
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which is a special case of system (1.2.72). Here w; is the effect of wind, and V;; come from
the linearized reaction rates. Then the assumptions imposed for (1.2.72) are satisfied, in
particular, the coercivity property (1.2.73) can be ensured by choosing a sufficiently small
stepsize 7 in the time discretization.

To solve this system using FEM and PCG iteration, the equivalent operator idea can
be employed very efficiently. Namely, one can define decoupled (that is, independent)
operators for the preconditioner, thereby reducing the size of auxiliary systems to that of a
single elliptic equation. This is a considerable advantage when the elliptic system consists
of many equations.

The preconditioning operator is the [-tuple of independent operators

Siu; = —div (K; Vu) + qu for u;jp0 =0, (1=1,...,1) (1.5.8)

such that each S; satisfies Assumptions 1.2.2. Then Theorem 1.2.9 is valid for the conver-
gence of the CGN method, i.e., the mesh independent superlinear convergence estimates
(1.2.75)—(1.2.76) hold, where Qg now denotes the sum (from 1 to l) of the corresponding
operators defined as in (1.4.27). Further, the auxiliary scalar symmetric problems can be
solved by some standard direct or multigrid solver, again with an optimal or quasi-optimal
number of operations.

We have run numerical tests in [95] for a model problem based on [160], involving 10
equations. The linearization used the previous time layers, and the right-hand sides of the
equations also came from the results from the previous time-step. The coefficients V;; arise
from chemical reactions, and vary in a large range. The time-step 7 = 0.2829¢ — 03 was
chosen sufficiently small to ensure the coercivity property. Further, for suitable balancing
different coefficients 3; were chosen, namely, 3=7-(1 100 1 10 1 1 1 1 & ).

10 100
In the first phase of the algorithm the matrices S;, and Qp, are constructed. The iterative

Table 1.1: Convergence factors for the linearized air pollution system.
1/h

(Itr.] 8 [ 16 | 32 | 64
0.0073 | 0.0076 | 0.0076 | 0.0077
0.0067 | 0.0071 | 0.0072 | 0.0072
0.0060 | 0.0065 | 0.0066 | 0.0066
0.0054 | 0.0060 | 0.0061 | 0.0061
0.0048 | 0.0054 | 0.0056 | 0.0056
0.0043 | 0.0050 | 0.0052 | 0.0053

DO W N~

algorithm solves systems like S;z;, = d;, as many times as many iteration step is chosen.
To make it faster, the Cholesky decomposition was used instead of S, itself.

Mesh independent superlinear convergence is seen in Table 1.1. In this experiment the
time of computing has also been measured: the run-times for this system can be found
below in Table 1.2. The last two colums show the difference between the direct solution
and the conjugate gradient method. The numbers in the last column are the total time of
the decomposition and the iteration. We may observe that the iteration with solving the
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block-diagonal symmetric auxiliary problems for a relevant mesh size h was considerably
faster than the direct solution with the nonsymmetric full matrix.

Table 1.2: Computational times for the linearized air pollution system.
’ 1/h \ creating Sy, Ly, \ Cholesky \ iteration H direct solution \ CGM ‘

8 0.0470 0.0470 0.5780 0.0150 0.6250
16 0.1090 0.0620 1.2350 0.3130 1.2970
32 0.4220 0.1880 3.9680 9.5780 5.8480
64 1.9070 2.3600 17.8120 177.7030 20.1720

The decoupled preconditioners allow efficient parallelization for the solution of the
auxiliary systems, due to the block diagonal forms of the matrices. This will be considered
in the next subsection.

1.5.5 Parallelization on a cluster of computers

The proposed preconditioner in the previous subsection has inherent parallelism, hence the
preconditioning step can be implemented without any communications between processors.
Indeed, a considerable speed-up has been obtained in the following tests [96]. Here the
GCG-LS iteration was used and mesh independent convergence was obtained again, but
now the main interest was the parallelization. The tests were realized in the Institute for
Parallel Processing of the Bulgarian Academy of Sciences.

The experiments were executed on a Linux cluster consisting of 4 dual processor Pow-
erPCs with G4 450 MHz processors, 512 MB memory per node. The developed parallel
code has been implemented in C and the parallelization has been facilitated using the MPI
library. The LAPACK library was used for computing the Cholesky factorization of the
preconditioner and for solving the linear systems arising in GCG-LS. Times have been
collected using the MPI provided timer.

The first test problem is a class of systems of the form (1.5.7) with [ = 2,3,...,10
equations, where diffusion is constant, b; = (1,0)7 and the matrix V is skew-symmetric
with elements which are randomly generated constants. Our second test problem comes
from the time discretization and linearization of a nonlinear reaction-convection-diffusion
system of 10 equations, used in meteorological air-pollution models [160], see the previous
subsection. Since the run times here have proved to be very similar to the case of a random
10 x 10 matrix in the first test problem, we will only present the test results for the first
problem.

In our experiments we used a stopping criterion ||ry| < 107, Table 1.3 shows the
required number of iterations, which is mesh independent. We then studied the obtained
parallel time 7}, on p processors, relative parallel speed-up S, = % < p and relative
efficiency F, = % < 1. Figure 1.2 shows the speed-up S, of the full version of the
algorithm obtained for h=! = 128 and [ = 3,4, ...10. As was expected, when the number
of equations [ is divisible by the number of processors p then the parallel efficiency of
the parallel algorithm is higher. The reason is the partitioning of the vectors onto the
Processors.
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1.5.6 Regularized flow and elasticity problems
(a) Viscous flow: the Stokes problem

A fundamental model of viscous flow is the system of Stokes equations

Table 1.3: Number of iterations in the parallel algorithm.
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1/h 1
1234567 8]9]10
8O [10 |11 12121213 |13 | 14| 14
169101212 |13 |13 |13 | 14| 14| 14
3291012121313 14| 14|14 14
64910 | 12|12 13|13 | 14| 14|14 | 14
128910 |12 |12 |13 |13 |14 | 14| 14| 14
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Figure 1.2: Speed-up in the parallel algorithm for different .
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in a bounded domain Q@ C R? (d = 2 or 3) with f € L?(Q)¢. One looks for the weak
solution (u,p) € Hg(2)* x L§(S), where L§(Q2) := {p € L*(Q) : [,,p = 0}. The numerical
solution of this system has been widely investigated and has a vast literature, see e.g. [24].

A crucial issue in the FEM solution is to satisfy the LBB-condition, which restricts the
suitable possible pairs of subspaces. Hence an important effort has been done to circumvent
the LBB-condition via suitable regularization. A regularized version has been studied in
[9], leading to the nonsymmetric algebraic system

&\ _ (diaga(—AY) o7V2VL\ (&) £,
Lh <7]h> n (O'_l/zdth —AZ nh - 0-—1/2divfh (1510)

where o > 0 is a regularization parameter. Then the weak solution lies in Hg := Hg(Q)¢ x
H'(Q), where H'(Q) := H'(Q) N L2(), and the FEM subspace is chosen in Hs.

Then one can obtain mesh independent superlinear convergence using symmetric part
preconditioning. Namely [17], the antisymmetric part of the matrix L;, comes from the
discretizaton of an operator (Js : Hg — Hg which is compact and antisymmetric:

<Qs (2) , (Z) >S = /Qs(divv) +/Q(divu)q (v (;‘) , (;) € HS). (1.5.11)

Denoting by S; the symmetric part of Lj, we can obtain mesh independent superlinear
convergence using Theorem 1.4.1. Namely, the GCG-LS(0) algorithm for the precondi-
tioned form of (1.5.10) using symmetric part preconditioning yields

k
Irells, ) " g
(—' < ¢ (k=1,..,n) where ¢ = 2}/\]»(@5” —0 as k— o0
]:

I7olls,

and thus €, depends only on the chosen o.

(b) Linear elasticity: Navier’s system of equations

Let us consider an isotropic elastic body €2 subject to a body force f in the case of pure
displacement. A mixed formulation of the elasticity model is given using the displacement
u and pressure p that satisfy divu = —(1—2v)p, and using the relation (1 —2v)(A+pu) = p
between the Lamé coefficients A, i and the Poisson ratio v, see e.g. [22, 28]. Then

~Au+Vp=_f
divu+ (1 -2v)p=0 (1.5.12)
Ujp0 = 0.

Here 0 < v < %, hence 1 — 2v # 0. Except for this term, the system has the same form as
the Stokes equations. One looks again for the weak solution (u,p) € HE(Q)4 x L3(9).

Similarly as above, the antisymmetric part of the FEM matrix L; comes from the
discretizaton of an antisymmetric operator Qs which, however, is not compact now in
HY(Q)? x L3(9). A suitable calculation yields [|Qs|| < (1 — 2v)~Y/2. Thus symmetric part
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preconditioning yields mesh independent linear convergence of GCG-LS(0) algorithm for
the preconditioned FEM discretization of the Navier system, namely, Theorem 1.4.1 yields

Irells, " 1
LR < e (k=1,...,n). (1.5.13)
lTolls, 2(1 —v)

This problem has been studied in [17]. We note that one can regularize the system
similarly to the Stokes problem, and obtain superlinear convergence for symmetric part

preconditioning, such that the sequence ¢, — 0 depends on ¢ and €2 but is independent of
v and h (see also [17]).

1.5.7 Nonsymmetric preconditioning for convection-dominated
problems

Convection-dominated problems arise when the magnitude |b| of the convection coefficient
is large. If b is fixed, then this is equivalently expressed by a small coefficient € of the
Laplacian. Then the problem is called singularly perturbed, and often the case ¢ — 0 is
studied with the need of convergence independently of €. There exist various approaches
out of the scope of equivalent operators, mostly based on some stabilization [48], but here
only linear convergence can be achieved. Also, Manteuffel and Otto [111] constructed an
equivalent preconditioner for such a problem which is asymptotically robust w.r.t. €, but
not mesh independent; this result also concerns linear convergence.

In contrast to this, our main interest is superlinear convergence. However, in estimating
superlinear convergence, one cannot achieve independence of €. Our numerical results
instead give a milder deterioration of the convergence rate with ¢ for a properly chosen
preconditioning operator. We consider the convection-dominated problem

{Luz—sAu—i—b-Vu:g (1.5.14)

upn =0,

where L satisfies Assumptions 1.2.1. Should one choose the preconditioning operator S :=
—eA like in subsection 1.5.1, the superlinear convergence rate would contain Qs which
comes from b and grows quickly as |b|/e is increased.

This motivates the inclusion of a first order term in the preconditioning operator, i.e.
a nonsymmetric preconditioning operator is chosen as

Nu:= —cAu+ w-Vu for wppq =0, (1.5.15)

where w is a constant function. Then systems with N, can be solved with a quasi-optimal
number of operations using a fast direct solver for separable equations, see e.g. [143].
We can apply Theorem 1.2.8 to obtain mesh independent superlinear convergence:

Theorem 1.5.1 For any FEM subspace Vi, C HA(Q), using the stiffness matriz Ny, as
preconditioner to Ly, the preconditioned CGN method converges superlinearly in a mesh
independent way, i.e. the residuals satisfy (1.2.68)—(1.2.69) independently of n and V.
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On the other hand, dependence on ¢ is not eliminated. We will run tests to study the
behaviour of the following natural choice. The definition of w is motivated by the consid-
eration that N should be a good approximation of L, i.e. w should be a good constant
approximation of b. Then, as € — 0, the limit operators of L and N are b-Vu and w - Vu,
respectively. To obtain proportional quantities, we assume from now on that b satisfies
the following, and w is chosen as follows:

0 < B <|b| < B, 0< i < |w| <Py, (1.5.16)

respectively, for some constants 3, 82. In fact, if we have coordinatewise BY) := inf b; and
B = sup by, then one can define w; = %(ﬂy) + 8.

Numerical experiments. For our tests, we consider problem (1.5.14) on the unit
square € := [0, 1]> with a constant € > 0 to be varied and with a piecewise constant b:

(LD if0<2<05
blz,y) = {(2,2) if05<z<1.

The preconditioning operator (1.5.15) is N for the same Dirichlet boundary conditions
with convection coefficient w := (1.5,1.5). To solve (1.5.14), linear FEM was used with
mesh width 1/h = 32. The experiments were run using Matlab.

The stopping criterion was ||ry|ls, < 107% where S;, is the symmetric part of Ny,.
The corresponding number of iterations is shown in Table 1.4. The number of iterations is
increasing as € decreases, but is still reasonable for ¢ = 0.005. The convergence ratio Qj :=
(|’7’k||sh/\|7”o|!sh)1/k (k =1,2,...) was also measured and found to behave superlinearly as
predicted, a typical behaviour (for e = 0.05) is given in Table 1.5.

Table 1.4: Number of iterations, ||rg|ls, < 1075.
| 1/h =32
e 1 05 01 0.05 0.0 0.005
Itr. 4 5 11 14 21 26

Table 1.5: The convergence factors Qg, 1/h =32, = 0.05.

Itr. 1 2 3 4 5 6 7
Qr 0.5680 0.4582 0.4194 0.3886 0.3800 0.3684 0.3633
Itr. 8 9 10 11 12 13 14

Qr 0.3550 0.3517 0.3468 0.3422 0.3395 0.3377 0.3341
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Chapter 2

Nonlinear problems

2.1 The general framework
In this chapter we study the numerical solution of a nonlinear operator equation
F(u)=5 (2.1.1)

(in a Hilbert space) that will then model a nonlinear elliptic PDE including boundary
conditions. A Galerkin (resp. FEM) discretization yields a finite dimensional problem

The equivalent operator framework in Chapter 1 relies on the idea that it is sometimes
more efficient to first approximate the given differential operator by some simpler differen-
tial operator, and then to use the stiffness matrix of this operator as preconditioner, than
to discretize first and then construct a preconditioner algebraically.

Now we extend this idea to nonlinear problems, and develop the concept of precondi-
tioning operators. It provides a general framework to discuss iterative methods, the scope
of which reaches from simple iterations to Newton methods. This is strongly related to the
concept of Sobolev gradients [123, 124], and in fact connects the latter with Newton-type
methods. The idea of using suitable operators to derive preconditioning has also appeared
in earlier works, involving the modified Newton-Kantorovich method, frozen coefficients or
Gram matrices etc., see e.g. [30, 74, 76, 79], then an organized treatment was given in our
book [55].

Considering one-step iterations and allowing the preconditioners to vary stepwise, this
idea can be summarized as follows. Let us consider a nonlinear boundary value problem
(2.1.1) and its discretization (2.1.2), respectively. The standard way of numerical solution
consists of 'discretization plus iteration’, whereas the preconditioning operator approach
consists of ’iteration plus discretization’. Here we first define suitable linear elliptic differ-
ential operators S and a sequence {u™},en with these operators as preconditioners in
the corresponding Sobolev space, providing a theoretical sequence

) = () (S("))_l(F(u(")) —b).
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Then we propose the preconditioning matrices S ,(Zn) for the iteration in the considered FE
or FD subspace V},, which means that the preconditioning matrices are obtained using the
same discretization for the operators S™ as was used to obtain the system (2.1.2) from
problem (2.1.1). Thus one obtains the iterative sequence

ud™ = — (ST T E(ul”) — b)

in the considered subspace Vj. The advantages of this idea come from exploiting the
properties of the original PDE. In practice, the auxiliary linear elliptic problems can be
solved by highly developed efficient and often optimal solvers, see e.g. [69, 70].

The common framework reaching from simple iterations to Newton methods is given
through the idea of variable preconditioning, whose essence can be summarized as follows.
In general, under certain conditions given in Theorem 2.3.2, if B,, are stepwise variable
preconditioning operators that yield the variable spectral equivalence

M (Brh, h) < (F'(uy)h, h) < M, (B,h,h neN,he H
< 7> < ) ? ) I

then one can define the variably preconditioned sequence:

2
il = Up — ———— B Y (F(u,) —b N 2.1.3
i =t = S B (Fun) =) (e N) (2.13)
(locally) or its damped version (globally), and it converges with the rate
= limsup ———.
q p M, +m,

The iteration (2.1.3) is a quasi-Newton method based on variable spectral bounds. Using
the first special choice B,, = I (with m,, = m, M,, = M), this includes the gradient method
and its well-known linear convergence rate. Second, the other special choice B,, := F'(u,,)
(with m,, = M,, = 1) reproduces Newton’s method and shows that ¢ = 0, i.e. superlinear
convergence is achieved. In general, a fast (superlinear) convergence can be achieved by
potentially simpler auxiliary operators than the derivatives F”(u,,), such that the choice of
B,, represents a compromise between I and F’(u,,) (i.e. between lowest cost and greatest
efficiency, just as is the case for preconditioners for linear problems).

It will also be seen that (2.1.3) is a variable gradient method corresponding to the
potential of F', and can thus represent a variable Sobolev gradient iteration. We will
prove that Newton’s method is optimal w.r.t. local minimization among these variable
descent methods. On the other hand, from computational aspect it can be more efficient
to construct B, to be more easily solvable than F’(u,), and we will show examples when
this is done.

Our study is hence done in three stages, getting from simple Sobolev gradient iterations
via variably preconditioned iterations to Newton’s method.

2.2 Sobolev gradients for variational problems

The Sobolev gradient theory of J.W. Neuberger was shown to give a prospect for a unified
theory of PDEs with extensively wide numerical applications, see e.g. [123, 124, 125, 135].
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Sobolev gradients define descent methods in which the gradient is defined w.r.t. the Sobolev
inner product [123]. Gradient type methods are in general less widely used in comparison
with Newton-like methods, owing to the faster convergence of the latter. However, in
some cases the gradient method can be altogether less costly and be therefore competitive,
as observed e.g. in the numerous applications of Sobolev gradients. The GM may be
competitive when updating Jacobians is costly but the required accuracy is not very high,
which fact can even be simply quantified [87].

Here some new Sobolev gradient results are presented briefly for variational problems,
based on a Hilbert space extension of the abstract gradient iteration which enables us to
involve different choices of preconditioning operators. More details are given in [55].

2.2.1 Gradient iterations in Hilbert space

The presented iterative methods model the situation to be discussed at the beginning of
subsection 2.2.2 on Sobolev gradients. This relates to preconditioning via the spectral
notion of condition number, which can be extended in a natural way from symmetric
and positive definite matrices to nonlinear operators. The condition number is infinite
for differential operators in strong form, which explains the phenomenon that cond(T},) is
unbounded as h — 0 from proper discretizations of T'. The first theorem provides precondi-
tioning of a nonlinear operator 7' by a linear operator S such that cond(S™'T) < 2. It
extends a classical result of Dyakonov [44], involves a weak form of an unbounded nonlinear
operator in a similar manner as we did in the linear case, see (1.2.1), and will connect it to
the Sobolev gradient context, see (2.2.10). The iteration in Hilbert space mainly serves as
a background to construct iterations in finite dimensional subspaces as suitable projections
of the theoretical sequence in a straightforward manner. We note, however, that one can
use the theoretical iteration itself in a few cases such that a sequence is constructed in the
corresponding function space via Fourier or spectral type methods.

Definition 2.2.1 The nonlinear operator ' : H — H has a bihemicontinuous symmetric
Gateauz derivative if F' is Gateaux differentiable, F” is bihemicontinuous, and for any
u € H the operator F'(u) is self-adjoint. (If these hold then F'is a potential operator.)

In the following theorem we first define a weak form of an unbounded nonlinear operator
T in a similar manner as we did in the linear case, see (1.2.1). This weak operator might
be denoted similarly by T, but to make it fit simpler in the later discussion on Newton
type methods, we just use another letter for the weak operator (usually F'). The suitable
properties of this weak operator provide the convergence of the iteration.

Theorem 2.2.1 Let H be a real Hilbert space, D C H a dense subspace, T : D — H a
nonlinear operator. Assume that S : D — H is a symmetric linear operator with lower
bound p > 0, such that there exist constants M > m > 0 satisfying

m(S(v—u),v—u) < (T'(v) =T (u),v—u) < M{S(v—u),v—u) (u,v € D). (2.2.1)

Then the identity
(F(u),v)s = (T(u),v) (u,v € D) (2.2.2)
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defines an operator F' : D — Hg. Further, if I can be extended to Hg such that it has a
bihemicontinuous symmetric Gateaux derivative, then

(1) for any g € H the equation T'(u) = g has a unique weak solution u* € Hg, i.e.
(F(u"),v)s = (g,v) (v € Hg). (2.2.3)
(If g € R(T) then T'(u*) = g.)
(2) For any ug € Hg the sequence

_ 2
Un+1 = Un = JrrmAn s

(2.2.4)
where (zn,v)s = (F(u,),v)s — (g,v) (v € Hg),
converges linearly to u*, namely,

M—m
M+m

o=l < LIFGo) =l (35 ) eN)L @29)

where (b,v)s = (g,v) (v € Hg).

(3) Under the additional condition R(S) D R(T), if g € R(S) and uy € D, then for any
n € N the element z, in (2.2.4) can be expressed as z, = S~ T (u,) — g), that is,
the auxiliary problem becomes Sz, = T(u,) — g.

PROOF. Let u € D be fixed. Then the inequality ||v|| < p~'/2||v||s for the energy norm

implies
(T(u),0)| <p™ 2| T()lllvlls (v e D),
hence v — (T'(u),v) is a bounded linear functional on D C Hg. It has a unique bounded
linear extension ¢, : Hg — R, hence the Riesz theorem defines a unique vector F'(u) € Hg
that satisfies
(F(u),v)s = &, v (v e Hg).

The latter gives (2.2.2) for v € D, i.e. F is the required operator. Now it is easy to verify
assertions (1)—(3).

(1) Let F be extended to Hg such that it has a bihemicontinuous symmetric Gateaux

derivative. This extension can be denoted also by F without confusion. Then (2.2.1)
implies

mllv —ull§ < (F(v) = Fu),v —u)s < Mo —ully  (u,v € Hs), (2.2.6)

i.e. the spectral bounds of F' are between m and M. Thus equation F'(u) = b has a unique
solution u* € Hg, and the equality F(u*) = b coincides with (2.2.3). If ¢ € R(T), then
(2.2.3) means

<T(u*>7v> = (g,v> (U € HS)?
hence T'(u*) = g.
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(2) Since F' has a bihemicontinuous symmetric Gateaux derivative with spectral
bounds between m and M, it is well-known (see e.g. [59]) that the estimate (2.2.5) holds
for the sequence u,,.

(3) We have
(T(u),v) = (ST (u),v)s (u,v € D),

hence (2.2.2) implies
Fp=S"'T. (2.2.7)

Therefore, if u,, € D, then the auxiliary equation in (2.2.4) takes the form
<ZH7U>S - <T(un) - g7U> (U S HS)a

and is solved by
2y = S YT (u,) — g) € D.

Hence ug € D implies by induction that the sequence (u,) C D and that z, is as above. m

Remark 2.2.1 In the case R(S) D R(T) we have (2.2.7), i.e. F' can be considered as a
preconditioned version of 7.

Now we can formulate the discrete counterpart of the above theorem. Let the conditions
of Theorem 2.2.1 hold, let g € H and let V}, C Hg be a given finite-dimensional subspace.
Then there exists a unique solution u, € V}, to the projected problem

(Fup),v)s = (g,v)  (v€ V), (2.2.8)
and the same convergence result holds:

Theorem 2.2.2 For any uy € V}, the sequence (u,) C Vj,, defined by replacing all v € Hg
in (2.2.4) by all v € V3, converges to uy, according to the same estimate (2.2.5), i.e. with
a rate independent of Vj,.

PRrROOF. Both the solvability and the convergence follow similarly to Theorem 2.2.1 if
the space H is replaced by Vj. [

More generally, one may allow natural weaker conditions e.g. as follows, see [55]:
Theorem 2.2.3 If assumption (2.2.1) is replaced by

m v —ul§ <(T(v) = T(u),v —u) < M(r) lv—ulF

(2.2.9)
(u,v € D, lulls, llv]ls <)

for some increasing function M : Rt — R™, then Theorem 2.2.2 holds in a modified form
such that the constant M s replaced by My depending on ug:

1
My := M (lluoll + || F(ug) — bll).
m
PROOF. It follows since (u,) runs in the ball with radius [jug|| + = || F(ug) — b]|. u
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2.2.2 Sobolev gradients for elliptic problems
(a) Sobolev gradients and preconditioning

Theorem 2.2.1 relates to Sobolev gradients developed by J.W. Neuberger. Let cond(T) =
00. The operator F': Hg — Hg in (2.2.2) has a potential ¢g : H — R, then ¢ denotes the
gradient of ¢ w.r. to the inner product (.,.)s. On the other hand, for ¢|p as a functional
in H w.r. to the original inner product (.,.), the gradient is denoted by ¢’. Then

Ps(u) = F(u) (we Hg) and  ¢'(u) =T(u) (ue D). (2.2.10)

The steepest descent iteration corresponding to the gradient ¢’ is the preconditioned se-
quence in (2.2.4), whereas using the gradient ¢’ one would have a steepest descent iteration
Upt1 = U, — &(T(uy,) — g) whose convergence could not be ensured.

Altogether, the change of the inner product yields the change of the gradient of ¢,
namely as a formally preconditioned version (2.2.7) of the original one. For elliptic prob-
lems, the space Hg is a Sobolev space corresponding to the given problem, and the above
gradient ¢y plays the role of the Sobolev gradient. Whereas the latter was applied by
Neuberger mostly to least-square minimization, our problems below will be variational.

(b) Dirichlet problems for second order equations

First we illustrate the method on a very simple problem

{ T(u) = —div f(x, Vu) = g(x)

2.2.11
ujpo =0 ( )

on a bounded domain 2 C R?, such that the following assumptions are satisfied:
Assumptions 2.2.4.

(i) The function f € C1(2 x R¢, R?) has bounded derivatives w.r.t. all x;, further, its

Jacobians 2£&m

on - W.r.t. 7 are symmetric and their eigenvalues A satisfy

0<im <A<
with constants ps > py > 0 independent of (z, 7).

(ii) g € L2(Q).

Let Vi, C H}(Q) be a given FEM subspace. We look for the FEM solution w;, of problem
(2.2.11) in Vj,. (Under the above assumptions it is well-known that (2.2.11) has a unique
weak solution u*, the FEM problem has a unique solution uy, and |lu, — u*||gy — 0 under
standard assumptions on the subspaces V},.) For a fixed V},, we will construct a Sobolev
gradient iteration to find u; using a weighted inner product.

Let G € CYQ,R¥™?) be a symmetric matrix-valued function for which there exist
constants M > m > 0 such that

mGe-e< 0N e ¢ < yauge () cQxRLEERY).  (2212)

on
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We introduce the linear preconditioning operator
Su = —div (G(z)Vu) for ujpa = 0. (2.2.13)

The corresponding energy space is Hj(2) with the G-inner product (which is equivalent
to the usual one):

(1, v = /QG(x) Vu- V.

Theorem 2.2.4 Let Assumptions 2.2.4 be satisfied. Then for any uy € Vj the sequence
(un) C Vi, defined by

2
Up+1 = Up — Zn
M
m (2.2.14)
where / G(z)Vz, Vv = / f(z,Vu,) - Vv — / gu (ve W),
Q Q Q
converges linearly to u, according to

1 M —m\"
n— < —||F(ug) — b eN), 2.2.15
i = wlle < 1) = e () weN 2215

where F' and b are the weak forms of T and g (see below in (2.2.16)).
If ug € H2(Q) N HY (), then | F(uo) — blle can be estimated by o~ '/?||T(uo) — 9|l 12(0)
where ¢ > 0 is the smallest eigenvalue of S on H?*(2) N H} ().

PROOF. The generalized differential operator F : H}(2) — H}(€) and the weak form
of the right-hand side g are given by the equalities

V) = /Qf(x, Vu) - Vv (b,v)g = /ng (v e Hy (), (2.2.16)

respectively. Let T be the operator in (2.2.11) with domain D(T) = D := H?*(Q) N H} ()
in the real Hilbert space L?(2). We verify that T"and S satisfy the assumptions of Theorem
2.2.3. Therefore we check the conditions of Theorem 2.2.1, with (2.2.1) replaced by the
weak form (2.2.9), but with M (r) = M.

Inequality (2.2.12) implies that the eigenvalues of the matrices G(x) have a uniform
positive lower bound similarly to the Jacobians %ﬁl’"), hence the operator S in (2.2.13) is a

symmetric linear operator in L?*({2) with some positive lower bound g > 0. The divergence
theorem yields

/QT(U)U = /Qf(:,v, Vu) - Vu (u,v € H*(Q) N H(Q)) (2.2.17)

and condition (2.2.12) implies
mG(z)(Vv — Vu) - (Vv — Vu) < (f(z, Vv) — f(z,Vu)) - (Vv — Vu)
< M G(z)(Vv —Vu) - (Vv — Vu),
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hence (2.2.17) gives
mlv —ul|f < /Q(T(v) —T)(v—u) < Mlv—ullZ (u,ve H* Q)N Hy(Q)). (2.2.18)

Further, by (2.2.17) the operator F' defined in (2.2.2) now takes the form as in (2.2.16).
Using that f € C1, it is easy to see that I is Gateaux differentiable,

(F'(u)h,v)g = /Q g—i(x, Vu)Vh-Vu  (u,h,v € Hy()) (2.2.19)

and thus F” is bihemicontinuous and symmetric, hence the conditions of Theorem 2.2.1 are
satisfied. The last statement follows from (2.2.2) and the Poincaré-Friedrichs inequality. m

Remark 2.2.2 The generalized differential operator F' in (2.2.16) maps from Hg () into
Hi(Q), i.e. for any u € Hj () there exists the function F(u) € Hj () that defines the
equality (2.2.16). This differs from the more usual treatment when the same integral
formula defines T' as a weak form of operator from H{(2) to H~'(Q). However, our setting
requires operators from H to H. The fact that now the element F'(u) is a function in Hg ()
can be seen more visually in the regular case, when the decomposition F'(u) = S™'T(u)

holds for u € H? N Hy.

The sequence (2.2.14) requires the stepwise FEM solution of a linear elliptic problem
of the type

{ Sz =—div(G(x)Vz) = r (2.2.20)

2190 =0,

in Vj,, where r = T'(u,,) — g is the current residual. Various examples of efficient choices for
the preconditioning operator S will be given in subsection (d).

The method can be extended to similar but more general problems, such as mixed
boundary conditions or fourth order equations [55]. We only deal here with certain systems
in the next subsection when the upper spectral bound is not uniform.

(c) Second order symmetric systems

Now we consider more general problems: symmetric nonlinear elliptic systems of the form

—dIV fz(l'7 Vuz) + Q’i('r7u17 s uul) =0
(i=1,...,1) (2.2.21)
u;r, =0, fi(z, V) - v+ ausry, =0

on a bounded domain Q C R¢ under the following assumptions:

Assumptions 2.2.5.

(i) (Domain:) ©Q C R? is a bounded piecewise Cl_domain; I'p,I'y are disjoint open
measurable subsets of 0€) such that 00 =T'p UT'y.
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(i) (Smoothness:) the functions f;: Q x R¢ = R? (i=1,...,0)and ¢=(q1,...,q):
Q) x R! = R! are measurable and bounded w.r. to the variable z € Q and C' in
their second variables 7 € R? resp. ¢ € R!. Further, a; € L*(T'y) and g; € L*(Q)

(i=1,...,0).

(iii) (Coercivity:) for alli =1,...,l, the Jacobians %f}’") are symmetric and their eigen-
values A satisfy 0 < gy < A < po with constants po, 1 > 0 independent of z,n
and ¢. Further, the Jacobians %2’5) are symmetric and positive semidefinite for any
(r,6) € @ x Rt and n € R!. Finally, oy > 0 (i = 1,...,1), and either T'p # () or
infi’Q a; > 0.

(iv) (Growth:) let p > 2 (if d = 2) or p < 2L (if d > 3), then there exist constants
c1,¢o > 0 such that for any (z,£) € Q x R!

gt (2, €)|| < e + caléP2.

The coercivity and growth assumptions imply that problem (1.2.72) has a unique weak
solution in the product Sobolev space H}(Q)! := HL(Q) x --- x HL(Q), see e.g. [55]. Let
Vi C Hy(Q) be a given FEM subspace. We look for the FEM solution uy, = (up 1, .., up;)
of problem (2.2.21) in Vj.

Let G; € L®(Q,R™?) be symmetric matrix-valued functions (i = 1,...,1) for which
there exist constants m’ > m > 0 such that each G; satisfies (2.2.12) with M replaced by
m’. We introduce a linear preconditioning operator S = (Si,...,.5;) as an independent
[-tuple of operators

Siu = —div (Gi(z)Vu) for u; 190 = 0, g/ﬂ =0.
Gy ‘FN
The corresponding energy space is Hj(Q)" with the G-inner product (which is equivalent
to the usual one):
l
(u,v)g := [ > Gi(x) Vu; - V.
Qi=1
We introduce the real function

M(r):==m'+cr07 " + di K3 + KD or?™? (r > 0), (2.2.22)

where d; := max; ||a;||L~ and K, o, Kar, are the Sobolev embedding constants, further,
0 > 0 denotes the smallest eigenvalue of the operators S;.

Theorem 2.2.5 Let Assumptions 2.2.5 be satisfied. Let ug € V) and

1
Mo := M (ol 7,0y + — 1 (10) = blli ). (2:2.23)

where M (r) is from (2.2.22) and F and b are the weak forms of T = (T,...,T;) and
g = (91,..-,q1), respectively. Let the sequence (u,) = (Upi,..,un;) C Vi be defined as

follows: forn € N let
2

M0+m

Upt1] = Up — Zn (2.2.24)
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where z, = (2n.1, -, 2ny) € Vi and its coordinates satisfy

/ Gz(ﬁ) VZn,z’ -V, = / (fi(xa vun,i) -Vou; + Qi(un,la ~-7un,l)vi> +/ QUp ;U — / g:;
Q Q 'y Q

(2.2.25)
(v = (vy,...,u) € V}). Then the sequence (u,) converges linearly to uj, according to
1 M() —m "
- < —||F(ug) — bl [ 22— eN). 2.2.26
lon =l < PG ~tlo (J2 ) N @22
Proor. It follows from [55], Theorems 7.3-7.4. |

The sequence (u,) requires the stepwise FEM solution of independent linear elliptic
equations of the type

Dz, (t=1,...,0) (2.2.27)
Zirp =0, ‘9”_G¢\FN:Qi
in Vj,, where r; = T'(up;) — g; and 0; = fi(z, Vu,;) - v+ ayu,,; are the current interior and
boundary residuals. Thus the proposed preconditioning operator to the original system
involves a cost proportional to a single equation when solving these auxiliary equations.

(d) Some examples of preconditioning operators

Discrete Laplacian preconditioner. The most straightforward preconditioning opera-
tor for problem (2.2.11) is the minus Laplacian (i.e. with coefficient matrix G(z) = I):

S=-A, satisfying M = o, m =

for the constants in (2.2.12) independently of V. The solution of the linear auxiliary
systems containing the discrete Laplacian preconditioner can rely on fast Poisson solvers
[113, 116].

Separable preconditioners. Let us assume that the Jacobians of f are uniformly
diagonal dominant, i.e. that introducing the functions

d

07 (w,m) = —Wi.ﬁf]; Dey

, we have 6, (x,m) > 1 >0 (2.2.28)
o,

=1
i

(for all z € Q, n € R4, i =1,...,d) for some constant u; independent of z,  and i. Now,
forany r € Qand 1 <s<d,let Qs ={2€Q: z, = z,} and

a's(xs) = Tlélﬂfs 51_ (l‘, n)a bs(xs) = sup 5j(xa 77)
n€R? ZS{Z
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Then one can propose the separable preconditioning operator

d
Su = —Z 0 (as(xs)%) satisfying M = sup max bs(xs), m = inf min as(z;)
s=1 s

Oz, 2 s=1,..,d 2€Q s=1,..,d

independently of Vj,. The solution of the linear auxiliary systems relies on fast separable
solvers [113, 116].

Modified Newton preconditioner. The popular modified Newton method involves a
preconditioning operator arising from the initial derivative of the differential operator:

L+ | F(uo) — bHHg)Q

. (Of : ofrd >~
_ L. Vu) V f < _ -
Sz = —div ( (z, Vo) Z)’ satistymng m (1 Y £ (uo) — bl

on

under our conditions, assuming the Lipschitz continuity of F” and a small enough initial
residual, and with 4 = Ly s where L is the Lipschitz constant of F”, see [55].

Some other cases. Let us mention very briefly some other natural choices of precondi-
tioning operators.

(i) If we have Neumann boundary conditions [54], then we can get round the non-injectivity
of the nonlinear operator by suitable factorization: the above operators S are replaced by

Sip where D :={u€ H*): g_:jIQ:O’ /u:O}.
Q

(ii) In the case of 4th order problems the analogue of the discrete Laplacian preconditioner
is the discrete biharmonic operator [81]. (Then one can use fast biharmonic solvers [23] or
treat its higher order by suitable techniques like mixed formulation.)

(iii) For systems of PDEs an efficient choice of preconditioning operator is the r-tuple of
independent Laplacians [55].

(iv) The Laplacian or biharmonic operator in (i)-(iii) can be replaced by more general
operators similarly to those mentioned above (separable, initial Newton).

2.3 Variable preconditioning

2.3.1 Variable preconditioning via quasi-Newton methods in Hil-
bert space

We give two theorems on general iterations that include the gradient and Newton methods
as special cases [90]. Namely, the choice B,, = I below in (2.3.1) reproduces the gradient
method and its well-known linear convergence rate, whereas B,, := F’(u,) can reproduce
Newton’s method and shows (since M and m can be arbitrarily close) that convergence is
faster that any linear rate. The more general version will be then given in Theorem 2.3.2.

Theorem 2.3.1 Let H be a real Hilbert space. Assume that the nonlinear operator F' :
H — H has a symmetric Gateauz derivative satisfying the following properties:
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(i) (Ellipticity.) There exist constants A > X\ > 0 satisfying

MR < (F'(w)h, by < AR (u,h € H).

(11) (Lipschitz continuity.) There exists L > 0 such that
1F'(u) = F'()l| < Llju—vl|  (u,0 € H).
Let b € H and denote by u* the unique solution of equation
F(u) =b.

We fix constants M > m > 0. Then there exists a neighbourhood V of u* such that for any
ug € V, the sequence

2 -1

Up+1 = Up

with properly chosen self-adjoint linear operators B,, satisfying
m(Bph, hy < (F'(uy)h,h) < M(B,h,h) (ne N, heH), (2.3.2)
converges linearly to u*. Namely,

M —m
M +m

|wn —u*|| < C - ( )n (n € N) (2.3.3)

with some constant C' > 0.
The proof of Theorem 2.3.1 is preceded by some required properties.

Lemma 2.3.1 [55]. Let A and B be strongly positive bounded self-adjoint linear operators
in H such that mB < A < MB for some constants M,m > 0. Then the following

properties hold:

m!' 2[4 < Bl < MY2[hllas (k€ H), (2.3.4)
2 M—m

I— AB 41 < : 2.3.5

| M+m a1 < M +m ( )

Lemma 2.3.2 Let the conditions (i)-(ii) of Theorem 2.5.1 hold. Then for any u,v,h € H,
(F'(w)h,h) < (F'(v)h,h) (1 + LAX7?||F(u) — F(v)]]) .
PROOF. Assumption (i) implies ||F'(u) — F(v)|| > A|lu — v||. Hence

(F'(wh, h) < (F'(v)h, h) + Lllu—=v|[[R]]* < (F'(v)h, h) + LA F(u) = F(0) [(F'(v)h, h).m

Applying Lemma 2.3.2 to v and u*, we obtain
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Corollary 2.3.1 If F(u*) = b, then for any fivzed uw € H there holds

L (Fw)hh)
1+ u(u) = (F'(w)h, h)

where p(u) = LA72||F(u) — b||.

<l+upw)  (heH),

We introduce the norms
Al = (F'(u)" h, W)Y?  (u,h € H). (2.3.6)
Then (2.3.4) and Corollary 2.3.1 imply directly

Corollary 2.3.2 If F(u*) = b, then for any fivzed uw € H there holds

LWl oy by he ),
Tt = [

where p(u) is from Corollary 2.5.1.

PRrROOF OF THEOREM 2.3.1. We assume without loss of generality that b =0, i.e. we
study the equation F'(u) = 0.

Assumption (i) and (2.3.4) imply that A7'|A[|? < (F'(u)"*h,h) < A7H|A|? for any
u,h € H. Hence the norms (2.3.6) satisfy

ARl < IRl < A2(AIL - (u b€ H), (2.3.7)

and there also holds
|F'(w) V2 < AY2 (ue H). (2.3.8)

Since the assumptions imply that AM ~Y||h||? < (B,h, h) for any h € H, we obtain similarly
to (2.3.8) that
1B, 2| < A7V M2, (2.3.9)

The following norms (special cases of (2.3.6)) will be used throughout the proof:
[l =0 Ml (R eN), e =1 s (2.3.10)

The Lipschitz continuity of F’ implies that

Fupg1) = F(up) + F'(un) (Uns1 — un) + R(uy,), (2.3.11)
where I
1R(w)ll < 5 llunsa = unl*. (2.3.12)
Here
Fun) + F () (1 — ) = Flun) = 7o /() By Fu),
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hence (2.3.2) and (2.3.5) imply that

1F (), < S| F () -

(u ) " “M+m
(2.3.13)

1P+ F ) =)l < 1 = 37—

n

Further, (2.3.7) and (2.3.12) yield

2L _
2 ||Bn IF(UH)HQ'

[ —

Here, using (2.3.9), (2.3.2) and (2.3.4), we have
1B, F () I? < 1B, 21211 B, 2 F (wa) | < MA™H(BL F (), F(un))
< MEXNTHEF (u) ™ F (un), F(un)) = MPATH|F (un)|I7-
Hence

2L M?
In < WHF(%)HEL- (2.3.14)

Altogether, (2.3.11), (2.3.13) and (2.3.14) yield

1R (un)

M —m 2LM?
[Pl < (3o + oy e F )l ) [F Gl

Finally, using Corollary 2.3.2 and (2.3.10), we obtain

M—m+ 2LM? (
M+m  N3/2(M + m)?

|wwmﬂnns<1+uww>( 1+MW0V”WWth>HFWHM,

where 1(uy,) = LAY2A\2||F(uy,)]|. using (2.3.7). That is,

1 (wng1) 1« < @ () |) [ F (wn) || 5 (2.3.15)
where D
p(t) = (14 BAYt) (Q + M2Ba2AY2(t/2) (14 BAY2E)Y ) (2.3.16)
and the notations
_ M+m 5= £ Q= M —m
Ty PEN YT Mgm

are used. Then ¢ : RT — R is a strictly increasing continuous function and ¢(0) = Q.

