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1. Finite differences for Poisson’s equation

§1. Basic notions

In this lecture we study a class of partial differential equations (PDEs) and their numerical
approximation. We confine ourselves to linear equations of second order. The most prominent
example is Poisson’s equation —Au = f, where u is the unknown function, A is the Laplacian,
and f is some given function, usually referred to as right-hand side. The equation is called partial
differential equation because it involves partial derivatives of the solution (in contrast to ordinary
differential equations (ODEs), which only depend on one scalar variable. The notion of 2nd order
describes that the highest involved derivative of u has order 2. In order to get started with
a fairly simple setting, we will consider Poisson’s equation in the first lectures. Generally, we
pose the questions of existence of a solution to a PDE and its uniqueness. Clearly, solutions to
Poisson’s equation are not unique without any further constraints being imposed. For instance,
any solution can be shifted by an arbitrary affine function and will still remain a solution. We will
thus consider the Dirichlet problem, which imposes a zero boundary condition on the solution.
This PDE is posed on a domain 2 C R™ which is open, bounded, and connected.

Definition 1.1 (Dirichlet problem for the Laplacian). Let © C R™ be open, bounded, and
connected. A function u € C%(Q)NC(£) is said to be a classical solution to the Dirichlet problem
(for the Laplacian) with right-hand side f € C(€) and boundary values g € C(9f?) if it satisfies

—Au=finQ und wu=gon 0.

¢

The question under which circumstances solutions to the Dirichlet problem exist is difficult to
answer in general. At this stage, we confine ourselves to a basic statement on uniqueness.

Lemma 1.2 (maximum principle). Let @ C R™ be open, bounded, and connected and let u €
C?(Q) N C(Q) satisfy Au > 0 in Q. Then the mazimum of u is attained on the boundary, i.e.,

max ¢ = maxu.
Q o0

Proof. We note that € is compact and thus the maximum of u is attained in Q U 9. Let us
first assume the strict inequality Au > 0 in Q. At any point xp € Q with u(zg) = maxg u,
the Hessian is necessarily negative-semidefinite, written D?u(zo) < 0, and so has only non-
positive eigenvalues. In particular its trace (the sum of all eigenvalues) is non-positive, whence
tr(D?u(xg)) = Au(xg) < 0. In view of the assumed inequality Au > 0, such a point x¢ €
cannot exist, which implies that the maximum is attained on 9f). In the general case of Au > 0
in Q we let € > 0 and define u.(z) = u(x) +¢|z|? where | -| denotes the Euclidean norm. We then
have for any € > 0 that Au; > 0 in Q and the above argument shows that

max Us = max Ue.
Q o0



We observe for any = € €2 that

u(x) <wug(r) < MAX U = MAX Ug = grcré%}éu(x) +elz? < max u + eR?

for R := max,cq |2|>. The assertion then follows from letting & — 0. [ |

Corollary 1.3 (uniqueness). There is at most one classical solution to the Dirichlet problem from
Definition [1.1]

Proof. Let uj, us be two classical solutions. Then, w := u; — up satisfies w € C%(Q) N C(Q)
and solves Aw = 0 in 2 with w = 0 on 0fQ2. The maximum principle implies that w attains its
maximum on 02 and thus w < 0 in Q. On the other hand, Aw = 0 also implies A(—w) > 0.
The maximum principle applied to —w thus proves —w < 0. In consequence w = 0 in 2 and thus
Ulp = ug. |

Corollary 1.4 (comparison principle). Let u,v € C?(2) N C(Q) be such that u < v on 9 and
Au > Av in Q. Then u <wv in Q.

Proof. The difference w := u — v satisfies Aw > 0 and by the maximum principle w attains its
maximum on 0f). But there we have w < 0. Therefore w < 0 in  or equivalently u <vin Q. H

§2. Finite difference discretization of the Laplacian

We want to design a numerical method to approximately solve the Dirichlet problem. For the
sake of a short presentation, we confine ourselves to the case of {2 being the two-dimensional
square domain €2 = (0,1)? and to homogeneous boundary conditions, i.e., g = 0 in Definition .
Generalizations will be discussed later (problem sessions).

