Numerical methods for PDEs

1. | Finite element method

Variational formulation of elliptic PDEs

Definition 1. Consider a elliptic pde of the form:

n

a Z aj(aijaﬂt) + zn: bzﬁzu + cu = f

i=1

(1)

ij=1

in a bounded open subset 2 C R" with a;;, b;, c and f
sufficiently regular functions. The variational formulation
of this problem is:

Z <ai]‘8iu, 8jU>L2(Q)+Z <bi8iu, U>L2(9)+<cu, U>L2(Q) =
i,7=1 i=1
n

= ([, U>L2(Q) + Z <aijaiUVij>L2(aﬂ)

ij=1

where v is a test function (sufficiently regular) and v is
the outward unit normal vector on € € C'. The func-
tions in the last inner product on 0} are meant to be in
the sense of traces. From now on, the left hand side of
the variational formulation will be denoted by a(u,v) and

t(v) = (f, U>L2(Q)~

Remark. This formulation makes sense for a;;,b;,c €
L>°(Q) and f € L?(Q2). We will look for a solution u € V,
where V is a suitable space of functions, such that the
variational formulation holds for all v € V.

Definition 2 (Dirichlet boundary conditions). Con-
sider Eq. (1) with Dirichlet boundary conditions v = g on
0. If g = 0, the boundary term disappears and we can
choose V = HE(Q). If g # 0, and both g and 9 are
smooth (i.e. g € H(Q)), by ?? we can find u, € H(Q)
such that Tr(ug) = g. Then, we set @ = u —u, € H}(Q)
and satisfies:

a(t,v) = £(v) — a(ug,v) Vv € Hg(Q)

Definition 3 (Neumann boundary conditions).
Consider Eq. (1) with Neumann boundary conditions
> or =1 igOiuvy = g on AQ, for g € L*(9Q). In this case,
we take V = H'(Q) and look for a solution u € V such
that:

a(u,v) = 6v) + (g, V)29 YW EV

Definition 4 (Robin boundary conditions). Con-
sider Eq. (1) with Robin boundary conditions ~u +
> o1 @ijOuvy = g on AQ, for g € L*(9Q) and v €
L>°(0). In this case, we take V = H1(2) and look for a
solution v € V such that:

a(u,v) + (YU, V) 129y = L(V) + (9 V) 129q) YW EV

Remark. Recall that for these problems to have a unique

solution, we need to impose the coercivity and continuity
in 77 ?77.

Proposition 5. Consider the homogeneous Dirichlet
problem from Eq. (1) and set 8 = a™* Y | Hbi||Lx(Q)2,
where « is the ellipticity constant of the PDE. Then, the
homogeneous Dirichlet problem has a unique solution u in
H}(Q) if Vo € Q we have ¢ — g > 0. In this case, 3C > 0
such that:
lull gy < CIfll L2

Consequently, the non-homogeneous Dirichlet problem for
g € HY(0Q) has a unique solution u in H*(Q) such that:

ull g1y < CUF 22y + 1900 6))

Proposition 6. Consider the Neumann problem from
Eq. (1) for g € L2(09) and set 8 = o~ 321 [[bill oo )
where « is the ellipticity constant of the PDE. Then, the
Neumann problem has a unique solution u in H(Q) if
Vz € Q we have ¢ — g > 6 > 0. In this case, 3C' > 0 such
that:

ull 10y < CU L2 + 19l 220 0))

Proposition 7. Consider the Robin problem from Eq. (1)
for ¢ € L*0Q) and v € L*°(0Q) and set 3 =
Yy ||biHLoo(Q)2, where « is the ellipticity constant
of the PDE. Then, the Robin problem has a unique solu-
tion u in HY(Q) if Vo € Q we havec—g > 6§ > 0 and
~v > n > 0 with either § > 0 or n > 0. In this case, 3C > 0
such that:

ull g0y < CUN L2y + 191l L200))

Galerkin method

Definition 8. The conforming Galerkin method consists
in looking for a solution up € V}, C V such that:

ah(uh,vh) = fh(’Uh) Vvh S Vh

where V}, is a closed finite-dimensional subspace of V' and
ap, and ¢}, are the approximations of a and ¢ in Vj,.