Estimate (2.3.15) puts us in the position to prove the required convergence estimate
(2.3.3), provided that the assumption

ri= @(||F(uo)l«) <1 (2.3.17)

is satisfied for the initial guess.

First, we obtain by induction that

|F ()l < PPl (n € N). (2.3.18)
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Namely, ||F(u1)|l« = r||[F(uo)|l« . Further, the assumption ||F(ug1)|« < 7| F (ug)|l«
(k=0,...,n—1) yields [[F(u,)|« <|F(uo)l+, hence

1 (un )l < @UIE (un)l]+) 1 (un) [l < o1 (o) 1) 1 (un)l« = 7{1F (un) |+ -

Inequality (2.3.18) implies [|[F(u,)|l« < || F(uo)|l«+ — 0, @(||F(un)|ls) — @ and
hence

F(u, % .
1mﬂm%§ﬁﬁ¥gmmwwwmm:@.

From now on we use the notation e, := ||F'(u,)||«. Then (2.3.15) implies

%s<ﬂp@0%=<ﬂ@gv@w) (neN). (23.19)

Using (2.3.16) and the notations ¢ = SAY2 d = (M?Ba~2A'/?)/2, we have

o(t) = (1+ ) (Q (14 ct)1/2> .

Here ( ) 4
e
SOQk = (1 + cek) (1 + éek (1 + Cek)l/Q)
d ¢ d cd 2d
< — — — el w2 223
< (1 + cex) (1+ Qek <1+ 26k>) 1+ (c~|— Q) er + Qek+ QQek
2
<1+ (c + %) eork + %legr% + —;gegr?’k.

Since for any sequence (a;) C R* there holds [[7—g(1+ax) < [Tr—s exp(ax) < exp(352, ar),
hence we obtain

n—1
o(ex) d\ eo cd €3 *d e
< e « cd — E
]£[0 Q _eXp{(C+Q>1—r+Q1—r2+2Q1—7’3

Therefore (2.3.19) yields

en < GOE'Qn (TLEN)
Finally, using condition (ii) and (2.3.7), this implies
|t — w*|| < A7Y|F(un)|| < AIAY2e0E-Q"  (n € N), (2.3.20)

which coincides with the required convergence estimate with C' = A"'A/2¢ E. m

Now we turn to the more general version of Theorem 2.3.1. First we recall the following
definitions of norms (see (2.3.10)), where (u,,) is an iterative sequence and u* is the solution

of Fl(u) =b:
Blln = (F'(up) " "ho )Y? (e N), ||kl = (F'(u*) " h, h)Y2. (2.3.21)

The following theorem gives the main result on variable preconditioning. Using damped
iteration and variable spectral bound preconditioning, the theorem gives a variant of quasi-
Newton method that provides global convergence up to second order.
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Theorem 2.3.2 Let H be a real Hilbert space. Let the operator F' - H — H have a
symmetric Gateauz derivative satisfying the properties (i)-(ii) of Theorem 2.3.1.

Denote by u* the unique solution of equation F(u) =b. For arbitrary ug € H let (u,)
be the sequence defined by

2T Bl (P(u)—b)  (neN), (2.3.22)

Untl = Un = o P
n n

where the following conditions hold:
(111) M, > m, > 0 and the properly chosen self-adjoint linear operators B,, satisfy
mun(Bph, h) < (F'(u,)h,h) < M, (B,h,h) (neN, he H), (2.3.23)

further, using notation w(u,) = LA72||F(u,) — b||, there exist constants K > 1 and
e > 0 such that M,/m, <1+2/(c + Kw(u,));

(iv) we define

1— Qn
= min{l, : 2.3.24
T, = min{ o7 } ( )
where @, = %ZIZZZ“ + w(un)), pn = 2LM2NT32(M, + m,) 2| F (un) — bl (1 +
w(un))?, wluy,) is as in condition (iii) and || . ||, is defined in (2.8.21). (This value
of T, ensures optimal contractivity in the n-th step in the || . ||.-norm.)

Then there holds
Jtn — || < A7 F(un) — bl — 0,

namely,

£ (unsr) = bl _ M, —m,
< limsup ——

[F) =l = M m,

Moreover, if in addition we assume M, /m, < 1+ ci||F(u,) — b||” (n € N) with some

constants ¢y >0 and 0 <~ <1, then

IF (uns1) = blls < dal|F(un) =07 (n€N) (2.3.26)

lim sup <1. (2.3.25)

with some constant dy > 0.

Owing to the equivalence of the norms || .|| and || .||«, the orders of convergence corre-
sponding to the estimate (2.3.26) can be formulated with the original norm:

Corollary 2.3.3 (Rate of convergence in the original norm.) Let
M, /my <1+ cif|F(u, = )|
with some constants c¢; >0, 0 <~ < 1. Then there holds
IF (1) = Ol < duf|F(u) = O] (n € N),

and consequently
it — || < A F () — b < comst. - p+7"

with some constant 0 < p < 1.
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PROOF OF THEOREM 2.3.2. We assume without loss of generality (similarly to The-
orem 2.3.1) that b =0, i.e. we study the equation F'(u) = 0.

Using (2.3.11) and (2.3.22), we obtain

2
Hence
2 _
[Pl < (0= a5 | (T 5 P ) P + 1RG0
Here, using Corollary 2.3.2 and (2.3.5),
2 M, —m
I— ———F'(u,)B,' | F < (1 V2t \F
(1 g P ) Pl < (04 ) 37 2 )
M, —m,
< (1 —||F s
< (14 ) J P2 F )]

where j(u,) = LA72||F(u,)||. Further, from (2.3.7) and (2.3.12) there follows

L 2L _
||R(un)||* < Wnun—l—l - Un||2 = szHBan(Um”P,

hence, using the estimate preceding (2.3.14) and then Corollary 2.3.2, we obtain

2LM? 2LM?
2 2 2 1/2
IR < 7 ey I < 72002 S s L )l F )
Summing up, we obtain
1 (unt1)]]+ <
2LM?

M, —m,
(1 — Tn + T (1 + M(Un))m +72(1+ N(un))1/2m||F(un)|’n> (| F" (un)[] -

That is,
IF(uns1)[ls < (1= 7(1 = Qu) + 72pn) 1F(un)lls, (2.3.27)

where @,, and p,, are as in condition (iv).
There exists Q < 1 such that

Q.<Q (neN). (2.3.28)
Namely, the assumption M, /m, <1+ 2/(¢ + Ku(u,)) with K > 1 and £ > 0 implies

2 M, +m,
(Mn/mn) -1 M, —m,’

l+e+ Kp(u,) <1+

hence
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with Q := max{1/K,1/(1+¢)} <1.
Let us introduce the function p : [0,1] — R, p(t) :== 1 — (1 — Qn)t + put>. Here
P(t) = —(1 — Q) + 2p,t yields that 7, defined in (2.3.24) satisfies

) = mi t) <1,
p(7n) féfolﬁ]p()

since p'(0) = —(1 — Q,,) < 0. Hence from (2.3.27)
[ ()5 < p(ra) [F (un) [+ < [1F () ||+ - (2.3.29)
Moreover, if 7, =1 (i.e. when 1 < (1 —Q,)/2p,), then
PTa) = Qu+pn S Qu+ (1= Qu)/2=(1+Qn)/2< (1+Q)/2< 1.
In the case 7, = (1 — Q,,)/2p, we have
p(ra) = 1= (1= Qn)*/(4ps) <1—(1-Q)*/(4 sup pn) =: Q' < 1.

The latter holds since by (2.3.29) || F'(u,)||« is bounded, hence

pn = const. - || F(un)||n (1 + const. - | F(u,)]])*? (2.3.30)
is bounded, the three norms being equivalent. Altogether, from (2.3.29) we obtain

| F(un)]|« < const.-r™ — 0

where 7 = max{(1+Q)/2,Q'}. This also implies that p, — 0 and p(u,) = LA72||F (u,)| —
0. A brief calculation gives

P(Tn) = Qn + pn (1 = (1 —7)%) (2.3.31)
(for both 7, = 1 and 7, < 1), hence (2.3.29) yields

£ ()|«
£ () ||

The bound M,,/m,, <14 2/e in assumption (iv) implies that

M, —m,

< limsup @),, = lim sup T
n mn

lim sup

M, —m, < 1
M, +m, — 1+¢
Finally, let M, /m, < 1+ c¢||F(u,)]|” with constants ¢; > 0, 0 <~y < 1. Then
M, /m, <1+ c||F(uy,)||? with c; = ¢; A2 hence
Mn — My Mn -
<
M, +m, My,

<1.

lim sup

m
= < oo [F(un) 17

and therefore

Qn < csl|[F(un)|l2
with ¢3 = co(1 + sup,, pi(uy,)). Also, p, < eyl F(uy)||« with some ¢4 > 0 since || F'(uy,)||« is
bounded (cf. (2.3.30)). Using notation e, = ||F(uy,)||« and dy := c5 + c4e 7, we obtain
from (2.3.29) and (2.3.31) that

e
€n+1 S (Qn + pn) €n S (Qn + C4en) €n S (036% + 0460€_n> €n S dleqlﬁ_’y- n
0

66



dc_212 11

Remark 2.3.1 Theorem 2.3.2 can be generalized by only assuming Holder continuity
instead of Lipschitz: | F'(u) — F'(v)|| < L|ju —v||* (u,v € H) with some constants L > 0,
0 < a < 1 independent of u,v. Then the same results hold with 0 < v < 1 replaced by
0 < <« for (2.3.26), i.e. the fastest feasible convergence is of order 1 + .

Remark 2.3.2 Our results can be formulated in the context of Sobolev gradients, similarly
to (2.2.10). Now, using a variable preconditioning operator, one obtains the variable Sobolev
gradient

Op,(u) = B,'F(u)  (u€H),

so in this sense we have extended the Sobolev gradient steepest descent to steepest descent
w.r.t. variable inner product. It is worth mentioning that the idea of steepest descent
w.r.t. variable inner product was later also extended to Lebesgue and Besov spaces [131]
and Riemann manifolds in the study of differential-algebraic equations [127].

2.3.2 Variable preconditioning for elliptic problems

(a) Problems with nonlinear principal part

Let us consider problem (2.2.11) again:
{ T(u) = —div f(z, Vu) = g(x)

2.3.32
u‘ag =0. ( )

Assumptions 2.3.3. Assumptions 2.2.4 imposed for (2.2.11) are modified such that
we only demand that f : Q x R? — R is measurable and bounded w.r. to the variable
r € Q and C! w.r. to the variable n € R?%. In addition, the Jacobians 9f@n) gre Lipschitz

"E7',7
. 817
continuous w.r.t 7.

Letting Vj, C H}(Q) be a given FEM subspace, we look for the FEM solution wy, of
problem (2.3.32) in V.

A general iteration with variable preconditioning. First we derive convergence when
general preconditioning operators are used. Some efficient particular choices will be given
afterwards. The main idea is that the preconditioning operator (2.2.13) is modified with
stepwise redefined diffusion coefficient matrices.

Theorem 2.3.3 Let Assumptions 2.5.3 hold, let uy € Vj, be arbitrary, and let (u,) C Vj
be the sequence defined as follows. If, for n € N, w, is obtained, then we choose constants
M, > m, > 0 and a symmetric matriz-valued function G,, € L>(Q, RN*N) for which there
holds

my, Gp()€- € < g—i(x,Vun(x))ﬁ &< M, G(x)€-& (e, ¢cRY),  (2.3.33)

further, M, /m,, and T, satisfy the conditions (iv)-(v) in Theorem 2.53.2. We define

27,
n = Un — n 2.3.34
Unt = U = g ( )
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where z, € V}, is the solution of

/ Gn(x)Vz, - Vv = / (f(z,Vu,) - Vv — gv) (v e V). (2.3.35)
Q Q

Then w,, converges to uy according to the estimates of Theorem 2.3.2.

Proor. The weak form F' of the operator has a similar form as (2.2.16) before, using
the special case G = I. As seen in (2.2.19) and after, F' fulfils property (i) of Theorem
2.3.1. Further, (2.2.19) also implies that F” inherits the Lipschitz continuity of %‘?m in 7.
For any n € N let B, : V}, = V}, denote the linear operator

(Byv,w) = /QGn(a:) Vv - Vw (v,w € V),

then B, is self-adjoint and (2.3.33) implies (2.3.23) in V}. Therefore all the conditions of
Theorem 2.3.2 are satisfied and thus the convergence results hold. [ ]

Piecewise constant coefficient operators. An efficient choice for variable precondi-
tioners is obtained if the Jacobians are replaced by the discretizations of piecewise constant
coefficient preconditioning operators, as demonstrated in [90]. This is motivated by the
case of ill-posed (nearly singular) problems when the lower bound of the Jacobians of f is
close to 0. In this case the discrete Laplacian, which represents a Sobolev gradient w.r.t.
the usual HJ(Q)-inner product, would yield a convergence factor close to 1. We get round
this via a suitable generalization of the discrete Laplacian to 'local Laplacians’; i.e. a
preconditioning operator with piecewise constant coefficients.

Formally we write

Spu i= —div (w,(z)Vu) (2.3.36)
where w,, is a piecewise constant function, that is, the domain €2 is decomposed in subdo-
mains ; (i=1,...,s), and for all ¢,

Wnio, = ¢ > 0. (2.3.37)

Then G, (x) = w,(x) I, where I is the identity matrix. In fact we only have to use the
corresponding inner product

(u,v)g, = /an(a:) Vu - Vo (u,v € H}(Q)).

The estimate of the condition number follows from a proper choice of the constants ¢;. Let

0
Jn(x) = —f(x, Vu,(z)) (2.3.38)
an
denote the current Jacobian, and let us introduce the spectral bounds m; and M; of J,
relative to €2;, i.e. such that o(J,(x)) C [m;, M;] for all x € ;. Then one should choose ¢;

between m; and M;. The definition of m; and M; implies that

(min ™) w (@) € < Ju(0) €€ < (max ) wi ()P (h e HY(Q).

(3 (3
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Introducing
my, :=minm;/c¢; and M, := max M;/c; (2.3.39)
we obtain that estimate (2.3.33) holds for G, (z) := w,(z) I.

In particular, if ¢; is some (arithmetic, geometric or harmonic) mean of m; and M;,
then M, /m, = max M;/m;. Altogether, using these values of M, and m,, an improved
1

mesh independent convergence estimate is valid. The numerical performance of such pre-
conditioners will be illustrated in subsection 2.6.1.

General scalar coefficient preconditioning operators. One can more generally define
any operator S with a scalar diffusion coefficient:

Spu = —div (k,(z)Vu), (2.3.40)

where k, € L>*(Q) and k, > ky > 0. The solution of the auxiliary problems is more
convenient with such an operator than with the full Jacobian matrix as a diffusion tensor;
in particular, the discretized scalar coefficient operator has a better sparsity pattern and
is an M-matrix under many reasonable discretizations.

Here G, (z) = k,(x) I and the corresponding inner product is
(u,v)g, = / kn, Vu - Vv (u,v € H}(Q)).
Q

One can easily derive the theoretical bounds. Let A,(z) and A,(x) denote the extreme
eigenvalues of the Jacobian (2.3.38) for fixed = € 2. Then

(min 7257) Fn(@IEP < M)l < Ju(a) €€ < An()l€ < (max = 5) b€
(2.3.41)
i.e. estimate (2.3.33) holds for G),(x) := k,(z) I and the bounds
. An () L Ay, ()
My, = I;le%l o (2) and M, = Iileaﬁx (1)
We note that M, A (2) k() A (2)

—— = max max > max
My 2eq kn(2) zea A(x) = e Au(2)

and the latter is achieved when ky,(z) = (Au(2)An(2))"?. Hence, this k, is the optimal
choice concerning the possible condition numbers.

In practice, the functions A, and A,, are often not known in advance. A useful choice
for k,(z) can then be simply the diagonal of J,(z).

(b) Variable preconditioning for semilinear problems
Let us consider a semilinear equation with mixed boundary conditions
—div (k(z) Vu) + q(z, u) = g(z)
5 (2.3.42)
ur, =0, k(x) 5% +aup, =0
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on a bounded domain Q C R¢ (d = 2 or 3) under the following assumptions:

Assumptions 2.3.42.

(i) 2 c R%is a bounded piecewise Cl_domain; I'p, 'y are disjoint open measurable
subsets of df2 such that 02 =T'p UTI'y.

(ii) ke L*>(Q) and the function ¢ : 2 x R — R is measurable and bounded w.r. to the
variable x € Q and C! in the second variable. Further, o« € L>°(I'y) and g € L?(f2).

(iii) k(z) > ko > 0 (v € Q) and  g(z,§) = %“?5) > 0 for all (z,&) € Q x R. Further,

a(z) >0 (z € Ty) and either I'p # 0 or infqa > 0.

(iv) There exists 3 < p (if d =2) or 3 < p <6 (if d = 3), and there exist constants
1,2 > 0 such that for any (z,&;) and (x,&) € Q2 x R,

e, 0) = dblar. &) < (ex + e (maxc éal, eal) ) 61 - &l

Assumptions (iii)-(iv) imply that there exist constants cs,cy > 0 such that for any
(z,§) e QxR
0 < ge(x,&) < ez + el (2.3.43)
Then the generalized differential operator F' is Gateaux differentiable and F” is locally
Lipschitz continuous, see e.g. [55]. It satisfies

(F'(u)v,v) = /Q(k(x) [Vl + ge(z, u)v?) (v e HH(N)).

Let us construct an iteration as in Theorem 2.3.2 with the operators

(B, 2) ::/-@/Vv-Vz+cn/vz
Q Q

for some constants x > 0 and ¢,, > 0. Then B, is the weak form of the operator

Spv = —k Av + cuv for v, =0, g—”;'FN =0.

For given u,,, one has

(F'(un)v,v) < /

k(x) [Vv]* + max Ge(, up) / v? < My, (B,v,v)
Q

Q
and similarly
(F'(up)v,v) > my(Byv,v)
where, using the Poincaré-Friedrichs constant Cgq,
M, := max{||k||loc/r, maxq;(x,un)/cn}, my = ko/(k + Cacy).

Corollary 2.3.4 If M, /m,, and 7, satisfy the conditions (iv)-(v) in Theorem 2.3.2, then
u, converges to uy according to the estimates of Theorem 2.3.2.

The main point of this method is that S,, has constant coefficients, hence its updating is
much faster than for F’(u,), and also fast solvers are available for the auxiliary problems.
On the other hand, the inclusion of the variable coefficient ¢,, allows to follow the variation
of the magnitude of the lower order term during the iteration. The numerical performance
of such preconditioners will be mentioned in subsection 2.6.4 for problem (2.6.23).
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2.4 Newton’s method and operator preconditioning

In this section we study Newton’s method in the context of preconditioning and gradients.
First a theoretical result, then the realization of Newton’s method is in focus.

2.4.1 Newton’s method as optimal variable gradients

Now we study the relation of the gradient and Newton’s method, as developed in [98]. The
usual gradient method defines an optimal descent direction when a fixed inner product is
used. In contrast, let us now extend the search for an optimal descent direction by allowing
the stepwise change of inner product. The main theoretical result will be the following:
whereas the descents in the gradient method are steepest w.r. to different directions, the
descents in Newton’s method are steepest w.r. to both different directions and inner products
up to a second order approximation in a neighbourhood of the solution.

We study an operator equation F'(u) = 0 in a Hilbert space H under

Assumptions 2.4.1.

(i) F has a bihemicontinuous symmetric Gateaux derivative (see Definition 2.2.1);
(ii) for every R > 0 there exist constants P > p > 0 such that

plIAI® < (F'(w)h, by < PIAI* (Jull < R, h € H); (2.4.1)

(iii) for every R > 0 there exists a constant L > 0 such that
[F'(u) = F'()[| < Llju =0l (Jull, lv]] < R).
Here, by (i), F has a potential ¢. The above conditions themselves do not ensure that
equation F'(u) = 0 has a solution, hence we impose condition
(iv) equation F'(u) = 0 has a solution u* € H.

Then the solution u* is unique and also minimizes ¢. We note that the existence of u* is
already ensured if the lower bound p = p(R) in condition (ii) satisfies limp o, Rp(R) =
+00, or if p does not depend on R at all (see e.g. [55, 59]).

Let ug € H and let a variable steepest descent iteration be constructed in the form

Uni1 = Up — B, Fluy,), (2.4.2)
where we look for B,, in the class
B= {B € L(H) self-adjoint : 3p >0 (Bh,h) >p|hl|*> (h€ H)}. (2.4.3)

(The uniform positivity is needed to yield R(B,) = H, by which the existence of B, ' F(u,,)
is ensured in the iteration.) Let n € N and assume that the nth term of the sequence (2.4.2)
is constructed. Then the next step yields the functional value

m(B,) = ¢(u, — B, ' F(uy,)). (2.4.4)
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We wish to choose B,, such that this step is optimal, i.e. m(B,,) is minimal. We verify that

glirzls’ m(B,) = m(F'(uy,)) up to second order (2.4.5)
n€

as u, — u*, i.e. the Newton iteration realizes asymptotically the stepwise optimal steepest
descent among different inner products in the neighbourhood of u*. (Clearly, the asymp-
totic result cannot be replaced by an exact one, this can be seen for fixed u,, by an arbitrary
nonlocal change of ¢ along the descent direction.)

We can give an exact formulation in the following way. First, for any 14, > 0 let
B(v) = {B € L(H) self-adjoint :  (Bh,h) > vi||h||> (h€ H)}, (2.4.6)
i.e. the subset of B consisting of operators with the common lower bound v; > 0.

Theorem 2.4.1 Let F satisfy Assumptions 2.4.1. Let ug € H and let the sequence (uy,)
be given by (2.4.2) with operators B, € B. Let n € N be fized and

. 1 _ _ _ _
m(B,) = B + 3 (Ho(By g — Hy ' gn), Bylgn —Hylgn) (2.4.7)

where B := ¢(u*), g, := F(u,), H,:=F'(u,). Then
(1) min m(B,) = m(F'(u,));

BneB
(2) m(B,) is the second order approximation of m(B,), i.e., for any B, € B(v1)
|m(B,) — m(B,)| < Cllu, — u*||3 (2.4.8)
where C' = C(ug, 1) > 0 depends on ug and vy, but does not depend on B,, or u,,.

Proof. (1) This part of the theorem simply follows using that H,, = F’(u,) is positive
definite by assumption (ii), whence we obtain

(2) We verify the required estimate in four steps.
(i) First we prove that
l|un, — u*|| < Ry (2.4.9)

where Ry depends on wug, that is, the initial guess determines an a priori bound for a ball
B(u*, Ry) around u* containing the sequence (2.4.2). For this it suffices to prove that the
level set corresponding to ¢(ug) is contained in such a ball, i.e.,

{ue H: ¢(u) < é(ug)} C B(u*, Ry), (2.4.10)
since u,, is a descent sequence w.r.t. ¢.

Let u € H be fixed and consider the real function f(t) := gzﬁ(u* +t M) (teR),

flu—u*|l

which is C?, convex and has its minimum at 0. By the assumed uniform monotonicity,
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there exists p; > 0 such that (¢"(v)h,h) > pi||h]]* (v —u*|| < 1, h € H), and
hence f"(t) > p1 (]| < 1). Then elementary calculus yields that f’(1) > p; and

f(1) = f(0) > p1/2, hence

¢(u) = o(u?) = f(llu—wu*) = fF(1) + f(1) = F(0)

> PO = =1+ 71) = £(0) > p (flu— ]~ 5):

This implies that if

ERQ

nu—wnzi(awy_mwg+%

then ¢(u) > ¢(up), that is, (2.4.10) holds with this Ry.

(i) In the sequel we omit the index n for notational simplicity, and let w=w,, ¢g=
9., H=H,, B = B,, where g, = F(u,) and H, = F’'(u,). Using these notations,
(2.4.4) turns into m(B) = ¢(u— B~ 'g). Further, we fix v; > 0 and assume that B € B(v;)
as defined by (2.4.6).

Now we verify that
1
m(B) = ¢(u) = (B™'9,9) + 5(HB "9, B"'g) + Ry (2.4.11)

where
|Ry| < Chl|lu —u*|? (2.4.12)

with C; > 0 depending only on ug and v;. Let z = B~'g. Then the Taylor expansion
yields

m(B) = ¢(u — z) = ¢(u) — (¢'(u), 2) + %(615”(“)27 2)+ R, (2.4.13)

here the Lipschitz continuity of ¢” implies
L
IR)| < €°||z||3 (2.4.14)

where Lg is the Lipschitz constant corresponding to the ball B(u*, Ry) according to as-
sumption (iii). Here ¢'(u) = F(u) =g and ¢"(u) = F'(u) = H, hence the definition of
z and the symmetry of B yield (¢/(u),z) = (B 1g,9), (¢"(u)z,2) = (HB 'g, B 'g) and
in order to verify (2.4.12) it suffices to prove that

2]l < Kyflu — o (2.4.15)

with K7 > 0 depending on uy and v4.
The Taylor expansion for ¢’ yields

g=¢(u)=0¢'(u) +¢"(u)(u—u’)+or, (2.4.16)

where I
oal < 22w —w|?
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with Ly as above. Here ¢/'(u*) = 0. Let Py be the upper spectral bound of ¢” on the ball
B(u*, Ry), obtained from assumption (ii). Then, also using (2.4.9), we have

Lo Ry

* L * * *
lgll < Pollw = + S u— P < (Po+ =52 ) hu =l = Kollu—wl.  (24.17)

From this the assumption B € B(v;) yields ||z|| = ||[B7g| < (Ko/v1)|u — u*||, hence
(2.4.15) holds with K = Ky/vy and thus (2.4.11)-(2.4.12) are verified.

(iii) Now we prove that

P(u) = B+ %(H_lg,_l 9) + Ry (2.4.18)

where

|Ry| < Collu — u*||? (2.4.19)
with Cy > 0 depending only on wuy and v;. Similarly to (2.4.13)-(2.4.14), we have

1 1"(oox * %
S0 @) =) =) + o

O(u) = ¢(u) + (¢ (u”),u — u’) +
where |os| < £0fju — u*||3. Here ¢(u*) = 8, ¢/(u*) = 0 and
6 () — ), — ) — (H(u — )0 — )] < Lollu— |}

from H = ¢"(u) and the Lipschitz condition. Hence
Blu) = §+ 5 (H u— ) u—u') + o5,
where o3| < 222|lu — u*||*. Therefore it remains to prove that
[(H(u— ), — ) — (H g, )] < Cyllu— w1 (2.4.20)
Here (2.4.16) implies
g=¢(u)=¢"(u)(u—v)+o = Hu—u)+(¢" () - H)(u—u")+ o1
Using again the Lipschitz condition for ¢”, we have ||(¢”(u*) — H)(u—u*)|| < Lollu—u*||?

hence
g= Hu—u")+ o4 (2.4.21)

with
o] < Cillu—u*|?. (2.4.22)

Setting (2.4.21) into the left-hand side expression in (2.4.20) and using the symmetry of
H, we obtain

[(H(u—u),u—u*) = (H 'g,9)] = (g — 00, H " (g — 04)) — (H 'g,9)|
= | —2(H g, 04) + (H 04, 04)| < 2|/(H g, 00)| + |[(H " 04, 04)] -
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Let pg be the lower spectral bound of ¢” on the ball B(u*, Ry), obtained from assumption
(ii). Then ||[H Y| < 1/po. Hence, using (2.4.17), (2.4.22) and (2.4.9), we have

* * - 1
[ (=), u =) = (H9.9)| < = (2ol + lleal?)

1 1
< (260 Cullu = | + 3w — w|1*) < p—<2K0 Cy+ Ry C3) Jlu—u',
0 0
that is, (2.4.20) holds and thus (2.4.18)-(2.4.19) are verified.

(iv) Let us set (2.4.18) into (2.4.11) and use notation R3 = Ry + Ry :

1. .. _ 1 _ _
m(B) = B+ 5{H ‘9,7 g) — (B 1g,g>+§<HB '9.B7'g) + R

1 ~
=0+ 5 (H(B™'g—H'g), B'g—H 'g) + Ry =1(B) + Rj.

where by (2.4.12) and (2.4.19) we get |R3| < Cllu — u*||*> with C = Cy + Cy. Therefore
(2.4.8) is true and the proof is complete. [ ]

2.4.2 Inner-outer iterations: inexact Newton plus preconditioned

CG

When the Jacobians are ill-conditioned, it is advisable to use inner iterations to solve
the linearized equations. Hereby one can equally use preconditioning operators to define
preconditioners in the inner iterations.

The convergence of such outer-inner (Newton plus PCG) iterations relies on the follow-
ing two standard estimates:

(i) in the outer iteration, if the inexact Newton method contains stepwise errors d,,
then under condition
0, < const. - || F(uy,) — bl|]”

with some constant 0 < v < 1, the convergence is locally of order 1 + ~:
17 (tn1) = Ol < el | F(wn) = BII™7,

(i) in the inner iteration, if the preconditioning operator yields bounds m, and M,
then the CG iterates (p%k)) keN satisfy

1E" (un)p? + (F(un) = Bl g1 < Co Q[|F (un) = bl (k €N),

where Cy = 2 and Q = Mo—mu for the CGN method, and Cy = 2+/M,/m, and Q =
Mp+mp

\4 Mn_m
VMt /in
iterations for the prescribed outer accuracy d,,.

for the symmetric CG method. This enables us to control the number of inner

In what follows, we present two classes of efficient preconditioners for the inner itera-
tions.
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(a) Symmetric problems with nonlinear principal part

In general, we have seen in section 1.3.1 that the spectral bounds m and M of a self-adjoint
operator Lg imply (S, 'Ly) < % independently of the given subspace V},. Let a nonlinear
Gateaux differentiable potential operator F' : Hg — Hg satisfy the uniform ellipticity
property

mlol[§ < (F'(wv,v)s < Mol (u,v € Hs) (2.4.23)
with M, m > 0, which also ensures well-posedness of equation F'(u) = 0. If u, is the nth
outer Newton iterate and Lg := F”(u,,), then an inner CG iteration thus converges with a
mesh independent convergence rate.

The following class of operators forms the most common special case to satisfy (2.4.23).
Let Hg be a given Sobolev space over some bounded domain © C R¢, such that its inner
product is expressed as

(h, v = /Q B(h, v) (2.4.24)

for some given bilinear mapping B : Hg x Hg — L'(Q2). Let the operator F' : Hg — Hg
have the form

(F(u),v)s = / (a(B(u,u))B(u,v) _ fv) (u,v € Hg), (2.4.25)

Q

where f € L*(Q) and a : RT™ — R is a scalar C' function for which there exist constants
M > m > 0 such that

0<m<a(r) <M, 0<m< d%(a(rz)r) <M (r >0). (2.4.26)

Proposition 2.4.1 Under assumptions (2.4.25)—(2.4.26), the operator F' satisfies (2.4.23).

PROOF. Let
p(r?) = min{a(rz), %(a(rQ)r) }, q(r?) = max{a(rz), d%(a(ﬁ)r)} (r>0),
(2.4.27)
where by (2.4.26),
0<m<p(r)<q(r)<M (r>0). (2.4.28)

It follows readily that for all u, h,v € Hg

(F'(w)h, v)s = / (a(B(u,u)) B(h,v) + 2d'(B(u, u)) B(u, h) B(u,v)) (u, hyv € H)

Q
(2.4.20)
and hence
m/ﬂB(v,v) < /Qp(B(u,u))B(v,v) < (F'(u)v,v)g < /Qq(B(u,u))B(v,v) < M/QB(U,U),
(2.4.30)
which coincides with (2.4.23). u
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For a corresponding boundary value problem, the FEM solution u; in some subspace
Vi C H must satisfy
(Flup),v)s =0 (vE W) (2.4.31)

or F(up) = 0. If u, is the nth Newton iterate, then the correction term p,, € V}, is found
by solving the linearized problem

(F'(up)pn,v)s = —(F(un),v)s (v € V), (2.4.32)

which now reads as follows: for all v € V},

(a(B(un, Up)) B(tp, v)—fv)

(2.4.33)
As stated above after (2.4.23), we obtain mesh independent convergence for the inner CG
iteration for problem (2.4.33).

The above bounds can be sharpened to depend on n, which can be much more efficient
in practice. In fact, (2.4.30) implies

/Q<a(B(un,un))B(pn,v)+2a’(B(un,un))B(un,pn)B(umU)> _ _/

Q

mn/QB(”U,U) < A(F'(up)v,v)s < Mn/QB(U,v) (2.4.34)

where
My = irslzfp(B(un,un)) >m, M, := sup q(B(un,u,)) < M.
Q

Second order equations. Various second order nonlinear elliptic problems (elasto-
plastic torsion, magnetic potential, subsonic flow) lead to the following weak formulation:

find uw € H(Q) such that

/Qa(]Vu]2)Vu Vv = /ng (v e Hy(Q)),

where the given coefficient a satisfies (2.4.26). This falls into the above type where (2.4.24)
is the standard Hg(2)-inner product (u,v)g = [, Vu - Vo. Then estimate (2.4.23) implies
mesh independent convergence of inner CG iterations such that the auxiliary problems
come from the H}(€Q)-inner product, which means that one has to solve inner Poisson
equations.

However, for some problems these bounds are too wide and convergence is very slow, as
e.g. for magnetic potential problems. Then a much better preconditioning operator is the
piecewise constant coefficient operator (2.3.36). The required decompositions are straight-
forward to define in this case when we have a scalar nonlinearity. In fact, analogously to
(2.4.29), the function

flz,n) = a(nl*)n

satisfies

@%$255—MMWMP+mﬂmm<n5V

7



dc_212 11

and, using notations (2.4.27),

p(IVun (2)*)[€]* < g—i(%Vun(ﬂf))é 1€ < q(|Vun(2) )1 (2.4.35)

This implies the local spectral bounds

m; = igfp(|Vun|2) , M; = sup q(\Vun|2) , (2.4.36)
i Q4

then the global bounds m,, and M, come from (2.3.39). Altogether, these bounds are
determined only by the values of |Vu,| and the given scalar function a(r).

Conversely, prescribed condition numbers M /m can be achieved via a suitable recursive
definition of the subdomains in a form

Q ={re€Q: ri_y <|Vu,(z)| <} (1=1,..,s) (2.4.37)

with prescribed ratios r;/r;_1, which reduces the conditioning analysis to the scalar func-
tions p and ¢ from (2.4.27). In practice, for a magnetic potential problem, favourable
condition numbers have thus been achieved with few subdomains [10]: e.g. 6 subdomains
reduced the convergence factor from ) = 0.9785 to ) = 0.6711.

Other problems. The elasto-plastic bending of clamped plates is described by a
fourth order problem. Its weak formulation reads as follows: find u € HZ(2) such that

/g([u,u]) [u,v] = /ow (v € HF()), (2.4.38)
Q Q

where [u,v] := $(D?*u- D*v + Au/Av) and the scalar material nonlinearity g satisfies
(2.4.26). This falls into the above type again. Using fixed preconditioners generated by
this inner product, we are led to auxiliary biharmonic problems, for which fast solvers are
available [23]. For highly varying material nonlinearities, one can instead use the above
described procedure to construct a piecewise constant coefficient preconditioning operator,
whose weak form is

(Byv, z) = %/ﬂwn(x) (D*v- D*2 + AvAz) (v,z € H3}(Q)).

A similar description holds for nonlinear elasticity systems. These will be studied in
subsection 2.6.5.

(b) Semilinear problems

We consider nonsymmetric systems involving second, first and zeroth order terms as well:

—div (k; Vu;) + by - Vu; + fi(z,ug, ... w) = g;
(i=1,...,1)

ujjpn =0

(2.4.39)

on a bounded domain 2 C R (d = 2 or 3) under the following assumptions:
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Assumptions 2.4.2.

(i) (Smoothness:) k; € L>(Q), b; € CY(Q)? and g; € L*(Q) (i = 1,...,1), further,
the function f = (f1,..., f;) : Q@ x Rl — R! is measurable and bounded w.r. to the
variable z € Q and C! in the variable ¢ € R

(ii) (Coercivity:) there is m > 0 such that k; > m holds for all i = 1, ..., further, using

the notation f{(z,§) = %‘?g)’

Fia,€)n-n — 5 (max divhy(x)) ol > 0 (2.4.40)

for any (z,€) € Q x R! and n € R.
(iii) (Local Lipschitz continuity:) let 3 <p (if d =2) or 3 < p <6 (if d = 3), then there
exist constants c1, co > 0 such that for any (z,&;) and (z,&) € Q x R,

| fee,60) = i, &)l| < e+ ca (max Jeil, &))" les - ol

We note that assumption (iii) implies the estimates

| fe(@,8)|| < s + cal€P2, |f(x,6)] < e5 + cl€)P (2.4.41)

for any (z,£) € Q x R.

The FEM discretization and Newton linearization of this system leads to the FEM
solution of the linear elliptic problem

!
—div (k; Vp;) +b; - Vp; + j; 0;fi(z,uy)p; =1y (=1 1) (2.4.49)
pijoo =0

where r; = ¢; + div (k; Vu,,;) — b, - Vu,,; — fi(z,u,). We use the PCGN method based on
a preconditioning operator S, which is the independent [-tuple of elliptic operators

where ¢; € L>(Q2) and ¢; > 0.

We are interested in superlinear convergence. The following theorem, established in [4],
provides this result independently of both the mesh size h and the outer iterate u,. To
formulate the result, we denote

. [Nl
sP = min max —— o)
! H;_1CH}(Q)! v1H; 1 ||V||% ’
where H;_; stands for an arbitrary (i — 1)-dimensional subspace and orthogonality is un-
derstood in S-inner product. (These are constant multiples of the squares of the so-called
Gelfand numbers of the compact embeddings HJ(Q2) < LP(Q), which tend to 0, see [128].

For p = 2, the latter are eigenvalues of the related compact operator. )
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Theorem 2.4.2 Let Assumptions 2.4.2 hold. The CGN algorithm with Sy-inner product,
applied for the n x n preconditioned FEM system at linearization w,, yields

1/k i

2

(HZ”?) S G (b=loon) with &= 205 2(013§2)+028§”)) — 0 (2.4.44)
h =

as k — oo , and here the constants Cy,Cy > 0 and hence the sequence (ép)pen+ are
independent of Vi, and u,.

PrROOF. The general superlinear convergence estimate for this problem is given by
Theorem 1.2.9. To prove the desired independence result, we must show that the sequence
e in (1.2.76) satisfies e < & if Qg = le) corresponding to linearization at u,, further,
that £, — 0. The divergence theorem yields for v,z € H}(Q)!

Q Q Q
hence from (1.2.61) and (2.4.41)

1QWv]s = sup [(QUv,z)g]
zeH ()
||zl g=1

= su —v; (b; - V2z;) O; fi(z,up)v 0 — (divb;) v;) 2
ZGngZ)l Z f — ( ) ) >
2l g =1

= sup /(—V-(b‘Vz)—l— (fé(:z:,un)—(q+divb)1)v~z)
zeH Q! |JQ
llzll5=1

< sup (maXHbiHLw(Q)z/WHVZ] + (c3+maxHqi+divbz-HLw(m)/ vzl
zeHA () ? Q ¢ Q
Izl g=1

tes / |un|p2\vz|) (2.4.46)
Q

< sup (miax D3| oo ()t [V [| £262: |\Vz]|L2(Q)zd+(cg+m?x | gi+div biHLw(Q)) IV L2 12| L2y

zeH ()
Izl g =1
o callun oy IVl ooy zlocay ) (2.4.47)
where in the last term Holder’s 1nequahty has been used for the case p —i— + =~ = 1. Here
we have | Vzl|r2qpa = |lzl|g; < 75 - [2lls = \/LE and |[z[|pr oy < & HZHS = Cm for all

p < p*. Therefore
n 1
an>vwss;(;ﬁﬁn?xnbAum“wnvnm«w

—l—%(es—l—mﬁanﬁ—divbinpo vz l+c4\/_y|un\ VIl o) )
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moreover,
Janl oy < Cp - lunl[gg < Cp Ro, (2.4.48)

hence
||an)v‘|s < const. - ||V 2y + const. - |V sy

which implies
1QEVIE < K|Vl + Kall VI @y (2.4.49)

and here K, K, are independent of A and u,,.
Now setting v; = z; in (2.4.45),

Q 92

b V) v; + Za filz,un)v; — qv;) z)

hence

’(Q(S")V, v

= /Q((b~Vv)-V+(fé(x,un)—ql)v~v>

< / max ‘qi + %div bi| lv[]* + / (03 + C4|un|p_2) lv|?
Q K3

1
< (e max g + 5divbill o) V32 + callunliny IVI3a(o)
Using (2.4.48) again, we obtain
(QEv.V)s| < KallvIaiay + KallvIay (2:4.50)

and here K3, K, are independent of h and u,. Now let Hg = H}(Q)! with the S-inner
product. The variational characterization of the eigenvalues yields

| (@) + Q& )v.v)s| | (@Q5v.v)s]
!)\ ( +QS )’ = min max =2 min max —F—5——
Hi-1CHs vLH; IvIIZ HioCHs viHio  ||[V[[§
and
(n)\* ~H(n) (n)
Oy (OO (@) Qs"v,v)s 1Qs"vII%
si(@s”)" = M((Q57) @s7) = | min - max VI3 T e vl Vg

where H; ; stands for an arbitrary (i — 1)-dimensional subspace. Summing up and using
(2.4.50) and (2.4.49), respectively, we obtain

1 s
A ( + ) +5; M2 < ¢ min  max —(+C min  max —— =&
| $) Q) (@) < YHoichs viH- |3 “HoicHs vib_, V]
where C; = 2K3+ Ky, Cy = 2K, + K5. Here both terms on the r.h.s. tend to 0 as 7+ — oo,
owing to the compactness of the embeddings H(Q)! C L2(Q)! and H}(Q)! ¢ LP(Q)L. (In
particular, the first min-max term gives the reciprocal of the eigenvalues of S in L*(Q)".)
That is, the sequence (£;) is constant times the arithmetic means of a sequence that tends
to zero, hence, as is well-known, &;, itself tends to zero. [
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Remark 2.4.1 (i) One can give explicit asymptotics using the related Gelfand numbers
and eigenvalues. In particular, when the u,, are uniformly bounded as h — 0, then (1.2.66)
holds [4].