The idea of the so-called Finite Difference Method (FDM) is to replace partial derivatives by
difference quotients.

Definition 1.5 (first-order difference quotients). Given a step size h > 0 and a sequence of
elements (U;);j—o,..,.; of some vector space, we define
Uj+1 = Uj

8+Uj = h 5

(j=0,...,J=1) (forward difference quotient)

and
j=1,...,J) (backward difference quotient).

¢

Definition 1.6 (second-order central difference quotient). Given a step size h > 0 and a sequence
(Uj)j=o....,s of elements of some vector space, the quantity

Uj+1 — 2Uj + Uj_l

+9-77. —
070" U; = % )
is called the second-order central difference quotient. ¢
For a function u over [0, 1] we let
O+ u() = u(r + h})b —u(x)

with analogous notation for 9~. The following approximation properties can be proven via Taylor
expansion.



Figure 1.1.: Scematic diagram of the 5-point stencil with weights.

Lemma 1.7. Given u € C?([0,1]), we have for 8} and 0 that

h
10z u(x) = dru(z)| < 7

102, ullcqoay  for all z € (0,1 — ]
_ h
|0, u(x) — Opu(z)| < §||8£$u||c([0,1]) for all x € [h,1].

Given u € C*([0,1]), we have for 8f and 0, that
h? 4

< EH&MMIUHC([OJ]) Jor all x € [h7 11— h’}

Proof. Problem [

Let J >0 and h = 1/J. We set up a grid with J + 1 points in every coordinate direction by
letting

|07 05 u(x) — OFu(x)|

zjr = (jh,kh) j,k=0,...,J.

We wish to approximate the solution u by a grid function U whose value at z;; we denote by

Uj k. For interior points we define a discrete version of the Laplacian A = 92 , + 02, through
central differences
AUk = 8;0;1[]]'7]{; + 8;_28;2(]]‘7]6 for j,k=1,...,J — L.
It is straightforward to compute the representation
1
ApUjk = 75 Uj1k + Ujpr — AUk + Ujorp + Uj—1)- (1.1)

h

We see that the value AU i depends on the point x;; and its four neighbours in the grid. The
stencil is called five-point stencil, see Figure

Definition 1.8. Let Q = (0,1)? and f € C(Q2). The discretized Poisson problem (with zero
boundary conditions) seeks (Ujy : j,k =0,...,J) such that

_AhUj,k = f(:cj,k) for j,k = 1, ceey J -1
Uk =Usp=Ujo=U; ;=0 forjk=0,...,J.



We briefly comment on the implementation. In order to represent U as a vector, we choose the
lexicographic enumeration and identify {0, ..., J}? with {1,..., L} (where L = (J +1)?) through
the map

k)= ji+k(J+1)+1=¢

Loosely speaking, we enumerate the grid by taking rows from left to right starting on the left
bottom. We see from (|1.1)) that the discrete Laplacian takes the form

1
ApUy = ﬁ(UZ—H +Upiggr) —4Ur+ Up1 + Ug_(J+1))
for any interior point x,. We see that U;, for j or k in {0, J} are no unknowns because they are
known through the boundary condition. We are therefore merely interested in computing U, for
Jked{l,....,J—1}.

We consider the sub-list ([?1, o UN) corresponding to the interior points and define the matrix
4 -1
X = -1
-1
-1 4

This results in the system

X I Uy bil
.y . _ h2

R— : :

-I X | |Un fn

Here f; = f(xy) for every interior node. We note that this is a system of the type Az = b for a
sparse matrix A. In an implementation, a sparse matrix format should be used. In a practical
implementation, the easiest choice is to first set up a system matrix for all points including the
boundary points (imagining U being zero for all “ghost points” outside ) because this matrix has
constant diagonals. In a second step, the system is restricted to the interior points, the so-called
degrees of freedom, the global indices corresponding to the values U]

§3. Basic error analysis of the finite difference method

We want to quantify the error u — U between the true solution u to the Dirichlet problem and
its finite difference approximation U. The fundamental tool is a discrete version of the maximum
principle for Ay,

Lemma 1.9 (discrete maximum principle). Let Q2 be the unit square. Let the mesh function U
satisfy ApUjp > 0 for all j,k € {1,...,J—1}. Then, U attains its mazimum at a boundary point
(i.e., at some x; with j € {0,J} or k € {0,J}.