Remark. Here h is meant to be a discretization parameter.

Theorem 9 (Céa’s lemma). Let u € V be the solution
of the variational formulation of Eq. (1) and uj, € V} be
the solution of the Galerkin method. Then, 3C' > 0 such
that:
_ < inf _
o= unlly <C it u=ovally

Finite element spaces

Remark. Finite element methods are a special case of
Galerkin methods in which the finite-dimensional sub-
space V}, consists of piecewise polynomial functions over a
mesh.

Definition 10. A finite element is a triplet (K,P,N)
where:

e K C R” is a simply connected bounded open set
with piecewise smooth boundary (the geometric el-
ement).



e P is a finite-dimensional space of functions defined
on K, whose elements are called basis functions.

o N'={Ny,...,Ny} is a basis of P*.

Lemma 11. Let P be d-dimensional vector space and let

{N1,...,Ngq} C P*. The following statements are equiva-
lent:
1. {Ny,..., N4} is a basis of P*.

2. For all v € P such that N;(v) =0foralli=1,...,d,
then v = 0.

Remark. To construct a finite element, we usually proceed
as follows:

1. We choose a geometric element K.

2. We choose a polynomial space P up to a given degree

k.
3. We choose the degrees of freedom N =
{Ni,...,Ng}, where d = dim P, such that the cor-

responding interpolation problem is well-posed.

4. We compute the dual basis of A/, which gives a basis
of P.

Definition 12. Let (K,P,N) be a finite element and
{t1,...,%q} be the corresponding basis of P. For a given
function v such that N;(v) is defined Vi € {1,...,d}, we
define the local interpolant of v as:

d
IK’U = Z Nl(v)w,
i=1

Lemma 13. Let (K, P,N) be a finite element and Ix be
the local interpolant operator associated to it. Then, the
following properties hold:

1. Ik is linear.
2. N;(Igv) = N;(v) Vi € {1,...,d}.
3. Ixv=vYv € P, ie. Ix is a projection.

Definition 14. A subdivision of a bounded open set
Q) C R" is a collection T of open sets K; such that:

1. KinK; =@ Vi #j.

2. Q=Uger K.

Definition 15. Let 7 be a subdivision of € such that for
each K € T there exists a finite element (K, P, N) with
local interpolant Ix. Let m be the order of the highest
partial derivative appearing in any of the degrees of free-
dom of N'. We define the global interpolant I+v of T, for
v € C™(Q), as:

ITU|K =Igv VK eT

Definition 16. A triangulation of a bounded open set
Q C R? is a subdivision 7 of Q such that:

1. BEach K € T is a triangle.

2. The intersection of two triangles is either empty or
a common vertex or a common edge.

Definition 17. Let (I?,ﬁ,ﬁ% (K,P,N) be finite ele-
ments and T : R® — R™ be an affine transformation. We
say that these finite elements are affinely equivalent by T
if:

1. K =T(K).

2. P={poT ':peP}

3. N ={N,;}, where N;(p) = N;(poT) Vp € P.

Lemma 18. Let (I?, 73,./\7)7 (K,P,N) be two affine
equivalent finite elements by the affine transformation T g .
Then:

In(voTk)=IkvoT

Polygonal interpolation in Sobolev spaces

Lemma 19 (Bramble-Hilbert lemma). Let F
WkP(Q) — R be such that:

L |F()| < clvlyipq) Vv € WkP(Q), where
1/p
‘UIW’CvP(Q) — (Z|a\:k HaaU”LP(Q)) if p<oo

max|q|— ||8O‘U||LOO(Q) if p=oo

2. |[F(u+v)| < ca(|F(u)| + |F(v)|) Vu,v € WEP(Q).

3. |F(q)] = 0 Vg € Pr_1(9), where P,(2) is the space
of polynomials of degree less than ¢.