(ii) Instead of the above Dirichlet problem, one could include mixed boundary condi-
tions or interface conditions, see [5] and the numerical tests in subsection 2.6.6.

2.5 Newton’s method: a characterization of mesh in-
dependence

A missing part of the previous theory in this part so far is the mesh independence of
quadratic convergence of Newton’s method for general elliptic problems. A related prop-
erty, the classical mesh independence principle (MIP) has been established on a general
level in [3], and then a lot of important work has been done, see [20, 29, 130, 153]. The
MIP states that the number of required iterations for some tolerance remains essentially
the same as the mesh is refined. The real strength of the result is that this common con-
vergence is quadratic. (Mesh independent linear convergence can be produced by much
cheaper methods.) This and all later results were based on the underlying Lipschitz con-
tinuity for the derivatives of the operator.

However, in all the mentioned works this Lipschitz continuity appears only as an as-
sumption in general, and it is only proved for semilinear problems.

The goal of this section is to clarify this phenomenon for a general class of second order
elliptic problems solved by FEM. It will be shown that mesh uniform quadratic estimates in
fact cannot be produced unless the principal part is linear. For this, the 'mesh independence
principle for quadratic convergence’ (MIPQC) is introduced, which only requires that the
quadratic convergence rate is uniformly bounded as the mesh is refined.

Briefly, our result then states that the MIPQC' holds if and only if the elliptic equation
is semilinear. Moreover, this is an inherent property for this class of problems, not due
to too little smoothness etc. The underlying property is in fact as follows: in the case
of a nonlinear principal part, as we will prove in Corollary 2.5.1, the derivative F' of the
differential operator is not locally Lipschitz continuous in the corresponding Sobolev space.

We finally mention that although the underlying property can be given very simply,
the exact proofs will require very lengthy and technical calculations, following [88].

We consider second order nonlinear elliptic boundary value problems of the form
—div f(x, Vu) + ¢(z,u) = g(x) in Q
f(z,Vu)-v+s(z,u) = y(x) only (2.5.1)
u =10 onl'p.
We impose the following conditions:

Assumptions 2.5.1.

(i) (Domain.) Q € R%, d = 2 or 3, is a bounded domain with piecewise smooth boundary,
I'n,I'p C 00 are measurable open subsurfaces, Iy NT'p = 0, Iy UT'p = 0 and
I'p #0.
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(ii) (Smoothness.) The functions f: QxR — R?, ¢: QxR - Rands:I'yxR = R
are measurable and bounded w.r. to the variable x € Q resp. z € I'y and C! in the
other variables. Further, g € L*(Q2) and v € L*(T'y).

(iii) (Ellipticity.) The Jacobians f,(z,n) := %ﬁ’") are symmetric and have eigenvalues
between constants A > A > 0 independent of (z,7n); further, for any = € Q resp.
r €y and £ € R, we have 0 < gf(,§) and 0 < si(z, §).

(iv) (Lipschitz derivatives for the principal part.) The Jacobians f; are Lipschitz contin-
uous w.r. to 7, i.e., there exists a constant [y > 0 such that for all (z,m,), (z,n2) €

Q x R? we have ||f7,]<l’,771) - fé(xﬂ??)n < lf|7]1 - 772"

(v) (Lipschitz derivatives for the lower order terms.) Let 3 <p; (ifd=2)or3<p; <6
(if d = 3), then there exist constants c1, co > 0 such that for any (z,&;) and (z,&) €
Q xR,

b &) = bl &)| < (2 + 2 (max Jeul, &) )l — & (2:5.2)

Further, let 3 < py (if d = 2) or 3 < py <4 (if d = 3), then there exist constants
dy,dy > 0 such that for any (x,&) and (z,&) € T'y X R,

‘5/5@751) - 3/5(95752)

< (d1 + dy (max |€4], \52\)1’2—3) € — &) (2.5.3)

The Sobolev space
Hp(Q) :={ue H(Q): ur, =0}, (2.5.4)

corresponding to the Dirichlet boundary I'p, is endowed with the inner product
(u, v) = / Vu Vo, fulay = [Vl . (2.5.5)
Q

Condition I'p # @) in assumption (i) ensures that (2.5.5) is positive definite. Let p;, ps be
real numbers as in assumption (v). Then [1] there hold the Sobolev embeddings

Hp(@Q) ¢ L(Q), Nl < Kpallullay, — (u € Hp(Q)) (2.5.6)

Hy(Qey € LP(Tx),  Nullon@y < Kryllulmy, — (we HY(Q)  (25.7)

with suitable constants K, o, Kp, ry > 0.

We will consider finite element subspaces under the following assumptions, which will
allow us to use standard FE theory [34].

Definition 2.5.1 A family of FEM subspaces V = {V}, },_,0 will be called admissible if
(i) Vi C@)NHLQ) NWEe(Q) for all V;, € V;

(ii) Vj, is a regular affine family;
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(ii) Vj contains all piecewise linear polynomials, but the degrees of freedom involve at
most first derivatives.

Hereby, as usual, a regular affine family means that all elements are affine-equivalent to a
reference element, and the element diameters are bounded by constant times the maximal
inscribed ball diameters [34].

The standard Newton’s method reads as follows. Let uy € V}, be arbitrary, and let the
sequence (u,) be defined by the following iteration. If, for n € N, w,, is obtained, then

Upt1 = Up + Pn (n € N), (2.5.8)
where p,, € V}, is the solution of the linear auxiliary problem
Fy (tn)pn = —Fu(uy). (2.5.9)

Definition 2.5.2 Problem (2.5.1) satisfies the mesh independence principle for quadratic
convergence (MIPQC) of Newton’s method for admissible discretizations if under Assump-
tions 2.5.1, there exist constants hg > 0 and 6 > 0 independent of V}, with the following

property:
taking into account admissible FEM subspaces V;, C H}(§) with mesh parameter h,
and initial guesses ug = ul € Vj,, the sequences (2.5.8)—(2.5.9) satisfy

{ 1 En (ung) s,

h < ho, |lug—up||g <0, né€ N} < 0. (2.5.10)
[FlunlZ, b

Theorem 2.5.1 Let Assumptions 2.5.1 hold and f € C?(Q x R, R%). Problem (2.5.1)
satisfies the MIPQC of Definition 2.5.2 if and only if 1w f(z,n) is linear, i.e. the elliptic
equation is semilinear.

We note that Assumption f € C?*(Q2 x R?, R?) is only required to prove the ’only if’
part, the ’if” part holds under Assumptions 2.5.1 themselves.

For both proofs, let us decompose the operator F' in
F =G+ R, (2.5.11)

where for any u € H},(Q),

(G(u),v)gy = /Qf(x, Vu) - Vv (v € Hp(Q)); (2.5.12)

(R(u), )y z/Qq(x,u)H/FNs(x,u)u—/ng—/FNwda (v e HL(Q)). (25.13)
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(a) Proof of the ’if’ part
We verify the following

Proposition 2.5.1 Let Assumptions 2.5.1 hold. If 1w f(x,n) is linear, i.e. the elliptic
equation is semilinear, then problem (2.5.1) satisfies the MIPQC of Definition 2.5.2.

PrOOF. It suffices to show that F} is locally Lipschitz continuous independently of h.
The required Lipschitz continuity has been proved in many related specific situations, see
e.g. [55], and a similar derivation can be used in our general setting. For completeness,
we briefly summarize the proof. For brevity, we omit indices A from elements of V},. Using
the linearity of f and the decomposition (2.5.11), we have

! ' _ dq dq ds dq
www—ﬂwmw—[ﬁgaw—%umww+ﬁgamw—%
= (Ryw) = R0)w,2) + (Ro(u) — R()w,2)  (wo,w, 2 € Vi),

Here R), satisfies

(z,v)) wz

((Ryfa) = Ry(@w, 2 < [ (dr o+ da (ol o) u = ol ] |

I'n
< di [ju— UHLB(FN) Hw||L3(rN)HZ||L3(FN)

p2—3

+ dy (max [[ull ez, [V r20y)™ " e = vllze2wy) lwllzes @) 2] 22 o)

where Holder’s inequality has been used for the cases %—i—%—l—% = 1land pr—j%—p%—i—p%—i—p% =1
Then, also using (2.5.7), we have
1B (w) = By(v)ll = sup  [((Ry(u) — Ry(v))w, 2)]
w,z h

llwll=l=ll=1

p2
< (di K3, + doKJ2r, (max[fuly, 0]m)

A similar calculation holds for R} with obviously replaced constants. Hence we obtain

)l =l

T _ 3 P1 -3 3 P2 -3
L(T) =0 KS,Q + 0 KPLQ T+ dy K37FN + dy KP2,FN P2

independently of h. [

(b) Proof of the ’only if’ part

Now we must verify the following

Proposition 2.5.2 Let Assumptions 2.5.1 hold and f € C*(Q2x R4, RY). If n+— f(x,n)
is not linear, i.e. the elliptic equation is not semilinear, then problem (2.5.1) does not

satisfy the MIPQC of Definition 2.5.2.

The stated mesh-dependence will be derived in Proposition 2.5.3 after a series of lem-
mata. First we consider the meaning of the required negation:

85



dc_212 11

Remark 2.5.1 To show the contrary of Definition 2.5.2, one must find right-hand sides
g € L*(Q) and v € L*(T'y) in problem (2.5.1) with the following property:
for any constants hy > 0 and § > 0, taking into account admissible FEM subspaces

Vi C HEH(€Q) with mesh parameter h, and initial guesses ug € Vj, the sequences (2.5.8)—
(2.5.9) satisty

{ | En(unsr) |y,

h<ho, luo—unlm <0, neN}:oo. 2.5.14
1B (un) 0: Ilwo = unllay (2.5.14)

Now, note that Assumption 2.5.1 (iv) implies

’ 0*f(x,n) ‘
on?

<l (2.5.15)

RTLXTLX’IL

for all (z,n) € @ x R™.

Lemma 2.5.1 Let f € C*(Q x R, R"). If f is not linear then there exists a point

(xo,m0) € @ x R™ and a vector v € R™, |v| =1 such that 82%ﬁ%’m)(v,v,v) > 0.

PROOF. f is not linear if and only if 83]” = gin]; # 0, i.e. there exists a point
(z0,70) € Q x R™ where 0} f (0, 10) is not the zero tensor. Owing to f € C*(Q x R", R"),
the tensor 8727 f(xo,m0) is symmetric, hence the absolute-value estimate [152] states that

Haf]f(x07770)HRN3 = ‘Sl‘l,pl 8$f(x07770>(vu U7U)7

from which our lemma follows. ]
Lemma 2.5.2 If Assumption 2.5.1 (i) holds, then for all u,v,z € H}()

(G (v, 2)] < AVl @l Vlxo (25.16)

PROOF. It readily follows from the assumption and the Cauchy-Schwarz inequality. m

Lemma 2.5.3 Let v € R" be a given vector such that |v| = 1, and B, (zo) C Q be a
given ball with center xo and radius ro. Then there exists a subset D C B, (xq) such that
the following holds. For any integer m > 1 and number M > 0 there exists a function
Pa € CP™=D(Q) with the following properties:

(i) Vpa(x) =¢(x)v (xr€ D) for some nonnegative function ¢ : D — R*.
(i) |[Vpallspy > M.
(i) ||Vpallrs@p) < 1.
() [Vpallrz@) < 1.

(v) pa has a compact support in .
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PRrROOF. Let r > 0 be a given number. Let es,...,e, € R™ be vectors such that
{v,e9,...,e,} is an orthonormal basis in R", and H, := {zq + iciei el < do=
2,...,n} (a hypercube orthogonal to v). For given points x € IZ{:"2 and y € H,, if z =
o + a1v + ZNZaiei and y = xo + ibiei, then we define

N 1/2
dy(z,y) = (a% + > (a; — bi)2> if ay = (z—x0,v) 20,
d(z,y) = 7 ” (2.5.17)
d_(z,y) := (a‘ll + ;(ai - b,-)Q) if a; = (x — xo,v) <O0;
d(z, H,) := inf d(z,y). (2.5.18)

yEH,

Let r be chosen so small that the set E, := {z € R": d(z,H,) <1} C B, (x9). We fix
this r and define

N
D:=D, ::{xg—i—clv—i—Zciei: 0<¢<r i=1,...,n}
=2

Let m > 1 be a fixed integer. For another given integer o > 1 we define
Sa(t)i=1—a am e ™" (t>0).

Then
4dm—1

S (1) = sq(t) :=ma tm ™t g7 (t >0).

Let us introduce
Go(2) = Sald(z, H,)?) = 1 — a7 5w e~ 4@ (3 € ),

We will first prove that for large enough «, the function ¢, will satisfy similar properties as
(i)-(iv). Then we will look for p, in the form p, = Cq, for some proper constant C' > 0
and function ¥ € C§°(Q2).

(1) The properties of qo. Let k,I > 0 be given numbers. It is well-known that
k R ARy
J()(x)::/ 86_5d8—>/ s"e”* ds < 400 as T — +00,
0 0

therefore, for given constant p > 0 and positive integer & € N7, using the substitution

S = \/Pag,
k+1

[(k)('r) = / tk‘efpatht = (pog)i%J(k)( poﬁ*) — O(OéiT> as a — +oo. (2519)
0

pa

From this, using the substitution ¢t = o,

rl

J;[)Zl] (T’) = / le—pagﬂldg _ %/ t#—le—paﬁdt _ %]Z():J[l—l)(rl) _ O(OJ_%)
0 0
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as a — +00.
For simplicity, we first consider in detail the 2-dimensional case, i.e. when Q C R2.
This will also clarify the procedure in higher dimensions.

(1a) Construction in 2D. Now H, = {xg + cees : |ca] < r} is a segment. Further, we
rewrite D, and introduce five additional sets:

D, ={z=x0+&v+&ey: 0<0:=& <1, |& <r}.

Bt i={z =2+ &u+ (r+&)ea: 0<& <1 (i=1,2),

[
i
I
Ll )
1
I
DO b
=
—

) <
B2t ={rx=x0+&u—(r+&)ex: 0<&<r (i=1,2), 0:=/E+& <r},
Bl i={rx=ay—&u+(r+&)ex: 0<&<r (i=1,2), 0:= /& +& <71},
B2 i={rx=x0—&u—(r+&)ex: 0<&E<r (i=1,2), 0:= /& + & <r}.

Dy ={r=x0—&u+&ey: 08, 0:=8 <7, [&] <1},

Then E, = D, U B> U B*>T U D, UBY UB?". In each set we have o = d(z, H,), in
particular, the infimum in (2.5.18) is attained for a vertex y = xq & re, in the case of B&*
(1 =1,2) and attained for an interior point y = xo + &ey of H, in the case of D, and D, .

We can define o(§) := d(z, H,) (then o(&) = p). Since &, & are (local) coordinates in
other orthonormal bases, we have |V (d(z, H,)?)| = |[V(c(£)?)|. In detail:

on Dy o =0(8)?=¢&, [V(0(§)?)] = 2&;

on D ¢ =0(8)? =&, [V(0(§)?)] =48

on Byf (i=12): =0’ =¢&+&, V(o)) =2VE +&;
on By~ (i=1,2): ¢ =0(§?=&+&, [V(e(§)?)] =248+ &

First we observe that g, is the composition of an analytic function with d(z, H,)*™.
The latter equals o(£)?™, which can be defined on the whole © by the same formula as
on E, (if we drop the condition ¢ < r), and it is easy to see that o(£)*™ is a piecewise
polynomial which has 2m — 1 vanishing derivatives on the boundaries in those variables
that change across the considered subdomains. Hence ¢, € C?™~1(Q). Now we study
some properties of g, analogous to (i)-(iv).

If 2 =2+ &v + &ey € D, then d(z, H,) = 0 = & = (x — x,v), hence q,(z) =
Sa({x — z9,v)?) and hence

Va(x) = 25,((x — 20,0)?) (2 — 20,0) v = ()0 (x € D,), (2.5.20)

where ¢(z) = 2s,({(z — x,v)?) (x — x0,v) = 25,(£1)&; is a nonnegative function on D,.
That is, the analogue of property (i) holds.
For any = € E,,

Vaa(@)] = [sa(d(z, H,)*)| [V (d(x, H,)?)]

= ma i d(z, H,)?"2 e @ ™ 17 (d(x, H,)?)| (2.5.21)

4m—1

—ma’in g2 e |V (0 (£)?)].

Let us now calculate the magnitude of || Vg, |7, for p = 2,3 on the considered subdo-
mains, using (2.5.21). Consider first D,. As seen above, we have ¢ = & and |V(0(£)?)| =
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2€1 on D, hence 0?2 e~ 2" |V (0 (€)?)| = 262m~ 4™ The transformation that carries
the points (&1,&) € DY :=[0,7] x [—r,r] to & = 2o + & v + &9 € D, is orthogonal, hence

(4m—1)p 704
1Vaall”, (D)) / Vo (2)|Pdridey = mP o am /O (262m-1 & ) dé g,
D, D

T
(4m—1)p 2m—1 _ 2m
= T lemP o am / é mop g —pod] d&

(4'm 1)p (4m—1)p (2m—1)p+1

T erl(r) = 0TI = O(a')

= C1(T’7 map)

as a — 400, where ¢;(r, m, p) := 2P"lrmP. Hence

1

IVaallizp,) = O(1), ie. <K and  [[Vaalzsp,) = Olain) — oo (2.5.22)

as a — 400, for some K > 0 independent of «.

Now consider BY*. As seen above, we have o = /2 + 52 and |[V(0(£)?)]| =2/ + & =
20 on BT, Hence ¢*" 2 e~ |V(0(€)?)] = 20°™ ' e " and, usmg polar transforma-
tion,

_ (4m—1) r . ap2m
HVQaHIzP(B%ﬁ-) = /;LJr |an($)‘pdl'1d$2 = 2P lmp o 4m p/o Q(Q Dp+1 e Pae dQ

(4m—1)p

- CQ(T m p) 4m Jlggm_l)p""lvm] (7»)
= O(« i (2m;’1")p+2) = O(Oé%l) — 0, hence < K forp=2,3

as o — 400, for some K > 0 independent of a.
The calculation is exactly the same on B>,

Similarly, on B}, using the above, we have o = \/&} + &2 and |V (0 (€)?)] = 24/4€0 + £2.
Here we must use the substitution & = /pcosf, & = psinf, then 8%]5;) = 2\/%. Fur-

ther, we may assume that r < 1, then ¢® < % and hence |V(0(£)?)| = 21/403 cos3 § + 2 sin 62
< 2/50. Thus g2 e~ |V(0(€)?)] < 2v/50%™ e ¢ hence

Vol g < omp a5 [* [ g e L
||q||Lp(Bl ( 2\/@

e 21 ”
— (2\/gm)p a(44ml)p/ 2 COS de (Qm—l)p—i—% e—pag2 dQ
0 V

_ 03(7” m p) (4m 1)19 J[(Qm 1)p+2,m}(r)
m— (2m—1)p+ _
= O(« B 2):O(a]zTr?) <K forp=23

as o — 400, for some K > 0 independent of a.
Finally, on D we have o = £2 and |V (0(€)?)| = 4€3 on D, hence g2 e~ |V (0 (€)?)| =
4gm—1 emo™, Arguing as on D,, we obtain

(4m 1) m— —Oé m
IVanll ey = 2rmp a5 [ et st g,
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The substitution ¢ = £? yields

r2
||vqa||LP(D —2T(4m)paW/ t% —pat2 dt
0

(4m—1)p (4m—1)p—1 m
= ca(rmyp) a i e 2" 0?)

= O« S (4m;;)p+1) O(a %) — 0, hence< K  forp=23

as o — +00, for some K > 0 independent of a.
Altogether, we have obtained that

IVaallz3(p,) = 00, whereas |[|[Va||3p\p,) < K and  ||Vaa|lr2e) < K (2.5.23)

as o — 400, for some K > 0 independent of a.

Now we study |Vg,| on Q\ E,.. We have seen above that o(£)?™ can be defined on the
whole Q by the same formula as on E,, and that |V(c(£)?)| is bounded above by constant
times a power of p. Hence (2.5.21) implies

4m—1

|Vq04( )| < const. - o dm Qk B_O‘Q <ZL‘ c Q)

for some integer k independent of . It is elementary to see that the maximizer 94 maq
of the real function o — "¢ i.e. where ¥ ., e e = max,sq 0 e %" holds,
satisfies 0nmaz — 0 as @ — +oo. Thus, for large enough «, the function ¢ — o* g™
decreases on [r, +00). Since 2\ E, = {z € R?: ¢ =d(x, H,) > r}, we obtain

k —or?

sup |Vga(z)| < const. - o i pkemer 0, hence < K
O\E,

as a — 400, for some K > 0 independent of a.. Since €2 is a bounded domain, this implies
that
IVaalls@g) < K and  [[Vaa| 2@\e,) < K

as a — +00, for some K > 0 independent of . Together with (2.5.23), we obtain that
IV@alls(p,y = 00, whereas [|[Vaa|s@p,) <K and ||Vga|lr2 < K (2.5.24)
as a — 400, for some K > 0 independent of «.

(1b) The case of 3 and more dimensions. Let us first consider a 3D domain. Then
H, = {xo+ caes + czes3 : |co| < r}is asquare and D, = {z = x¢ + & v + &ea + Eze3 1 0 <
0:=& <, |&|, & < r}is abrick. Here D = {x = xg — &v + &ea + E3e3 0 0 < &,
0:=& <r, |&] |&| < r}, and the remainder of the set E, can be divided into two
types of subdomains, containing points  where the infimum in d(z, H,) is attained on a
vertex or on an edge of the square H,, respectively. These subdomains are subsets, namely
halves or quarters, of (partly distorted) cylinders or balls, respectively, being two kinds of
analogues to the parts of (distorted) discs in 2D, where the distortion comes from the term
aj in the definition of d(z,y) in (2.5.17).
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Then one can repeat the 2D calculations, such that the case of D, and D,  goes iden-
tically to the 2D case, whereas otherwise the polar type transformations in the integrals
are replaced by cylindrical or 3D polar (spherical) type transformations, respectively. In
the cylindrical case we obtain constant times the same magnitude of the integrals as in the
2D case, whereas in the spherical case one has p to a greater power. The main point here,
as seen in the integrals (2.5.19), is that greater powers of p lead to smaller magnitude of
the integral w.r.t. a as a — 4o00. That is, the integrals outside D, remain bounded as
a — 400, and behave as before on D, and D, , hence the 2D argument can be repeated.

This argument also shows that the n-dimensional case can be treated analogously as
above. Then H, is an (n — 1)-dimensional hypercube, and (after omitting D, and D,") the
remainder of the set E,. can be divided into n — 1 types of subdomains, containing points
x where the infimum in d(x, H,.) is attained on a vertex/an edge/etc., i.e. a k-dimensional
hypercube of the boundary of H,, respectively (k = 0,1,...,n — 1). The corresponding
integrals contain p at least to the same power as in the 2D case, hence they remain bounded
as « — +00, and behave as before on D, and D_. Altogether, we thus obtain the behaviour
(2.5.24) as a — +00.

2) The function p,. Let us pick a function
(
Y e C5°(Q) such that ¢y, =1 and 0< ¢ <1 on Q. (2.5.25)

Denoting 3 := supp 1, we have ¢jq\x = 0. We define g, := g4% on €2. Then

V., on F,
Vz]\a = (anw + Qva) on X \ Er
0 on 2\ X.

The definition of ¢, implies 0 < g, < 1 on Q, hence |Vq,| < [V@a| + |VY| on X\ E,, but
this obviously holds on E, and 2\ ¥ as well, i.e. on the whole Q. Together with (2.5.24),
this implies that

IV@all3(p,y — 00, whereas [|[Vqu|3@\p,) < K and  ||V@a|lr2 < K (2.5.26)

as a — 400, for some K > 0 independent of a.

Finally, let us prescribe an integer m > 1 and a number M > 0. We construct the
functions g, as above for all @ € NT. Then, as seen before, ¢, € C®"~1)(Q); further,
(2.5.26) holds for some proper constant K > 0 independent of «. Let

1

- 1
Pa = ?QQ - ?%ﬂﬂa

then p, € C®™~Y(Q), and we must check properties (i)-(v). We have p, = (1/K)qq on
D, C E,, hence p, inherits (2.5.20) from g,. Further, from (2.5.26),

IVpallsp,) — 00,  whereas ||Vpa|lrs\p,y <1 and  ||Vpal| 2@ <1

as a — 4oo. Clearly, p, has a compact support in €2, a subset of that of . Thus
properties (i) and (iii)—(v) hold for the p, for all @ € N*. We can now fix « such that
|VDallLs(p,) = M to obtain that property (iv) holds too. n
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We note that property (iv) and assumption |v| = 1 imply p(x) = |Vp,|, hence
Vpa = |Vpa|v on E,. (2.5.27)

Lemma 2.5.4 Assume that f € C*(Q2 x R™, R") is not linear. Then there exist u, €
C(Q) and a number ty > 0 with the following property: for any constant Ky > 0 and
any integer m > 1, there exists po, € C?™=V(Q) such that if 0 <t <ty and |t + s| < to,
then

(6 + (54 pa) = G+ 5p) Jpaspa) 2 tKilVpallfe,  (25.28)

D

(where the operator G is from (2.5.12)).

ProOOF. We will use the brief notations 0, f := g—f] and 92 f = g%’;. Let (zg,m0) € QxR"

be the point given by Lemma 2.5.1. Since ag f is continuous, there exists o > 0 and m > 0
such that such that 97 f(x,n0)(v,v,v) > m on the ball B, (zo). Letting D C By, (zo) be
the set obtained in Lemma 2.5.3, we have

2 f(x,m0)(v,v,0) > m (x € D).

Now let us define

us () = (z,m0) V(). (2.5.29)
Then u,(z) = (z,m0) in D, hence
Vu,=mny in D. (2.5.30)
From the above, we then have
&2 f(x, Vu,)(v,v,0) >m (x € D). (2.5.31)

Now let us fix M > 0 and an integer m > 1. Let the corresponding p, be chosen from
Lemma 2.5.3. Then for any ¢ > 0 and s € R and some function 6 = (s, t),

1
D

(€t (s 4 pa) = Gl + 5p0) Jpaspa) |
= /Q(&;f(:r, Vu, + (s +1)Vpa) — Oy f (2, Vu, + svpa)) VDo - Vpa (2.5.32)
_ /a§f<x,vu*+(s+et)vpa) (Vo V00 V) = £ (1i(s.0) + L(s. 1)),

Q

where [;(s,t) and I5(s,t) denote the integrals on 2\ D and D, respectively.
From (2.5.15) and property (iii) of Lemma 2.5.3, respectively, we have

[11(s, )] < I /Q\D Vpal® = U [ VPallzs@p) < s (2.5.33)

independently of s,¢ and the given Kj.
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Let us consider I5(s,t). The integrand has the following two properties: since f € C?
2 2
Opf (2, Vu, + (s + 0t)Vpa) (VPa, VPa, Vpa) — 0, f(x, Vus) (Vpa, Va, Via)
almost everywhere on D as s,t — 0; further,
\ﬁgf(x, Vi, + (8 + 0t)VDa) (VPas VDo, VDo) < 1|Vpal® € C2(Q) € LY(D) (2.5.34)

i.e. it has an integrable majorant. Then, using the Lebesgue dominated convergence
theorem,

/D@f;f(a:,Vu* + (s + 0t)Vpa) (VDa, VDo, VDo) — /Da,?f(:c,Vu*) (VDa, VDo, Vo)

(2.5.35)
as s,t — 0. Here, by (2.5.27), (2.5.30) and property (i) of Lemma 2.5.3, respectively, the
limit satisfies

/D@?f(w,Vu*) (VPa, Vi, Via) Z/D\Vpa!S O f(x, V) (v, v,0) zm/DIVpa\3
= m||Vpallispy = mM?,

hence I5(s,t) > % mM? for sufficiently small s, ¢. If M is sufficiently large then % mM3—1; >
1 mM?, where Iy in (2.5.33) is independent of M. It readily follows that

1
L(s,t) + Iy(s,t) > Ly(s,t) — |[I(s,t)] > ZmM3 > K

if M is sufficiently large. By property (iv) of Lemma 2.5.3, we find
Li(s, t) + (s, t) > K1 > K[| Vpalliz)- (2.5.36)
Using (2.5.32), we then obtain (2.5.28). n

Corollary 2.5.1 Assume that f € C*(Q x R", R") is not linear. Then the operator F’
(with F from (2.5.11)) is not locally Lipschitz continuous in Hp ().

Proor. Denote ||| := |[.[[z1. We must find bounded sequencees (u,) and (v,) in
H}(Q) such that
[ (un) = F'(vn) |

[tn — vn |

Let u, € HH(2) be as in Lemma 2.5.4. Further, let n € NT be given. By Lemma 2.5.4,
there exists p, € Hj(Q) such that for all proper s,t, inequality (2.5.28) holds with n
instead of Kj. Let us choose 0 < t,, <ty such that ¢,||pa|| < 1. Now let u, := u. + tppa
and v, := u,, these are bounded sequences as n — oco. On the other hand, letting s := 0
and ¢ :=t, in (2.5.28), and using that ||p.| = [|Vpal|r2(0), we obtain

— +00.

16 () = G ()| _ G (s + tupa) = G/ ()| o (G (e + tnpa) = G'(1)) e Po)
[, = vn| tllpll N tllpall? -
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Finally, since F" = G' + R/,

£ (un) = F'(on) || o |G (un) = G'(0a) || 1R (un) = RCwn)|l n— L(R) = oo
[tn — V| B |tn, — vn| |tn, — vn| a ’

where L(R') is the Lipschitz constant of R on the ball with radius ||u.|| + 1 which contains
the sequences (u,,) and (v,). (The local Lipschitz continuity of R’ follows in the same way
as Proposition 2.5.1.) [

Lemma 2.5.5 Assume that f € C*(Q x R™, R") is not linear. Then there exists u, €
Ce(Q) with the following property:  for any numbers Ky > 0 and hg > 0 there exists
an admissible FEM subspace V), with mesh parameter h < hg, a function p! € Vi, and a
number ty > 0 such that if 0 <t <ty and |t + s| < ty, then

((Fitun+ (s +08) = Filun + ) )phopl) = Kol Vphlla (2537

D

where Fy(up) is the projection of F(u.) into Vj,.

PROOF. For any subspace V}, if we denote by w, the projection of F(u,) into V},, then
we define u;, by uy := F, '(wy,) (since Fj, is one-to-one on V3,).

First we prove the statement for the operator GG, defined in (2.5.12), instead of F. Let
K, > Ky be given and u,, p, be the functions defined in Lemma 2.5.4. We introduce the
function

<<G’(u* + (s 4 t)pa) — G'(us + Spa))pa,pa> 1

H
r(s,t) := = (t#0).
tHvPaH%?(Q)

Then r has a continuous extension defined by

1
7(0,0) = limr(s,t) = ~5—5— / 8$f(x,V(u* +0pa)) (VDa, VDo, Vo),
t—0 vaa”LQ(Q) 9

where the existence and the value of the limit can been derived just as in Lemma 2.5.4,
see (2.5.32)—(2.5.35), if we replace D by 2 and w, by u. + op, therein. Since by (2.5.28)
we have r(s,t) > K; for small enough s,t # 0, we obtain

1

Ky < 7(0,0) = o
HVPaH?b(Q)

/Q O£ (2.V02) (Vs Vs V).

If V}, is an admissible FEM subspace and p! € V}, is the FE approximation of p,, then
we define the analogue of r by

<<G§l(uh + (s +)ph) — G (un + 5p3)>p2’p3>1{,5

(s, t) == t#0).
(0 T o
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Then, similarly as above, we can define 7,(c,0) := lim (s, ) and we obtain
t—0

r(0,0) = /8 [, Vuy) (Vpl, Vph, Vph).

IVp "H
Now our goal is to find a sequence of admissible subspaces V},, such that

lim rp,,(0,0) = r(0,0). (2.5.38)

Here Definition 2.5.1 and the coercivity of F' imply [34] that
Ipa = P51l = IV (Pa = pe)llz2i) = 0 and Jlu. — unl| = |V (e — up)|[z2) = 0 as o — 0.
(2.5.39)

Then, in particular, the denominator ||Vpg||iQ(Q) of 7,(0,0) tends to that of 7(0,0). We
must prove the same for the numerators for a suitable subsequence. Here, for all h,

| [ 0 Tu) (Vi Vi o) = [ 30wV (Fpa. Ve, Vi)

< ‘/Q?f(a:, Vun) (V(pa=pa), Vi, Vih)
Q

+] / O2f (2, Vun) (Vpa, V(P —pa), VL)
Q

+| [ 9270, V) (T Tr0n T wh=pa))| +] [ (031 V) =032, 90)) (Vo Vs T

The integrals Iy (h) for k = 1,2,3 behave quite similarly. First, (2.5.15) and Hélder’s
inequality yield

R < 1y [ 190k = pa)l VAP < 1190k = pa)lzzey IV o

and similarly, the term ||Vpg|]%4(9) is replaced in the same estimate for Io(h) and I3(h) by
IVDall L) 1 VP4 240 and || Vpal 7y, resp . Hence Ix(h) — 0 (k = 1,2,3) as h — 0, using
(2.5.39) and that the other factors are bounded [34]. Further, since ||Vuy, — V.| 12 — 0,
it follows [136] that Vu,, — Vu, almost everywhere for a subsequence uy,. Then, using
that f € C?, the integrand in I,(h;) converges to 0 almost everywhere on (Q, further,
similarly to (2.5.34), the function 2{;|Vp,|* is an integrable majorant, hence Lebesgue’s
dominated convergence theorem yields that I,(h;) — 0 as h; — 0. Altogether, we have
proved that lim 75, (0,0) = r(0,0), and hence lim 74,(0,0) > Kj.
h;—0 h;—0

Consequently, since K; > K, was chosen, there exists h < hg such that r,(0,0) > K

for the corresponding function p. Then the relation 74(0,0) := Sl%glo rr(s,t) implies that

ru(s,t) > Ko

for small enough s, ¢, in particular, for 0 < ¢ < ¢y and |t 4+ s| < ¢, with a suitably chosen
to. Thus altogether we have proved (2.5.37) for GG, instead of Fj,.
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Finally, note that if Fj, in (2.5.37) is replaced by Rj, then the proof of Proposition
2.5.1 yields a uniform upper bound for the obtained expression independently of K. Since
Fy, = Gy + Ry, we obtain that Fj, inherits the required property from Gj,. [ |

Similarly as Corollary 2.5.1 was obtained from Lemma 2.5.4, we can now derive

Corollary 2.5.2 Assume that f € C*(Q x R™, R") is not linear. Then the operator F},
1s not uniformly locally Lipschitz continuous.

Now we are in the position to verify the required mesh dependence.

Proposition 2.5.3 Assume that f € C*(Q x R", R"™) is not linear. Then there exist
right-hand sides g € L*(Q) and v € L*(Ty) in problem (2.5.1) such that for arbitrary
K >0, hg >0 and § > 0, there exists a FEM subspace V;, C H}(Q) with mesh parameter
h < hg, satisfying Definition 2.5.1, and there exists uy € Vj, with ||ug — uh||Hb < 0, such
that for some n € N in the iteration (2.5.8)-(2.5.9),

||Fh(Un+1)||H}3

> K. (2.5.40)
[En(ua) 2

PROOF. We define
g :=—div f(z,Vu,) + q(z,u,) and 7 := s(z,u,), (2.5.41)

where the function u, € C§°(f2) is taken from (2.5.29). Then u, is the exact solution of
problem (2.5.1).

Let K > 0, hg > 0 and § > 0 be arbitrary. Our goal is to find a FEM subspace
Vi, C H5(Q2) with mesh parameter h < hg, satisfying Definition 2.5.1, and an initial guess
up € V, with ||ug — “h”H]g < 0, such that for some n € N (2.5.40) holds.

First note that Assumption 2.5.1 (iii) implies the uniform regularity
1E5 ()2l iy, = Allzlly, (2.5.42)

for all u,z € Vj,. The opposite direction also holds if A in (2.5.16) is modified by a term
coming from the coefficient ¢(x,&) (see e.g. [55, Thm. 6.2]): then A may depend on
[ull 3, but the latter is bounded throughout the Newton iteration (the iterates run in a

neighbourhood of u;, that remains bounded as h — 0). Therefore there exists A > 0 such
that .

1F5 (W) 2]y, < All2]l - (2.5.43)
Similarly, the operator Fj, which is locally Lipschitz continuous in Vj,, has a uniform
Lipschitz constant for the Newton iterates that satisfies

Ly = sup ||Fy (u)] (2.5.44)
u€eVy,
lull <Ro

where Ry is a bound for [ul|zy on the above-mentioned neighbourhood.
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Let
Ky := 32K A%

For this Ky and the prescribed hg > 0, there exists a subspace V,, with h < hy and a
function p! € Vj from Lemma 2.5.5 such that (2.5.37) holds. Let u, € V} be the FE
solution of problem (2.5.1) with the above data, let ¢ > 0 be some constant and

" =y, —eph. (2.5.45)
Let us consider the linearized equation at @":
F(a"p" = —F,(@"), (2.5.46)

and let
=" —eph. (2.5.47)

We will prove the existence of the desired uy by choosing € small enough. For this, we
now proceed in five steps.

Step 1. We prove that
7|77y, < 1. (2.5.48)

for some ¢; > 0 independent of e. Namely, by Taylor expansion and (2.5.45),

0= Fy(up) = Fi(@") + F)(@") (up, — ") + 5 (F} (@ + 0(up, — ")) (wp — @), wp, — ")

= Fu(@") + Fy(a")(epq) + 5 (Fy (@ + 0(epy)) (epa), epa),
hence from (2.5.46) we have Fy (u")p" = F)(u")(epl) + 5 (F} (" + 0(ep?)) (epl), eplt), and
(2.5.47) yields  Fy(u")™ = 1 (F)/(u" + 0(epl))(epl), eplt). Using (2.5.44) and (2.5.42), we

obtain
NPy, < (Lnf2) ]2

Here from property (ii) of Lemma 2.5.3, we have
Iy, < Po (2.5.49)

for h < hg, with some constant F, > 0 independent of h, ¢ and Kj, hence inequality
(2.5.48) follows for ¢; := L, PZ /2.

Step 2. Let 7 > 0 be fixed. We will prove that

1
D

((Frtoun = eph + 7eph + 77) = Fy(un — pl) )5, 7")
— <(F,;(uh — eplt + Tepl) — F (up, — gpg)>5pg, 5pZ>H1 + TR(¢), (2.5.50)
D

where R(e) = O(e') as € =0

independently of 7, i.e. |R(g)| < cpe? where ¢y is independent of 7 and . Namely,
expanding the bilinear forms, we obtain

TR(e) = By(e) + By(e) — Bs(e), where
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Bi(e) := <(F];(Uh — 5pZ + T&?pg + T?h) — fouh — 8]72 + T6p§))ﬁha]_9h>Hl )
D

By(e) = <F/L(Uh —epg + Tépﬁ)l_?h7ﬁh>m - <F/L(uh — epls + TED e, 6pZ>H1 ,
D D

Bs(e) := <Fé(uh - épﬁ)z‘?h7ﬁh>Hl - <Ff§(uh - 6pZ)6pZ,€pZ>H1 :

D D

First, by (2.5.44),
Bi(e)] < La |7y, 1"y,
Then (2.5.47) and (2.5.48) yield
5"z, < 17"y, + ellpilly, < elere + b)) < OCe), (2.5.51)
hence
|Bi(e)| < TO(eY).
Further, using p" = 7" + ep” and the symmetry of F},
By(e) = 2<F;i(uh —eph + Tép'é)é‘p’éih> o+ <Fé(uh —eph + Té‘pZ)F",Fh> 1
HD HD
and
By(e) = 2( Fy(un — eph)epl, ™)+ (Fi(un — epl)e, ™)

hence
Bsy(g) — Bs(e) = 2< (F,’L(uh —eplt + Tepl) — F(up — 5pg)>5pg,Fh> 1
HD

+ <<F,’l(uh —epl + Teph) — F (up — 6pZ)>Fh,Fh>H1 .

D

Then by (2.5.44) and (2.5.48),
1Ba(e)=Bs(e) < Luve Ipelliny (22pall 17"y + 1713 ) < 7 (0(%)+0(")) < 7O(*),

Thus (2.5.50) is proved.

Step 3. Using Lemma 2.5.5, there exists g > 0 such that if 0 <e <tjand 0 <7 <1
then the choices s := —e and ¢ := 7¢ satisty

((F3(un = eph + 7epl) = Fr(un — bl Jephoepl) | = Eolphllyy

D

Using (2.5.50) and that |R(g)] < coe? ,if 0 < e < g 1= K0||p’;||‘§{}3/202 and 0 < 7 <1 then

((FrCun = eph + 7eply +77) = Fy(un — pl) 5", 7") >

1 3 h13
Hb - 55 TKOHPO[HH}D .