Proof. Let x; with j, k € {1,...,J—1} be an interior point. From the definition of Aj, we obtain
2

1 h
Ujr = Z(Uj_l’k +Ujs1 6 +Ujpyr + Uj7k_1) — ZAhUj.



From ApUj > 0 we thus infer

1
Uik < Z(Uj—l,k + Ujs1,e + Ujetr + Ujp—1)-

Assume U, is the maximum of U. Then it is not smaller than any of the four neighbouring
values. Hence, equality holds in the foregoing estimate. In particular

Ujk = Uj—1k = Ujt1k = Ujt1 = Ujp-1-

[terating this argument up to the boundary shows that U is constant and therefore the maximum
is attained at the boundary. [ |

The foregoing lemma was formulated for the unit square. It is clear how to generalize it to
other geometries.

We denote the set of boundary points of the grid by I'. For mesh functions V' we use the
following notation on maximum norms

Vg = max [Vl
s.t. :Uj’kEQUF
Voo = max [Vjil
J7k:07"'7‘]
s.t. z; LEN
%4 = %
Vieor = max [Vl
s.t. x; €l

For the unit square we have I' C 9. Note, however, that for more complicated geometries the
‘boundary points’ of the grid need not lie on 02.
The discrete maximum principle implies the following stability estimate.

Lemma 1.10 (stability). Let Q be the unit square. There exists a constant C > 0 with the
following property. Given a mesh over Q0 and a mesh function U, we have

Uloo.2 < [Uloo,r + ClARU |oo,0-

Proof. We define the mesh function
1 9 .
Wik = Z|x]k| (squared Euclidean norm).

Then AW = 1 for any pair (j,k). Let 7 := |ApUls,0 and define the mesh functions Vvt .=
+U + rW. Then
ARVE =AU +7>0.

By the discrete maximum principle, V* attains its maximum on the boundary. This means
+U+7rW < |+ U +rWler over (.
The triangle inequality on the right-hand side and W > 0 on the left hand side thus prove
Ul < [Uloo,r +7[Wloo,r

This proves the assertion with C' = |W| . [



Remark 1.11. The generalization of the stability estimate to domains different from the square is
immediate. ¢

Corollary 1.12. The finite difference method has a unique solution U.

Proof. We have already seen that the finite difference system is a quadratic finite-dimensional
system of linear equations. Thus, uniqueness implies existence. Suppose there exist two solutions
U, V satisfying —ApU = F = A,V (where F' is the mesh function interpolating f at the grid
points) and Ulr = 0 = Vp. Then A, (U—V') = 0, and the stability estimate implies [U~V|,, g = 0.
Thus U = V. ]

Remark 1.13. For a mesh function F' we denote by —A,:IF the solution to the finite difference
system with zero boundary conditions. The stability estimate can then be written as follows

1A F| g < ClF| s -

We thus see that —A;l has a uniformly bounded continuity constant (C' is independent of the
grid size h). ¢

When operating on grids we identify u with the mesh function having values u(x; ).
Lemma 1.14 (consistency). Assume u € C*(Q2). Then
1
[Apu = Aufo,0 < §h2 > 103, ull .
j=1,2
Proof. This is an immediate consequence of Lemma [T.7] ]

Theorem 1.15 (FDM convergence). Assume the solution u to the Poisson problem —Au = f
over the unit square Q) with homogeneous boundary conditions satisfies u € C*(Q). Then the finite
difference error satisfies

= Ulooq < CR* Y 1105, ulloq)
j=1,2

with a constant C' independent of the mesh size and f.
Proof. Stability implies
[u—Ulya < ClAR(u = U)loon = ClApu — Aulw 0

because —ARU = F = —Auwu at the grid points. The right-hand side is then estimated with the
consistency estimate, which concludes the proof. ]

Remark 1.16. The simple proof of convergence shows the general principle of convergence proofs
for finite difference methods:

stability + consistency = convergence.