Then, 3C > 0 such that Yo € WP (Q):
[F(v)] < Clofyyrr )

Theorem 20. Let (K, P,N) be a finite element such that
Pr_1 C P for some k € N and all N € N be bounded in
WkP(K) for some p € [1,00]. Then, 3C > 0 such that
Yo € WhP(K):

v = Ikvlyenry < Clolwewy V€0, k}

Remark. Let (K,P,N) be a finite element and (K, P, N)
be the reference element. From now on, if they are
affine equivalent by Tk : K — K, we will assume that
TrgZ = AT+ by, with A i invertible.

Lemma 21. Let £k € N and p € [1,00]. Then, 3C > 0
such that VK C Q and Vv € WkP(K):

k —1
[Vl iy < CIAKN" [det A ™ P[]y,

Wy < C Ax " ldet Aol )

Definition 22. Let (K,P,N) be a finite element. We
define the diameter of K as:

hi = —
K zrggﬁllx yl|

We define the insphere diameter of K as:

pr :=2max{p > 0: B(z,p) C K for some z € K}

We define the condition number of K as o := ’;—g.



Lemma 23. Let (K, P, N) (K, P,N) be affine equivalent

finite elements by T : K — K. Then, |det Ag| = "Oigg

lAx| = 3 and | A ]| < Zx.

Theorem 24 (Local interpolation error). Let
([A( ’ﬁ ./\7) be a finite element with Pp_; C P for some
k € Nand all N € N be bounded in W*?(K) for some
p € [1,00]. Then, for all finite element (K,P,N) affine
equivalent to (IA(,73,./\7) by Tk : K - K, 3C > 0 (inde-
pendent of K) such that Yo € W*P?(K):

|U - IK’U|WLP(K) S CthO'KZ"Uh/Vkp(K) Vf € {0, ey k}

Definition 25. A subdivision 7 of Q € R" is called reg-
wlar if 3C > 0 such that VK € T we have o < C.

Theorem 26 (Global interpolation error). Let T be
a regular subdivision of Q2 € R™ and (K, P, N) be a refer-
ence finite element with Pr_1 C P for some k € N and all
N € N be bounded in W*?(K) for some p € [1,00]. Let
h :=maxge7 hi. Then, 3C > 0 (independent of h) such
that Yo € WkP(Q):

& 1/p
|’U — IT’U|W2,p(Q) + Z (hé Z ‘/U - IKU'%/AP(K)) <

(=1 KeT
S Chk|U|Wk,p(Q)

if p < oo and:

k
¢
lv = I7v]yyece ) + ; homax [v = Ixvlyee (i) <

< Chk|U|Wk’°°(Q)

if p = cc.

Error estimates for finite element approxima-
tion

Theorem 27. Let  C R™ be open and bounded, u €
H'(£2) be the solution of the boundary value problem and
T be a regular triangulation of  with reference element
(K,P,N) such that Pr_; C P for some k € N. Let
up, € Vi, be the solution of the Galerkin method. Then, if
u € H™, with § < m <k, then 3C > 0 (independent of
h and u) such that:

lu = unll 1) < O™ lull g

2. | Spectral methods

Definition 28. The idea of spectral methods is to approx-
imate the solution u of a boundary value problem by an
expression in terms of the so-called trial functions:

N
~ > ()
i=1

We will impose the following requirements on the trial
functions:

1. The approximation should converge rapidly as N —
00.

2. The computation of the coefficients @; and the re-
construction of u should be efficient.

3. Given the coefficients of some function wu, it should
be easy to determine the coeflicients of the derivative
of u.

Remark. When using spectral methods, it is generally as-
sumed that the solution of the problem of interest is very
smooth, and thus, the trial functions are globally smooth,
i.e. algebraic or trigonometric polynomials.

Definition 29. The choice of the test functions distin-
guishes between three types of spectral methods:

1. Galerkin methods: the test functions are the same as
the trial functions. These test functions usually sat-
isfy some or all the boundary conditions. The PDE
is enforced by requiring that the residual is orthog-
onal to the test functions.