Here (2.5.51) implies ||ﬁh||H}j < 2e||pllly, for 0 < e <o := [|phlluy /c1. These imply, also
using (2.5.45) and (2.5.47), that

K
((Fu@ + 75" - F@))pt 5"y = 520
D
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Step 4. Let € > 0 be a constant as obtained above in Step 3, i.e. it must satisfy
e < min{ Kol|pl||3,, /2¢,, HngHll)/Cl}. We prove that the resulting u" and p" satisfy
D

F@ +p")|| i
[ £ - 2)||HD - K (2.5.53)
(@)

Namely, using (2.5.52),

_ B F ﬂh—i—_h,_h
BN ) [y > 2 o LP)

From (2.5.43) and (2.5.46) we obtain

I P N Ky
=1 / ((Fua 75" B @) )" 5" ydr = 2 115"
1[I Jo 32

1 1
=h 1 (mh\sh _ =h
1Py, = IFR@E g, = ),

hence

K

—h —h 0
| Fn (@ + 7"y, > o
Step 5. There exists ug € Vj, with [|ug —up||g1 < d, such that u,, = u" for some n € N

in the Newton iteration (2.5.8)—(2.5.9). This even holds, for instance, for ugy := u" (for this
one simply has to ensure ||u" — up|| g1, < 6, which, by (2.5.45), prescribes 5||pg||H%) < ¢ for

e at the beginning.) Then by (2.5.46), u, ., = u" + p", hence (2.5.53) becomes (2.5.40). =

|EL) 3y = KIIF @)%,

Remark 2.5.2 It is important to note that the negative part of the result is not due to
improper data, assumptions or setting.

The obtained negative result has essentially followed from the non-uniformity of the
Lipschitz constants of F} as h — 0, see Lemma 2.5.5. The underlying property is that F”
itself is not locally Lipschitz continuous, stated in Corollary 2.5.1. This shows that the
obtained mesh dependence is an inherent property for this class of problems, and could
not be prevented by changing some parts of the setting.

In particular, the concrete boundary value problem, used in the proof to provide mesh
dependence (see (2.5.41)), has a C§° solution u,, which is zero on 952, and here the domain
can also have a C'"° boundary. The right-hand sides g and v are as smooth as f, ¢ and s
are, respectively, possibly even C* as well. Finally, the initial guess can be the function "
from (2.5.45), i.e. the projection of u, — ep,, which can be chosen in C?™~! for arbitrary
prescribed m € N*. Therefore the negative result is not due to a too little smoothness of
the data. Also, the considered FEM subspaces cover a fairly large standard class, including
the widespread cases such as linear simplicial or bilinear elements.

One might also pose the problem in other function spaces, such as for F : H' — H~!
or F': H> — Ly (or more generally F' : H™™ — H™), or only require uniform Holder
continuity of Fj instead of its Lipschitz continuity, but none of these can remedy the
negative result, see details in [88].
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2.6 Applications to efficient computational algorithms

We apply our previously described theory to derive various efficient iterative methods for
nonlinear PDEs, which include several real-life models. For most of the examples computer
experiments were also run. These test results confirm the theoretical convergence results.
For FEM discretizations we have obtained mesh independent convergence, moreover, for
semilinear problems, applying outer-inner iterations, the inner convergence is superlinear
with a rate independent of both the mesh and of the outer iterate.

2.6.1 Nonlinear stationary Maxwell equations: the electromag-
netic potential

The 2D stationary electromagnetic field in the cross-section of a device @ C R? under
nonlinear dependence between the magnetic field H and induction B is described by the
nonlinear Maxwell equations
rotH = p }
in Q

divB=0
B-v=20 on 0f)

and the relation

H = b(x,|B|) B.
The electromagnetic potential u is defined by curlu = B, and thus we obtain the boundary
value problem

{ —div (b(x, |Vu|) Vu) = p(z) (2.6.1)

Ulp = 07

where the scalar-valued function b : Q x RT — R describes magnetic reluctance and
p € L*(Q) is the electric current density. The function b is measurable and bounded w.r.
to x and C! w.r. to the variable r, further, it satisfies

O<u1§b(x,r)§%(Tb(x,r))gug (x €Q, r>0)

with constants ps > p1 > 0 independent of (z,7). This model is described e.g. in [106].

Typically, the function b is independent of x in some subdomain and constant on
the complement, where these subdomains correspond to ferromagnetic and other media,
respectively. That is,

f oalr) ey
b(z,r) = { o ifzeQ\ 0, (2.6.2)

where €; C € is a given subdomain, a > 0 is a constant and a € C'(R™) satisfies
0<p <alr) <alr)+d(r)r < us (r>0)

with constants py > py > 0 independent of r. In the case of the reluctance of stator sheets
in the cross-sections of an electrical motor in the case of isotropic media, the following
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nonlinearity appears, see [106]:

1 r8
a(r)=—(a+ (1 —-—a)—/—— r > 0). 2.6.3
M= (ar0-a5) =20 263
Here pig is the vacuum permeability and «, § > 0 are characteristic constants. An example
of realistic values is a = 0.0003 and # = 16000, which shows that our problem is almost
singular.

We consider the above nonlinearity a and solve the problem

{ —div (a(|[Vu])Vu) = g(z)

2.6.4
Ulpn = 0. ( )

That is, we focus on the ill-conditioning of the problem, but for simplicity we neglect the
part where b(x,r) is constant (i.e. the operator is the Laplacian).

We have run experiments by applying the variable preconditioning procedure with
piecewise constant coefficient preconditioning operators [90]. For simplicity, we have chosen
the unit square domain Q = [0,1] x [0,1], and V}, was the subspace of piecewise linear
elements on a uniform triangulation of Q2. The coefficients are o = 3-10~% and 8 = 1.6-10?,
fo = 1 is the normalized vacuum permeability, further, for the right-hand side we set
g(z) = p = 4-10° which is a realistic value for the electric current density [106]. Then the

iteration has the form
27,

with z, € V}, being the solution of problem
/ Wy (2) Vz, - Vo = / (a(|Vu,|) Vu, - Vo — pv) (veW). (2.6.6)
Q Q

The convergence of the iteration is ensured by Theorem 2.3.3.

The piecewise constant weight function w,, is constructed as given in subsection 2.3.2
and in (2.4.36)—(2.4.37). The corresponding preconditioning matrix B,, is the modification
of the discrete Laplacian via blockwise multiplication by the corresponding constants c;.
Moreover, the matrix B, can be decomposed in the product form B,, = CW,CT where the
matrices C and CT correspond to the discretization of —div and V, respectively, and hence
are independent of n; further, W, is a diagonal matrix consisting of constants ¢; at the
entries corresponding to the subdomains §2;.

Numerical experiment. We have used a decomposition to 6 subdomains in each step
of the iteration. We have chosen ¢; to be the arithmetic mean of \; and A; for all 7.

The error during the iteration was measured by the weighted residual errors corre-
sponding to (2.2.16) with the inner product with weight w,. This error is obtained from
the iteration without any extra work as the weighted norm of the actual coefficient vector
w.r. to the Gram matrix. (It is a computable approximation of the %-norm (2.3.21) that
appears in the convergence estimates of Theorem 2.3.2.)

The experiment was made using 2* node points of the mesh with & = 6, 8 and 10.
Table 1 summarizes the number of iterations that decrease the residual error ||F(u,)||
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below 10~% and 1078, respectively. The results exhibit mesh independence, i.e. the number
of iterations remains the same when the number of node points is increased.

node points: 206 | 28 | 210
# iterations for e = 107%: | 10 | 10 | 10
# iterations for e = 107%: | 16 | 16 | 16

Table 1: the number of iterations to achieve error 10~* and 10~® under different
number of node points using 6 subdomains.

We have repeated the experiment with 12 subdomains, and the results were the same
(except that for 2° node points the number of iterations for ¢ = 10~® was only 15). This
means that the smaller number of subdomains already suffices to achieve the available
convergence speed.

The distribution of the errors behaved much similarly for the different runs. We give one
of them below for illustration, where 16 iterations were done to achieve relative accuracy
1078,

1.0 0.03014214 | 0.00027565 | 0.00000033
0.32290943 | 0.01194232 | 0.00005601 | 0.00000006
0.14549087 | 0.00414995 | 0.00001047 | 0.00000001
0.06899055 | 0.00120266 | 0.00000182 | 0.00000000

Table 2: the sequence of errors up to 8 digits, using 2'° node points and 6 subdomains.

Finally, in order to compare the results in Table 1, we cite results from other papers
where the same or a similar problem is studied. The same coefficients were used in [106]
and a similar nonlinearity was first considered in the early paper [35]. In the latter Newton
method is applied with overrelaxation for FDM on a square with 90 and 870 points, and
requires 20, resp. 98, iterations to achieve a residual error € = 107%. Successive overrelax-
ation (or Kacanov’s frozen coefficient method) in op. cit. requires 18, resp. 58, iterations
for the same error, and the variants of this method require 162 iterations for ¢ = 10~° with
384 node points in [63] (on a complicated domain) and 15 iterations for e = 10~% with 1000
node points in [106], respectively. Compared even to this last fastest result, the iteration
(2.6.5)—(2.6.6) is less costly. Namely, since the auxiliary systems in (2.6.6) come from a
piecewise constant coefficient operator, their structure is simpler than either for Newton
method or for frozen coefficients. That is, the matrices of the auxiliary systems are the
modifications of the discrete Laplacian such that their updating consists of updating the
diagonal matrix W, in the decomposition B, = CW,C*. In fact, updating only requires
distributing the six constants ¢; at the entries corresponding to the subdomains 2;, and
this structure property only slightly increases the complexity of a Laplacian solver.
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2.6.2 Elasto-plastic torsion of a hardening rod

Let us consider a hardening rod with cross-section 2 C R?, the lower end of the rod being
clamped in the (x,y)-plane. The aim is to determine the tangential stress in the points
of the rod under given torsion. The data for our runs were provided for us from ELTE,
Institute of Physics [150], and we have presented our results in [57].

The Saint-Venant model of elasto-plastic torsion in the hardening state is described in
[77]. One assumes that the cross-sections experience rigid rotation in their planes and are
distorted in the direction of the z-axis. The tangential stress vectors 7 act in cross-sections
parallel to the (z,y)-plane, thus we write

T = (T4, Ty).
Further, one can introduce a stress function u fulfilling
Ty = Z_Z> Ty = -9 (2.6.7)

The condition of the hardening state involves the single curve model, wherein the connec-
tion between strain and stress depends only on the strain and stress intensities. The latter

is denoted by T := (72 + 7'5)1/ ? = |7|. The increasing connection function g is defined in
a bounded validity interval [0, T.,]. We require that g € C''[0,T.] and

0<m=<g(T)<(@MDT) <p (T €0,T]) (2.6.8)
with suitable constants puq, o independent of T'. Based on these, one can derive the equa-
tion

~2 @M3) - 2 (sm)3) = 2,

where T =|7| = |Vu].

(2.6.9)

Since u is only determined up to additive constant, the constant boundary value may
be chosen 0, hence the discussed model leads to the nonlinear Dirichlet boundary value
problem written briefly as

{ —div (g(|Vu|)Vu) = 2w (2.6.10)

Ulpn = 0.
If this is solved for u then the required tangential stress is obtained from (2.6.7).

We solve problem (2.6.10) numerically using a FEM discretization and then Sobolev
gradient preconditioning with the discrete Laplacian preconditioner

(_Ah)@j = / V/Ui ’ V’Uj (Zaj = 17 "'7k)>
Q
where vy, ..., v, is a basis of V},. We define the bounds

m=7g(0), M= Og%%}%*(g(T)T) " (2.6.11)
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For simplicity, we pick ug = 0 for the initial guess. Then the algorithm is as follows:
([ (a) wup = 0;
for any ne N: if wu, €V}, is obtained, then

(b1) =z, €V}, is the solution of (2.6.12)

/Vzn-Vv:/§(|Vun|)Vun-Vv—2w/v (v e Vp);
Q ) Q

2
b2 1 = Uy —
[ (02 = =

Zn -

Here the constants m and M are taken from (2.6.11), further, the auxiliary linear algebraic
systems in step (b1) can be solved by a fast Poisson solver.

The convergence of the algorithm (2.6.12) follows from Theorem 2.2.4:

M —m
M+m

o=l <€ () e
with C = ﬁHwHLz(Q), where m and M are from (2.6.11), and ¢ > 0 is the smallest

eigenvalue of —A on H?(Q) N HJ(S2). For the constant C, we note that ||w|z2(q) = w|Q|"/?
since w is constant, and one can use the estimate ¢ > 272 /diam(Q)? from [38] where |(|
and diam($2) denote the area and diameter of €2, respectively. Hence

diam/(£2) (2|Q)"?w

mi

C<

with m from (2.6.11). Note that the obtained convergence estimate is mesh independent,
since it only contains data from the original problem before discretization.

Numerical experiment. We enclose the numerical results from [57] for problem
(2.6.10). We consider a copper rod with a square cross-section 10 mm x 10 mm. The
material was heat treated at the temperature 600°C" for 1 hour, and the corresponding
strain-stress function ¢ is then determined using data obtained from the measurements
[150]. The aim is to determine the tangential stress field Vu.

We applied the algorithm (2.6.12) with C'-elements. The use of such a higher order
FEM requires a much larger number of arithmetic operations, and therefore it is not
widespread. However, the reasonability of its usage is justified in literature [159] and,
in particular, it is also a basis for the hp-version [144]. The C'-elements lead to higher
order error estimates [144], therefore a given accuracy requires smaller 4 than with lower
degree elements and hence the arising matrix sizes are not much larger. In our case C'-
elements were motivated by qualitative aspects, since the continuity of the tangential stress
field 7 is thus reproduced by the numerical approximations without postprocessing.

The numerical tests used w = 0.3613. The derived convergence quotient estimate

was %;g = 0.6243. The computations were executed up to accuracy 107*. The FEM
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Figure 2.1: The contours of the tangential stress intensity
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Figure 2.2: The regions of elastic state, plastic state and crack

error estimate shows that even h = 2.5 mm is a reasonable choice for this purpose. The
convenience of this coarse mesh is due to the use of C'-elements. Then it took 16 iterations
to achieve the prescribed accuracy.

The contours of the obtained tangential stress intensity are plotted in Figure 2.1. The
cross-section can be divided into three parts: the corners and a small central part are in
elastic state, in the middle of the edges crack occurs, and the intermediate region is in
plastic state (see Figure 2.2.)
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Remark 2.6.1 (i) One could also use either Newton’s method or the piecewise constant
coefficient preconditioners from the previous subsection. However, these more involved
methods are not necessary for the given nonlinearity: as shown by the experiment, the
convergence ratio was small enough to justify the cheaper Laplacian preconditioner that
produced the desired convergence in 16 steps and did not need any updating of coefficients.

(ii) The method is applicable in a similar way to related problems with the same
structure, described in subsection 2.4.2. The fourth-order model of elasto-plastic bending of
plates can be solved similarly: one can using biharmonic preconditioners if the nonlinearity
g is as mild in the above example, whereas piecewise constant coefficient preconditioners
are proposed for nonlinearities with large jumps.

2.6.3 The electrostatic potential equation

The electrostatic potential in a bounded domain £ C R? is described by the problem
{ Tu)=—-Au+e"=10

(2.6.13)
upn =0,

see e.g. [106]. We assume that the domain is C?-diffeomorphic to a convex one, which
essentially means that it does not have concave corners.

We apply Sobolev gradient preconditioning based on subsection 2.2.2, see [97] for more
details. Let ug € H*(Q) N Hy(), wug < 0 and the sequence (u,) C H*(Q) N HJ () be
defined by

20
Up+1 = Up — Zn
20+1 (2.6.14)
where — Az, = —Au, +€", 2,90 =0

and o > 0 is the smallest eigenvalue of —A on H*(Q) N H (). By setting w,, := 2, — uy,
the iteration (2.6.14) takes the simpler form

1
20+ 1

Upy1 (U, —20wy) , where  — Aw, =€"",  wypn = 0.

The maximum principle and induction imply that w, < 0, hence the nonlinearity remains
bounded. Then (u,) converges linearly to u*, namely,

[n — w2 ) < 0721 = Aug + €| 20y (291+1> (n € N). (2.6.15)

Numerical experiment. We have developed a direct realization when the domain

2 is a ball. Then the solution is radially symmetric [60] and, thanks to the special form

of the problem, a direct approach becomes possible which avoids discretization. One can

instead realize Theorem 2.2.1 directly in the Sobolev space H}(B) by keeping the iterates
in the class of radially symmetric polynomials

l
P = {Zamr2m :leN,a, € R}, with r=|z| forzé€ B,
m=0
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where the Laplacian can be inverted exactly.

In each step of the iteration we have approximated e by a suitable Taylor polynomial,
and dropped the small high-index coefficients to avoid rapid growth in the degrees of the
polynomials. Then the iteration satisfies (2.6.15) up to accuracy ¢, which (letting ug := 0,
and using the actual data) amounts to

0 20+1
By induction, the approximated right-hand sides are in P, and if

B 1 "
lon =g < (0 (557 ) +2 (e, (2.6.16)

ln

plun)(r) =Y anr®™  (r€[-R R]), (2.6.17)

m=0

then —Aw,, = p(u,) is equivalent to

10 owy, In m
—ﬁa;sz):ZEZ%ﬁ, wn(—R) = wn(R) = 0

Thus the Laplacian can be inverted exactly, since the solution w,, € P of the above equation
is given explicitly by

ln

W) = 2 iy 26,19

The experiments used Mathematica' as a working environment. The test were per-
formed on a ball with radius R = 2.

The residuals achieved accuracy 107¢ in 9 steps. Figure 1 contains graphs of the first
few terms of this sequence and shows the rapid convergence. (In fact, for the sake of
positivity, the functions |u,(r)| are plotted instead.)

-2 -1 1 2

Figure 1: The first few terms of the sequence |u,(r)|.

LCopyright 1988-2000 Wolfram Research, Inc.
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In order to better visualize the graph of the numerical solution, one dimension is omitted
in Figure 2 by plotting the surface of the 2D function which attains the same values along
the radii.

2
1
0
0.4
0.3
0.2
0.1
0
-2
-1
0

2

Figure 2 : Graph of the modulus of the numerical solution wuis.

Concluding the example, we have realized direct Laplacian preconditioning, due to
keeping the iteration in the class of radially symmetric polynomials where the Laplacian is
exactly invertible. The main advantage of this method is the simplicity of the algorithm,
whose fast linear convergence has been observed.

2.6.4 Some other semilinear problems

Here we briefly mention some further applicability of our Sobolev and variable gradient
methods to semilinear problems.

Nonlocal boundary-value problems. Such models arise when the flux on the
boundary is influenced by the behaviour on the whole surface. In general, consider the
quasilinear problem

T(u) = —div f(z, Vu) + q(z,u) = g(z) in Q

Q) = f(. V) v+ [ ol yul)do(y) =0, on 00

o0N

where the conditions corresponding to problem (2.2.21) are satisfied, and in addition, the
nonlocal term has the following properties: the function ¢ : 902 — R is
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(i) a positive kernel, i.e. it fulfills

o(r,y) = mw(w&)w(z,y) do(z) (v,y € 0Q)

with some ¢ € L?(09?) satisfying v (z,y) = ¥(y, z) (z,y € 99Q);

(ii) regular, i.e. the function x ¢(x, z) do(z) does not a.e. vanish on 0.
a0
Then one can define proper Sobolev gradient preconditioning by adapting Theorem
2.2.5. Let ug € H'(Q) and compute M, as in (2.2.23). Assume that u, is constructed.

Then
2

- Z
M0+m

Unp4+1 = Unp n

where z, € H'(Q) solves the auxiliary linear nonlocal problem

1
/szn -V + p- //892 o(x,y)zn(y)v(z) do(y) do(x) (2.6.19)
— (Flu)o) - [ (e HI@),

Q

Note that the auxiliary problems involve a fixed linear operator without updating.

Numerical experiments were run in [80] for the semilinear problem
—Au+u?=g(x,y) inQ, Gu +/ udo =0 on 0Q. (2.6.20)
89

The calculations were executed via truncated Fourier series, and accuracy 10~* was achieved
in 21 iterations.

Gradient systems. Reaction-diffusion systems where the reactions form a gradient
vector function are described by the system of boundary value problems

(2.6.21)

{ Ti(u,...,u,) = —div (a;(z)Vu;) + fi(z,ug, ... u.) = gi(z) in Q
Qu; = (a(z)u; + B(x)0,u;)j00 =0

(i=1,...,r) on a bounded domain  C R". We impose the following conditions:
(C1) 0Q € C?, a; € CHQ), fi € CHQ x R"), g; € L*(Q).

(C2) a,8€ CHIQ), a, B >0, a® + % > 0 almost everywhere on 9.

(

C3) There are constants m,m’ > 0 such that 0 < m < a;(z) < m' (v € Q), further,
n= sup% < 400 where
Lg

I's= {x€0: B(x) > 0}.
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(C4) Let 2 < p < 2% (if N > 2), 2 <p (if N =2). There exist constants x’ >

k > 0 and v > 0 such that for any (z,£) € Q x R" the Jacobians 0 f(z,£) =

{0g, fi(z, &, ... 757“)};,k:1 € R™" are symmetric and their eigenvalues p fulfil

R<p <K+ |G
j=1

Moreover, in the case o = 0 we assume x > 0, otherwise k = 0.

System (2.6.21) is a special case of (2.2.21), hence the convergence of the iteration
(2.2.24)—(2.2.25) is ensured by Theorem 2.2.5. The iteration requires the solution of inde-
pendent linear elliptic problems.

Numerical experiments were run in [82] in the same spirit as for the nonlocal problem
above. The system
—Au+u—v+ud = g(x,y)
—Av+v—u+v® = 0 (2.6.22)
U‘pl =Yr, = 0, al,um = 81,1}|p2 =0

was solved numerically by solving the auxiliary Poisson equations via truncated Fourier
series, and accuracy 10~* was achieved in 18 iterations.

Radiative cooling. The steady-state temperature u > 0 in a radiating body Q2 Cc R?

is described by the problem
—div (k(2) Vu) + o(z)u* = 0 in Q,
(2.6.23)
k()% + a(z) (u—a(z)) =0  on 09,

where k(x) > 0 is the thermal conductivity, o(z) > 0 is the Boltzmann factor, a(z) > 0 is
the heat transfer coefficient, @(z) > 0 is the external temperature [99].

Problem (2.6.23) is a special case of problem (2.3.42), hence Corollary 2.3.4 provides
convergence of the variable preconditioning procedure using constant coefficient operators
with stepwise redefined coefficient of u. We cite the numerical tests executed in [105],
which show that this variable preconditioning iteration can become faster w.r.t. run time
compared to Newton’s method, due to the lack of updating the coefficients.

2.6.5 Nonlinear elasticity systems

The description of an elastic body in structural mechanics leads to an elliptic system of
three equations

—div Ti(z,e(u)) = @i(z) in Q
Ti(z,e(u)) - v = v(x) only (1=1,2,3), (2.6.24)
u; = 0 on FD

where the vector function u : © — R3 represents displacement, and the tensor 7T is
expressed with the bulk modulus k£ and Lamé’s coefficient p as

T(z,e(u)) = 3k(z, |vole(u)|?) vole(u) + 2u(x, |deve(u)|?) deve(u).
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Here

0 < Ao < 3k(z,s) < Ay, 0 < X <2u(x,s) <Ay,
(2.6.25)
0< Ao <& (3k(z,s%)s) < Ao, 0< Ao < £ (2u(x,s%)s) < Ao,

with suitable constants Ag > A¢g > 0 independent of (x,s). Further, the functions ¢ : Q —
R? and v : I'y — R? describe the body and boundary force vectors, respectively. See [26].
One can solve this problem by an outer-inner iteration as described in paragraph (a)

of subsection 2.4.2. Then a crucial step is the choice of preconditioner for the linearized

systems Lg")pfl") = 7",(1”) which consist of three equations. An efficient choice of inner pre-

conditioning operator is the triplet of independent Laplacians:
Sz = (—Azl, —Az,, —Azg),

called separate displacement preconditioner. Then the corresponding stiffness matrix is
block diagonal, and hence the three subproblems can be solved in parallel.

One can then derive that this preconditioner leads to condition numbers bounded in-
dependently of both Vj, and n (the outer iteration number):

Theorem 2.6.1 The separate displacement preconditioner satisfies

A
cond(S; ' Ly) < k )\—0 (2.6.26)
0

where k > 0 is the Korn constant and \g and Ay are from (2.6.25).

PROOF. Proposition 2.4.1 and (2.6.25) yield the bound Ag/Ag in the norm ([ |e(u)[?) 2
Q

and the additional factor £ comes from the estimates involving Korn’s inequality [58]
[P <l < x [P (e mh©)), .
Q Q

Consequently, the inner PCG iteration converges with ratio independently of both the
mesh size and the outer Newton iterate. More details on this problem are found in [15].

2.6.6 Interface problems for localized reactions

Chemical reaction-diffusion equations may involve reactions that take place in a localized
way on a surface (interface). This gives rise to so-called interface conditions similar to
Neumann boundary conditions, but involving the jump of the solution and its normal
derivative.

We consider compound nonlinear interface problems that involve reaction terms both
inside the domain and on the interface. Then one has the problem

—Au+q(z,u) = f(zr) nQ\T,
[up = 0

[E}r +s(z,u) = 7(x) onl,

u = g(z) on 09,

on I,
(2.6.27)
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where [u];. and [2%] . denote the jump (i.e. the difference of the limits from the two sides
of the interface I') of u and %, respectively.

The weak form and corresponding iterations can be described in an analogous way to
mixed boundary conditions, see [93] for a derivation. Therefore outer-inner (Newton plus
PCQG) iterations can be defined in a similar way as for standard mixed boundary value
problems. Preconditioning the arising linearized problems by the Laplacian principal part,
one can achieve mesh independent superlinear convergence similarly to the problems we
had seen before, see [5].

Table 2.1: Outer residuals and inner iteration numbers for the interface problem

Ll N =64 | N =128 | N =192 |
ol el T ] el (o [ Jrall [ i ]
1 2.7768 1 2.7784 1 2.7787 1
2 2.5545 1 2.5562 1 2.5565 1
3 2.3322 1 2.3339 1 2.3342 1
1 2.1099 1 2.1116 1 2.1119 1
5 1.8875 1 1.8892 1 1.8895 1
6 1.6651 1 1.6668 1 1.6671 1
7 1.4426 1 1.4443 1 1.4446 1
8 1.2201 1 1.2217 1 1.2221 1
9 0.99753 1 0.99918 1 0.99949 1
10 | 0.77492 1 0.77657 1 0.77688 1
11 0.55228 1 0.55393 1 0.55424 1
12 [ 0.32961 1 0.33126 1 0.33157 1
13 | 7.3156-107° | 3 || 7.3741-107% | 3 || 7.3849-107° | 3
14 | 4.0382-10° | 7 ] 40782-107° | 7 || 40867-10° | 7
15 [9.5271-107" | 15 [ 1.1658-10"" | 15 || 1.3051-10"" | 15

Thereby, we have run experiments on a test-problem as follows. The domain was
Q=10,1]x[0,1] with T' = [0,1] x {1}, and we have chosen polynomials g(z,§) := 14£* and
s(x, &) := 1+£5. We used Courant elements for the FEM discretization using uniform mesh.
The code was written in Matlab, and the stopping criterion was || Fj,(u,p) — fulls < 10710
The result are described in Table 2.1, and show the expected mesh independence.

2.6.7 Nonsymmetric transport systems

Various steady-state transport (convection-reaction-diffuson) problems are described by a
system

—Au; +b; - Vu; + fi(w,...,w) =g
(i=1,...,0), (2.6.28)

u;jo =0

where the b; represent convection and the f; characterize the rate of reaction between the
components. Such systems satisfy suitable coercivity conditions that are typically special
cases of Assumptions 2.4.2, in which case the system becomes of the form (2.4.39).
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One can solve this problem by an outer-inner iteration as described in paragraph (b)
of subsection 2.4.2. Then the outer Newton iteration consists of systems of the form
(1.2.72), where one can propose as inner preconditioning operator the I-tuple of independent
diffusion operators (the principal parts) as in (1.5.8). The solution of the linearized systems
admits efficient parallelization as mentioned in subsection 1.5.5. For such preconditioning
both the outer and inner iterations produce mesh independent superlinear convergence.

We have made experiments on the test system on the domain © = [0, 1] x [0, 1], where
b; = (1,1)T for all 4, and f(u) = 4A |[u|*u where A is the lower triangular part of the
constant 1 matrix. The r.h.s. came from a given exact solution. The experiments were
carried out in the following way:

- we used Courant elements for the FEM discretization using uniform triangle mesh
with width h

- the stopping criterion was || Fj,(u,) — ba|| < 107¢;
- the auxiliary problems were solved with FF'T;

- we used adaptive damping parameters 7,,;

- the code was written in Matlab and run on a PC.

We have run the code for the system with [ = 2,4, 6 equations, respectively. The results
were much similar for different [ with a slight increase in number of inner iterations and
large increase in computing time.

We present the results in Table 2.2 for [ = 4 equations, here ry, 1= ||Fj,(u,) — gnll g is
the residual error at the nth outer and n,,, denotes the number of inner iterations. The
superlinear phase of the outer DIN iteration starts around the 5th step. The mesh uniform
behaviour of the convergence can be observed in both the outer and inner iterations.

The CPU times are also given. These also include the time of building the finite element
matrices. Since Matlab has been used, no total time-cost analysis is carried out but the
CPU times only serve for illustration.

2.6.8 Parabolic air pollution systems

The modelling of air pollution leads to a parabolic system which is a compound nonlinear
transport system involving diffusion, convection, reaction and deposition terms [160]. A
linearized form was studied in subsection 1.5.4. As has been mentioned, in real-life situa-
tions there may be several chemical species, leading to a huge number of equations. The
system has the following form:

381? — div (K;(2) Vi) + b(x) - Vu; + ¢i(z)u+ filw, t,ug, ..., u) =0

ui(z,0) = ¢i(z) (r€Q) (1=1,...,0)

u;jpaxr+ = 0.

113



dc_212 11

Table 2.2: Outer residuals and inner PCG steps for the transport system

| | 1/h =17 | 1/h =33 | 1/h =49 |
I I I [ Y N T N Y
1 7.3726 1 7.4081 1 7.4151 1
2 5.3727 1 5.3940 1 5.3982 1
3 3.4515 2 3.4790 2 3.4845 2
4 1.3288 1 1.3399 2 1.3421 2
5 6.6101-107' | 2 | 3.5355-1071 | 2 || 3.5561-107'| 2
6 2.3429-1071 | 2 [9.2309-1072| 5 | 9.3523-1072| 5
7 5.7094-1072 | 5 | 1.6705-1072| 7 | 1.6983-1072| 7
8 3.5825-107% | 17 | 2.2688-107% | 17 | 2.3033-1073 | 17
9 3.3643-107% | 24 | 2.8591-107* | 24 | 2.9181-107* | 24
10 3.5510-107° | 23 | 3.7328-107° | 37 | 3.8277-107° | 37
11 4.4460-1076 | 41 | 4.9166-107% | 49 || 5.0674-1075 | 49
| CPU time(s) || 1.1822-10° ||  8.2159-10° [  4.1348-10° |
| | 1/h =65 | 1/h =81 | 1/h =97 |
1 7.4176 1 7.4188 1 7.4194 1
2 5.3997 1 5.4004 1 5.4008 1
3 3.4865 2 3.4874 2 3.4879 2
4 1.3429 2 1.3433 2 1.3435 2
5 3.5636-10"1 | 2 | 3.5670-107' | 2 || 3.5690-107' | 2
6 9.3961-1072 | 5 | 9.4167-1072| 5 | 9.4280-1072| 5
7 1.7084-1072 | 7 | 1.7132-1072| 7 | 1.7158-1072| 7
8 2.3158-107% | 18 | 2.3217-107% | 18 | 2.3249-1073 | 18
9 2.9276-107% | 24 | 2.9376-107* | 24 | 2.9430-107* | 24
10 3.9288-107° | 37 | 3.9456-107° | 37 | 3.9548-107° | 37
11 5.2105-107% | 49 | 5.2372-107¢ | 49 | 5.2519-107% | 49
| CPU time(s) || 1.2864 - 10* | 3.0766 - 10* | 6.2980 - 10* |

Such problems are solved by time discretization, Newton linearization and inner PCG
iteration. The coercivity property can be ensured by choosing a sufficiently small stepsize
7 in the time discretization. The nonlinear systems arising after time discretization are
similar to (2.6.28) studied in the previous section.

Now we are interested in the convergence in time and the behaviour of the overall
algorithm. This will demonstrate that the so far developed elliptic solvers are suitable to
be a subroutine to a parabolic solution process.

Numerical results are presented as follows. The tests were done on the unit square do-
main for a system of convection-diffusion consisting of 10 equations, with chemical reactions
arising from the air pollution model in [160].

Table 2.3 shows the results on the time levels. The number of outer DIN iterations
(executed in every time step) and the number of inner PCG iterations (carried out in each
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N=h1t=32
t =0.00 t=0.25 t = 0.50 t=0.75
n| Aralls, |mwn 0] lralls, [P 7] lrells, [P 7] l7alls, |7
01]0.09482921| 2 |10]0.01575960| 2 | 0{0.00260900| 3 | 0{0.00043107| 4
110.02841575| 2 | 1/0.00472253| 3 | 1[0.00078171| 4 | 1]0.00012916| 4
210.00254771| 3 |[2]0.00042270| 4 | 2]0.00006996| 5 | 20.00001156| 5
310.00000222 | 7 | 3]0.00000024| 6 || 3]0.00000003| 5 | 3|0.00000000 | -
410.00000000 | - | 4]0.00000000| - | 4]0.00000000| - | - - -

DIN step) are denoted by n and ny,,, respectively. The stopping criterion in the DIN
method was chosen to be || Fj,(u) — by]| < 1075.

Considering time, the errors are shown in four different points in the time interval, when
various spatial (h = 1/N) and time parameters (7) were chosen. Since no exact solution
is available, only the approximate solutions calculated in a pair of grids can be compared,
when 7 and 7/2 are used as time parameters. The results are shown in Table 2.4. Mesh
independence as N grows is also seen here, and considering time, one can observe that the
error Hugf) - ugf/ 2 | = 0 numerically as ¢ — 0, which shows numerical convergence of the
method w.r.t. time.

Table 2.4: Error estimation in time for the air pollution problem

o = "]
|t | 7] N=8 [ N=16 | N=32 | N=064
1/4 | 5.6032¢-03 | 5.5971e-03 | 5.5962¢-03 | 5.6078¢-03
0.25 | 1/8 || 2.9354e-03 | 2.9157e-03 | 2.9357e-03 | 2.9311e-03
1/16 || 1.3272¢-03 | 1.3174¢-03 | 1.3210¢-03 | 1.3189¢-03
1/4 || 1.5072e-03 | 1.4957¢-03 | 1.4987e-03 | 1.4979¢-03
0.50 | 1/8 || 3.9029¢-04 | 3.8588¢-04 | 3.8338¢-04 | 3.8192¢-04
1/16 || 8.9336e-05 | 8.7142¢-05 | 8.6723¢-05 | 8.6821e-04
1/4 ][ 3.0803e-04 | 3.0438¢-04 | 3.0280e-04 | 3.0129¢-04
0.75 | 1/8 || 3.9768¢-05 | 3.8658¢-05 | 3.8191e-05 | 3.7851e-05
1/16 || 4.5972e-06 | 4.3512e-06 | 4.2254e-06 | 4.1974e-06
1/4 || 5.7434e-05 | 5.6288¢-05 | 5.5750e-05 | 5.5580e-05
1.00 | 1/8 | 3.7062¢-06 | 3.5447¢-06 | 3.4740e-06 | 3.4536¢-06
1/16 || 2.1499¢-07 | 1.9754e-07 | 1.9221e-07 | 1.8993e-07
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Chapter 3

Discrete maximum principles

3.1 Preliminaries

The maximum principle forms an important qualitative property of second order linear or
nonlinear elliptic equations [61, 133], therefore its discrete analogues, the so-called discrete
maximum principles (DMPs) have drawn much attention. The DMP is in fact an important
measure of the qualitative reliability of the numerical scheme, otherwise one could get
unphysical numerical solutions like negative concentrations etc.

Various DMPs, including geometric conditions on the computational meshes for FEM
solutions, have been given e.g. in [33, 71, 104, 140, 157]. For elliptic operators with only
principal part, if the discretized operator L, and the FEM solution wu, satisfy Lju, < 0,
then the DMP has the simple form mﬁax Up = TAX Uy, On the other hand, for operators

with lower order terms as well, one has the weaker statement

max u, < max{0, maxuy,}, (3.1.1)
a 20

which means that u;, can attain a nonnegative maximum only on the boundary. Moreover,
in the latter case one can only provide the DMP for sufficiently fine mesh and needs stronger
acuteness type conditions in the case of standard simplicial FEM meshes. Formula (3.1.1)
always includes as a special case that max up > 0 implies the simple form mﬁax Up = IAX Up,

hence we will not always formulate the latter separately in what follows. We note that
significant work on the DMP was also done for stabilized discretizations of convection-
dominated problems [142], but our interest here lies in regularly perturbed problems and
the extension of the standard Galerkin DMP from linear equations to nonlinear equations
and systems.

Previous work on the elliptic DMP was restricted to linear equations, with the exception
of [107] where an equation in 3D was considered with a nonlinear coefficient. The DMP
was extended for the first time to general nonlinear equations with lower order terms and
mixed boundary conditions in our paper [91], and then to nonlinear systems in [92]. The
latter was further generalized including first order terms in [94]. This chapter is devoted
to nonlinear elliptic equations and systems of general type, based on our mentioned three
papers.
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The first problem with mixed boundary conditions, even for a single equation, is to
clarify what to expect at all as a maximum principle. Namely, estimate (3.1.1) holds inde-
pendently of boundary conditions, but it only gives real information for Dirichlet boundary
conditions when the r.h.s. of (3.1.1) is a priori known. We will show that for mixed bound-
ary conditions one can replace (3.1.1) by

max u;, < max{0, maxuy,} (3.1.2)
Q I'p

(where I'p is the Dirichlet boundary) if we additionally assume that the Neumann boundary
data are also nonpositive. We will also prove this for the CMP, hence (3.1.2) reflects a real
property of the exact solution. The r.h.s. of (3.1.2) is a priori known for a mixed boundary
value problem.

In the case of coupled systems, we consider a class with coupling which is cooperative
and weakly diagonally dominant, since these conditions on the coupling also appear in
the underlying continuous maximum principle [40, 119]. In the case of mixed boundary
conditions and nonpositive right-hand sides, we have the counterpart of (3.1.2):

max maxu) < max maX{O maxuk} (3.1.3)
k=1,....s Q k=1,...,s
where I'p is the Dirichlet boundary and k is the number of equations.
As a main practical consequence (also in the scalar case (3.1.2)), this relation will
imply discrete nonpositivity or, by reversing signs, discrete nonnegativity under suitable
sign conditions on the data.

This chapter is built up as follows. First, after giving some required algebraic back-
ground, a matrix maximum principle is established in a Hilbert space framework for proper
operator equations. Then we prove discrete maximum principles for nonlinear elliptic equa-
tions and various systems. The acuteness type conditions for simplicial FE meshes are also
suitably weakened. Some applications are mentioned briefly, where the DMP often reduces
to the natural requirement of nonnegativity for the appropriate discrete quantities.

The main technical difficulties encountered are as follows. First, one has to get round
the irreducibility criterion that is assumed in the classical algebraic background. Second,
when lower order terms of polynomial growth are involved, one needs careful estimates using
embedding results and quasi-regular meshes to ensure the required algebraic properties of
the stiffness matrix. Whereas in the case of a single equation the DMP will be proved
directly, in the case of the considered various types of systems the Hilbert space setting
will be exploited to derive the corresponding results in an organized way.

Some classical algebraic results, required in the sequel, are summarized first. We recall a
basic definition in the study of DMP (cf. [147]):

Definition 3.1.1 A square k x k matrix A = (a;)F;_, is called irreducible if for any i # j
there exists a sequence of nonzero entries {a; ;,, @i, iy, - - ., @;, j} of A, where ,4y,4s,..., 45, ]
are distinct indices.

Definition 3.1.2 Let A be an arbitrary k x k& matrix. The irreducible blocks of A are the
matrices A (I =1,...,q) defined as follows.
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Let us call the indices 7,5 € {1,...,k} connectible if there exists a sequence of nonzero
entries {a;;,, @i, iy, - - -, i, ;1 of A, where 4,4q,149,...,45,j € {1,...,k} are distinct indices.
Further, let us call the indices i, j mutually connectible if both ¢, 7 and j, ¢ are connectible in
the above sense. (Clearly, mutual connectibility is an equivalence relation.) Let Ny,..., N,
be the equivalence classes, i.e. the maximal sets of mutually connectible indices. (Clearly,

A is ireducible iff ¢ = 1.) Letting Ny = {sy,...,s} for I = 1,....q, we have
ki + -+ +k, = k. Then we define for all [ = 1,...,q the k x k; matrix A® by A}(,IBI =
a,m 0 (p,g=1,... k).

Remark 3.1.1 One may prove (cf. [8, Th. 4.2]) that by a proper permutation of indices,
A becomes a block lower triangular matrix with the irreducible diagonal blocks A®).

Let us now consider a system of equations of order (k+m) x (k+m) with the following

structure: N b
r-_|A Allcl _|bl _+
se=[A A][]-[2] =5 o

where I is the m X m identity matrix and 0 is the m X k zero matrix. The goal here is to
establish the algebraic analogue of (3.1.1):

< s 1.
. magimcz < maX{O,i:klrllax ¢} (3.1.5)

Following [33], we introduce

Definition 3.1.3 A (k + m) x (k + m) matrix A with the structure in (3.1.4) is said to
be of generalized nonnegative type if the following properties hold:

(1) a; >0, 1=1,.., kf,

(i) a; <0, i=1,..k j=1 .. k+m (i#]),

k+m
(111) Z Qij Z 0, 1= ]., ceey ]{Z,
j=1

k
(iv) There exists an index i € {1,...,k} for which " a;,; > 0.
j=1

(v) A is irreducible.