This can be formalized in a general framework (Lax—Richtmyer theorem), but we confine ourselves
to formulating this rule of thumb. The above convergence proof contains the whole essence of the
reasoning behind. ¢



§4. Nine-point stencils and complements on FDM

The five-point stencil studied so far is somehow a minimal choice. One can think of improving
accuracy by increasing the dependence on neighbouring grid points. In two dimensions, nine-point
stencil take into account the diagonal neighbours as well. We note that the distance of a point
xj to its diagonal neighbour is V/2h. We then have the central differences

Ujrik = 2Ujk + Uj—1k
2h

Ujk+1 —2Ujk + Uj k-1
2h

Ujs1-1 —2Ujk +Uj_1 k41
2v/2h

Ujt1k+1 —2Ujk +Uj1 11
2v/2h ’

see also Figure|1.2

We next discuss how to design a linear combination that consistently discretizes the Laplacian
and has higher-order convergence properties.

Consider the function u(x; + te,,) where m € {1,2} is the mth cartesian unit vector. Taylor
expansion of fourth order results in

1 1
w(@jp +tem) = w(@jk) + Omu(x;p)t + iag)u(xj,k)ﬂ + gﬁ,gf)u(xj,k)t?’

1 1
ﬂﬁﬁs)u(xjyk)t‘l + maﬁg)u(xjjk)tﬁ +O0(t).

If we evaluate this expression for ¢ = +h and add the results, the odd-order terms cancel and we
obtain
w(@j g + hem) + w(zjp — hem) = 2u(z;k) + 0P u(z;4)h? + %agf)u(xj,k)h‘* +0(h").
Adding this identity for m = 1,2 results in the well known relation of the 5-point stencil
w(zjrie) +u(@j—1 k) + ul@)peer) + w(@jr-1)

1
= du(zjk) + Du(zp)h? + ﬁ(amm + OyyyyJu(zs0)h* + O(R°).

We can apply similar arguments to the diagonal directions
dy =27Y%2(1,-1) and d; =27Y2(1,1)
and obtain with ¢ = +v/2h and analogous computations

W(j416-1) + W@ k41) T (@)1 k41) +w(@Tj-1k-1)
1
= du(z; ) + 2Au(zj)h* + 5 Orzee + Oyyyy + 60y )u(zj5)h* + O(RS).
Here, various sums of mixed derivatives have cancelled out. We now add 4 times (1.2} to (1.3)

and obtain

(1.3)

du(wjy1 ) +4u(zj_1 k) + du(z) 1) + 4ulzjr—1)
Fu(zjpr p—1) + u(@i—1 k1) + w(@jpr prr) +u(Ti—1p—1)

1
= 20u(w; k) + 6Au(w;1)h? + 5 (Dazze + Oyyyy + 20uayy)ulw;e)h" + O(h°)



Figure 1.2.: Scematic diagram of the 9-point stencil with weights.

We use that
—Au(zjr) = f(zjr)

and
—(Orzaa + Oyyyy + 28myy)u($j,k) = —(Opz + ayy)AU(xj,k) = (Ogz + ayy)f(mj,k)

and derive the relations

1
S?ﬁk)u = 6h%f(x; 1) + §h4Af(33j,k) +O(R%).

for the 9-point stencil S?J’.) k) symbolized as follows
-1 -4 -1
—4 20 -4
-1 -4 -1

The corresponding finite difference equations are then

20U —4Uji1p —4Uj 1 — 4Uj k1 —4Uj -1 —Ujpr -1 — Uj—1 k41 — Ujpi k41 — Ujo1 51
1
= 6h2f(xj7k) + §h4Af([B]’k)

The Laplacian of f on the right-hand side can be either directly computed from f or alternatively
approximated by the 5-point stencil.