2. Collocation methods: the test functions are Dirac
delta distributions centered at the so-called colloca-
tion points. This approach requires the PDE to be
satisfied exactly at the collocation points. A supple-
mentary set of equations may be imposed to satisfy
the boundary conditions.

3. 7 methods: these are similar to the Galerkin meth-
ods in the way the PDE is enforced, but the test
functions don’t need to satisfy the boundary condi-
tions.

Remark. From what follows, we will focus collocation
methods.

Periodic problem

When considering a problem with periodic boundary con-
ditions, we can use trigonometric polynomials as trial
functions.

Remark. It can be seen that the Fourier basis functions
{el** : k € Z} and it’s coefficients satisfy the requirements
of Theorem 28, using the FFT for the computation of the
coefficients.

Definition 30. Given a complex-valued periodic functon
u defined in [0,27] and N € N, we define the interpolant
of u as:

N
Iyu(zx) := E et
k=—N+1
- 2N-1 ik, . .
where @, = 35", u(zj)e” ™ are the discrete Fourier
27g

coefficients and x; = 5.

Proposition 31. Let Pyu = % ZkN:7N+1 upe'®® be the

truncated Fourier series of u. Then, we have:

lu = Inul|” = |lu = Pyul® + | Ryvul”



with:
Ryu(z E E Up2mne™
T h="N+1mez*
because
2N N
Up = —— Ukt2mN
2T
meZ

Remark. Note that (Pyu) = Pyu/, but (Inu) # Iyu'.
What we do in general is to pass to the Fourier space,
differentiate and then come back to the physical space.

Non-periodic problems

Remark. Recall that using trigonometric polynomials as
trial functions for problems with non-periodic boundary
conditions can lead to the Gibbs phenomenon. To prevent
that from happening, we will use algebraic polynomials as
trial functions. But in that case, we need to choose the
collocation points carefully, to prevent the so-called Runge
phenomenon (see 77).

In this section we will only consider one case of polynomial
trial functions, the so-called Chebyshev polynomials (see
?7).

Definition 32. Given a real-valued function u defined in
[-1,1] and N € N, we define the interpolant of u with
orthogonal polynomials {py}renuo} and weight function
w(x) as:

N
Inu(z Z Uppr(x

N N

N 1
where @, = . > ulay)pr(ai)wi, v = Y prlr;)’w;, @
=0 =0
are the chosen nodes and w; are the weights corresponding
to the Gauf-Lobatto formula:

N 1
ijkwj :/:ckw(x) dz
j=0 —1

Remark. Recall that from Gaufl quadrature, we have

N

=0

(e )oles); = [ ulepu(o)(o) ds

for all wv € Pan_1 (space of polynomials of degree less
than 2N —1).

Remark. Recall that the Chebyshev polynomials are those
defined by being the family of orthogonal polynomials with

respect to the weight function w(z) = \/11_7 in [—1,1].

Lemma 33. Chebyshev polynomials satisfy the following
properties:

L. Tiy1(z) = 22T () -

= Ti—1(z) Vk € N, and Ty(z) =
and Ty (z) = .

1
1 s

2. /(Tk(x))Qi = —cy, where ¢,

V1i—2z2 2

3. 2T (z) =

. L (Ty_1) (z) Vk € N,
and (Tp)'(z)

w1 (Tes1) () =
= 1.

k—1
0 and (T1)'(z) =
Proposition 34. For Chebyshev polynomials, we have
wj = # with ¢; = 2 — 1p<j<n and z; = cos j . More-
over, the Chebyshev transform is given by:

L5

j=0 ¢

] ik
cos —

Remark. From this last expression, we can see that the
Chebyshev transform is equivalent to the discrete cosine
transform (DCT), and so it can be computed efficiently
using the FFT.

Remark. To differentiate a function u = wen Uk, using
the Chebyshev transform, we first compute the Chebyshev
transform of u, then we differentiate the coeflicients using
the formula

Ckl?k = 'E/k+1 + 2(/41 + l)ﬂk_;,_l

in a backward sweep (since u/, = 0 for k > N) and finally
we compute the inverse Chebyshev transform of the result.
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