Many known results on various discrete maximum principles are based on the following
theorem, considered as ‘matrix maximum principle’ [33, Th. 3]):

Theorem 3.1.1 Let A be a (k+m) x (k+m) matriz with the structure as in (3.1.4), and
assume that A s of generalized nonnegative type in the sense of Definition 3.1.5.

If the wvector © = (c1, ..., Chym)” € R¥™ (where ()" denotes the transposed) is such
that (Ac); <0, i =1,....k, then (3.1.5) holds.
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3.2 Algebraic background

We present some required extensions of the classical results. In fact, the irreducibility of A
is a technical condition which is sometimes difficult to check in applications, see e.g. [42].
We now show that it can be omitted from the assumptions if (iv) is suitably strengthened.
For convenient formulations, we will hence use the following

Definition 3.2.1 A (k-+m) x (k+m) matrix A with the structure as in (3.1.4) is said to
be of generalized nonnegative type with irreducible blocks if properties (i)—(iii) of Definition
3.1.3 hold, further, property (iv) therein is replaced by the following stronger one:

(iv’) For each irreducible component of A there exists an index iy = ig(l) € N, =

{s{ s for which i iy >0
1 900y kl ZO1J .

j=1

Remark 3.2.1 Let assumptions (i)—(iii) hold in Definitions 3.1.3 or 3.2.1. Then for a given
index ig € {1,...,k}, asufficient condition for the positive row-sum (as in assumption (iv))
to hold is that:

there exists an index jo € {k+1,...,k+ m} for which a;, j, <O0.

Namely, using also assumptions (ii) and (iii), respectively, we then have

k k+m k+m

§ Qg5 > § :G'Loj‘i‘a%ojo > E Qg5 T Qigjo T § Qig,j = E :aloj =

j=k+1
J#3o

Theorem 3.2.1 Let A be a (k+m) x (k+m) matriz with the structure as in (8.1.4),
and assume that A is of generalized nonnegative type with irreducible blocks in the sense
of Definition 3.2.1.

If the vector € = (cy, ..., Crym)T € REF™ is such that (AT); <0, i =1,....k, then (3.1.5)
holds.

PrROOF. We may assume that A has the lower block triangular form mentioned in
Remark 3.1.1. (Otherwise we can permute the indices to have this form, since the desired
result is independent of the ordering of indices in the block A.) That is, the block A
in A has the irreducible diagonal blocks A® (i.e. the irreducible components defined in
Definition 3.1.2), and the corresponding blocks in A vanish in the upper block trlangular
part, further, we can use an analogous column decomposition of the block A to blocks A®
(l=1,... ,q). Using an analogous decomposition of the vectors ¢ and b, system (3.1.4)
can be written as

A 0 0 ... AD]T[cW b®
ACD A® o . A®| |c® b2

R I (3.2.1)
Ald) A@ Al AW cl@ b@

0O ... ... O I ¢ b
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We must prove that if b3, ...., b@ < 0, then (3.1.5) holds, i.e. € < maxeé.

Step 1.  First we consider the special case when b<0. Then¢=Db< 0, hence the
statement (3.1.5) becomes ¢ < 0. Since € = [c,¢]T, we in fact need to prove ¢ < 0. We
prove by induction that ¢V, ..., ¢ < 0.

Note first that A® (I =1,...,q) are of generalized nonnegative type, since they inherit
Assumptions (i)—(iv’) in Definition 3.1.3 from A. Namely, this is obvious for Assumptions
(1)-(ii). The nonnegativity in Assumption (iii) holds for A since we drop nonpositive
elements in the row sum for A® compared to the row sum for A. Finally, Assumption
(iv’) for A just means that the original Assumption (iv) holds for each A®. Also, A® are
irreducible by definition, hence Theorem 3.1.1 can be applied to systems of the form as in
(3.1.4) with left upper block A®. We will do this repeatedly for the case & < 0 to obtain
nonpositive solution vectors.

The first and last rows of (3.2.1) yield the system

A RONfe0) [ 522

Here b® < 0 and € = b < 0, hence Theorem 3.1.1 yields c® <o.
Now let [ € {2,...,¢} and assume that ¢, ..., cl") < 0. The Ith and last rows of

(3.2.1) yield the system
AD AOT [ e® N0
AT AT 8] 029

. -1
where b(®) := b) — 3~ Al9)c(®) Here b®) < 0 by assumption, ¢® <0 (s =1,...,1 —1)
s=1

from the inductional assumption and :A(ls) < 0 elementwise from property (ii) of Definition
3.1.3, therefore b® < 0. Using ¢ = b < 0 and applying Theorem 3.1.1 again, we obtain
c® <.

Step 2. Let us consider the case when maxb = max¢ > 0. We must prove that if
b, ..., b@ <0 (i.e. b <0) then (3.1.5) holds, i.e. that € < max&.

Let ¢* := €— (max¢) - 14, where 15, is the constant 1 vector of length k+m. Since
Ac = b, therefore c* is the solution of the linear system Ac* = b*, where

b e e[ 2] o [3 ][

_ [b—(znaxé)- (A A] 1k+m] |

b — (max¢) - 1,, (32.4)

Here the first component in (3.2.4) is nonpositive, since b < 0 and max ¢ > 0 by assump-
tion, further, [A A] 1t1m > 0 by item (iii) of Definition 3.1.3. The second component
in (3.2.4) is also nonpositive, since obviously b = ¢ < max¢. Therefore b* < 0. Thus,
applying step 1 to system Ac* = b*, we obtain c¢* < 0, i.e. € — (max&) - 1z, < 0, which
was to be proved. [

Consequently, in what follows, our main goal is to show that the stiffness matrix of the

problems considered is of generalized nonnegative type with irreducible blocks in the sense
of Definition 3.2.1.
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3.3 A matrix maximum principle in Hilbert space

First we describe the operator equation and its discretization. Let H be a real Hilbert
space and Hy C H a given subspace. We consider the following operator equation: for
given vectors ¢, g* € H, find v € H such that

(A(u),v) = (b,v) (v € Hp) (3.3.1)
and u—g* € H (3.3.2)

with an operator A : H — H satisfying the following conditions:

Assumptions 3.3.1.

(i) The operator A : H — H has the form A(u) = B(u)u + R(u)u, where B and R are
given operators mapping from H to B(H).

(ii) There exists a constant m > 0 such that (B(u)v,v) > m|v||> (v € H, v € Hy).

(iii) There exist subsets of ‘positive vectors’” D, P C H such that for any v € H and
v € D, we have (R(u)w,v) >0 provided that either w € P or w =v € D.

(iv) There exists a continuous function My : Rt — R and another norm |||.||| on H such
that
(R(uyw,v) < Mg([[u]]) lwl[lvll (u,w,v € H). (3.3.3)

In practice for PDE problems (considered in section 3.4.2), g* plays the role of boundary
condition and Hy will be the subspace corresponding to homogeneous boundary conditions,
further, B(u) is the principal part of A.

Assumptions 3.3.1 are not in general known to imply existence and uniqueness for
(3.3.1)—(3.3.2). The following extra conditions already ensure well-posedness:

Assumptions 3.3.2.

(i) Let F(u) := B(u)u, G(u) := R(u)u (u € H). The operators F,G : H — H
are Gateaux differentiable, further, F’ and G’ are bihemicontinuous (i.e. mappings
(s,t) = F'(u+ sk + tw)h are continuous from R? to H, and similarly for G).

(ii) There exists a continuous function M, : RT — R* such that

(A (ww,v) < Ma(llul]) [w[l ol (uwe H, w,ve Hy). (3.3.4)
(iii) There exists a constant m > 0 such that (F'(u)v,v) > m|v]? (u € H, v € Hy).
(iv) We have (G'(u)v,v) > 0 (u€ H, v € H,y).

Proposition 3.3.1 If Assumptions 3.3.1-3.3.2 hold, then problem (3.3.1)—(3.8.2) is well-
posed.
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PROOF. Problem (3.3.1)—(3.3.2) can be rewritten as follows:

find up € H: (A(ug),v) = (A(ug + g%),v) = (¢, v) (v € Hy), (3.3.5)
and let u :=wug+ g*.

From assumptions (iii)—(iv) we have
(A (w)v,v) > m|v]]? (ue H, ve Hy) (3.3.7)

whence A is uniformly monotone on Hy, further, from (3.3.4), A is locally Lipschitz con-
tinuous on Hy. These properties of A are inherited by A by the definition of the latter:
that is, for all u,v € Hy, we obtain

mlu—ol* < (A(u) = A(v),u —v),  [|A(w) = A(v)|| < Ma(max{|Jul, [[v]}) lu— o]l
(3.3.8)
These imply well-posedness for (3.3.5), see, e.g., [55, 106]. [ ]

Now we turn to the numerical solution of our operator equation using Galerkin dis-
cretization. Let ng < n be positive integers and ¢4, ..., ¢, € H be given linearly indepen-
dent vectors such that ¢1, ..., ¢,, € Hy. We consider the finite dimensional subspaces

Vh = Span{¢17 A} ¢n} - H, Vf? = SpaH{le, sy ¢n0} - HO (339>

with a real positive parameter h > 0. In practice, as is usual for FEM, h is inversely
proportional to n, and one will consider a family of such subspaces, see Definition 3.3.1
later.

We formulate here some connectivity type properties for these subspaces that we will
need later. For this, certain pairs {¢;, ¢;} € V, x V}, are called ‘neighbouring basis vectors’,
and then i, j are called ‘neighbouring indices’. The only requirement for the set of these
pairs is that they satisfy Assumptions 3.3.3 below, given in terms of the graph of neigh-
bouring indices, by which we mean the following. The corresponding indices {1,...,n¢}
or {1,...,n}, respectively, are represented as vertices of the graph, and the ith and jth
vertices are connected by an edge iff 7, 7 are neighbouring indices.

Assumptions 3.3.3. Theset {1,...,n} can be partitioned into disjoint sets Sy, ..., S,
such that for each £k =1,...,r,

(i) both SY := S, N{1,...,ne} and Sy := Sp N {ng +1,...,n} are nonempty;
(ii) the graph of all neighbouring indices in S} is connected;

(iii) the graph of all neighbouring indices in Sy is connected.

(In later PDE applications, these properties are meant to express that the supports of basis
functions cover the domain, both its interior and the boundary.)

Now let g» = > ¢;¢; € Vi be a given approximation of the component of g* in
j=no+1
H \ Hy. To find the Galerkin solution of (3.3.1)—(3.3.2) in V},, we solve the following
problem: find u" € Vj, such that
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(Ah),v) = (Y,v)  (veVP) (3.3.10)
and u" — g, € V. (3.3.11)

Using Assumption 3.3.1. (i), we can rewrite (3.3.10) as
(B(u")u", v) + (R(u")u",v) = (,v) (v e V). (3.3.12)

Let us now formulate the nonlinear algebraic system corresponding to (3.3.12). We set

n

Uh = Z Cj¢j> (3313)
j=1
and look for the coefficients ¢, ...,c,. For any ¢ = (c1,...,c,)T € R™, i = 1,...,np and

Jg=1,...,n, we set
bij(C) := (B(u")¢j,¢i)  7i;(T) := (R(u")g;, ¢1), d; == (¥, i),
Q5 (E) = bij ((_3) + Tij (E)
Putting (3.3.13) and v = ¢; into (3.3.12), we obtain a ny x n system of algebraic equations
which, using the notations

A®©) = {a;(©)}, i,j=1,.,m0,  A@) :={a(c)}, i=1,...n0; j=np+1,...,n,

d:={d;}, c:={¢}, j=1,...,n9, and ¢:={¢;}, j=no+1,...n, (3.3.14)

turns into _
A(C)c+ A(c)c=d. (3.3.15)
In order to obtain a system with a square matrix, we enlarge our system to an n X n one.
Since u” — g5, € V), the coordinates ¢; with ng + 1 < i < n satisfy automatically ¢; = g;,
ie.,
c=g:={g;}, j=no+1, ..,n,

hence we can replace (3.3.15) by an equivalent system analogous to (3.1.4):

A(e)e = [Agf) A%‘_:)} H - M . (3.3.16)

C g

Now we formulate and prove a mazimum principle for the abstract discretized problem.
The following notion will be crucial for our study:

Definition 3.3.1 A set of subspaces V = {V},},, 0 in H is said to be a family of subspaces
if for any £ > 0 there exists Vj, € V with h < ¢.

First we give sufficient conditions for the generalized nonnegativity of the matrix A(c).

Theorem 3.3.1 Let Assumptions 3.53.1 and 3.5.3 hold. Let us consider the discretization
of operator equation (3.3.1)—(3.3.2) in a family of subspaces V = {Vj,}n_0 with bases as in
(3.8.9). Let u™ € Vj, be the solution of (3.3.12) and let the following properties hold:
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(a) For all ¢; €V} and ¢; € V},, one of the following holds: either
(B(u")pj,0:) =0 and (R(u");, ¢;) <0, (3.3.17)

or  (B(u")¢;,¢:) < —Mp(h) (3.3.18)
with a proper function Mg : R™ — R* (independent of h, ¢;, ¢;) such that, defining

T'(h) == sup{|[¢:lll : @i € Va)}, (3.3.19)
we have Ma(h)
lim Tfh)Q — +o0. (3.3.20)

(b) If, in particular, ¢; € V;¥ and ¢; € Vj, are neighbouring basis vectors (as defined for
Assumptions 3.3.3), then (3.3.18)-(5.5.20) hold.

(c) Mg(||u"]]) is bounded as h — 0, where My is the function in Assumption 3.3.1 (iv).

(d) Forallue H and h >0, Y ¢; € ker B(u).
j=1

(e) For all h > 0, i = 1,...,n, we have ¢; € D and > ¢; € P for the sets D, P
j=1
introduced in Assumption 3.3.1 (iii).

Then for sufficiently small h, the matriz A(€) defined in (3.3.14) is of generalized
nonnegative type with irreducible blocks in the sense of Definition 3.2.1.

PROOF. Our task is to check properties (i)—(iv’) of Definition 3.2.1 for

a;;(€) = (B(uM;, ¢:) + (R s, 0) (i, =1,....n). (3.3.21)

(i) For any i = 1,...,ng, we have ¢; € V} C Hy from (3.3.9), hence we can set v = ¢;
in Assumptions 3.3.1 (ii). Further, by assumption (e), we have ¢; € D, hence we can set
v =w = ¢; in Assumptions 3.3.1 (iii). These imply

a;i(€) = (B(u")¢i, i) + (R(u")¢i, di) = m [l os]* > 0.

(i) Let i = 1,..,n9, j = 1,..,n with ¢ # j. If (3.3.17) holds then a;j(¢) < 0
by (3.3.21). If (3.3.18) holds then, using also (3.3.21), (3.3.3), respectively, and letting
M := sup Mg(||u"]|), we obtain

a;j(€) < —Mp(h) + Me(l[u"|}) il Nl < —Mp(h) + Mr(|lu"[l) T(h)*

< T(h)? (— Aj{f]g? + M) <0 (3.3.22)

for sufficiently small h, since by (3.3.20) the expression in brackets tends to —oc as h — 0.
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(iii) For any i =1, ..., ng,

i%(é) = <B<uh>(i @), 6:) + <R<u”>(§nj &), éi) >0,

j=1 j=1

since the first term equals zero by assumption (d), further, by assumption (e) we can set
n
w =Y ¢; and v = ¢; in Assumption 3.3.1 (iii), hence the second term is nonnegative.
j=1
(iv’) We must prove that for each irreducible component of A(€) there exists an index

no
ip € Ny = {s(ll), . ,s,(fl)} for which > a(€);,; > 0. Here, with the notations of Definition
j=1

3.1.2, the matrix A(€) has ¢ irreducible blocks AV (€) (I =1,...,q), and N; denotes the
indices arising in A®(€). Then ky + --- + k, = ng. Using Remark 3.2.1, we must prove
that for all [ = 1,..., ¢ there exist indices ig € N; and jy € {ng + 1,...,n} such that
a(é>io7j0 < 0. N -

From now, let Ny :={1,...,no}, N:={ng+1,...,n} and N:={1,...,n} = NgUN.

First note that if i € Ny, j € N are neighbouring indices then a;;(c) < 0 for sufficiently
small h. Namely, (3.3.18) holds by assumption (b), whence (3.3.22) yields a;;(¢) < 0 for
sufficiently small h. Hence, it suffices to find i € N; and j, € N such that i, jo are
neighbouring indices.

Now we observe that each N, contains entire sets Sy, introduced in Assumptions 3.3.3.
Namely, by item (ii) of Assumptions 3.3.3, the graph of all neighbouring indices in S} is
connected, i.e. for all 7,7 € SY there exists a chain (4,4;), (i1,42),- - -, (i, j) of neighbouring
indices (with all i,,, € S}), whence by the above a;;, (€) < 0, a;, ;,(€) <0,...,a; ;(T) < 0.
Therefore the entries of A(€) with indices in S? belong to the same irreducible component,
i.e. Sy lies entirely in one of the sets N;.

Consequently, it suffices to prove that for all £ = 1,...,r there exist indices iy € Sy
and jo € N such that 4, jo are neighbouring indices. By item (i) of Assumptions 3.3.3,
there exists i € SY and j € Si. Using that 4,7 € Sy, by item (iii) of Assumptions 3.3.3,
there exists a chain (i,141), (i1,%2),..., (ir,J) of neighbouring indices with all i,, € Sg. If
iy € S then we let 4o := i(€ S?) and j := 4, (€ N). Otherwise, since j € Sy, there exists
a first index k in the chain such that i, € Sy and 541 € Sk, and then we let ig := i,(€ S})
and jo := ik+1(€ N) |

By Theorem 3.2.1, we immediately obtain the corresponding matriz mazximum principle
(or algebraic discrete maximum principle):

Corollary 3.3.1 Let the assumptions of Theorem 3.5.1 hold. For sufficiently small h, if
di <0 (i=1,...,n9) in (5.3.14) and T = (c1,...,c,)T € R"™ is the solution of (3.5.16),
then

max ¢ < max{0, max ¢}. (3.3.23)
i=1,...,n i=no+1,...,n

Remark 3.3.1 Assumption (c) of Theorem 3.3.1 follows in particular if Assumptions 3.3.2
are added to Assumptions 3.3.1 as done in Proposition 3.3.1, provided that the functions
gn € Vj in (3.3.11) are bounded in H-norm as h — 0. (In practice, the usual choices for
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gn even produce g, — g* in H-norm.) In fact, in this case ||u"|| is bounded as h — 0; then
the continuity of Mp yields that Mz(||u"]]) is bounded too.
Namely, using (3.3.7),

(A(u") = A(gn),u" = gn) = (A'(0u" + (1 = 0)gn) (u" — gn),u" — gn) > m [[u" — gy
(where 6 € [0, 1]). From (3.3.10)
(A(u") = Algn), u" = gn) = (f — Algn), u" — gn) (3.3.24)
and from (3.3.4)
(A(g") — Algn),u" = gn) = (A'(0g" + (1 = 0)gn) (9" — gn), u" — gn)

< Ma(max{]lg*|l, llgall}) lg" — gnll llu" — gll (3.3.25)
(where 0 € [0,1]). From the above,

mu" — gull* < (f = Alg"), u" = gn) + Ma(max{[lg"[l, llgnlI}) lg* = gnll 1u" — ga]
< (If = Alg")Il + Ma(max{|lg*[|, llgnll}) llg* = gnll) llu" — gnll -

Using the notation 7 := sup,, [lg* — ¢"||, we obtain

1 < gl + 1 = gull < g+ 7+ & (17 = A + Mallg”ll +2)7):
i.e. ||u” is bounded as h — 0.

Remark 3.3.2 It is easy to see that Theorem 3.3.1 also holds for operators A(u) =
B(u)u+N (u)u+R(u)u, if B4+ N satisfies Assumption 3.3 (ii) and N+ R satisfies Assumption
3.3 (iii), further, if one substitutes (B(up)¢;, ¢i) = (N(un)d;, ¢;) = 0 in (3.3.17) and
> -1 ¢ € ker B(u) N ker N(u) in assumption (d) of Theorem 3.3.1; see [94]. We omit
details for simplicity.

3.4 Discrete maximum principles for nonlinear ellip-
tic problems

3.4.1 Nonlinear elliptic equations

Let us consider a nonlinear boundary value problem of the following type:

_div <b(x,Vu) Vu) Vqlz,u) = f(z) in Q,
xz) on 'y, (3.4.1)

b(z, Vu) 2 + s(z,u) = (
u = g(z) onTIp,

where €2 is a bounded domain in R", under the following conditions:
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Assumptions 3.4.1.

(A1) € has a piecewise smooth and Lipschitz continuous boundary 9¢; 'y, I'p C 0 are
measurable open sets, such that 'y NI'p = 0 and I'y UT'p = 99).

(A2) The scalar functions b : Q x R®* - R, ¢: QxR - Rands: Iy xR = R
are continuously differentiable in their domains of definition. Further, f € L*(Q),
v € L*(Ty) and g = g*p, with g* € H'(Q).

(A3) The function b satisfies
0 < po <b(x,n) < (3.4.2)

with positive constants py and p; independent of (z,n), further, the diadic product

. b . . L. . . . .
matrix 7 - % is symmetric positive semidefinite and bounded in any matrix norm

by some positive constant uy independent of (x, 7).

(Ad) Let 2 < p; ifd =2, 0r2 < p < 2L if d > 2, further, let 2 < p, if d =2, or
2 < p, < 222 if d > 2. There exist functions a; € LY2(Q), ay € L' (I'y) and a
constant 5 > 0 such that for any x € Q (or x € I'y, resp.) and £ € R

dq(z,§) ds(z,§)

0s =5 < ay(z) +plEP2, 0< —o < ag(x) + BlEF=2.

(A5) Either I'p # (), or g increases strictly and at least linearly at oo in the sense that

q(x,€) > c1|§| — ca(w) (3.4.3)

(with a constant ¢; > 0 and a function ¢, € L*(Q)) V(z,£) € 2 x R, or s increases
strictly and at least linearly at oo in the same sense.

The above assumptions ensure the well-posedness of (3.4.1) in H}((2), as we have proved
in [91], but we omit the proof for brevity. Now we follow [91] in developing the continuous
and discrete maximum principles for problem (3.4.1).

(a) The continuous maximum principle

The classical form of the continuous maximum principle (CMP) states

max v < max{0, maxu} (3.4.4)
a 50

under proper conditions if Lu < 0 holds for an elliptic operator L with lower order terms,
see e.g. [133]. However, as mentioned in the introduction, if mixed boundary conditions
are imposed then the property (3.4.4) gives no essential information about the solution u,
because it is not known on the whole boundary 9€2. Hence we must clarify what to expect
instead of (3.4.4) to get a computable bound on w.

We show that for mixed boundary conditions one can replace the r.h.s. of (3.4.4) by
max{0, max up} if 7 satisfies a similar condition as f. Such a result has not been given
D

before to our knowledge. An Alexandrov-Bakelman type estimate has been given for linear
mixed boundary value problems in [32].
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Theorem 3.4.1 Letilssumptions 3.4.1 hold and let the weak solution u of problem (3.4.1)
belong to C* () NC(Q). If
f(z) —q(z,0) <0, 2€Q, and ~v(x)—s(x,0)<0, z €Ty (3.4.5)
(where the inequalities for the L? functions hold almost everywhere), then

max v < max{0, maxg}. (3.4.6)
Q I'p

In particular, if Tp # 0 and g > 0, then maxu = max g, and, if T'p # 0 and g <0, or if
Q D
I'p =0, then we have the nonpositivity property maxu < 0.
Q

PROOF. Let
Q(m,ﬁ)g‘I(x,O)’ if 5 7& O, s(m,f)gs(x,())’ if 6 7& O,

r(@8) =9 , , A1, 8) =9 , (3.4.7)
8—2(1‘,0), if £ =0, 6—5(:10,0), if £=0.

Here, by (A2), we have ¢ € C1(Q x R) and s € C}(I'y x R), therefore the functions r and
z are continuous. Further, in view of (A4), we have

r(z,&) >0, 2(x,&) > 0. (3.4.8)
We define . B
a(x) :=b(z,Vu(z)), h(z):=r(z,u(r)) (x € Q), (3.4.9)
k(z) = z(x, u(x)) (x € T'n).
Then

Lu:= —div (&(x) w) + h(z)u = f(z) — q(z,0) <0,

hence the nonlinear equation in (3.4.1) is recast to the setting of linear problems, and the
usual techniques can be used. Using also the notations

N

F@) = f2) —q(0,0)  and A(x) = () — 5(,0), (3.4.10)
the weak formulation of problem (3.4.1) is given as

/(a Vu - Vo + huw) dz +//%uvda = /fvd:c +/fyvda Yo e Hb(Q). (3.4.11)

9) T'n Q T'n
Now we let M := max{0, max g} and we introduce the piecewise C! function
D
v :=max{u — M, 0}.

Then we have v > 0 and v, = 0, further, u(z) = v(z) + M for x € QF (where v(z) > 0)
and v(z) = 0 otherwise. Hence, for this v the left-hand side of (3.4.11) satisfies

/(& Vu-Vv—l—fLuv) dx —l—//;’uvdaz/(&‘VUP-F?L(U—FM)U) dx —i—/l%(v%—M)vdaEO,

129



dc_212 11

since the functions a, h,k,v and the constant M are nonnegative. On the other hand, the
assumptions f < 0,4 < 0 imply that for this v the right-hand side of (3.4.11) satisfies

/fvdx —l—/’?udaﬁO,
Q

'y

hence, altogether we have

/(EL|VU|2+}NL(U+M)U) dx +/l§:(v+M)vdJ:O.
Q Iy

Here @ has a positive minimum in view of (A3), hence |[Vov| = 0, i.e., v is constant and as
seen above it is nonnegative: say,

v(r)=c¢>0 on €.

If c=0then u < M on §, i.e., (3.4.6) is proved. If ¢ > 0 then I'p = () (otherwise property
vr, = 0 would yield a contradiction). Then M = 0 and v = max{u,0}, hence v = ¢
implies u = ¢. Therefore, (3.4.1) reduces to q(z,c) = f(z) in Q and s(z,c) = v(z) on .
Then (3.4.5) implies ¢(z,¢) < g(z,0) and s(z,c¢) < s(z,0) with ¢ > 0. This is impossible
since, by (A5), either g or s is strictly increasing. Altogether, we obtain that ¢ = 0 and
hence (3.4.6) holds. |

In the special case ¢ = 0 and s = 0, equality holds without assuming ¢ > 0:

Theorem 3.4.2 Consider problem (3.4.1) with ¢ = 0, s = 0 under the assumptions of
Theorem 3.4.1. That is, (A1)-(A3) are satisfied, u € C*(Q)NC(Q), and (3.4.5) now takes
the form f(x) <0, x € Q and y(z) <0, x € I'y. Then

max u = max g. (3.4.12)
Q I'p

Proor. If maxg > 0 then (3.4.6) implies (3.4.12). Let max g < 0, say, max g = -K
D D D

with some K > (0. Then the function w := v + K satisfies the same mixed problem with
right-hand sides f, v and g+ K, respectively, hence Theorem 3.4.1 is valid for this problem
as well, and (3.4.6) for w yields maxw < max{0, max (9+ K)} =0. Then

Q D

maxu < —K = maxg. ]
Q I'p

Remark 3.4.1 We note that the corresponding minimum principles and nonnegativity
property hold if the sign conditions in (3.4.5) are reversed. Further, the analogues of the
above theorems hold in the same way for the case v € H(Q), i.e., with no regularity
assumption on the weak solution, provided that g is bounded on I'p. Then maxwu and
max g are replaced by esssup u and esssup g, respectively.

130



dc_212 11

(b) The discrete maximum principle

First we briefly summarize the FE discretization of problem (3.4.1). In what follows,
we assume that 2 is a polytopic domain. We define the finite element discretization of
our problem using simplicial elements and continuous piecewise linear basis functions. The
symbol T, stands for a conforming triangulation of € into tetrahedra, whose vertices are
By, ..., B;. When a family of meshes are considered then h is proportional to the maximal
element diameter. We denote by ¢, ..., ¢ the piecewise linear continuous basis functions
defined in a standard way, i.e., ¢;(B;) = 0;; for 4,j = 1,...,n, where ¢;; is the Kronecker
symbol. Let V}, denote the finite element subspace spanned by the above basis functions:

Vi, = span{¢y, ..., on} C H' ().

Now, let n < n be such that By, ..., B, are the vertices that lie in  or on I'y, and let
Byi1, ..., Bn be the vertices that lie on I'p. Then the basis functions ¢, ..., ¢,, satisfy the
homogeneous Dirichlet boundary condition on I'p, i.e., ¢; € H5 (). We define

Vi = span{¢y, ... ¢} C HpH().

Further, let g, € V), be the projection of g* into the subspace span{p,i1,...,¢n}

The FEM solution is defined in the usual way by setting the basis functions as test
functions in the weak form. Rewriting this using (3.4.7) and (3.4.10), we obtain

/[b(:v,Vuh) Vay, - Vo, + (@, up)upvp| da +/z(a:,uh)uhvh do = /fvh dx + /&vh do
Q Iy
(3.4.13)
(Vv € V). Now we turn to the nonlinear algebraic system corresponding to (3.4.13). We
look for the coefficients cy,. .., cp of uy. For any © = (cq,...,cn)T € R™, i = 1,...,n and
j=1,..,n, weset c={¢}, j=1,..,n, and ¢ = {¢;}, j =n+1,..., 7, further,

Q 'y

n n

bi;(c) = /Qb(%zckvﬁbk) Vg -Voidr,  ry(C) = /QT(IaZCkak) ¢j¢i d,

k=1 k=1

@ = [ s ao) vode d© = [ fode+ [ o,

k=1
a;(€) = bij(€) + 735(C) + 2i;(C).
Setting (3.3.13) and vy, = ¢; into (3.4.13), we obtain the n x n system of algebraic equations

Zaij(é) Cj = di, 1= 1, cey N (3414)
j=1

Using the obvious notations, system (3.4.14) turns into A (€)c + A(€)¢ = d.

In order to obtain a system with a square matrix, we enlarge our system to an n X n one.
Namely, since up, = g, on I'p, the coordinates ¢; with n + 1 < i < n satisty automatically
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¢ = gi, 1.e., € =g, where g ={g;}, j =n+1,...,n. That is, we can replace (3.4.14) by

the equivalent system )
S A - e

Theorem 3.4.3 Let Assumptions 3.4.1 hold, and let us consider a family of simplicial
triangulations T, (h > 0) satisfying the following property: for any i = 1,...n, j =
(i J) )
0

on supp ¢; N supp ¢; with oo > 0 independent of 1,5 and h.

(1) Let the simplicial triangulations Ty, be regular, i.e., there exist constants my,mg > 0
such that for any h > 0 and any simplex T}, € Ty,

mih® < meas(T,) < moh? (3.4.16)

(where meas(1y,) denotes the d-dimensional measure of T,).
Then for sufficiently small h, the matriz A () is of generalized nonnegative type in the
sense of Definition 3.1.3.

(2) More generally, the above statement is also valid if the triangulations Ty, are only
quasi-reqular in the following sense: the left-hand side of (3.4.16) is replaced by

cih? < meas(Ty) , (3.4.17)
where v > d satisfies

2<vy<3 ifd=2, 3<y<min{ 5, 5-2} ifd=3,
(3.4.18)

d <~ <min{; 34_@—1322&} if d>3

(d 2)’

with py,pe from assumption (A4) for problem (3.4.1).
PRrROOF. We enclose our direct proof from [91]. Although this theorem will be extended
to systems in the next chapter, those results do not entirely cover the present case of (3.4.1)

since (for technical simplicity) there we will only consider Neumann boundary conditions
on 'y (e s= 0) constant aq, ap and will only study 2 or 3 dimensions.

We have a;;(€ f[b x,Vuy) Vi - Vo, +r(x,up) ¢Z¢]] dz + f z(x,up) ¢ip; do for

any ¢ = 1,...,n. We now prove the properties (i)-(v) of Definition 3. 1 3 in the more general
case (2); the conditions (3.4.18) are only used in part (ii).

(i) From assumptions b > o > 0, 7,z > 0 we have a;(€) > po [ |Vi|>dz > 0.
Q

(i) Leti=1,....n, j=1,...,n with i # j and let €;; denote the interior of supp ¢; N
supp gzﬁ] If Q;; = (Z) then ai; (€ ) = 0. If Q;; # 0 then (3.4.15) and the fact 0 < ¢; < 1,i =
1,...,n, imply

o
a;;(c) < — h—g,uo meas (£2;5) + /r(m,uh)dx + /z(x,uh)da, (3.4.19)
Qij Fij
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using notation I';; = Iy N Q;;. Here, from Assumption (A4),
9,
/r(m,uh) dr = /8—Z(x,0uh) dr < /(ozl(as)+,8|9uh]”1_2) dr < /al(x) daH—ﬂ/ |up|P 2 dx
Q;; Q5 Qij Qij Qi
(where we had some 6 = 6(z) € [0,1]), and in just the same way we have
/z(az,uh) do < /ag(a:) do + B/ lup|P> 2 do.
ij i Lij

Now we can estimate the integrals / lup,|P* 2 do and / lup|P>~ do as follows. We

Qij Fij
define p* := % and p** = % if d > 3, and p* := p™* := 400 if d = 2. Then the
Sobolev embedding estimates
[0l o @) < Fallvlly, (ol oy < Ralloll, v e HY(Q) (3.4.20)
hold with constants ki, ks > 0, where ||v|[; = |[v||m1(q) (see [1]). Assume for a while that

p1,p2 > 2 and let us fix real numbers r and t satisfying

gl P d—1 p
L or< L T < . 3.4.21
Such numbers exist since for d > 3, by (3.4.18),
2p* 4 — d—2 2— d—2 —2)(d—1
v < P 5 and v < 3+( p2;( ) = d—i—l—l—( p2;( ) = dH—(p2 ZE ) )
P1— p

Further, v > 2 implies »r > 1 and ¢t > 1. If % + i = % + % = 1 then Hoélder’s inequality
implies

/ﬁ%w*dxsnu

= \1/s p1—2
LT(Qij) - meaS(Q’L]) Huh’ L(pl—Q)T(Qij) . (3422)

”uh’pl_2

Ls(Q5)

Here (p; — 2)r < p* and (3.4.20) imply

p1—2
L7 (@)

p1—2
(r1 *2)T(Q)

p1—2

-2
lanll e, < const. - Jun |2

) < |ug| < const. - ||ug]|

Owing to the basic FEM convergence result [34], we have ||us||;1 — [|u*||1, where u* is the
exact weak solution of our problem. Hence if h is less than some fixed hy then (3.4.22)
finally turns into

/Iuhl’“_2 dx < Ky meas(€;;)"/* (3.4.23)
Qz‘j

with some constant K; > 0 independent of h. In just the same way we obtain

/|Uh|p2_2 dr < Ky meas(Ty;)'". (3.4.24)
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Finally, if p; or py equals 2 then the corresponding equality (3.4.23) or (3.4.24) holds with
s =1 or [ =1, respectively.
The integrals of a;(z) and as(x) can be estimated with Holder’s inequality similarly to

(3.4.22) by letting 2 + & = - + 4 =1:

/041([17) dr < K, meas(Qij)l/S/, /az(:v) do < K4 meas(Fij)l/l/

with Kg = HalHLd/Q(Q) and K4 = HO[QHLd—l(FN).
Substituting all the estimates in (3.4.19), we obtain

aij(6)< _ Ooko

< pa leas () + BK, meas(Qiy)Y* + Ks meas(Q;)Y* (3.4.25)

+ BK, meas(I'y;)Y' + Ky meas(I';;)" .

We can write - - - -
a;j(T) < AY(h) + A3 (h) + A3 (h) + Aj (R)
where, with suitable constants Cy, C, Cs, C3, Cy > 0 independent of h and 1, 7,

5 C g C
AP (h) = — h—g meas (Qi;)+ C1 meas(Qi;)"*, A (h) = — h—g meas (Q;;)4 Cy meas(Ty;) ",

. C , . C ,
A (h) = — h_;) meas (£2;;)+ Cs meas(Qij)l/s , Aj(h) = — h_g meas (£2;;)+ Cy meas(Fij)l/l )

We verify that for small enough h we have Azj(h) <0 (k=1,2,3,4).
Using £ + 1 =1 and (3.4.55), we have

A (h) = meas(Qy;)"* (— % meas ()" + C’l) < meas(Q;;)"* (- Cs h2H0/) C'1>-

Since (3.4.21) implies T < 2, the term in brackets tends to —oo as h — 0 and hence

AY(h) < 0 for small h.
Using (3.4.55) again and the fact that meas(T';;) < const.-h%~! (since h is the diameter
of the simplices and I';; lies on the (d — 1)-dimensional boundary), we have

AJ(h) < —Coh™ %+ Cr h'T .

Since (3.4.21) implies 1—% = % < dfd%y =1- g%f, we obtain % > v — 2, i.e. the second

term tends to 0 faster and hence AY(h) < 0 for small h.
The terms Aj (h) and A} (h) can be handled similarly, since s’ and !’ satisfy the same

estimates as s and [. Namely, we have g = pfiQ andd—1= z%’ hence by substituting %l
and d — 1 for r and t, respectively, we obtain that (3.4.21) holds in the special case p; = p*

and ps = p**. Owing to the condition % + 5 = ﬁ + ll, = 1, the numbers s’ and [’ play

the same role as s and [ and therefore the above estimates on AY(h) and AY(h) can be
repeated for A5 (h) and A} (h).
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Altogether, we obtain that for small enough h, Azj(h) < 0 (k=1,23,4), that is,
there exists hg > 0 such that

for all b < hg and all i # j with Q;; # 0.

(iii) For any i=1,...,n,
n

iaij(é) = /[ (x,Vup) Vo, -V Z(bj +r(z, up) ¢z(z¢ )} dx (3.4.27)

Q j=1

+ [ o) 63 05)do = [rw)oide + [ o m) dudo 0,

Ty j=1 ) Ty

using the fact that Z?:1 ¢; =1 and r, z, ¢; are nonnegative.

n
(iv) Assume for contradiction that )" a;;(c) = 0 for all ¢ = 1,...,n. This means that
7=1
A(C) carries the n-tuple of ones {1,...,1} into the zero vector. This is impossible since
A(C) is symmetric and positive definite, and hence one-to-one.

(v) For any i,5 = 1,...,n with ¢ # j, let us pick a sequence of neighbouring vertices
B;, (k=1,...,s) in Q that connect B; with B; (i.e. ip = ¢ and i; = j). Here (3.4.26) shows
that a,, ;,.,(€) < 0, hence by Definition 3.1.1, A(€) is irreducible. n

Now we can derive the discrete maximum principle. By Theorem 3.4.1, it will reflect a
real property of the exact solution.

Theorem 3.4.4 Let the conditions of Theorem 3.4.3 hold, and let
f(z) —q(z,0) <0, z € Q, and v(z) — s(z,0) <0, z € ['y. (3.4.28)

Then
max u, < max{0, max g} (3.4.29)
Q I'p

In particular, if Tp # () and g > 0 then maxu, = Max g, and if T'p # 0 and g <0, or
Q D
if 'p = 0, then we have the nonpositivity property wup < 0 on Q.

PROOF. We can apply Theorem 3.1.1 with A(€) and n substituted for A and n +
m, respectively, since A(g) is of generalized nonnegative type in the sense of Defini-
tion 3.1.3. Since, by (3.4.28), d < 0, we get A(c)c < 0 and hence Theorem 3.1.1
ylelds Jmax ¢ < max{0, H}rax cl-}. Since ¢; = ¢; for all i = n + 1,...,7, we obtain

..........

i=l,...n = Ti=n+l,..,

basis functions. m

One can verify in the same way the minimum principle for problem (3.4.1). We only
formulate the special case of discrete nonnegativity:
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Theorem 3.4.5 Let the conditions of Theorem 3.4.3 hold, and let f(x) —q(x,0) >0, x €
Q, andy(x) —s(2,0) >0, x€ln. If Tp# 0D and g >0, orif Tp=10, then

up >0 on €.

In the special case ¢ = 0 and s = 0, equality maxgu, = maxr, g, holds without
assuming g > 0. This is the discrete counterpart of Theorem 3.4.2. We formulate this for
both the maximum and minimum principles. Moreover, the strict negativity in (3.4.15)
can be replaced by a weaker nonnegativity condition, and no special condition on the mesh
like (3.4.17) needs to be assumed.

Theorem 3.4.6 Let us consider the following special case of problem (3.4.1):

~div (b(w,Vu) w) — f(z) in Q 5450,
b(z, Vu)2 = ~(z) on Iy, u=g(z) onp.

Let (A1)-(A3) hold and T'p # 0, further, let the triangulation Ty, satisfy the following
property: for anyi=1,...n, j=1,...0 (i #j)

Vi - Vo; <0. (3.4.31)

(1) If f <0 and v <0, then maxuy, = TAX G-
Q D

(2) If f >0 and v > 0, then minu, = nrlingh.
Q D

(3) If f =0 andy = 0, then the ranges of uy, and g, coincide, i.e., we have [min uy,, max uy) =
Q Q
min g, max g,| for the corresponding intervals.
' g o g g

PROOF. Similarly to that of Theorem 3.4.3. The main difference arises in proving
property (ii), i.e., a;;(€) < 0, where (3.4.31) is enough, since the assumptions ¢ = 0 and
s =0 imply r =0 and z = 0. ]

Remark 3.4.2 (a) Note that the values V¢, - V¢, are constant on each element, hence
conditions (3.4.15) and (3.4.31) are not difficult to check. Moreover, these conditions have
a nice geometric interpretation, which will be discussed in detail in the next subsection.

(b) Condition (3.4.15) can be relaxed such that V¢, - V¢, need not be negative on
each element, see later (3.4.119) and the discussion afterwards.