Remark 1.17. We expect U to converge at a better order than the ordinary 5-point stencil provided
the exact solution is sufficiently regular. We will not provide a detailed proof in this lecture but
remark that it can in principle be worked out with the basic tools from the previous section. ¢

Remark 1.18. The 9-point stencil can be viewed as a weighted average of two (rotated) 5-point
stencils. From the above derivation it is clear that any convex combination of the stencils yields
a first-order scheme. The special choice 4 : 1 and a modification of the right-hand side, however,
result in an even higher-order scheme. ¢

We know that convergence of any finite difference scheme follows from stability and consistency.
We do not work out an error analysis of the nine-point stencil here; it will be part of the problem
sessions.

10



Curved geometries. We end this section by commenting on practical aspects of the FDM (be
it the 5- or 9-point stencil). Wor convenience, we formulated many results for the square where
the domain could be exactly covered by a cartesian mesh. For more complicated situations with
possibly curved geometries this is no longer possible. Assume for example that domain Q C [0, 1]?
can be embedded in the unit square (or any other box after appropriate scaling). Generally we
cannot expect that the boundary 92 has a meaningful intersection with the gridpoints. Instead,
we define
Qp :=A{xjr : zj1 € Q and all neighbours belong to Q}

and
Ty = {zj) : xj% € Q and a neighbour does not belong to }.

By neighbour we mean a gridpoint belonging to the stencil at x;;. The FDM equations then
read ApU;p, = Fj, for all 25 € Qp,. The results proven in the foregoing sections transfer to this
situation.

More general elliptic operators. We can reduce a PDE of the form
tr(AD?u) = f

with a (constant) positive definite and symmetric matrix A to an equation involving only the
diagonal entries of D? by diagonalizing A = RAR” with an orthogonal matrix R and a diagonal
matrix A. Since the trace is independent of the chosen coordinate system we see that the above
PDE is equivalent to

tr(ART D*uR) = f.

It is easy to check that this PDE only depends on 0, ,, and 0y, ,, where ri,72 are the chosen
eigenvectors of A. Thus, after rotating the coordinate system, a (weighted) 5-point stencil can be
used.

When lower-order terms are present, for instance as

tr(AD?*u) +b-Vu +cu=f

for a vector b and a constant ¢, these can be included as well. The zero-order term is simply
discretized by cU. The term involving the gradient can be discretized through first-order difference
quotients.

11



2. Iterative methods

§1. Elementary perturbation analysis

We denote by K one of the fields K = R oder K = C. In what follows, V is a vector space over
K and n € N. A norm on V is a homogeneous, positive definite, and subadditive real-valued
function, typically denoted by || - ||.

Example 2.1. Important norms on the finite dimensional spave K" are the Euclidean (f2) norm

x|l = " |x;|?, the maximum (¢o) norm ||z||eo := max;—1. ., |x;|, or the the £, norm (for
j=11%j j=1, J P

1/p
1<p <o) fallp o= (Shoy fosl?)
Linear maps between normed spaces can be measured with the operator norm.

Definition 2.2 (operator norm). Given normed spaces (V, || - |v) and (W,| - [[w), and a linear
map A : V — W, the operator norm of A is given by

Ax
”AHLaawqizz sup H ”wﬂ
zeV\{0} ][V

¢

If the norms are fixed and there is no risk of confusion, we will often write ||A|| with out index
for the operator norm. Note that [|Al[y,w) can be oo in the above definition. We will denote
by L(V,W) the space of linear maps between V and W with bounded norm, referred to as the
bounded linear operators. This is not critical if V' is finite-dimensional because the unit sphere in
K" is compact. If V = K™ and W = K" and the linear maps are interpreted as matrices, the
norms over V and W are referred to as vector norms and the operator norm is sometimes called
the induced matrixz norm.