Sufficient conditions and their geometric meaning. In view of well-known results,
the conditions (3.4.15) and (3.4.31) have nice geometric interpretations. Namely, in order
to satisfy condition (3.4.15) in the case of a simplicial mesh, it is sufficient if the employed
mesh is acute, and similarly, condition (3.4.31) is satisfied if the employed mesh is nonobtuse
[107]. We note that these conditions are sufficient but not necessary: as shown by paragraph
(b) of Remark 3.4.2, the DMP may still hold if some obtuse interior angles occur in the
simplices of the meshes. This is analogous to the case of linear problems [104, 157].
These geometric conditions need special attention when we apply a global refinement of
the initial mesh using some refinement technique. Then we must take care that the refined
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mesh preserves the desired acuteness or nonobtuseness property. In the two-dimensional
case, using the standard “2D red refinement” [103], we obtain a mesh consisting only of
acute or nonobtuse triangular elements if the initial mesh had only acute or nonobtuse
triangles, respectively. If we consider a tetrahedral mesh, the task is far from being triv-
ial since in general it is not possible to refine any tetrahedron into eight subtetrahedra
similar to it using “3D red refinement” (cf. [103]). A new technique, the so-called “3D
yellow refinement” was developed in [102], which allows a global refinement of a nonob-
tuse tetrahedral mesh so that the resulting (conforming) mesh preserves the property of
nonobtuseness.

In order to save computer memory, it is often desirable to perform only local refine-
ments of tetrahedral meshes near edges and vertices, or where the true solution or its
derivatives have singularities, e.g. near Fichera corners. Algorithms allowing to do that
with a preservation of nonobtuseness have been constructed and tested in detail in [27].

Condition (3.4.15) is altogether still rather strong, and will be relaxed at the end of
section 3.4.2.

3.4.2 Nonlinear cooperative elliptic systems

Now we consider various systems, in which the lower order coupling terms are cooperative
and form a weakly diagonally dominant system. We impose these conditions because they
appear in the underlying continuous maximum principle, which we will also address briefly.

Whereas in the case of a single equation the DMP was be proved directly, in the case
of systems the Hilbert space setting will be exploited to derive the results. This framework
helps us in structuring the proof procedure under the technical difficulties caused by the
more compound form of the FEM and the complications with the lack of irreducibility. We
follow [92, 94].

(a) Systems with nonlinear coefficients

Formulation of the problem. First we consider nonlinear elliptic systems of the form

—div (bk<$€, U, VU) VUk) + Z Vkl(x, Uu, Vu) u = fk(x) a.e. in Q,
=1

bi(z, u, Vu) % = 4y (z)  ae. on Ly, (k=1,...,5)
up = gr(x) a.e.onl'p
(3.4.32)
with unknown function u = (uy,...,us)?, under the following assumptions. Here Vu
denotes the s x d tensor with rows Vu, (kK = 1,...,s), further, ’a.e.” means Lebesgue

almost everywhere and inequalities for functions are understood a.e. pointwise for all
possible arguments.

Assumptions 3.4.7.

(i) @ c R? is a bounded piecewise Cl_domain; I'p,T'xy are disjoint open measurable
subsets of 9 such that 9Q =T'p UT'y and I'p # 0.

137



dc_212 11

(i) (Smoothness and boundedness.) For all k,I =1,...,s we have by € (C' N L>)(Q x
R* x R%) and Viy € L¥(Q x R® x R*¥9).

(iii) (Ellipticity.) There exists m > 0 such that b, > m holds for all k =1,...,s.
(iv) (Cooperativity.) We have
V<0  (kil=1,....s k#I). (3.4.33)

(v) (Weak diagonal dominance.) We have

SVu>0  (k=1,...,9) (3.4.34)
=1

(vi) For all k =1,...,s we have f, € L*(Q), v € L*(Ty), gx = 9rr,, With g; € HY(Q).
Remark 3.4.3 Assumptions (3.4.33)-(3.4.34) imply Vi >0 (k=1,...,5s).

Let us define the Sobolev space Hp(Q) = {z € H'(Q) : zr, = 0}. The weak
formulation of problem (3.4.32) then reads as follows: find u € H'(Q)* such that

(A(u),v) = (¥, v) (Vv € HH(Q)*) (3.4.35)
and u— g* € HH(Q)*, where (3.4.36)

(A(u),v) = /Q<i b (z, u, Vu) Vuy, - Vog, + i Via(x, u, Vu) u "Uk> (3.4.37)

k=1 kl=1
for given u = (uy,...,us) € HY(Q)® and v = (vy,...,vs) € H5H(Q)*, further,

(¢, v) = kavk—i-/F Z’ykvk (3.4.38)

Q p—1 N k=1

for given v = (vy,...,v,) € HH(Q)*, and ¢* := (g5,...,9%).

On continuous maximum principles. The extension of the CMP from elliptic equa-
tions to systems has attracted much interest, and has been achieved in different forms
(coordinatewise or for |u|), but under strong restrictions only. The main class of problems
where a CMP is generally valid is that of cooperative systems, and in addition, one often
also assumes weak diagonal dominance of V. This is why we also impose these conditions.

Important results of this type are found e.g. in [40, 110, 132, 139], and some extensions
to non-cooperative systems are also known, see [31] and references therein. However, for
cooperative systems, no CMP is known at the generality of (3.4.32) to our knowledge. It
is not our goal to complete this background, however, for Dirichlet problems it is easy to
derive a CMP in a form analogous to (3.4.6), based on a linear result [132].

Proposition 3.4.1 Let Assumptions 3.4.7 hold and u be a classical solution of (3.4.32)
under assumption I'p = 0. If, for all k = 1,...,s, we have f, <0 on Q and v, < 0 on
'y, then

max maxu, < max max{0, max g}. (3.4.39)
k=1,..,s Q k=1,...,s o0
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PROOF. Let us define the bounded functions ay(x) := by(x, u(z), Vu(z)) and Qp(z) :=
Via(z,u(x), Vu(z)), and consider the linear system

—div (ak(x) Vzk> + li Qu(x)z = fe(x) ae. in Q,
=
2z = gr(x) a.e. on Of)

(k=1,...,s). (3.4.40)

By definition, u is a solution of (3.4.40). Here (for all x and k # 1) ax(x) > m > 0 and
Qu(z) <0, > Qu(x) > 0. Hence [132, Th. 3.4] states that if z is a solution of (3.4.40) and
i=1

a component z; attains a nonnegative maximum in €2, then z; is constant. This property

then holds for u. Let K := Hax max uy. If K <0 then (3.4.39) holds. Now let K > 0.
=1,..., Q

Then K = maxuyg- for some index k*, and ug attains a nonnegative maximum. By the
Q

cited property, ug« must attain this maximum on 02, hence K = TAX Up = TAX g Thus
max maxu, = K = AX g+ = max{0, IAX g+ 3 < fnax maX{O maxgk} |

We also enclose a proof for mixed problems under another additional assumption, using
a suitable combination of the proofs in [91, 151] with diagonal dominance.

Proposition 3.4.2 Let Assumptions 3.4.7 hold and v € H'(Q)* be a weak solution of
system (3.4.32), such that uw € C(Q). Assume further that V is also weakly diagonally
dominant w.r.t. columns, i.e. (3.4.34) also holds for summation w.r.t. the index k. If, for
allk=1,...,s, we have fr <0 on Q and v, <0 on 'y, then (3.4.39) holds.

PROOF. Let M := Jmax max{0, max g}, and introduce the functions

v = max{u, — M, 0} (k=1,...,5).

Then w, € H'(Q) implies v; € H(Q) (see e.g. [62]), and v,j‘FD = 0, hence vt € H}(Q)*
and we can set v := v into (3.4.35). Consider first the left-hand side (3.4.37) of (3.4.35):

(A(u),v") /Zbk z,u, Vu) Vuy, - Vo + / Z Vi (2, u, Vu) w vy
€ k=1 O ki=1

Its first term is nonnegative, since all by > 0, and v; equals either 0 or u; — M, hence
Vuy - Vo equals either 0 or |[Vug|*> > 0. The second term is also nonnegative. Namely,
let us introduce the further notations

‘A/kl(x) = Viu(z,u(x), Vu(x)), vy = max{M — u, 0}

(x€Q, k,l=1,...,s). Then, for alll = 1,...,s, we have u; = v;" —v; + M and hence
the second integrand pointwise satisfies

ZVMUZU;: ZVMU?% Zkavk v+ Z Vkl Yo, vt —i—MZ(Zsz)

k=1 k=1 k£l=1 k=1
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Here the first term on the r.h.s. equals the quadratic form Vot vt The cooperativity
and the weak diagonal dominance of V' w.r.t. both rows and columns imply that V' is
positive semidefinite, hence Vot - o™ > 0. The second term equals zero, since either v, or

v, vanishes for all k. The third term is nonnegative, since Vi < 0 from (3.4.33) and vy,

v > 0 by definition. The last term is also nonnegative, since ‘7“ > 0 from (3.4.34).
=1
Altogether, we obtain (A(u),v") > 0. On the other hand, the assumptions f; < 0 and

v < 0 imply that the right-hand side (3.4.38) of (3.4.35) satisfies

(¥, 0%) = waz?*/ > vl <0.

Q= r

This implies that (A(u),v™) = (¢,v") = 0. Moreover, both integrands in (A(u),v™)
vanish. Introducing the notation Q) := {z € Q : wg(xz) > M}, the first integrand in
(A(u),v™) satisfies

Oz/Zbk(x,u,Vu) Vauy, - Vi :Z/ be(, u, Vu) [Voi 2.
{ 1 Y U

k=1

Using condition by, > m > 0, we obtain that the integrals on each ;" vanish, moreover, if
Q) has a positive measure then Vo = 0, i.e. v is constant, and (using v,ij = 0 and
I'p # ) we obtain v = 0, which means that u;, < M on . On the other hand, if Q; has
zero measure then uy < M on  again, now by the definition of v;.

Altogether, we obtain u; < M on € for all k, which is equivalent to (3.4.39). [ ]

If u € C(Q) is not assumed then the same proof can be repeated, provided that g are
bounded on I'pp: then max uy, and max gy in (3.4.39) are replaced by ess sup uy, and ess sup gy,
respectively. In what follows, we will look for the DMP in the same form as (3.4.39).

Finite element discretization. We define the finite element discretization of problem
(3.4.32) in the following way. First, let ny < n be positive integers and let us choose basis
functions

P15 -5 Prg < HZID(Q)7 Pro+ly -y Pn € Hl(Q>\H%)(Q)7 (3441>

which correspond to homogeneous and inhomogeneous boundary conditions on I'p, re-
spectively. (For simplicity, we will refer to them as ‘interior basis functions” and ‘boundary
basis functions’, respectively, thus adopting the terminology of Dirichlet problems even in
the general case.) These basis functions are assumed to be continuous and to satisfy

>0 (p=1,....n), > @ =1 (3.4.42)
p=1

further, that there exist node points B, € Q2 (p =1,...,n¢) and B, € I'p (p = np+1,...,n)
such that
©p(By) = 0pq (3.4.43)

where 6, is the Kronecker symbol. (These conditions hold e.g. for standard linear, bilinear
or prismatic finite elements.) Finally, we assume that any two interior basis functions can
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be connected with a chain of interior basis functions with overlapping support. By its
geometric meaning, this assumption obviously holds for any reasonable FE mesh.

We in fact need a basis in the corresponding product spaces, which we define by re-
peating the above functions in each of the s coordinates and setting zero in the other
coordinates. That is, let ng := sng and n := sn. First, for any 1 < i < ng,

if i=(k—1)ng+p forsomel <k<sand1l<p<ng, then

¢i = (0,...,0,0,,0,...,0) where ¢, stands at the k-th entry, (3.4.44)
that is, (¢5),, =¢p if m=k and (¢;),, =0 if m # k. From these, we let

V0 = span{¢y, ..., on,} C HH(Q)". (3.4.45)
Similarly, for any ng + 1 <7 < n,
if i=no+(k—1)(n—np)+p—mny forsomel <k<sandny+1<p<mn, then

¢ = (0,...,0,0,,0,...,0)" where ¢, stands at the k-th entry, (3.4.46)
that is, (¢:),, = ¢p if m=£k and (¢;),, =0 if m # k. From (3.4.45) and these, we let

Vi = span{¢y, ..., ¢,y C H'(Q)". (3.4.47)

Using the above FEM subspaces, the finite element discretization of problem (3.4.32)
leads to the task of finding u" € V}, such that

(AW, 0) = (o) (e ) (3.4.43)
and ut—g"eV? e, uh=g"onTp (3.4.49)

(where ¢" = > g;¢; € Vj, is the projection of g* into the subspace spanned by the
j=no+1

"boundary vector basis functions’ ¢,g11, .- ., @,). Then, setting u" = > ¢;¢; and v = ¢;
j=1
(it =1,...,n0) in (3.4.35) (just as in (3.3.13)) we obtain the ny x n system of algebraic

equations

Z%‘(E) ¢j = d; (1=1,...,n0), (3.4.50)
j=1

where for any € = (cy,...,¢,)T € R" (i=1,...n9, j=1,...n),

a;;(€) = /Q (Z be(, ", V) (Vy), - (Vi) + > Vialz,u, Vul) (¢), (@)k) (3.4.51)

k=1 k=1

and  d; ::/Qka((/bi)k—i-/F Z’yk(qﬁi)k. (3.4.52)

k=1 N k=1
In the same way as before, we enlarge system (3.4.50) to a square one by adding an identity
block, and write it briefly as

A(c)c=d. (3.4.53)
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That is, for i = 1, ...,n9 and j = 1, ..., n, the matrix A(€) has the entry a;;(€) from (3.4.51).

In what follows, the (patch-)regularity of the considered meshes used in Theorem 3.4.3
will be usually weakened in some way. The following notions will be used:

Definition 3.4.1 Let Q C R% and let us consider a family of FEM subspaces V = {V}, }, 0
constructed as above. Here h > 0 is the mesh parameter, proportional to the maximal
diameter of the supports of the basis functions ¢, ...,¢,. The corresponding family of
meshes will be called

(a) regular from above if there exists a constant ¢y > 0 such that for any Vj, € V and
basis function ¢, € V4,
meas(supp ¢,) < coh® (3.4.54)

(where meas denotes d-dimensional measure and supp denotes the support, i.e. the closure
of the set where the function does not vanish);

(b) quasi-regular if (3.4.16) is replaced by
c1h” < meas(supp p,) < coh? (3.4.55)

for some fixed constant
d<~y<d+2, (3.4.56)

and regular if v = d.

The discrete maximum principle for systems with nonlinear coefficients. Our
goal is to apply Theorem 3.3.1 to derive a DMP for problem (3.4.32). For this, we first
define the underlying operators and check Assumptions 3.3.1.

Lemma 3.4.1 For any u € H'(Q)*, let us define the operators B(u) and R(u) via

(B(u)w,v) = Z bp(x,u, Vu) Vwy, - Vo,  (R(u)w,v) = Z Via(z,u, Vu) wy vy,
Qp=1 Qgi=1
(3.4.57)
(we HY(Q)*, v e HL(Q)*). Together with the operator A, defined in (3.4.37), the operators
B(u) and R(u) satisfy Assumptions 8.5.1 in the spaces H = H*(Q)* and Hy = H},(Q)*.

PROOF. Since I'p # (), we can endow H'(€)* with the norm
Joll? == 3 / Vol + / oul?) (3.458)
1 JQ I'p

Then for v € Hj(2)* we have ||v]|* = Z/ |Vug)?.
k=1"¢

(i) It is obvious from (3.4.37) and (3.4.57) that A(u) = B(u)u + R(u)u.
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(ii) Assumption 3.4.7 (iii) implies for all u € H'(Q)*, v € H5(Q2)* that
w)v,v) /Zbk x,u, Vu) [Vop |2 > m / Z|VU,€| =mlv|*.  (3.4.59)
Q

(iii) Let D C H'(Q)* consist of the functions that have only one nonzero coordinate that
is nonnegative, i.e. v € D iff v = (0,...,0,2,0,...,0)7 with z at the k-th entry for
some 1 < k < sand z € H'(Q), 2z > 0. Further, let P C H'(Q)* consist of the
functions that have identical nonnegative coordinates, i.e. v € P iff v = (y,...,y)
for some y € H'(2), y > 0. Now let u € H(Q)* and v € D. If w € P, then

(R(u)w,v) = /Q<zj: Vkl(x,u,Vu)> yz >0

by (3.4.34) and that y,z > 0. If w = v € D, then by Remark 3.4.3

(R(u)v,v) = /Qka(x,u,Vu) 22> 0.

(iv) Let V := max | Vit|| oo, which is finite by Assumption 3.4.7 (ii), and let us define the

new norim s
ol o= oy = | 3ok (3.4.60)
k=1

on H'(Q)*. Then we have for all u,w,v € H'(Q)*

1/2 - 1/2 -
(R( wv<v/§:mMWuxy/§j| ) ) < sVl o]l
=1

k=1

i.e. (3.3.3) holds with the constant function Mg(r) = sV (r > 0).

Now we consider a finite element discretization for problem (3.4.32), developed as in
(3.4.41) and afterwards. We can then prove the following nonnegativity result for the
stiffness matrix:

Theorem 3.4.7 Let problem (3.4.32) satisfy Assumptions 3.4.7. Let us consider a family
of finite element subspaces V = {Vi,}n_so satisfying the following property: there exists a
real number y satisfying d <y < d+2 (where d is the space dimension) such that for any

p=1,..,n9, t=1,...,n (p#t), if meas(supp, Nsuppy:) > 0 then
Vi -V, <0 on Q and / Vi -V, < —Kogh'™? (3.4.61)
Q

with some constant Ky > 0 independent of p,t and h. Further, let the family of associated
meshes be quasi-reqular according to Definition 3.4.1.

Then for sufficiently small h, the matriz A(€) defined in (3.4.51) is of generalized
nonnegative type with irreducible blocks in the sense of Definition 3.2.1.

ProOOF. We wish to apply Theorem 3.3.1. With the operator A defined in (3.4.37),
our problem (3.4.35)—(3.4.36) coincides with (3.3.1)—(3.3.2). The FEM subspaces (3.4.45)
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and (3.4.47) fall into the class (3.3.9). Using the operators B(u) and R(u) in (3.4.57), the
discrete problem (3.4.48)—(3.4.49) turns into the form (3.3.12) such that by Lemma 3.4.1,
B(u) and R(u) satisfy Assumptions 3.3.1 in the spaces H = H'(Q)* and Hy = H}(Q)*.
Next, we need to define neighbouring basis functions satisfying Assumptions 3.3.3. Let
¢i, ¢j € Vi, Using definitions (3.4.44) and (3.4.46), assume that ¢; has ¢, at its k-th entry
and ¢; has ¢, at its [-th entry. Then we call ¢; and ¢, neighbouring basis functions if & = {
and meas(supp ¢, Nsupp ;) > 0. Let N :={1,...,n} as before. For any k =1,...,s let

SY:={ieN: i=(k—1)ng+p for some 1 < p <y},
Sp={ieN: i=ng+ (k—1)(7—ng)+ p— fp for some 71y + 1 < p < A},
Sk IZS,(C)US']C,

ie. by (3.4.44) and (3.4.46), the basis functions ¢; with index ¢ € Si have a nonzero
coordinate ¢, for some p at the k-th entry, and in particular, : € S} if this ¢, is an
‘interior’ basis function (ie. 1 < p < ng) and i € Sy if this ©p is a ‘boundary’ basis
function (i.e. ng +1 < p < n). Clearly, the set N = {1,...,n} can be partitioned into
the disjoint sets Sy, ..., Ss, and we have to check items (i)—(iii) of Assumptions 3.3.3. Let
ke {1,...,s}. By definition Sy = S, N{1,...,ne} and Sp = SeN{ng+1,...,n}, and
both 59 and Sj, are nonempty, hence item (i) holds. We have assumed in the construction
that that any two ‘interior’ basis functions ¢,, ¢; can be connected with a chain of interior
basis functions with overlapping support. Defining a chain of vector basis functions by
having the terms of the above chain at the k-th coordinates and zeros in all the other
coordinates, the consecutive terms will be neighbouring basis functions, hence we obtain
that the graph of all neighbouring indices in S} is connected, i.e. item (ii) holds. Finally,
it follows from (3.4.42) that arbitrary two basis functions ¢,, ¢; can be connected with a
chain of basis functions with overlapping support. (Namely, take the union of the supports
of the basis functions in all possible chains with overlapping supports from ¢,. If the
obtained set €2, were not the entire €2, then we would have 22:1 op(z) = 0 for z € 00
in contrast to (3.4.42). Therefore Q, = €, hence one of the chains reaches ¢; as well.)
Defining again a chain of vector basis functions by having the terms of the above chain
at the k-th coordinates and zeros in all the other coordinates, this just means as above
that the graph of all neighbouring indices (as defined before Assumptions 3.3.3) in Sy is
connected, i.e. item (iii) holds.
Our remaining task is to check assumptions (a)—(e) of Theorem 3.3.1.

(a) Let ¢; € V)X, ¢; € V}, and let ¢; have ¢, at its k-th entry and ¢; have ¢, at its I-th
entry. We must prove that either (3.3.17) or (3.3.18)—(3.3.20) holds. If k£ # [ then ¢;
and ¢; have no common nonzero coordinates, hence (B(u")¢;, ;) = 0; further, by
(3.4.33) and (3.4.42),

(R(u")¢;, ) = / Via(z,u", Vu") o, 0, <0 (3.4.62)
Q

i.e. (3.3.17) holds. If k = [, then Assumption 3.4.7 (iii) and (3.4.61) yield

(B(u")oj, ¢i) = /Qbk(x, u", Vu) Ve, - Vo, < m/Q V-V, (3.4.63)
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where ,; := supp p, N supp ¢;. If meas(y) = 0 then (B(u")¢;, ¢;) = 0 and we
have (3.4.62) similarly as before, hence (3.3.17) holds again. If meas(€2,;) > 0 then
(3.4.61) implies

(B(uM)oj, ¢i) < —mKoh" 2 = —é, 772 = —Mp(h) (3.4.64)

and we must check (3.3.20). Here the norm (3.4.60) of the basis functions satisfies
the following estimate, where ¢; has ¢, at its [-th entry as before, and we use (3.4.54)
and that (3.4.42) implies ¢; < 1:

65117 = 11651172y = llellF2iy < / 1 = meas(supp ;) < coh?,  (3.4.65)
supp ¢

hence (3.3.19) gives T'(h)*> < h%. From this, using (3.4.64) and that v < d + 2 (as
defined for (3.4.55)), we obtain

lim Mp(h)/T(h)* > (é1/cz) lim K727 = foo. (3.4.66)
h—0 h—0

(b) Let ¢; € V2 and ¢; € Vj, be neighbouring basis vectors, i.e, as defined before in the

proof, k = | and meas(supp ¢, Nsupp ;) > 0. Then, as seen just above, we obtain
(3.4.64) and (3.4.66), which coincide with (3.3.18)—(3.3.20).

(c) We have obtained the constant bound Mg(r) = sV in Lemma 3.4.1 for Assumption
3.3.1 (iii), hence Mg(||u||) = sV is trivially bounded as h — 0.

(d) For all w € H'(Q2)® and h > 0, the definition of the functions ¢; and assumption
(3.4.42) imply

n n n n T
Z(bj = <Z 90107 290777 72@1’) = (17 171>T = 1 EkerB(u), (3467>
j=1 p=1 p=1 p=1

since by (3.4.57), for all v € H}(Q)*
<B(u)<i1 6,),0) = (B(u)1,v) = fﬂkzs:lbk(x,u, V) V1- Vo, = 0.
pe -

(e) Let h > 0 and i = 1,...,n be arbitrary. We must prove that ¢; € D and Zlqﬁj epr
‘7:

for the sets D, P defined in the proof of Lemma 3.4.1, paragraph (iii). First, by

definition, ¢; has only one nonzero coordinate function ¢, that is nonnegative by

(3.4.42), i.e. ¢; € D. Second, as seen in (3.4.67), we have > ¢; =1 € P. |

j=1

Corollary 3.4.1 Let the assumptions of Theorem 3.4.7 hold and let f, < 0, v < 0
(k=1,...,s). For sufficiently small h, if € = (c1,...,c,)" € R™ is the solution of (5.4.50)
with matriz A(C) defined in (3.4.51), then

max ¢ < max{0, max ¢}. (3.4.68)
i=1,...,n i=no+1,...,n
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PRrROOF. By (3.4.52),d; <0 (i=1,...,n9), hence Corollary 3.3.1 can be used. |

The meaning of (3.4.68) is as follows. Let us split the vector € = (cy,...,c,)T € R"
as before, i.e. € = [c; ¢|T where ¢ = (1, ...,¢p,)" and € = (cpgs1, -, cn)’ . Following the
notions introduced after (3.4.41), the vectors ¢ and € contain the coefficients of the ‘interior
basis functions” and ‘boundary basis functions’, respectively. Then (3.4.68) states that the
maximal coordinate is nonpositive or arises for a boundary basis function.

Our main interest is the meaning of Corollary 3.4.1 for the FEM solution v/ =

itself. It turns out to be the counterpart of (3.4.39):

Theorem 3.4.8 Let the basis functions satisfy (3.4.42)—(3.4.43). If (3.4.68) holds for the
FEM solution u" = (u?, ..., u")T, then u" satisfies

» s

max maxu < max max{0, maxg!'}. (3.4.69)
k=1,...s Q k=1,...;s I'p

PROOF. Refine the above splitting € = [c; ¢]? of the vector € = (cy,...,c,)T € R" as

W, e, A T

ca— (-1
C—(Cl,...,CﬁO,... n07c,ﬁ0+1,..., ﬁ,...,Cﬁ0+1,...,Cﬁ

that is, ¢ has the ny = sng entries from cgl) to c— belonglng to the interior points,

and € has the n — ny = s(n — ng) entries from c(-10)+1 to ¢ belonging to the bound-

ary points, such that the upper index from 1 to s gives the number of coordinate in

the elliptic system. Here for all £ = 1,...,s we have Z cp <pp . Now let
p_
k* € {1,...,s} and p* € {1,...,n} be indices such that cgf) = max ¢ . For all

k=1,...,s, using (3.4.42), maxul = max Z cp gop < c Z Yp = c ), further, using
9) Q

pf

(3.4.43), u(g*)(Bp*) = > cz(,k*)gop(Bp*) = > e (5p7p* = C;(>* ). These together mean that
p=1 p=1

max maxul = u . (By). By (3.4.68), either ) <OQorp*e{ng+1,...,n} (ie. p*
k=1 ko ) P
b 7 Q

‘boundary index’, for which B,- € I'p). In the first case

max maxu) = u(,'j*)(Bp ) = c(k*) <0,
k=1l,...,s Q

and in the second case
h h
k

max maxu) = u(,’;*)(Bp*) = maxy;.) = max maxu; = max max g, .
k=1l,....s Q I'p k=1,....s I'p k=1,....s TI'p

These two relations just mean that (3.4.69) holds. ]

Thus we obtain the discrete mazimum principle for system (3.4.32):
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Theorem 3.4.9 Let the assumptions of Theorem 3.4.7 hold and let
fkéo, ”ykgO (kzl,...,s).

Let the basis functions satisfy (3.4.42)-(3.4.43). Then for sufficiently small h, if u" =
(ult, ..., uMT is the FEM solution of system (3.4.52), then

max max up < max. max{0, maxgk} (3.4.70)

Remark 3.4.4 (i) Let f; <0, v <0 for all k. The result (3.4.70) can be divided in two
cases, both of which are remarkable: if at least one of the functions g} has positive values
on I'p then

max maxu = max maxgk (3.4.71)
k=1,..s © k=1,..os I'p

(which can be called more directly a discrete maximum principle than (3.4.70)), and if
gr < 0 on I'p for all k, then we obtain the nonpositivity property

ul <0 on Q for all k. (3.4.72)

(ii) Analogously, if fr > 0, 7% > 0 for all k£, then (by reversing signs) we can derive
the corresponding discrete minimum principles instead of (3.4.70) and (3.4.71), or the
corresponding nonnegativity property instead of (3.4.72).

Remark 3.4.5 The key assumption for the meshes in the above results is property (3.4.61).
A simple but stronger sufficient condition to satisfy (3.4.61) is that for any p = 1, ..., ng, t =

, 1 (p # 1), (3.4.15) should hold, and in addition, if the family of meshes is quasi-regular
according to Definition 3.4.1, then (3.4.61) is satisfied. For simplicial FEM, assumption
(3.4.15) corresponds to acute triangulations. These properties and less strong assumptions
to satisfy (3.4.61) will be addressed in (3.4.119) and the discussion afterwards.

(b) Systems with general reaction terms of sublinear growth

It is somewhat restrictive in (3.4.32) that both the principal and lower-order parts of the
equations are given as containing products of coefficients with Vu, and w;, respectively.
Whereas this is widespread in real models for the principal part (and often the coefficient of
Vuy depends only on x, or z and |Vu|), on the contrary, the lower order terms are usually
not given in such a coefficient form. Now we consider problems where the dependence
on the lower order terms is given as general functions of x and u. In this section these
functions are allowed to grow at most linearly, in which case one can reduce the problem
to the previous one (3.4.32) directly. (Superlinear growth of ¢ will be dealt with in the
next section.) Accordingly, let us now consider the system

—div (bk(x,u, Vu) Vuk> + qr(x,ug,...,us) = fe(z) ae. in Q,
bi(x, u, Vu)a“k =,(x) a.e.on 'y, (k=1,...,s)

up = gp(x) a.e.onlp
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under the following assumptions:

Assumptions 3.4.2.

(i) Q@ ¢ R?is a bounded piecewise C’l_domain; I'p, 'y are disjoint open measurable
subsets of Jf2 such that 92 =Tp UT'y.

(i) (Smoothness and boundedness.) For all k,1 =1,...,s we have by € (C' N L>)(Q x
R* x R**?) and ¢, € WH°(Q x R?).

(iii) (Elipticity.) There exists m > 0 such that by, > m holds for all k =1,...,s.
(iv) (Cooperativity.) We have
Iqx

!
(v) (Weak diagonal dominance for the Jacobians.) We have
— D _ . s
}:5g@gygo (k=1,...,s; 1€ Q, £ €R"). (3.4.75)
!

(vi) For all k =1,...,s we have f, € L*(Q), v € L*(T'y), gr = 9rr,, With " € H'(Q).
Remark 3.4.6 Similarly to Remark 3.4.3, assumptions (3.4.74)—(3.4.75) now imply

90k
i

The basic idea to deal with problem (3.4.73) is to reduce it to (3.4.32) via suitably
defined functions Vj; : 2 x R®* — R. Namely, let

(,6) >0  (k=1,...,s; 2 €Q, £ € R"). (3.4.76)

Via(x, &) = 01 g—(g(x,tg) dt (k,l=1,....s;, 2 €Q, £€R’). (3.4.77)
Then the Newton-Leibniz formula yields
qx(z, &) = qr(x,0) + i:Vkl(ZB,f) & (k=1,...,s; 2€Q, £ €R%). (3.4.78)
I=1
Defining R
fr(x) == fe(x) — qx(z,0) (k=1,...,s), (3.4.79)

problem (3.4.73) then becomes

—div (bk(x,u, Vu) Vuk> + S Vulz,w)w = fu(z) ae in Q
i=1
br(x, u, Vu)% =(x) a.e.on 'y,

up = gp(x) a.e.onlp
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which is a special case of (3.4.32). Here the assumption g, € WH(Q x R?) yields that
Vie € L*(Q x R®) (k,l = 1,...,s). Clearly, assumptions (3.4.74) and (3.4.75) imply
that the functions Vj; defined in (3.4.77) satisfy (3.4.33) and (3.4.34), respectively. The
remaining items of Assumptions 3.4.7 and 3.4.2 coincide, therefore system (3.4.80) satisfies
Assumptions 3.4.2.

Consequently, all our results obtained for (3.4.32) can be applied to (3.4.73) too. First,
Propositions 3.4.1-3.4.2 yield corresponding continuous mazximum principles. Further, for
a finite element discretization developed as for the system before, Theorem 3.4.8 yields
the discrete mazimum principle (3.4.69) for suitable discretizations of (3.4.80), provided
fr <0and v, <0 (k=1,...,s). For the original system (3.4.73), we thus obtain

Corollary 3.4.2 Let problem (5.4.73) satisfy Assumptions 3.4.2, and let its FEM dis-
cretization satisfy the corresponding conditions of Theorem 3.4.7. If

fr < qi(2,0), Y <0 (k=1,...,s)

and u" = (ul, ... uM)T is the FEM solution of system (5.4.73), then for sufficiently small
h,

max max u < max max{0, maxgk} (3.4.81)
7 78 Q S

(c) Systems with general reaction terms of superlinear growth

In the previous section we have required the functions g, to grow at most linearly via the
condition g € WH=(Q x R*). However, this is a strong restriction and is not satisfied
even by nonlinear polynomials of u, that often arise in reaction-diffusion problems. In
this section we extend the previous results to problems where the functions ¢ may grow
polynomially. This generalization, however, needs stronger assumptions in other parts
of the problem, because we now need the monotonicity of the corresponding operator in
the proof of the DMP. For this to hold, the row-diagonal dominance for the Jacobians in
assumption 3.4.2 (v) must be strengthened to diagonal dominance w.r.t. both rows and
columns. (In addition, the principal part must be more specific too, but this is not so much
restrictive since in practice it is usually even linear.)

Accordingly, let us now consider the system

—div (bk(l', Vuy) Vuk> + qr(x,uy,...,us) = fe(z) ae. in Q,
bi(x, Vuk)a“’“ =,(x) a.e.on [y, (k=1,....s)
up = gr(x) ae.onlp
under the following assumptions:

Assumptions 3.4.10.

(i) € c R%is a bounded piecewise Cl_domain; I'p, 'y are disjoint open measurable
subsets of Jf2 such that 92 =T'p UTI'y.
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(i) (Smoothness and growth.) For all k,l = 1,...,s we have b, € (C* N L*®)(2 x RY)
and g, € C1(Q x R®). Further, let

2 <p<p*, wherep* := d2—_d2 ifd>3 and p* :=+4o0if d=2; (3.4.83)

then there exist constants S, 82 > 0 such that

oqr

2%, —(z 5)’ <B4 BleP? (kil=1,....s z€Q, £€R). (3.4.84)

(iii) (Ellipticity.) There exists m > 0 such that by > m holds for all k = 1,...,s. Further,
defining ay(x,n) := by(x,n)n for all k, the Jacobian matrices 8% ai(x,n) are uniformly
spectrally bounded from both below and above.

(iv) (Cooperativity.) We have (3.4.74).

(v) (Weak diagonal dominance for the Jacobians w.r.t. rows and columns.) We have for
allk=1,....s, 1€Q, £€R?®

qu 8QZ
Z 7, (06 =20, Z (3.4.85)

(vi) Forall k=1,...,s we have f, € L*(Q), v, € L*(T'n), g = gip,, With g* € H'(Q).
Remark 3.4.7 Similarly to Remark 3.4.3, the assumptions imply the nonnegativity (3.4.76).

To handle system (3.4.82), we start as in the previous subsection by reducing it to a
system with nonlinear coefficients: if the functions Vi, and fi, (k,l=1,...,s) are defined
as in (3.4.77) and (3.4.79), respectively, then (3.4.82) takes a form similar to (3.4.80):

—div (bk(x,Vu) Vuk> + S Vilz,u)w = fu(z) ae in Q
i=1

bi(z, u, Vu) 2% = yy(z) ae. on Ly, (k=1,....5).
up = gr(x) ae.onlp

(3.4.86)
The difference compared to the previous subsection is the superlinear growth allowed in
(3.4.84), which does not let us apply Theorem 3.4.8 directly as we did for system (3.4.73).
Instead, we must reprove Theorem 3.4.7 under Assumptions 3.4.10. (We note in contrast
that a continuous maximum principle holds as in paragraph (b), since Proposition 3.4.2
does not require boundedness of the Vj;.)

First, when considering a finite element discretization developed as before, we need a
strengthened assumption for the quasi-regularity of the mesh.

Definition 3.4.2 Let  C R and let us consider a family of FEM subspaces V = {V}, }1,s0
constructed as in paragraph (a). Here h > 0 is the mesh parameter, proportional to the
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maximal diameter of the supports of the basis functions ¢1, ..., ¢,. The corresponding mesh
will be called quasi-reqular w.r.t. problem (3.4.82) if

c1h? < meas(supp ,) < coh? (3.4.87)

where the positive real number ~ satisfies

d<~vy<vp) :=2d— @ (3.4.88)
with p from Assumption 3.4.10 (ii).
Remark 3.4.8 Assumption (3.4.88) makes sense for v since by (3.4.83),
d<d+dl—2)=p). (3.4.89)

Note on the other hand that v} (p) < v5(2) = d + 2, which is in accordance with (3.4.56).
Further, we have, in particular, in 2D: ~5(p) = 4 for all 2 < p < oo, and in 3D:
v (p) =6 — (p/2) (where 2 < p <6, and accordingly 3 < ~v5(p) < 5).

Next, as an analogue of Lemma 3.4.1, we need a technical result for problem (3.4.82):

Lemma 3.4.2 Let Assumptions 3.4.10 hold. Analogously to (3.4.57), for any u € H'(Q)*
let us define the operators B(u) and R(u) via

(B(uw)w,v) = /QZbk z,Vu) Vwy - Vug,  (R(u)w,v) = /QZ Via(x, u) wy vg

k=1 k=1

(w e HY(Q)*, v e HH(Q)®). Together with A(u) := B(u)u + R(u)u, the operators B(u)
and R(u) satisfy Assumptions 3.3.1-3.3.2.

PROOF. First, we must verify Assumptions 3.3.1. The stronger growth (3.4.84) causes
a difference only in proving Assumption 3.3.1 (iv), i.e. to fulfil (3.3.3). Hence we only
verify this property, the proof of the other items of Assumption 3.3.1 is the same as in
Lemma 3.4.1.

Consider p* as defined in (3.4.83). Then by [1] we have the Sobolev embedding estimate

12l ) < kallzllm (2 € HY(Q)) (3.4.90)

with a constant k; > 0, where ||z||3,: := / V2] —I—/ |z|%. This is inherited for v € H'(Q)*

too under the product norm ||.|| on H'(€Q)* defined in (3.4.58). Here, by (3.4.77) and
(3.4.84),

(R(w)w, v)| = | Z Via (. 1) wr vy </ Z Byt Bolul ) ol [ (3.4.91)

Q=1 k=1
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for all u,v,w € H'(Q)*. Letting |v]? := > vi (v € H(Q)*), we have . |w||vx| <
k=1 k=1
slw| v, hence

(R(u)w,v)| < s /(51 + BolulP7?) |w| |v] . (3.4.92)
0
For vector functions v € LP(§2)°, we define ||v||» := H|U|H o with |v| defined as above.
P
Let us now fix a real number r satisfying
fer< P (3.4.93)
=522

If ¢ > 1 is chosen to have % + % = 1, then Holder’s inequality implies

[ wltel <[], — 2 o (3409)
Q
Here (p — 2)r < p* and (3.4.90) imply
el ey < Fallull? g < KsllullP~ (3.4.95)

with some constants ko, k3 > 0. Settmg u=1in (3.4.94) and using (3.4.95), we obtain
[ 1ullol < kalwl ol (3.4.96)

with some constant &y > 0. Then (3.4.92), (3.4.96) and (3.4.94) imply

(R(uw)w,v)| < s (B1ka+ B2 ks |lul[P~?) (3.4.97)

That is, if we define the new norm || . ||| as [|v]| := [|v]| 2¢ (v € H'(Q2)%), then (3.3.3) holds
with

MR(t) = S(ﬂl k4 + ﬁg kg tpiQ) (t 2 O) (3498)

Now we have to verify Assumptions 3.3.2. Note first that we have

(A(u),v) = /Q<Z bi(z, Vu) Vuy - Vg, + Z Via(x, w) w vk> (3.4.99)

k=1

(ue HYQ)*, v e H(Q)*®). Using the notation a; from Assumption 3.4.2 (iii) and relation
(3.4.78), we obtain (A(u),v) = (F(u),v) + (G(u),v) where

(F( /QZak ) - Vg, (G(u),v) = /Q(i qr(z,u) vy — iqk(:ﬁ,O) vk>

= (3.4.100)
(u € HY(Q)*, v € H5(Q)*). Here, by Assumption 3.4.2 (iii), there exist constants M >
m > 0 such that
Oay,
an

(r € Q, n,& ¢ € RY. We can now check properties (i)—(iv) of Assumptions 3.3.2.

——(z,n) £ ¢ < M¢J|¢] (3.4.101)
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(i) Under Assumptions 3.4.2, it follows e.g. from [55, Theorem 6.2] that the operators
F,G in (3.4.100) are Gateaux differentiable, further, that F” and G’ are bihemicon-
tinuous. In fact, the latter have the form

(F'(u)w,v) / &Lk (z, Vu) Vwy, - Vo,  (G'(w)w,v) = Z %(x,u) Wy v,
© k=1
(3.4.102)

(i) Let u € HY(Q)*, w,v € HH(Q)*. We obtain from (3.4.101) and (3.4.102) that

(F'(w)w,v) < MlJw]| ||v]| (3.4.103)

where ||h]|* := Y [, |Vhi|? is the product norm ||.|| on H(Q)®. Further, by (3.4.102)
k=1
and (3.4.84),

(G (w)w, )| </ Z B+ BolulP?) |wi o] - (3.4.104)

k=1

This means that G’(u) has the same bound as R(u) in (3.4.91), but the latter has
been estimated above by (3.4.97), hence G’ (u) also has the bound (3.4.97). If we now
choose r = ~5 in (3.4.93), then condition I+ % = 1 yields ¢ = £, and setting the

27
latter in the bound in (3.4.97) thus gives
(G (ww, v)] < (Brka + Ba ks Jul]"~?)

Using (3.4.90) and that p < p*, we obtain |[w||r < ks|lw||,,» < kglJw|| on Hp(Q)*,
hence

(3.4.105)

(G (wyw, v)| < ke (B ka + Ba ks [[ull”~2) [[wll [l (3.4.106)
Finally, from A'(u) = F'(u) + G'(u), using (3.4.103) and (3.4.106), we obtain

(A )w, o) < (M + k(B ks + Bo s lul=2) ) [fw] o]

i.e. the required estimate (3.3.4) with Mu(t) :== M + ke(B1 ks + Bo k3 tP=2) (¢t > 0).

(iii) We obtain immediately from (3.4.101) and (3.4.102) that (F'(u)v,v) > m|jv|* (u €
HY(Q)*, v e Hp(Q)*).

(iv) By Assumptions 3.4.2 (iv)—(v), for all z € Q and ¢ € R?® the Jacobians 2 e (z,€) are
M-matrices and weakly diagonally dominant w.r.t. both rows and columns. It is
well-known that such matrices are positive semidefinite. Therefore

—(x,u) v > 0 (ue H, ve Hy). m (3.4.107)
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Now we can prove the desired nonnegativity result for the stiffness matrix, i.e. the
analogue of Theorem 3.4.7 for system (3.4.82). Here the entries of A(c) are

050 = [ (o0 Tu) (Vo) (o + 3 Valoa?) (03), (6)). (34108

k=1

where by (3.4.77),
1
Vig (2, u"(x)) = / —(x, tu(2)) dt (k,l=1,...,8 z€Q). (3.4.109)
0

Theorem 3.4.10 Let problem (3.4.82) satisfy Assumptions 3.4.10. Let us consider a fam-
ily of finite element subspaces Vi, (h — 0) satisfying the following property: there exists a
real number v satisfying (3.4.88) such that for any indicesp = 1,...;n9, t =1,....0 (p # 1),
if meas(supp g, Nsupp ;) > 0 then

V-V, <0 on Q and / ViV, < —Kogh'™? (3.4.110)
Q

with some constant Ky > 0 independent of p,t and h. Further, let the family of meshes be
quasi-reqular, according to Definition 3.4.2.

Then for sufficiently small h, the matriz A(T) defined in (3.4.108) is of generalized
nonnegative type with irreducible blocks in the sense of Definition 3.2.1.

Proor. We follow the proof of Theorem 3.4.7 and wish to apply Theorem 3.3.1. Most of
the arguments are identical, corresponding to the conditions that coincide in Assumptions
3.4.7 and 3.4.10. We will concentrate on the different parts. Since Assumptions 3.3.1 hold
by Lemma 3.4.1, we are left to check assumptions (a)—(e) of Theorem 3.3.1.

(a) Let ¢; € V2, ¢; € Vi, and let ¢; have ¢, at its k-th entry and ¢; have ¢; at its
[-th entry. We obtain similarly as in the proof of Theorem 3.4.7 that (3.3.17) holds
if either k£ # [, or k = [ and meas(§2,;) = 0, where Q,; := supp ¢, N supp ¢;. The
stronger growth (3.4.84) causes a difference only in verifying (3.3.18)—(3.3.20) in the
case k = [ and meas(€),;) > 0. Here, in the same way as in (3.4.64), we obtain

(B(u")o;, ¢s) < —&1 W% = —Mp(h) (3.4.111)
and we must check (3.3.20). Let us now choose a real number r satisfying

d p*
— < r < .
24+d—7 p—2

(3.4.112)

Here v > 2 implies d/(2 +d — ) > 1, hence (3.4.112) is a special case of (3.4.93).
Such an r exists for the following reason. If d = 2 then p* = 400, hence there is
nothing to prove. If d > 3 then we first observe that the fact p > 2 and (3.4.88)
imply

y<2d— 22 =gy AR < g9 (3.4.113)
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hence the denominator of d/(2 + d — ) is positive. Hence the reciprocal of the L.h.s.
of (3.4.112) must be greater than its r.h.s. The first inequality of (3.4.113) yields

22+d—7v)>(d—-2)(p—2),

and by the definition p* := d% we obtain the desired inequality. Now let ¢ > 1 be
chosen to satisfy % + % =1, and let us define the corresponding norm via
ol = ol = [0k, (€ HHQ)). (3.4.114)
k=1

For this, as seen in Lemma 3.4.2, estimate (3.3.3) holds. Hence we obtain the fol-
lowing estimate, where ¢; has ¢; at its [-th entry as before, and we use (3.4.16) and
that (3.4.42) implies ¢; < 1:

1/q
losll? = 1], o, = oo < ([ 1) = meastoupp /s < st
supp ¢t
(3.4.115)
hence (3.3.19) gives T'(h)? < h%/4. Here %+% =1 and (3.4.112) imply v —2—(d/q) =
v—2—d+ (d/r) <0. From this, using (3.4.111) we obtain

. Mpg(h) _ & . o
> 1 Y=2-(d/q) — ) 4.
}lbm%) e o }ILII% h +00 (3.4.116)

(b) This assumption is proved identically to that in Theorem 3.4.7, using the same defi-
nition of neighbouring basis vectors.

(c) We must verify that Mg(||u"|]) = s(B1 ks + Ba k3 ||u||P~2) is bounded as h — 0. Note
that Assumptions 3.3.2 hold by Lemma 3.4.1, and the functions g, € V}, in (3.4.49)
(that are the Vj-interpolants of g on I'p) are bounded in H'(Q)*-norm as h — 0.
From these two properties, as pointed out in Remark 3.3.1, it follows that |Ju"|| is
bounded as h — 0, and then obviously Mz(||u"]]) is bounded too.

(d)—(e) These assumptions are independent of the growth conditions on ¢, and are proved
identically to those in Theorem 3.4.7. [ ]

Similarly as in Corollary 3.4.2, using Theorem 3.4.10, Corollary 3.3.1 and Theorem
3.4.8, respectively, we obtain the discrete mazimum principle for system (3.4.82):

Corollary 3.4.3 Let problem (3.4.82) satisfy Assumptions 3.4.10, and let its FEM dis-
cretization satisfy the conditions of Theorem 3.4.10. If

kaQk(x,O)a P)/kgo (k’:L,S)

then for sufficiently small h, the FEM solution u™ = (u, ... u®) of system (3.4.82) satisfies

r s

max maxu < max max{0, maxg}. (3.4.117)
k=1,...,s Q k=1,...,s I'p
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Remark 3.4.9 As pointed out in Remark 3.4.4, the result (3.4.117) can be divided in two
cases: a ‘more direct’ DMP (3.4.71) or the nonpositivity property (3.4.72). Further, if
fr > qe(x,0), 7% > 0 for all k, then (by reversing signs) one can derive the corresponding
discrete minimum principle or nonnegativity property. We formulate the latter below for
its practical importance.

Corollary 3.4.4 Let problem (3.4.82) satisfy Assumptions 3.4.10, and let its FEM dis-
cretization satisfy the conditions of Theorem 3.4.10. If

kaQk(x70)7 7]6207 ngO (kzl,,S)

then for sufficiently small h, the FEM solution u" = (u?,... uM)T of system (3.4.82)
satisfies
up >0 on Q (k=1,...,s). (3.4.118)

Sufficient conditions and their geometric meaning. The key assumption for the
FEM subspaces V}, and the associated meshes in the above results has been the following
property, see (3.4.61) in Theorem 3.4.7 and (3.4.110) in Theorem 3.4.10. There exists
a real number ~ satisfying (3.4.56) or (3.4.88), respectively, such that for any indices
p=1,.,70, t=1,...,0 (p#t),if meas(supp p, Nsupp ;) > 0 then

Vi -V, <0 on Q) and / Vi Vo, < —Kgh'™? (3.4.119)
Q

with some constant Ky > 0 independent of p,t and h. (The family of meshes must also
be regular from above as in (3.4.54), but that requirement obviously holds for the usual
definition of the mesh parameter h as the maximal diameter of elements.)

A classical way to satisfy such conditions is a pointwise inequality like (3.4.15) together
with suitable mesh regularity, see Remark 3.4.5. However, one can ensure (3.4.119) with
less strong conditions as well. We summarize some possibilities below.

Proposition 3.4.3 Let the family of FEM discretizations V = {V}, }n_o satisfy either of
the following conditions, where @, @, are arbitrary basis functions such thatp = 1,...,7p, t =
1,...n, p#t, we let

Qpy 1= supp g, N supp ¢y,

further, let o > 0 and c¢q,c3,c3 > 0 denote constants independent of the indices p,t and
the mesh parameter h, and finally, d is the space dimension and 7 satisfies (3.4.88).

(i) Let there exist 0 < e <~y — d such that the basis functions satisfy

Vi Vi, < —% <0 onQy, (3.4.120)

but let the quasi-reqularity (3.4.87) of the family of meshes be now strengthened to

c1h’™¢ < meas(supp p,) < cah®. (3.4.121)
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meas(Q:;t)
meas(Qpt)

(11) Let there exist subsets Q;;t C Qp for all p,t such that intf > 0 and the basis
p7

functions satisfy

Ve Vi, < ——

2
further, let the family of meshes be quasi-reqular as in (3.4.87).

Then (3.4.119) holds.

The proof of this proposition is obvious. The weaker conditions (3.4.120) and (3.4.122)
allow in theory easier refinement procedures as the property of (strict) acuteness is often
hard to preserve in refinement procedures, e.g. by bisection algorithms.

First, (3.4.120) may allow the acute mesh angles to deteriorate (i.e. tend to 90°) as
h — 0. Namely, if a family of simplicial meshes is regular then |Vy;| = O(h™!) for all
linear basis functions: hence, considering two basis functions ¢,, ¢; and letting o denote
the angle of their gradients on a given simplex, the sufficient condition cosa < —ch® (with
some constant o > 0 independent of &) implies V- Vi, = |Vy| [Vip,| cosa < —F | ie.
(3.4.120) holds. Clearly, if h — 0 then this allows cosa — 0, i.e. @ — 90°, for the angle of
gradients, in which case the corresponding mesh angle also tends to 90°. (In particular, for
problem (3.4.32), when (3.4.88) coincides with d <y < d+2 as in (3.4.56), then v —d can
be chosen arbitrarily close to 2. Hence the exponent 2 — ¢ in (3.4.120) can be arbitrarily
close to 0, i.e. the decay of mesh angles to 90° may be fast as h — 0.)

Second, (3.4.122) means that one can allow some right mesh angles, but each €, which
consists of a finite number of elements, must contain some elements with acute mesh angles
and the measure of these must not asymptotically vanish.

Jr
<0 on

Ver -V, <0 on Qe \ Q) (3.4.122)

3.4.3 Nonlinear systems including first order terms
(a) Nonsymmetric systems with linear convection coefficients

Finally we consider systems including first order terms [94]. First, we may include linear
convection terms in each problem considered in the previous subsection. We only formulate
this for the first problem. Thus we consider systems of the following form, with the
boundary conditions of (3.4.32), where k =1,...,s:

~div (b, u, Vu) V) + wi(@) - Vug + Y Vil u, Vo) w = fu(@). (3.4.123)
=1

Assumptions 3.4.11. The convection coefficients satisfy wy, € Wh>(Q), divw, <0
on Q and wi-v >0 onl'y (k=1,...,s). The domain 2 and the other coefficients
satisfy Assumptions 3.4.7.

A continuous maximum principle holds in the same form as in Proposition 3.4.2, since
the first-order terms do not destroy the positivity used in the proof.
When considering a FEM discretization developed as in subsection 3.4.2, we need again
a strengthened assumption for the quasi-regularity of the mesh such that (3.4.56) for v is
now replaced by : )
d(d+ 2
s7< WESE (3.4.124)
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Theorem 3.4.11 Let problem (3.4.123) satisfy Assumptions 3.4.11, and let assumptions
of Theorem 3.4.7 hold except that the mesh quasi-reqularity is understood with v satisfying
(3.4.124). )

Then for sufficiently small h, the matriz A(T) is of generalized nonnegative type with
irreducible blocks in the sense of Definition 3.2.1.

Hence, if fr, <0, v <0 (k=1,...,s) and the basis functions satisfy (3.4.42)-(3.4.43),
then for sufficiently small h the FEM solution of system (3.4.123), satisfes (3.4.70).

PROOF. One has to modify the proof of Theorem 3.4.7 in an obvious way, since the
assumptions on w are standard ones used to preserve the coercivity properties of the
remaining terms. The underlying Theorem 3.3.1 has to be modified according to Remark
3.3.2. =

(b) Nonsymmetric systems with nonlinear convection coefficients

Finally we study a system containing nonlinear convection terms. The required strength-
ening in the other assumptions is the strong uniform diagonal dominance (3.4.126) and the
homogeneity of the Dirichlet data. The applicability of these conditions will be illustrated
in the example in subsection 3.5.2.

Let us consider the following system, where k =1,...,s:

—div (bk(l', Vu) VUk> + wi(x,u) - Vug + qe(z, ug, ..., us) = fe(r) a.e. in Q,
bi(z, VU)%LV’“ =,(x) a.e.on [y,

u, = 0 a.e.onl'p
(3.4.125)
Assumptions 3.4.12. The convection coefficients satisfy wy, € L>(Q2 x R). The
domain € and the other coefficients satisfy Assumptions 3.4.10, except that item (v) in
the latter is strengthened as follows: there exists p > 0 such that

Z@qk ) >, Za (x,&) > (k=1,...,s; z€Q, £€R%), (3.4.126)

moreover, [, > HWH%w(Q)S/Zlm where m > 0 is the lower bound of the by.

We proceed similarly as in the previous subsection, system (3.4.125) is reduced to a
system with nonlinear coefficients as before via the functions Vj; : 2 x R®* — R and fk
from (3.4.77) and (3.4.79), respectively. The difference is the nonlinear convection term.
Taking this into account, we must reprove Theorem 3.4.10 under Assumptions 3.4.12, but
only those parts are addressed where the convection term is involved. (The same process
implies again a continuous maximum principle too, which we do not detail here.)

The operator corresponding to our problem is

(A(u),v) = /(Z be(z, Vu) Vuy - Vo, + Z wi(x,u) - Vug) v, + Z Via(z, u) uy vk>

k=1

(3.4.127)
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(we HY(Q)*, ve HhH(Q)*®). First we properly modify Lemma 3.4.1, where the main point
is to compensate for the presence of the convection term in the positivity of the operator
without a coercivity condition on w;. We define the operators

u)z,v) /Z bk (x,Vu) Vzi - Vo + uzkvk) u)z,v) /Z wi(z,u) - Vzi) vg
Q Q

k=1 k=1
(R(u /(Z Via(x, u) zlvk—,uszvk>
kl=1
(3.4.128)
(z € HY(Q)*, v € H5(Q)*). We note that (3.4.77) and (3.4.126) yield
> Vu@=p  (k=1....s2€Q (R, (3.4.129)

and hence, since Vi (z,£) <0 for k # [ by Assumption 3.4.12 (v), we also have
Vik(x, &) > p (k=1,...,s; € Q, £ €R’). (3.4.130)

Lemma 3.4.3 Let Assumptions 8.4.12 hold. For any u € HY(Q)*, the operators B(u),
N(u) and R(u), together with the operator A(u) in (3.4.127), satisfy Assumptions 3.3.1,
modified according to Remark 3.3.2, in the spaces H = H*(Q)* and Hy = H},(Q)*.

ProoF. We must reprove those parts of Lemma 3.4.1 that involve the convection term
or the modifications of B(u) and R(u) with the term containing p.

(i) It is obvious from (3.4.127) and (3.4.128) that A(u) = B(u)u + N(u)u + R(u)u.

(i) We must prove property (b) in Assumptions 3.3.1. Here for all v € H'(Q)* and

v € HLH(Q),
<<B( )+ N(u vv /Z bka;Vu ]V'Uk|2+,uvk, /Zwkxu Vug) vy
€ k=1
(3.4.131)
> ml[VollLz e + pllvlzzi)p — @l Vollz@s lvllze):
where w := ||W||z():. Using the basic inequality zy < %(5:1:2 + %y2) (e > 0,

z,y € R) for the last two factors, we obtain
we w
(B +N@)v,v) = (m =) V0l + (1= 52 ) 0]y

Choosing ¢ := 3, we have <<B(u) + N(u))v,v> > 1 || Vollfzqs = m|v]|* where

m:=m — —2 > (0 by assumption.

(iii) Let us consider the sets P and D, defined in paragraph (iii) of the proof of Lemma
3.4.1. That is, v € D iff v = (0,...,0,9,0,...,0)T with ¢ at the k-th entry for some
1<k<sand ge H(Q), g > 0. Further, v € P iff v = (y,...,y) for some function
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y € HY(Q), y > 0. We must prove that for any u € H*(2)* and v € D, we have
(R(u)z,v) >0 (3.4.132)

provided that either z € P or z=v € D. If z € P, then

<MM%@=[X§]@@w%wa20

by (3.4.129) and that y,g > 0. If z = v € D, then by (3.4.130)

(R(u)v, v) = /

Q<ka($,u) - M) g* > 0.

(iv) This follows in the same way as in Lemma 3.4.1. For N(u), we can similarly factor
out ||W||peeq)s. For R(u), the new norms can remain [|v||%, = [[v]l|%, = ||v||%2q(9)s as
in (3.4.114), since the additional term in (3.4.128) can be bounded by the product L*-
norm ||| z2q)s, which is (up to a constant factor) not larger than the norm ||.||7., @
owing to the Sobolev inequality. [ ]

Now we can derive the nonnegativity of the stiffness matrix. Here the entries of A(c)
are, for any € = (c1,...,c,)T €R® andi=1,...n9, j=1,...,n,

(@)= | (me,wﬂ (Vo) (Vo + 3 (wile ") - (V6,), ) (00,
= = (3.4.133)
+EZWALMM@me>

k=1
where Vi (z,u") is as in (3.4.109).

Theorem 3.4.12 Let problem (3.4.125) satisfy Assumptions 3.4.12. Let us consider a
family of finite element subspaces V = {Vj}no, such that the corresponding family of
meshes is quasi-reqular according to Definition 3.4.2, further, for any p = 1,...,n9, t =
L,..,n (p # t), if meas(suppp, Nsuppy;) > 0 then (3.4.119) holds, where 7 is from
(3.4.88) and Ky > 0 is a constant independent of p,t and h.

Then for sufficiently small h, the matriz A(S) defined in (3.4.133) is of generalized
nonnegative type with irreducible blocks in the sense of Definition 3.2.1.

PRrROOF. The proof is similar to that of Theorem 3.4.10, with a few differences. First, the
proof for assumption (a) relies on (3.4.64), where by (3.4.128), now (B(u")¢;, ¢;) contains
the additional term [ p >~ (¢;), (¢:),. However, this integrand is bounded by ps, hence

Q k=1

altogether (3.4.64) is preserved with another constant instead of ¢; and still tends to —oc.
In the other parts of the proof we only need the sum of B(u) and R(u), in which the
additional terms vanish by definition.
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Finally, Theorem 3.4.10 contains the boundedness of Mg(||u"]|), see the end of its proof.
It was used to have uniform monotonicity of A in order to prove that

(A(u") = Algn),u" = gn) = m|lu" — gul*, (3.4.134)
since this implies the boundedness of ||u”|| if we assume the boundedness of || gy || (as b — 0).
Now we have g, = 0 by the homogeneous Dirichlet data in (3.4.125), hence we only need
(3.4.134) for the special case g, = 0. Therefore, to prove our theorem, it suffices instead
to verify

(A(u"), vy > m||u|)?>  (h>0) (3.4.135)
for some constant m > 0, independent of the FEM solution u" of our problem.

Since u" = 0 on I'p, we can substitute u = v = u” in (3.4.127):

(A(ul), uy = /Q<i bi(z, Vu') [Vul|? + plup* + Z wi(z,u") - Vul) uZ) (3.4.136)

/QZ Vkll’u ) uy — pluj; ) (3.4.137)

k=1

We can estimate (3.4.136) in the same way as in (3.4.131), and obtain the lower bound

m ||u"||* where m := m — % > 0. For (3.4.137), note that (3.4.126) and (3.4.77) imply

that p is a lower uniform spectral bound for the matrices V(z,§), i.e

V(2,8 ¢-¢= Y Vi, 8 Q¢ > pl¢P (3.4.138)

k=1
(for all (z,&) € 2 x R* and ¢ € R®), which yields that the expression in (3.4.137) is
nonnegative. Altogether, (3.4.135) holds with m := 7. u

As before, we can derive the corresponding DMP under the conditions of Theorem
3.4.12. Since now g = 0, this becomes the discrete nonpositivity property uf < 0. By
reversing signs, one similarly obtains the discrete nonnegativity property, which is more
noteworthy to formulate here:

Corollary 3.4.5 Let problem (3.4.125) satisfy Assumptions 3.4.12, and let its FEM dis-
cretization satisfy the corresponding conditions of Theorem 8.4.12. If fr > qi(x,0) and
Y >0 (k=1,...,s), then for sufficiently small h, the FEM solution u" = (u?, ... u")T"
of system (8.4.125) satisfies

ul >0 on Q (k=1,...,s). (3.4.139)

3.5 Some applications

3.5.1 DMP for model equations

(a) Nonnegativity properties for semilinear reaction-diffusion equations

In various model problems the solution has to satisfy the sign condition u > 0 to have
a physical meaning. Therefore, the same is required for the discretized problem. Since
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the nonlinearity in such problems is only defined for nonnegative arguments u, one has to
extend it for v < 0. In the case ¢(z,0) = 0, this is done, e.g., by the formula ¢(x, —u) :=
—q(x,u). Then ¢ is increasing in u, and Theorem 3.4.5 yields the fact that the discrete

solution satisfies minu;, > 0. That is, uy is the solution of the problem with the original
Q

nonlinearity and preserves the physical meaning.

We give three examples when such a procedure is valid. These problems are semilinear,
i.e. they have a linear principal part, further, the examples involve both Dirichlet and
Robin boundary conditions. The formulations of these problems can be found in [41, 99].

(i) Autocatalytic chemical reactions. The problem
{—Au—l—up:() in Q,

(3.5.1)
u=1 on 0f)

in a planar domain 2 C R? with some p > 1 describes a chemical reaction-diffusion process
where the reaction is autocatalytic, i.e. the growth of the concentration u > 0 speeds up
the rate of the reaction.

(i) Diffusion-kinetic enzyme problems. The steady-state concentration u > 0 of the

substrate in a cell Q C R? satisfies
1
—div (d(z) Vu) + ~—— =0 inQ,
cu+k (3.5.2)

d(z) %% + h(z) (u — ug(z)) =0 on 082,

where d(x) > 0 is the molecular diffusion coefficient, & > 0 is the Michaelis constant
and € > 0, h(z) > 0 is the permeability of the membrane and ug(x) > 0 is the external
concentration. The nonlinearity describes the rate of the enzyme-substrate reaction by the
Michaelis-Menten rule.

(iii) Radiative cooling. The steady-state temperature u > 0 in a radiating body 2 C R?

is described by the problem
—div (k(2) Vu) + o(z)u* = 0 in €,
(3.5.3)
k(z)%% + afz) (u—a(x)) =0 on 082,

where k(x) > 0 is the thermal conductivity, o(z) > 0 is the Boltzmann factor, a(z) > 0 is
the heat transfer coefficient, @(z) > 0 is the external temperature.

For each of the above problems it is easy to check that the coefficients satisfy the
conditions of Theorem 3.4.3 and hence those of Theorem 3.4.5. Therefore, for any FEM
discretization with the acuteness property (3.4.15) given there, Theorem 3.4.5 provides the
physically meaningful numerical solution. That is:

Corollary 3.5.1 Let uy, be the FEM solution to one of the problems (3.5.1)-(3.5.3) under
a FEM discretization with the acuteness property (3.4.15). If h is sufficiently small then

min uy, > 0.
Q
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(b) Subsonic potential flow

A typical example of nonlinear elliptic problem with both Dirichlet and Neumann bound-
aries is related to the subsonic potential flow equation. The behaviour of potential flows
has been studied in several works, see e.g. [21] and the references therein. The subsonic
potential flow in a wind tunnel section Q C R? is described by the boundary value problem

—div (o(|Vul*) Vu) = 0 in Q,
o(|Vul?) 2 = v(z)  onTy, (3.5.4)

u=w(x) onlp

with the nonlinearity o(|Vul?) = go (1+2(M?*— |Vu|2)5/2 , where M and gy are the Mach
number and the air density at infinity, respectively. In the case of the subsonic flow there
holds supg, |[Vu| < 1. The boundary portion I'y consists of disjoint subparts FSS) and FS\})

(the sides and the end of the wind tunnel section, respectively) such that v = 0 on FS\?)

and v = Cy ON Fg\l,) where the constant c,, > 0 is the wind outlet velocity. On I'p the
function w describes the wind inblow. Then the minimum of w is a lower bound for u, i.e.,
ming v = minr, w.

This minimization property is preserved by appropriate FEM discretizations due to
statement (2) of Theorem 3.4.6. In fact, owing to the special form of the problem, it

suffices here to have the nonobtuseness property (3.4.31) instead of (3.4.15):

Corollary 3.5.2 Let uy, be the FEM solution of problem (3.5.4) under a FEM discretiza-
tion with the nonobtuseness property (3.4.31). Then

min u, = minwy, .
Q I'p

3.5.2 Discrete nonnegativity for systems
(a) Reaction-diffusion systems in chemistry

The steady states of certain reaction-diffusion processes in chemistry are described by
systems of the following form:

—brAuy + Pk(x,ul,...,us) = fk(gj) in €,
bi%e = y(z) on Ty, (k=1,...,s). (3.5.5)
up = gr(x) onI'p

Here, for all k&, the quantity u; describes the concentration of the kth species, and P
is a polynomial which characterizes the rate of the reactions involving the k-th species.
A common way to describe such reactions is the so-called mass action type kinetics [72],
which implies that P, has no constant term for any k, in other words, Py(z,0) = 0 on {2 for
all k. The reaction between different species is often proportional to the product of their
concentration. The function f; > 0 describes a source independent of concentrations.

We consider system (3.5.5) under the following conditions, such that it becomes a special
case of system (3.4.82). As pointed out later, such chemical models describe processes with
cross-catalysis and strong autoinhibiton.

163



dc_212 11

Assumptions 3.5.2.

(i) Q c R%is a bounded piecewise C' domain, Wherg d = 2or 3, and ['p, 'y are disjoint
open measurable subsets of 92 such that 02 =1'p UT'y.

(ii) (Smoothness and growth.) For all k,l =1,..., s, the functions Py are polynomials of
arbitrary degree if d = 2 and of degree at most 4 if d = 3, further, Py(z,0) = 0 on Q.

(iii) (Ellipticity.) by >0 (k =1,...,s) are given numbers.

(iv) (Cooperativity.) We have %—]gk(aﬂ,f) <0 (kil=1,....s, k#1l;, z€Q, £€R’).
I

(v) (Weak diagonal dominance for the Jacobians w.r.t. rows and columns.) We have

Z%—?(%ﬁ)za Z@(I, ) >0  (k=1,....,s; 1€Q, £ €R). (3.5.6)
=1 o

(vi) Forall k=1,...,s we have f, € L*(Q), v, € L*(T'n), g = gip,, With g* € H'(Q).
Similarly to (3.4.76), assumptions (iv)—(v) now imply

@(x,ﬁ)zo (k=1,....,s; 1 €Q, £ €R’). (3.5.7)
Ok
Returning to the model described by system (3.5.5), the chemical meaning of the coop-
erativity is cross-catalysis, whereas (3.5.7) means autoinhibiton. Cross-catalysis arises e.g.
in gradient systems [145]. Condition (3.5.6) means that autoinhibition is strong enough to
ensure both weak diagonal dominances.

By definition, the concentrations u, are nonnegative, therefore a proper numerical
model must produce such numerical solutions. We can use Corollary 3.4.4 to obtain the
required property:

Corollary 3.5.3 Let problem (3.5.5) satisfy Assumptions 3.5.2, and let its FEM dis-
cretization satisfy the conditions of Theorem 3.4.10. If fi, > 0, v >0, g, > 0 (k =
1,...,8) then for sufficiently small h, the FEM solution u" = (u?,...,u")T of system
(3.5.5) satisfies

ul >0 on Q (k=1,...,s). (3.5.8)

(b) Linear elliptic systems

Maximum principles or nonnegativity preservation for linear elliptic systems have attracted
great interest, as mentioned in the introduction. Hence it is worthwile to derive the corre-
sponding DMPs from the previous results. Let us therefore consider linear elliptic systems
of the form

_div (be(x) V) + 3 V(@) w = fulz) ae. in Q,
=1
bk(x)% = Y(z) a.e.on 'y, (k=1,....s) (3.5.9)

up = gp(x) a.e.onlp

164



dc_212 11

where for all k,1 =1,...,s we have b, € WH>°(Q) and V}; € L>=(9).

Let Assumptions 3.4.7 hold. Then (3.5.9) is a special case of (3.4.32), hence Corollary
3.4.9 holds, as well as the analogous results mentioned in Remark 3.4.4. Here we formulate
two of these:

Corollary 3.5.4 Let problem (3.5.9) satisfy Assumptions 3.4.7, let its FEM discretization
satisfy the conditions of Theorem 3.4.7 and let h be sufficiently small. If u" = (ul, ... u")T
is the FEM solution of system (3.5.9), then the following properties hold.

(1) If <0, % <0(k=1,...,s) cmdkmlax n%axgz’>07 then
=1,..., s D

max maxu, = max maxg, . (3.5.10)
k=1,...,s Q k=1,....s TI'p

ul >0 on Q@ (k=1,...,s). (3.5.11)

(c) Nonsymmetric transport systems

The description of nonlinear transport processes for certain agents (pollutants), involving
diffusion, convection and reaction, often leads to systems of the form

—bAug + wi(z,u) - Vug, + Py(x, up, ..., us) = fe(z) ae. in Q,

b5k = (x) ae on Ty, (3.5.12)
u, = 0 a.e.on ['p
(k=1,...,s). We consider diffusion-dominated processes, i.e. when the fixed numbers

b, > 0 are comparable to the magnitude of the coefficients wy,. Here u, > 0 are the
concentrations of the agents. One expects any numerical solution method to reproduce the
nonnegativity of the solution.

Assumptions 3.5.2.
(i) The numbers by and functions Py, f and ~y satisfy Assumptions 3.5.2.
(ii)) We have wj € L*(QxR) (k=1,...,5s).

(iii) There exists p > 0 such that

L 0P, . 0P,
=S @) >, Za—&i(%é)ZM (k=1,...,s; 1€Q, £€R").
=1

= %
(3.5.13)
Moreover,
IWI7 (-
— 3.5.14
ym ( )
where [|[W|[ze@ys :=  sup  |wg(z,§)| and m = ming by >0 .

,,,,,

(2,6)EQXRS
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Systems of the form (3.5.12) typically arise from the time discretization of the time-
dependent transport system
auk
" bpAuy, + wi(x,u) - Vug, + Re(x,uq, ..., us) = gi(z,t) (3.5.15)
with the boundary conditions of (3.5.12) and an initial condition ug(z,0) = ug(x) (z € Q).
Here wy,(z, u) is the convective term, e.g. wind, and R, is a polynomial which characterizes
the rate of the reactions involving the k-th species. Here the Ry do not satisfy a condition
like (3.5.13), this will come instead from the numerical process below.
The standard numerical solution first uses a time discretization, resulting in the follow-
ing equations, where u} denotes the solution on the ith time level ¢;:

i—1
k—k —_ bkAu?C + Wk(x,ul) . VUZ; + Rk(x,uzl, u’) = g]:,(fL’) .

» s

T

Rearranging this as

_bkAu;c + Wk(x>uz) ’ Vu;f + (Rk(xaulla au;) + ; uz) = gi(m) + ; uz—l)

we obtain a system for the unknown function u} in the form (3.5.12) with coefficients

Pk(l',gl, ~-->€s) = Rk<x7£17 "'758) + %fk (3516)

and fi(z) := gi(z) + Luj '(z). Then the strong uniform diagonal dominance (3.5.13)-
(3.5.14) can be ensured as follows. Assume that we have an estimate

. ORy, 8Rl
gt S Sz Sz

(z,6)EQXRS® =1 (zg)eQxRS =

for some pug > 0, and let p be a number satisfying (3.5.14). Then we can choose the

time-step 7 to be small enough, namely, 7 < “O—lﬂb In this case, using (3.5.16), we obtain

*L OP, 1
Za—&(r,f) Z—uo+;2—uo+(uo+u)=u,

and similarly for the other sum in (3.5.13).

Under the above conditions, system (3.5.12) is a special case of system (3.4.125), hence
we can apply Corollary 3.4.5. Here, as mentioned in subsection 3.5.2, Pi(z,0) = 0 on
for all k, further, we have homogeneous Dirichlet boundary conditions. Hence the result
has the following form:

Corollary 3.5.5 Let problem (3.5.12) satisfy Assumptions 3.5.2, and let its FEM dis-
cretization satisfy the corresponding conditions of Theorem 3.4.12. If fr > 0 and vy > 0
(k=1,...,s), then for sufficiently small h, the FEM solution u" = (uf, ... u")T of system
(3.5.12) satisfies

up >0 on Q (k=1,...,s). (3.5.17)
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Chapter 4

A posteriori error estimates

The reliability of the computer solution of a (linear or nonlinear) elliptic problem requires
a verification of the accuracy for the computed approximations. This leads to a posteri-
ori error estimation methods. Several approaches have been suggested for this (see e.g.
[2, 126, 138] and the references there), which use the fact that the computed solutions
are true finite element (FE) approximations. A different approach, based on functional
analysis background, has been developed in [122], see also the references therein. Hereby
the estimation is developed independently of the applied numerical method. One can thus
obtain sharp estimates for linear problems and for certain nonlinear problems; however,
for nonlinear problems in general, these estimates may fail to ensure the best upper bound
[122]. This method has been further developed for nonsymmetric linear problems [109].

In this chapter we follow the second approach and extend it to give sharp a posteriori
error estimates for nonlinear variational operator equations. Then we apply the developed
framework to various classes of elliptic problems. To allow more generality, as long as no
Hilbert space structure needs to be used, the general background will be given in Banach
spaces. However, as we will see, the practical realization will exploit that the base space
is a Hilbert space.

4.1 Basic properties

(a) Some elementary definitions and properties. Let V' be a given Banach space with
norm ||.||y. Then its dual space V* consists of all bounded linear functionals I : V- — R
on V. If l € V* and u € V, then the value of [ at u is denoted by ([, u), where (.,.) is the
duality pairing.

We consider operator equations of the form
Flu)+1=0 (4.1.1)

in a Banach space V with a given nonlinear operator F' : V' — V* and a given bounded
linear functional [ € V*. We will assume certain monotonicity properties of F' that both
ensure well-posedness for (4.1.1) and allow a suitable measuring of the error. It is well-
known [158] that certain properties, used earlier in this thesis in a Hilbert space, can
be defined in the same way for operators F' : V — V*. In particular, one can define
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(uniformly) monotone operators, bihemicontinuous Gateaux derivatives, and the following
results hold (see, e.g., [158]):

Proposition 4.1.1 Let the operator F : V- — V* have a bihemicontinuous Gateauz deriva-
tive.

(1) F is a potential operator if and only if F'(u) is symmetric for any u € V.
(2) If the above holds and there exists a constant m > 0 such that

(F'(wv,v) = mlvlly,  (u,ve V),
then for any | € V* the operator equation (4.1.1) has a unique solution u* € V.

The solution u* is the unique minimizer of the functional J(u) := ¢(u) + (I, u), where ¢ is
a potential.

(b) Error functionals for monotone operators. Let us assume that the operator
equation (4.1.1) has a unique solution u* € V. (For sufficient conditions, see Proposition
4.1.1 or later in Section 4.2.) We consider some approximate solution u € V' of equation
(4.1.1), i.e. u = u* where u* is the exact solution. Our goal is to estimate the error arising
from this approximation. For this purpose, we will use the following (energy type) error
functional for equation (4.1.1):

E(u) = (F(u) + 1, u — u") (ueV) (4.1.2)

or in other form

E(u) = (F(u) — F(u"), u —u") (weV). (4.1.3)

The following facts obviously hold. If F' is monotone then E(u) > 0= E(u*) (u € V).
If F is also strictly monotone then E(u) = 0 if and only if v = w*. If F' is also uniformly

monotone then
E(u) > ml|ju —u*|)? (ueV). (4.1.4)

(c) Integral mean operators. Let Y be a Banach space and A : Y — Y™ an operator
having a bihemicontinuous symmetric Gateaux derivative.

Definition 4.1.1 For any vectors y,z € Y, we define AEW] € B(Y,Y™), that is, a bounded
linear operator A’[y’z] :Y — Y™, by the formula

el = /0 Ay +t(z —y))dt . (4.1.5)

This is an integral of a family of operators, understood via the corresponding bilinear
forms:

(Alyap, ) = /0 (A(y+t(z—y))p,q)dt  (p,geY). (4.1.6)

The unique existence of A{W] (i.e., that this definition is correct) is ensured by the fact
that

A(A@+%@—yﬂﬂwdt§(mwﬂﬁw+ﬂz—ww)MMWﬂw (4.1.7)

te[0,1]
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(where the maximum exists by the continuity of the mapping ¢ — A’(y + t(z — y)) and of
the operator norm), which means that the r.h.s. of (4.1.6) is a bounded bilinear form in p
and ¢. Then we obtain by the definition of Y* that this bilinear form can be represented
as the bilinear form of a bounded linear operator from Y to Y*.

Proposition 4.1.2 For any y,z € Y

(i) the operator AEW} is symmetric, i.e.,

(A apq) = (A, q00)  (Dg€Y). (4.1.8)

(ii) A=A

[y,2] [2,y]"
(1ii) A(z) — Aly) = A4, ,(z —y).

The proof follows directly from the definition. Due to the last equality, the operator A
is a so-called divided difference.

/
[y.2]

4.2 A sharp global error estimate in Banach space

In what follows, our goal is to find upper bounds for E(u). Following the setting of
[101, 122], let w € V be arbitrary and look for a bound involving some other vector
parameters.

Let J:V — R be a functional of the form

J(u) == G(Au) + (I, u) (ueV) (4.2.1)
under the following conditions:
Assumptions 4.2.1.
(i) Y is another Banach space and A : V — Y is a linear operator for which

[Aully = llully — (weV), (4.2.2)

(i) G : Y — R is a functional having a bihemicontinuous symmetric second Gateaux
derivative (according to Definition 2.2.1),

(iii) there exists a constant m > 0 such that (G”(y)p,p) > m ||p||* (y,peY).

(iv) the operator F': V — V* has the form

(F(u),v) = (G'(Au), Av) (w,v e V). (4.2.3)

Proposition 4.2.1 Under Assumptions 4.2.1, for anyl € V* the operator equation (4.1.1)
has a unique solution u* € V.
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Proor. The assumptions yield that F' has a bihemicontinuous symmetric Gateaux
derivative that satisfies

(F'(u)v,v) = (G"(Au)Av, Av) > m || Av||3 = m]jv|)}, (u,v eV). (4.2.4)
Then Proposition 4.1.1 implies well-posedness for (4.1.1). |

We note that the solution u* of (4.1.1) is the unique minimizer of J. However, from
now on, our calculations will involve the operator G in (4.2.3) rather than the functional
G. Hence we study below the solution of equation (4.1.1) directly, instead of using the
corresponding minimization problem.

Now we will replace the minimization problem for (4.2.1) by the corresponding operator
equation, which is a more detailed form of (4.1.1) for this case. For this purpose, we

introduce the operator
A=G. (4.2.5)

Then Assumptions 4.2.1 are equivalent to
Assumptions 4.2.2.

(i) Y is another Banach space and A : V' — Y is a linear operator for which

[Aully = llully — (weV); (4.2.6)

(ii) the operator A : Y — Y™ has a bihemicontinuous symmetric Gateaux derivative
(according to Definition 2.2.1);

(iii) there exists a constant m > 0 such that
(A'y)p,p) > mlply  (ypeY); (4.2.7)

(iv) the operator F': V — V* has the form

(F(u),v) = (A(Au), Av) (u,v e V). (4.2.8)

Assumptions (ii)-(iii) imply in particular that A is bijective, i.e. A™!: Y* — YV exists.
By (4.2.8), equation (4.1.1) can be written as

(A(Aw), Av) + (L) =0 (veV) (4.2.9)

which has a unique solution v* € V for any [ € V* by Proposition 4.2.1.

We will need some further related properties. First, Proposition 4.1.2 (i) and (4.2.7)
imply

Proposition 4.2.2 Under Assumptions 4.2.2, for any y,z € Y the mapping p,q —
<Afy P q) is an inner product on'Y .

Proposition 4.2.3 Under Assumptions 4.2.2, the following properties hold:
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() () = Ay g Au—w), Aw—u?)  (weV).
(i) Bz mlu—ulp=mlAu—-v)E  (weV).
(i) JIA() — A(y)|

ProOF. (i) Using (4.2.8) and Proposition 4.1.2 (iii) for z = Au and y = Au*,

y- = mllz —ylly (y,2€Y).

E(u) = (F(u) — F(u"), u—u") = (A(Au) — A(Au"), A(u —u™)) (4.2.10)

= <A,[Au*,Au] A(U - U*), A(U - U*)> :

(ii) Estimate (4.2.4) implies that F' is uniformly monotone, hence (4.1.4) and (4.2.6)
yield the required statement.
(iii) Estimate (4.2.7) implies

(Alz) = AW),z—y) = m|z =yl (y.2€Y), (4.2.11)
whence we obtain the required statement by definition. [ ]

For the V*-norm of a linear functional I € V*, we introduce the notation of [122]:

[ =11

v eV (4.2.12)

Here (4.2.6) yields

|l| = sup <l> w) = sup <l7 w>

— . 4.2.13
S ol S Awlly (4.2.13)

Now we let y* € Y* be an arbitrary vector. We give a preliminary estimate, which is a
starting point for our study.