The operator norm is submultiplicative ||AB|| < ||Al| ||B|| and in particular compatible in the
sense that [|[Az| < ||A||||lx||-

Remark 2.3. Given norms on K™ and K", there may exists other compatible matrix norms on
K™*™ which are not the operator norm. ¢

Example 2.4.  a) The Frobenius norm || Allg = /> -1 [A;x[? is submultiplicative and com-

patible with the Euclidean norm, but not the corresponding operator norm.

b) The operator norm corresponding to || - [|oo is the maximal row sum

n

1 Alo0 = lr%agn; |Ajl.

c¢) The operator norm corresponding to || - [|; is the maximal column sum.

1<k<n 4
J:

Al = max > [A.
1

12



The operator norm corresponding to the Euclidean norm is called the spectral norm. It is
computed in the following theorem.

Theorem 2.5. The operator norm corresponding to the Euclidean norm is given by
|All2 = max{\)\\l/Q : A eigenvalue of A*A}.

Proof. The matrix M := A*A is Hermitian and possesses n real eigenvalues A1, ..., A\, € R (coun-
ted with multiplicities) with a corresponding orthonormal systems wj, ..., w, of eigenvectors.
Every x € K" has an expansion

n
x = Zajwj with a; = (z, wj)s.
j=1
From the orthogonality one computes ||z||3 = > i1 |ovj|? and

n

n
IMa]|5 = (Mz, M)y = > ajhjarde(ws, wis = [A[*[ay].

k=1 j=1
Therefore . S
2 Zj:l ’)‘]| ‘aj‘ 2
1Mz = e < max [\
€K\ {0} Zj:l ;] Jj=l.n
and so (M. 2)
€T,T)2
JAI3 = sup =5 = [M]l2 < max |\l
vekm\(o}  |1z]l3 j=l.n
The bound is sharp because for any j € {1,...,n} we have

Nl = INHlwsllz = [IAjwsllz = [1Mw;ll2 < [[M]l2 < [JA].
|

We recall that a normed vector space V is said to be complete if every Cauchy sequence in V'
has a limit in V. It is an elementary result from linear functional analysis that L(V,V) is then
complete under the operator norm (Exercise . In such case, an operator B is guaranteed to
be invertible if it does not deviate too much from the identity I.

Lemma 2.6 (Neumann series). Let V' be a complete normed linear space and let || - || denote a
submultiplicative norm on L(V, V') that is equivalent to the operator norm. If B € L(V, V) satifies
|B|| <1, then (I — B) is invertible with (I — B)~! = >0 B und ||(1-B)7 Y < (1 —|B|)

Proof. The series converges because

Hzn:Bj—iBng Zn: IBI  firn>m > 0.
j=0 =0

j=m+1

The geometric series yields convergence with the limit

|8 <SS 1Br = a- B
J=0 j=0

13



The inverse property can be directly checked

f:Bj(l— ZBJ ZBj“zl.
§=0

7=0

In the case of K", the Neumann series is valid for any submultiplicative matrix norm because
all norms over a given finite-dimensional space are equivalent.

When solving a linear matrix-vector system Ax = b it is important to understand the response
of the solution # = z+ Az of the system AZ = b with perturbed data A = A+AA4 and b = b+ Ab.

Definition 2.7. Given a norm on K", the number x(A) := ||A[|||A7Y| is called the condition
number von A. If A is singular, we interpret the expression as x(A) = oco. ¢

Theorem 2.8 (perturbation result). Let || - || be any norm on K", let A € K™*™ be reqular, and
let the AA € K"*™ satisfy

1
AAl <
[AA] A

Then A = A+ AA is reqular and the relative error of the perturbed system satisfies

[Az] _ K(A) <HAbH n HAA!!>_
2l = 1= r(AIAAJAIZ X ol (1Al

Proof. Because A+ AA = A(I + A7'AA) and |ATTAA| < [[A7][[AA]l < 1 by assumption,
we can apply the Neumann series and see that A is regular. We directly compute that AAx =

Ab — AAzx. Therefore
|Az|| = |A™H(Ab — AAz)|| < || A7Y|(|Ab]| + | AA]|]|]).