Lemma 4.2.1 Let Assumptions 4.2.2 hold and u* € V' be the solution of (4.1.1). Let
u €V and y* € Y* be arbitrary, let z* := A~ (y*). Then

E(u) < [Ny +1m P E)'? + (AL g (Au—2%), A(u—u)). (4.2.14)
Proor. We have
Eu)=(Fu)+lL,u—u")= ANy +Lu—u")+ (Fu) — ANy, u—u"). (4.2.15)
For the first term, we use (4.2.12) and Proposition 4.2.3 (ii) to obtain
(A + Lu—u®)| < Ay + 1| |lu—ut|ly < [Ny +1m Y2 Eu)Y?. (4.2.16)
The second term equals
(F() — Ay, u— ') = (A(Aw) — 5, A — ) = (A(Au) — A(z"), Au—u'))
= (Al py (Au—27), Alu—u")) (4.2.17)

where (4.2.8) and Proposition 4.1.2 (iii) have been used. |
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The r.h.s. of (4.2.14) becomes computable if the second term is further estimated. A
sharp estimation requires a further assumption on the Lipschitz continuity of the derivative
of the nonlinear operator, hence we complete Assumptions 4.2.2 by additional conditions:

Assumptions 4.2.3.

(i) There exists a subspace W C Y with a new norm ||.|[y such that A’ is Lipschitz
continuous as an operator from Y to B(W,Y™).

(ii) There exists a constant M > 0 such that

(A(yp.p) < Mplly  (y.peY). (4.2.18)

By Assumption 4.2.3-(i), there exists a constant L > 0 such that
((A'(z) = A (W) w,p)l < LIz —ylywllwlplly (v, zp €Y, weW).  (42.19)

Lemma 4.2.2 Let Assumption 4.2.53-(i) hold. Then the operators defined in (4.1.5) satisfy
forall y,v,z €Y
1AL o) = Al lBowys < 5 11z —yllv- (4.2.20)

PRrRoOOF. We have
1
1AL ) — Ayl Bovy+) < / A" (z +t(v — 2)) = Ay +t(v — y)) | Bow,y+) dt
0

1
<L fA=t)lz=ylydt = 5z -yl u

In more detailed form (as in (4.2.19)), property (4.2.20) means that
(4

XY

— Al w,p)| < Lz = yllyllwlwlplly (y,v,z,peY, weW). (4.2.21)
Assumption 4.2.3-(ii) implies that the upper analogue of Proposition 4.2.3 (iii) holds:
[AGz) = AW)lly- < Mllz—ylly  (y,2€Y). (4.2.22)

Further, we will need the following inequality:

Lemma 4.2.3 Let Assumptions 4.2.2-4.2.3 hold and u* € V' be the solution of (4.1.1).
Let y* € Y* be arbitrary and z* := A7 (y*). Then for any h € V

|2 — Au|ly < 22" — Ahlly + L |A*y* +1]. (4.2.23)
PROOF. Let w* € V satisfy F(w*) = A*y*. By (4.2.8), w* is the solution of equation
(A(Aw™), Av) = (A*y*,v) (veV). (4.2.24)

We have
|Iz" — Au™|ly < ||2" — Aw*[ly + [|A(w* —u")|]y . (4.2.25)
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Here (4.2.24) implies
(A(Aw™), Av) = (¥, Av) = (A(z"), Av) (veV),

that is
(A(z") — A(Aw™), Av) =0 (veV). (4.2.26)

Using (4.2.11), (4.2.26) and (4.2.22), respectively, we obtain for any h € V' that
m|z* — Aw*||} < (A(2%) — A(Aw*), 2" — Aw*) = (A(z*) — A(Aw*), 2* — Ah)

< Mlz" = Aw'lly |27 = Ahlly,

that is,
2% — Aw*|ly < 2|z — Ahly . (4.2.27)

Further, using (4.2.6), (4.2.11), (4.2.24) and that u* solves (4.2.9),
m ||w* —u*||3 = m||A(w* —u)|)3 < (A(Aw*) — A(Au®), Aw* — Au*) = (A y* +1, w* —u*)

< A+ flw” =y,

hence
|w* —uly < LAy +1]. (4.2.28)

Then (4.2.25), (4.2.27) and (4.2.28) give the desired estimate. n

Now we can prove our main result.

Theorem 4.2.1 Let Assumptions 4.2.2-4.2.3 hold and u* € V be the solution of (4.1.1).
Let uw € V' be an approximation of u* such that Au € W. Then for arbitrary y* € Y* such
that z* := A=Y (y*) € W and for arbitrary h € V,

B(u) < EST(u;y*,h) = (m 2 |A*y* +1| + §m 2 D(u;y*, h) (4.2.29)

(A0 — g, Au— A7) + Dy ) [Au— A7 )W) )

where
D(u;y*, h) = (M A" (y*) — Ahlly + [A*y* + l|> |Au — A7 (y")||w (4.2.30)
PROOF. Lemma 4.2.1 provides
E(u) < Ny +1m Y2 Ew)? + ( o aw) (A —27), A(u—u)), (4.2.31)
and our goal is to estimate the second term accurately. First, we observe that
(AL Ay (Au—27), A(u—u”))
_ << o~ ;Au*,Au]) (Au—2"), A(u—u*)> + (Al pgg (Au—2%), Au—u)) . (4.2.32)
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Using (4.2.21), the first term of (4.2.32) satisfies

(A g = Alpaeag) (A= 27), Aw—u)) < L2 = Ay [l = 2w [ A(w = w)lly
(4.2.33)
where ||2* — Au*||y fulfils (4.2.23) and ||[A(u — u*)||y < m~Y2 E(u)'/? by Proposition 4.2.3
(ii), hence

<< /[z*,Au] - A,[Au*,Au]) (AU - Z*)7 A(u - U*)>
< L2 (M |25 — Ahlly + |A*y* + z|) 1Au — 2*|lw E(u)"/?. (4.2.34)

The second term of (4.2.32) can be estimated with the Cauchy-Schwarz inequality:
< ,[Au*,Au] (AU - Z*)v A(u - u*)>

< | /[Au*,Au} (Au — %), Au— z*)/? <A'[Au*’Au] Alu—u¥), Alu—u))V2. (4.2.35)

Proposition 4.2.3 (i) states that the second factor of (4.2.35) equals E(u)/2. For the first

factor,
<A,[Au*,Au] (AU - Z*)7 Au — Z*>

= <A/[z*7Au] (AU’ - Z*)’ Au — Z*> + <(A,[Au*,Au] - /[z*,Au}) (AU - Z*), Au — Z*> . (4236)
Here Proposition 4.1.2 (iii) yields
(Al ag (Au—27), Au—2") = (A(Au) — A(2"), Au—z7)
= (A(Au) — y*, Au— A7 (yY)) (4.2.37)
and (4.2.21) and (4.2.23) imply

(Al au) = Al agg) (A= 2%), Au—2%) < F AW — 2"l [[Au— 2|l [[Au — 2*[ly

< ok (M2 = Ablly + A%y 4+ 1) 1w = 2w [ = 2]y (4.2.38)

Summing up, (4.2.31), (4.2.32), (4.2.34), (4.2.36), (4.2.37) and (4.2.38) yield

B2 < m V2 Ny 1+ Emo32 (M2 = Ablly + A%y + 1)) [[Aw = 2]l

1/2
(AW = g7, Au— A7) + o (M2 = Ablly + A%+ 1) [ Au = 2* [l [[Aw = 2"}y )

m= 2Ny 1] + 5 m 2 D(u; v, h)

+ ((A(Aw) =y, Au— A7) + o Dy, ) [|Au— 27[ly) .

2
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Remark 4.2.1 Tt is convenient to reformulate Theorem 4.2.1 for z* = A~1(y*) in order to
avoid A~!. Then for arbitrary z* € W and for arbitrary h € V,

E(u) < EST(u;z*,h) := (m*1/2 |[A*A(2*) + 1| + %m*S/QD(u; 2*, h) (4.2.39)

2m

+«Am“‘”“f*A“—f>+-wawmthu_xm)m)Q

where

D(u; z*,h) == (M |z* — Ahlly + |[AA(Z") + l|) | Au — 2*[|w . (4.2.40)
Now we can turn to the problem of sharpness.

Proposition 4.2.4 Estimate(4.2.29) is sharp in the following sense: assuming Au* € W,
and denoting A(W) .= {A(v) : v & W}, we have

i EST(u;y*, h) = E(u).
heV

PRrRoOF. Let us choose
y* = A(Au*) and h:=u. (4.2.41)

Then z* = A7 (y*) = Au* € W, hence this y* satisfies the assumption of Theorem 4.2.1.
Here y* = A(Au*) satisfies A*y* + [ = 0, similarly to the linear case. Hence the first term
in EST(u;y*, h) is zero in this case, further, A~!(y*) — Ah = Au* — Au* = 0, therefore
D(u; A(Au*), Au*) = 0 and thus the terms containing D(u;y*, h) are also zero in this case.
That is,

EST (u; A(Au®), Au*) = (A(Au) — A(Au*), Au— Au*) = E(u)

where (4.2.10) has been used. n

Remark 4.2.2 (Finding the optimal % in a Hilbert space.) In practice, y* is obtained as
an approximation of the optimal unknown value A(Au*) (cf. (4.2.41)). For given y*, one
can determine the optimal h via projection when Y is a Hilbert space. (In this case (.,.)
means inner product.) This is achieved as follows. Let 2* := A7'(y*) and let hgy be the
solution of the problem

(Ahopt, Av) = (2", Av) (veV), (4.2.42)
i.e., hop is the orthogonal projection of z* on the range of A. Then for all h € V
25— Ah = (2" — Ahopt) + (Ahgp — AR),
where (4.2.42) for v := h,,; — h shows that the terms on the right are orthogonal. Therefore
12% = Mhoprlly < [|2" = Ahlly .

That is, hep provides the smallest value of ||z* — Ah||y in (4.2.40).
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Remark 4.2.3 (The Lipschitz condition for scalar nonlinearities.)  The following class
of operators A is an important example of the type discussed above, which occurs in many
practical models (see Section 4.3) and has the Lipschitz property from Assumption 4.2.3-(i).

Let € be a finite dimensional Euclidean space with scalar product [.,.], and let Y be
the function space L*(Q, ), i.e.,

Y :={p:Q— &: the function [p,p] € L*(Q)}.
Then Y is a Hilbert space with inner product (p,q) = [,[p. ¢], hence Y is a Banach space

as well and Y* = Y. Then we define the operator A : Y — Y as A(p) := a([p, p])p, or
equivalently (in a test function form)

A = [ (b)) raeY), (1243

where a : RT — R7T is a scalar C? function with the following properties: there exist
constants M > m > 0 such that

0<m<a(t) <M, 0<m< %(a(ﬂ)t) <M (t>0), (4.2.44)

further, there exists a constant L; > 0 such that

£ (a(tg)t)‘ <L (t>0). (4.2.45)
Let
L :=max{L,3L,}, where Ly:=sup%(a(t?)). (4.2.46)
£>0

Then (4.2.44) implies that A has a bihemicontinuous symmetric Gateaux derivative satis-
fying
mlply < (A'Wp.p) < Mply (w.peY) (4.2.47)

(similarly to subsection 2.4.2, paragraph (a)), that is, Assumptions 4.2.2 (ii)-(iii) and As-
sumption 4.2.3 (ii) hold. Further, let

W:={peY: [pp €L>®N}, Ipllw = [l ple | ()

where |z|s := [2,2]"? (z € £). Then, as proved in [86], A’ is Lipschitz continuous as an
operator from Y to B(W,Y™), with Lipschitz constant L from (4.2.46). That is, for all
p,qg,se€Y, reWw

[{(A"(p) = A(@)r )l < Lllp = allylIrllwllslly (4.2.48)

which is (4.2.19), that is, Assumption 4.2.3-(i) holds as well.
We underline that (4.2.45) is a natural property for functions satisfying (4.2.44) (it

almost follows except for some pathological counterexamples.) In particular, if j—; (a(tz)t

is monotone for sufficiently large ¢, then it is elementary to verify that (4.2.44) implies

(4.2.45).
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The above results (4.2.47) and (4.2.48) obviously remain valid under natural general-
izations of the conditions (4.2.44)—(4.2.45). First, one can allow dependence on z: we let
a:QxRY — R* be a scalar-valued function that is measurable and bounded w.r. to the
variable z € Q and C? in the variable ¢t € R, and satisfies

0<m<a(z,t) <M, 0<m< %(a(x,tz)t> <M (xeQ, t>0), (4.2.49)

g—;<a(x,t2)t>‘ <L (z€Q, t>0). (4.2.50)

The operator A, where a([p, p]) in (4.2.43) is replaced by a(z, [p, p]), then satisfies (4.2.47)
and (4.2.48). Further, the sum of such operators also inherits this property. For instance,
the results hold for

(A(p),q) = /Q (alz, [p,p)) [p, q] + b(x, {p, p}) {p, q}) (p,geY) (4.2.51)

where [.,.] and {.,.} are two different semi-scalar products on &, such that the sum [z, y]+
{z,y} for z,y € &£ is already a scalar product on &, further, a and b are functions each
satisfying (4.2.49)—(4.2.50). Finally, it is enough to require a to be C? except for finitely
many points.

4.3 Sharp global error estimates for nonlinear elliptic
problems

The previous results can be applied to various concrete types of nonlinear elliptic problems,
including second order problems with both Dirichlet and mixed boundary conditions, fourth
order problems and second order systems. The restrictions are that they are in divergence
form and consist of principal part only: however, as will be pointed out, we thus cover
many important real-life models. To avoid extra length, we only detail the exposition for
second order Dirichlet problems and sketch the analogous results for the other problems.

4.3.1 Second order Dirichlet problems
We consider the problem

{ —divf(Vu) =g (4.3.1)

Up = 0.
Assumptions 4.3.1.

(i) 2 ¢ R? is a bounded domain with piecewise C? boundary, locally convex at the
corners.

(ii) f € CY(R4 R?), the Jacobians f'(n) := a](;_%n) are symmetric and there exist constants
M > m > 0 such that

mlg]> < f'(n) §- €< MIEP (n.€ €RY). (4.3.2)

177



dc 212 11
(iii) f': R? — R is Lipschitz continuous with Lipschitz constant L.
(iv) g € L*(Q).

Let H}(Q) denote the usual Sobolev space with inner product

(u, v) g == /QVU -V, (4.3.3)

further, let
H(div) := {y € L*(Q)?: divy € L*(Q)}.

We will also use the space L?(2)¢ with the usual inner product (y, 22t = Jo U 2

Assumptions (ii) and (iv) imply that problem (4.3.1) has a unique weak solution u* €
Hi(Q), i.e., that satisfies

/Qf(vw Vo — /ng —0 (ve H(Q). (4.3.4)

We consider an approximate solution v € Hj(£2) and measure the error by the functional

E(u) = /Q(f(Vu)—f(Vu*))-(Vu—Vu*) :/Qf(Vu)-(Vu—Vu*)—/Qg(u—u*). (4.3.5)

We note that by (4.1.4),
Ju =y < " Elu).

(a) The error estimation

Now we formulate and prove our main result on the error estimation for (4.3.1) for the
approximate solution u.

Theorem 4.3.1 Let u € Wh*°(Q). Then for arbitrary y* € H(div) N L>(Q)? and arbi-
trary h € H} (),

E(u) < EST(u;y*,h) = (m™2Cq ||divy* + gll12) + £m™32D(u;y*,h)  (4.3.6)

+((F(Vu) =o', Vu— 1)) zpe + 5 D(wiy' h) [Vu - f1(3J*)||L2(Q)d)1/2>2 )

where

D(uy',h) = (M| (y") = Fhllpaoye + Calldivy” + gllzzoy ) Ve = 7 () ooy
(4.3.7)

PROOF. Let V := H}(Q) and Y := L*(Q)% We will use Theorem 4.2.1, to which
end we must verify that Assumptions 4.2.2-4.2.3 hold for the corresponding spaces and
operators.
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First, Assumption 4.2.2 (i) is valid for the operator A := V, since (4.3.3) just yields
that (4.2.6) holds. Now let A : L?(Q)? — L*(Q)¢ be defined by

A(y) := f(y) (or, more precisely, foy), (4.3.8)

that is, outer composition with f. Such an operator is often called a Nemyczki op-
erator (see, e.g., [158]), and it follows in a standard way [55, 158] from our condition
f € CY(R% R?) and from the assumed symmetry of the Jacobians that A has a bihemi-
continuous symmetric Gateaux derivative according to Definition 2.2.1, i.e., Assumption
4.2.2 (ii) holds. The Gateaux derivative of A satisfies

(A ()P, @) 2yt = /ﬂ FWp-a  (pae LR, (4.3.9)
hence by (4.3.2) we have

mpll7ayp < (AW P2y < MIpliee  (v.p € L2(Q)). (4.3.10)

The left-hand side of (4.3.10) coincides with Assumption 4.2.2 (iii). Finally, defining the
operator F': H}(Q) — H1(Q) via

(F(u),v) = /Qf(Vu) - Vv (u,v € H(Q)), (4.3.11)

we obtain the equality (4.2.8), required for Assumption 4.2.2 (iv) to hold.

To verify Assumption 4.2.3 (i), let us define W := L*°(Q)? with the standard norm
[yl oe)e := esssupg |y|. For the required Lipschitz continuity of A’ from L*(2)* to
B(L>*()%, L2(2)%), we must prove (4.2.19) for (4.3.8). In fact, we have imposed in As-
sumption 4.3.1 (iii) the Lipschitz continuity of f’ with constant L > 0, i.e.,

I£7€) = Fml < LIE=nl  (&,m€RY). (4.3.12)

Therefore

[((A'(z) = A'(y) w,p)| = I/Q(f’(Z) — ') w-pl

<L / z=yllwllpl < Lllz=yllz@allwlii=@alpllizoe (y,2,0 € LH(Q)",w € L=(Q)7),
Q

(4.3.13)
which is the desired estimate. Assumption 4.2.3 (ii) for (4.3.8) coincides with the right-hand
side of (4.3.10).

It is left to check the remaining assumptions of Theorem 4.2.1. Defining the linear
functional [ : Hj(Q) — R as

(I,v) = —/gv (v e H)(Q)) (4.3.14)
Q
and using (4.3.11), the weak formulation (4.3.4) of our problem becomes
(F(u*),v) + {l,v) =0,
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i.e. wu* is the solution of (4.1.1) indeed. We have chosen u to satisfy u € W1>(Q),
hence u € V = H}(Q) and Au = Vu € W = L®(Q)?. Further, we have assumed
y* € W = L*(Q)% and the left-hand side of (4.3.2) implies trivially that f=! carries
bounded sets into bounded sets (since it grows at most linearly with factor 1/m), therefore
2= A7 (y*) = [ (y*) € L>*(Q)? = W. Finally, h € H}(2) = V. That is, all the
assumptions of Theorem 4.2.1 hold, therefore (4.2.29) is valid for our problem.

It remains to show that the general estimate (4.2.29) for our problem becomes estimate
(4.3.6). Here, using y* € H(div),

(Ny*,v) = (y*, Av) = / y* - Vo=— /(divy*)v (v € Hy(Q)),
Q Q
hence A*y* = —divy*. Then, by (4.2.13),

Ay +1| = sup [(A'y"+1,v)|= sup

v =1 v =1
vl vl

—/(divy* +g)v
Q

< sup [[divy" + gl llvllz) < Cao l|divy” + g2,

ol g =1

(where Cq > 0 comes from the Friedrichs inequality), see also [122]. Plugging the latter
into (4.2.29) and (4.2.30), and replacing V, Y, W, A and A by H}(Q), L?(2)¢, L=(Q)¢, V
and f, respectively, we obtain (4.3.6). [

Remark 4.3.1 Following Remark 4.2.1, it is convenient to reformulate Theorem 4.3.1 for
z* = f~1(y*) in order to avoid the computation of f~'. Then, letting u € W*°(Q) be
any approximate solution, for arbitrary 2* € L>®(Q)¢ such that f(z*) € H(div), and for
arbitrary h € H}(Q),
E(u) < EST(u;z*,h) := <m_1/2 Ca ||div f(2*) + gl r2(@) + £ m™%2 D(u; 2%, h)
(4.3.15)

N 1/2\ 2
4 ((F(F0) = £, V= )y + g Dl 2", 1) [V = g ),

where

D(u; 2", h) = (M |2" = Vh| 12y + Cq|div f(2*) + g||L2(Q)> [Vu — 2% oo () - (4.3.16)
Now we state the sharpness of the estimate:

Proposition 4.3.1 Estimate (4.3.6) is sharp, that is,
min EST(u;y*, h) = E(u).
y*eH(div)NL>®(Q)4,

heHE ()

PROOF. By [117], the weak solution of (4.3.1) satisfies u* € CV*(Q) with some
0 < a < 1, hence Vu* € L®(Q)¢ = W. Therefore we can apply Proposition 4.2.4 to obtain
the desired statement. ]

We note that by (4.2.41), the optimal values for ”free” parameters in the estimate are
y* = f(Vu*) and h:=u" (4.3.17)

The practical approximations of these will be discussed below.
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(b) Practical considerations

Finite element solution. A most important practical case is when finite element
approximation is used. In general, let V}, be a given FEM subspace and w;, € V), be the
corresponding FEM approximation of the exact solution u*. Then our error measure is

E(up) = (F(up) — F(u"), up — u*). (4.3.18)

Here u;, is a continuous piecewise polynomial, hence condition u; € W1°°(£2) in Theorem
4.3.1 is satisfied. If we choose y* to be any continuous piecewise polynomial function, e.g.
a function from another FEM subspace, and arbitrary w € H}(Q), then y* € H(div) N
L>=(Q)?, hence Theorem 4.3.1 can be applied and yields

E(up) < EST(up;y*,w). (4.3.19)

We note that it is useful to replace f~!(y*) by z* as in (4.3.15)—(4.3.16) to avoid the
computation of f~. The obtained expressions are directly computable integrals.

Determining the optimal y* and w in EST (uy; y*,w). Following (4.3.17), the optimal
value of the parameter y* should be a sufficiently accurate approximation of f(Vu*). For
finite element solutions, a common and “computationally cheap” way to achieve this goal
is to use an averaging procedure, i.e., to replace the unknown function Vu* (the gradient
of the exact solution) by G1(Vuy), where G}, is some averaging operator. For the case of
linear finite elements, G, (Vuy,) is closer to Vu* than is Vu, by an order of magnitude,
namely, the original approximation order |[|[Vu* — Vuy|/r2 = O(h) can be thus improved
to [|[Vu* — Gn(Vuy)||z2 = O(h?) if u* is sufficiently smooth, see [73, Part I] for details.
Accordingly, we can define

y = F(GuVun)), = = ) = Ga(Tw) (4.3.20)

as a first candidate for the parameter y* (or z*). (If this still gives a too rough bound, then
one executes a minimization process for y*, see [109] for more details.)

Next, using Remark 4.2.2, the optimal w for this z* is given as the solution of the
following linear auxiliary problem: find w,, € Hj () such that

/ Vwe - VU = / z* -V (v € Hy(2)), (4.3.21)
Q Q

that is, the weak solution of the Poisson problem

{ —Awyy = —div 2* (43.22)

Wopt |8Q = 0.

This means that for given y*, the optimal estimate for the second parameter w is found
by solving a kind of adjoint or auxiliary equation; however, the latter is linear, hence its
numerical solution costs much less than for the original one. For piecewise linear FEM, if
(4.3.22) is solved numerically on the same mesh as used for wy, then its right-hand side
—div z* = —div G}(Vuy) is constant on each element, hence it requires minimal numerical
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integration and is therefore a cheap auxiliary problem. On the other hand, using a finer
(or just different) mesh for (4.3.22) than the one used for uj, may considerably increase the
accuracy of the estimate, similarly as for adjoint problems for linear equations [100], with
low extra cost due to the linearity of (4.3.22).

Calculating the required constants. The constants used in estimate (4.3.6)
are Cq, m, M and L. The only one depending on the domain is Cq, which can be
easily estimated from above, as mentioned in Remark 1.2.2. Further, the three remaining
constants m, M and L come from the given nonlinearity, see Assumptions 4.3.1 (ii)-(iii),
where we note that a crucial point in our sharp estimates is the existence of L, i.e.; the
condition of Lipschitz continuity of the derivative of f. Based on Remark 4.2.3, one can see
that this Lipschitz condition usually means no restriction in practice, since it is satisfied
for most real problems. Namely, problems of the type (4.3.1) in real models are generally
of the following special form, involving a scalar nonlinearity:

{ ~div (a(|Vuf?) Vu) = ¢ (43.23)

upo =0

(which corresponds to f(n) = a(|n|*)n in (4.3.1)), where a : Rt — RT is a scalar C?
function with properties (4.2.44)—(4.2.45). Such nonlinearities form the main examples for
(4.3.1), arising, e.g., in elasto-plastic torsion [77], or in electromagneticity, see the presenta-
tion from nonlinear Maxwell equations in [106] and for nonlinear magnetostatic field in [35].
One may even have explicit formulae for the function a, such as (2.6.3) which characterizes
the reluctance of stator sheets, or a similar formula which describes magnetostatic field;
the constants in these formulas are given positive characteristic physical values. Using
Remark 4.2.3, condition (4.2.45) implies the Lipschitz continuity for f. It has also been
pointed out in Remark 4.2.3 that condition (4.2.45) follows from the standard ellipticity
property (4.2.44) except for some unrealistic special cases.

Summing up, it follows that the bounds m and M and the Lipschitz constant L, needed
to calculate E(u), can be determined from lower or upper bounds, respectively, for the
scalar functions in (4.2.44)—(4.2.45). These only require an elementary numerical calcula-
tion. Moreover, if the parameters y* and w are close to the optimal choice, then (using
Proposition 4.2.4) all terms containing these constants (as well as Cq) in EST (up; y*, w)
are close to zero, hence the global constants need not be estimated from above much
accurately.

4.3.2 Other elliptic problems

We sketch the results for some other nonlinear elliptic problems as analogues to the above.

(a) Second order mixed problems

Let us first consider second order problems with mixed boundary conditions. Here we
also allow dependence of the nonlinearity f on x, which was not included in (4.3.1) for
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simplicity. That is,
—div f(z,Vu) =g
ur, =0 (4.3.24)
f(x,Vu) -vir, =7
(where v denotes the outer normal unit vector). Here Assumptions 4.3.1 are completed with

the following conditions: I'p, 'y are disjoint open subsets of 02 such that 02 = TpUTN

and I'p # 0, further, v € L*(T'y); finally, in assumption (ii), the conditions on f’(n) are

replaced in an obvious way with that for f'(x,n) := %@’").

The treatment of this problem uses the Sobolev space Hp(€) with inner product
(u, v) 1 = Jo Vu - Vo, further, let

H(div,T'y) = {y € L*(Q)*: divy € L*(Q), y-ve L*Ty)}
We now use the estimates
[v]lL2) < Cq VY| 204, [0ll2wy) < Cry IVOllr2@pe (v e Hp())  (4.3.25)

for some suitable constants Cf,, Cr,, > 0.

To formulate the main result, we note that by Assumption 4.3.2 (ii), for all fixed z € Q,
the function f(z,.) is invertible on R% w.r.t. . We will denote by f~! the inverse w.r.t.

7, 1.e.

f(xa 77) = = fﬁl(xa f) =1 (4'3'26>

Then one can prove the main results similarly as before:

Theorem 4.3.2 Let u € WH*(Q). Then for arbitrary y* € H(div,Tx) N L>®(Q)?* and
arbitrary h € Hp,(Q),
E(u) < EST(u;y*,h) = (4.3.27)

(m=12Cq | divy” + gllra@) + m ™2 Crylly™ - v = vz + 5% D(u;y*, h)

2
+ ((f(2, Vu) = y*, Vu— @,y 2o + 52 D(w;y*, h) |[Vu — [~ (, y*)upm)d)”)

where

D(u;y*, h) = (M 1/~ (z, y*) = V| 2@ + C [|divy* + gllr2(0) (4.3.28)

+ Crylly* v = lzwen ) 1V = £ @yl
Proor. It follows from Theorem 4.2.1 in the given spaces. [ ]
Turning to the sharpness problem, Proposition 4.2.4 yields
Proposition 4.3.2 FEstimate (4.3.27) is sharp, that is,
min EST(u;y*, h) = E(u), (4.3.29)

y*€H (div,I 5 )NL>® ()4,
heHE(Q)

provided the ezact solution satisfies u* € WH>(Q).
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Remark 4.3.2 The analogues of Theorem 4.3.2 can be proved similarly if (4.3.24) is
replaced by one of the following problems:

(a) Neumann problem. Allowing I'p = () in Assumption 4.3.2. (i), we have

{ —div f(xz,Vu) =g

(4.3.30)
£, V) v oo = .

Then Theorem 4.3.2 remains true if we substitute the factorized space V := H*(Q) := {u €
H'(Q): [,u =0} instead of H},(Q2) and replace I'y by 09 in the formulas. In particular,

the resulting constant Cyq to satisfy the second inequality in (4.3.25) for all v € H* () is
the smallest positive eigenvalue of —A with Neumann boundary conditions.

(b) Interface problems. Let I';,; be a piecewise smooth surface lying in the interior of
(), and let us consider the problem

{ —div f(x,Vu) =g

(4.3.31)
Urp = 07 f('ra vu) Viry =N, f(![', VU) "V Ty = Yinty

where the assumptions for the mixed problem are modified such that vy € L*(T'y) and
Yint € L*(Tint). The weak form of this problem is the same as for the mixed problem if T'y
is replaced by I' := T'y U [y, see [93] for a related setting. Defining v € L*(T) such that
its restrictions to I'y and I';,; are yn and ~;,, respectively, Theorem 4.3.2 remains true if
we replace 'y by I' in the formulas.

In practice, to determine suitable y* and w in EST (up; y*, w), first y* should be some
approximation of f(z, Vu*). For finite element solutions, using averaging as in (4.3.20),
we can first let

Y= f(x, Gh(Vuh)>, o = f Yz, ") = Ga(Vup), (4.3.32)

where G}, is some averaging operator and f~! is understood w.r.t. n as in (4.3.26). Aver-
aging for mixed boundary conditions is discussed, e.g., in [73, Part II]. More accurate error
bounds can be obtained by suitable minimization as mentioned before.

Then by Remark 4.2.2; the optimal w for this z* to set in EST (uy; y*, w) is given as
the solution of a linear auxiliary problem, which is the modification of (4.3.21) for mixed
boundary conditions. This can be solved on a suitably chosen mesh, either the same as
used for uy, or a finer/different mesh, as discussed in Section 4.3.1.

The constants used can be obtained easily for most of the practical cases, using a scalar
form of the nonlinearity as in (4.3.23). Some examples are the z-dependent nonlinearity
(2.6.2) in magnetic potential [63, 106], or that describing air density in a subsonic potential
flow, see, e.g., [21], which we have already described after (3.5.4). In the corresponding
mixed problem, I'p is the wind inblow part and ['y consists of the other sides of the
wind tunnel section. Altogether, the constants can be therefore determined by elementary
numerical calculation.
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(b) Fourth order problems

In this subsection we study 4th order Dirichlet problems. The concise presentation requires
some basic notations: let D?u denote the Hessian of a function u : Q — R if u € H?(Q),
we define the elementwise matrix product and the corresponding Frobenius norm in the
standard way

P:Q:= f Py Qi |P|p:=(P:P)Y? (P,Q ¢ R, (4.3.33)
=

7 1

d
further, for a matrix-valued function P : Q — R%? we let div?P := > 8‘125%, provided
h=1""

1

7
that these derivatives exist.

Now we can formulate the problems considered, defined via a matrix-valued nonlinearity
B, in the form

div’B(z, D%*u) = ¢
{ ( ) (4.3.34)

_ou|  _
Ujo = 81/‘89_ 0,

on a bounded domain  C R? with a piecewise C! boundary, with g € L?*(Q) as before,
under the following assumptions on the nonlinearity B:

(i) The matrix-valued function B : 2 x R¥¢ — R is measurable and bounded w.r.
to the variable € Q and C? in the matrix variable © € R*“. The Jacobian arrays

0B(x,0) _ {E)Bm(x, o) }d

R(d>< d)?
90 90, <

B'(z,0) :=

i,k,r,s=1

are symmetric, i.e. 0B,s/00;; = 0B;;/00, for all i, k,r, s, and there exist constants
M > m > 0 such that

m|®l3 < B'(z,0)®: & < M[®]7.  (r€Q; 6,0 € R™). (4.3.35)

(i) B': Q x R™4 — R@®” ig Lipschitz continuous in the matrix variable © € R4*¢,
with Lipschitz constant L.

In the treatment of this problem we follow the previous sections. Now we use the
Lebesgue space

L2 Q)= {P:Q— R™: Py eLl*Q) foralli,k=1,...,d} (4.3.36)
with inner product (P, Q)2(qxe := [, P : @, and the Sobolev space
H3(Q) == {u € H*(Q) : uoq = §|,,= 0 in trace sense} (4.3.37)
with inner product (u, U>H§ := (D*u, D*v) 12(qyixa = [, D*u : D*v. Further, let
H(div?) = {P e L*(Q)%: div?P ¢ L*(Q)}.
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The actual counterpart of the Friedrichs inequality is as follows:
[0l 220 < Ca |D*0||2gyaxa (v € H3() (4.3.38)

for some suitable constant Cq > 0. Analogously to (4.3.26), we will denote by B~' the
inverse w.r.t. ©, i.e.

B(z,0)=® = B 2,®):=6, (4.3.39)

where B! exists by the assumptions on B. Then one can prove the main results similarly
as before:

Theorem 4.3.3 Let u € W2>(Q). Then for arbitrary Y* € H(div?) N L®(Q)>? and
arbitrary h € H2(Q),

E(u) < EST(u;Y*,h) = (m—1/2 Co |divY™* — gl 12(0) + £m™/2 D(u; Y*, h)
(4.3.40)
+ ((B(z, D*u) = Y*, D*u— B™(2,Y™)) 12(q)ixd

X _ . 1/2\2
+ & D@ Y, ) | D20 = BN, V) agapeed) ')
where

D(w;Y* h) = (M 1B~ (2, V") — D2} p2(qyixa + Ca ||div2Y™ — g||L2(Q)) X (4.3.41)
X HD2u — Bil<$, Y*)HLoo(Q)dxd .

PROOF. It follows from Theorem 4.2.1 in the given spaces. ]

Remark 4.3.3 Following [122, Chap. 6.6], the term C, ||div?Y™* — 9llz2(0) in (4.3.40) can
be replaced by R )
Co [[div Y™ — n*(| L2(@yaxa + Ca [|divn* — g|r2(0)

for some new parameter function n* € H(div). In this case the requirement Y* € H(div ?)
can be weakened to Y* € H(div) (understood row-wise).

Note that our result is a direct extension of earlier sharp error estimates obtained for
linear fourth order problems [121]. In our case, Proposition 4.2.4 yields

Proposition 4.3.3 Estimate (4.3.40) is sharp, that is,

min EST(u;Y*, h) = E(u), (4.3.42)
Y*eH(div2)NLo(Q)dxd,
heHZ(R)

provided that the exact solution satisfies u* € W*>(Q).
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In practice for FEM, in order to have an approximate solution u;, € HZ({2), one uses
Cl-elements (i.e. u; € C! and uy, is piecewise polynomial), see, e.g., [34]. In this case we
automatically have u € W2°(§2), which was required for Theorem 4.3.3 to hold. (Another
common FEM approach is to use mixed variables to have less smoothness for uy. In this
case one may expect to reformulate the terms containing D?u in (4.3.40) via the mixed
variables in a similar vein as in Remark 4.3.3, which we do not consider here.) Next,
following (4.2.41), Y* should be some approximation of B(z, D*u*). For finite element
solutions, using averaging as before, we can first let

Y* = B(w, Gh(Dzuh)), Z* = B~ (z,Y™") = Gu(D?uy), (4.3.43)

where G}, is some averaging operator that defines a C'-approximation of D?uy,, and B!
is understood w.r.t. © as in (4.3.39). Then by Remark 4.2.2; the optimal w for this Z*
to set in EST(up; Y™, w) is the solution of a corresponding linear biharmonic auxiliary
problem with r.h.s. div’Z*. Note that Z* need not be in H(div?) to pose the latter: in
general div? Z* can be understood in a distributional sense, which exactly means that we
need to use the weak form, and thus the weaker condition Y* € H(div) (or equivalently
Z* € H(div)) can be used. Altogether, one can define w as the numerical solution of the
biharmonic auxiliary problem on a suitably chosen mesh, either the same as used for u;, or
a finer mesh, as discussed in Section 4.3.1.

The most important real-life model that uses fourth order equations like (4.3.34) de-
scribes the elasto-plastic bending of a clamped thin plane plate Q C R?, see, e.g., [55] and
subsection 2.4.2. This problem is as follows:

{ div? (ﬁ(E(DZU)) f)Qu) = « (4.3.44)
uppe = Gyl pq = 0

where )

D*u:=1(D*u+ Au-1I), E(D?u) := i (|D?ul% + (Au)?)
and g is a scalar material function satisfying (4.2.44)-(4.2.45) (with g substituted for a).
This problem leads to an operator like (4.2.43), see more details in [55].

(c) Second order elasticity systems

Symmetric second order systems arise in the description of the elastic behaviour of a body.
We follow the description in subsection 2.6.5, based on [120]. We impose as an additional
condition that k and p are also piecewise C? (i.e. C? except for finitely many isolated
points, which in practice typically separate the domain of linear and nonlinear behaviour),
further, that there exists a constant L > 0 such that

g—;<k(x,t2)t>) <L,

We note that some concrete measurements or explicit expressions on k£ and p are given,
e.g., in [120, 122], and k is often considered as constant. With the notations of (4.3.33)
and (4.3.35), we obtain the analogue of (4.3.35):

m|®} < T'(z,0)®: @ < M|®;  (z€Q; O, € R, (4.3.46)

%(M(fvaﬂ)tﬂ <L (zeQ t=0). (4.3.45)
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This property implies well-posedness in H}(€)? in view the famous Korn’s inequality

/yw? /\g 2 < /|vu\2 (€ HL(Q)) (4.3.47)

(where £ > 0), see more details, e.g., in [120].

In the treatment of error estimation for the elasticity problem, we follow the previous
sections. Now we use the Lebesgue space

LAQ)33 = {P:Q 5 R>3: Py =P, el?Q) foralli,k=1,...,3}  (4.3.48)

symm

with inner product (P, Q) 2qyxs = [, P : Q, using notation (4.3.33), Further, we endow
the space H,(Q)? with inner product

(1, 0). = (), £(0)) p2gyons = / () : £(v), (4.3.49)

Q

which is equivalent to the standard inner product owing to (4.3.47). Inequalities (4.3.25)
and (4.3.47) then imply

lollze@e < 572 Collvlles Nlollzaeyy < 677200y loll: (v € Hp(Q)%). (4.3.50)
We define L>(2)2%3  analogously to (4.3.48), and finally let

symm

H(div,R* T'y) :=={P € L*(Q)3> « divP e L*(Q)°, P-ve L*(I'y)*}.

We will use notation 77! in the sense of (4.3.39).

Theorem 4.3.4 Letu € W">(Q)*. Then for arbitrary Y* € H(div,R?; FN)QLOO(m?an%m
and arbitrary h € H}(Q)3,

E(u) < EST(u;Y*,h) == ((km) ™2 Cg [ div Y + @]l 2@ + (km) 2 Cryl[Y* - v = 7|2y
(4.3.51)
+5m ¥ D(w Y h) + ((Tx,e(w) = Y, elu) =T (2,Y7)) paapns
b g DY, 1) efa) - T, ) o) )

where

D(u;Y* h) = (M 1T (2, V™) — e(h)| 2yxs + k2 CH||divY™ + ¢l 2@ (4.3.52)
R Cry IV v = gy ) lle() = T4, Y ) qapes

Proor. It follows from Theorem 4.2.1 in the given spaces. ]

Our result is a direct extension of earlier sharp error estimates obtained for linear
elasticity problems [122]. Now Proposition 4.2.4 yields
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Proposition 4.3.4 Estimate (4.3.51) is sharp, that is,

min EST(u; Y™, h) = E(u), (4.3.53)
Y*eH (div R3; T y)NL® ()33
heHlD(Q)3

provided that the exact solution satisfies u* € WhH>(Q)3.

In practice, for finite element solutions, all three coordinate functions of the FEM
approximation u;, € Vj, C HA(Q)? are continuous piecewise polynomials, hence condition
up, € WHe(Q)? in Theorem 4.3.4 is satisfied. If we choose Y* to be a symmetric matrix
function whose entries are also continuous piecewise polynomial functions, e.g. , functions
from another FEM subspace, and arbitrary w € H}(Q)?, then Y* € H(div,R? T'x) N
L"O(Q)i’?ﬁ’m, hence Theorem 4.3.4 can be applied. Next, following (4.2.41), Y* should be
some approximation of T'(x,e(u*)). For finite element solutions, using averaging as before
yields

Y“:zzT(x,Gh@(uhD>, Z8 =T Y2, Y*) = Gh(e(up)), (4.3.54)

where G}, is some averaging operator, based on [73] where averaging is discussed in the
context of elasticity problems, further, 7-! is understood w.r.t. ©. Then by Remark 4.2.2,
the optimal w for this Z* to set in EST (up; Y™*, w) is the solution of the following linear
auxiliary problem: find w,y, € Hp(2)? such that

/}mmyq@:/Zbd@ (v € HL(Q)P). (4.3.55)
Q Q

Hence one can define w as the numerical solution of (4.3.55) on a suitable mesh (either the
same as used for uy, or a finer mesh, as discussed in Section 4.3.1). Regarding the required
constants, estimates for Cf, and Cr,, can be done similarly to [134], see also Remark 1.2.2.
Several explicit values and estimates for Korn’s constant x are given in [75], finally, as
pointed out at the end of Remark 4.2.3, the bounds m and M and the Lipschitz constant
L can be calculated numerically from (2.6.25) and (4.3.45).
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