With the norm bound from the Neumann series we infer
A7)

A Y = (AT + A PAAN Y| < (T + AT A A Y < — = L
AT = [[(A(I + ) < U+ )] H_l—HA—lAAH

We combine these bounds and obtain (excluding the trivial case z = 0) that

AT N Ab AA

A=t AA] [AZHAAL N ARl (Al
The relations [|b]| < [|A]|||z|| and ||A7|| = x(A)/||A| finally lead to
r(A) |l |Ad]| | [[AA]
|Azx|| < + .
L= w(A)[AA[/[[ALXflol (Al

The result states that small perturbations of the data are at most amplified by a factor pro-
portional to xk(A). The bound can be considered to be sharp. Note that the condition number
depends on the choice of norm. For the Euclidean norm, Hermitian matrices satisfy

| Amax|
’)\min ’

the the eigenvalues Apax resp. Amin of A of maximal resp. minimal modulus. This follows from
Theorem Therefore, rk2(A) is sometimes called spectral condition number.

ka(A) = || All2| A7 ]2 =
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§2. Classical iterative methods

We are interested in characterizing the convergence of a linear stationary fixed-point iteration
ZTry1 = Mzy. The principal tool will be the spectral radius of M.

Definition 2.9. The set of eigenvalues of a given matrix M € C™*" is denoted by o(M). The
number p(M) := maxcq(pr) |A| is called the spectral radius of M. ¢

It is immediately verified that p(M) < ||M]| for any norm || - || on C™ because the largest-in-
modulus eigenvalues A and any corresponding eigenvector = satisfy

p(M) = |[Az|| = [[Mz| < ||M]].
Conversely, the following holds.

Lemma 2.10. Given M € C"*" and ¢ > 0 there ezists a norm || - || on C™ with the property
M| < p(M) +e.
Proof. Without loss of generality we may assume that M has the format of a single Jordan block

Al

(the justification is left as an exercise). A transformation with the diagonal matrix D, with
diagonal entries 1,¢,€2,...,e" ! yields

D'MD, =

A direct computation shows
IDZ M D lloo < p(M) + <

and the left-hand side is the operator norm corresponding to ||z|| := || D- 7| . [

Lemma 2.11. A matriz M € C™™ satisfies p(M) < 1 if and only if limy_,o M*z = 0 for all
xeCr.

Proof. 1f p(M) < 1, then by the foregoing lemma there exists a norm ||-|| on C" such that || M| < 1,
so that the sequence ||M*z| < ||M]|/¥||z|| converges to zero as k — co. Conversely, any eigenpair
(A, z) satisfies M*2 = \Fz, so that convergence for all 2 necessarily requires p(M) < 1. |

The spectral radius can be viewed as a measure for convergence speed.

Lemma 2.12. Any norm || - || on C* and any M € C™ " satisfy limy,_,oo | MF||/* = p(M).
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Proof. For any € > 0 we can define the scaled matrix

1
Ni=—M
p(M)+e

satisfying p(N) < 1. In particular

k—o0

lim N¥ =0 und sup |[N¥|| < ¢ < .
k—o0

We observe
M| < clp(M) +e|*

and, since € was arbitrary,
limsup [|M*]|'/* < p(M).

k—o0

Testing with a normalized eigenvector z corresponding to the eigenvalue realizing the spectral
radius yields
k k k
p(M)" = ||[M || < |[M7],

which implies the stated identity. [ |

As a consequence we have the following convergence of the relative error

12"yl
1yl

< p(M)F.

for any nontrivial starting vector y € C".

We want to use the foregoing results for deriving and justifying iterative methods for solving
Az = b. Throughout the whole course we will tacitly assume that A is regular, so that the linear
problem is well posed.

The basic idea is to (additively) split A in an easy-to-invert part and some remainder. The
most basic choice is the unit matrix I, and the splitting A = I + (A — I) leads to the equivalent
system

r=b+(I—-A)z.
This motivates the fixed-point iteration
Tpt1 =0+ (I — A)zy, k=0,1,2,... (2.1)
with any given xg € C™.
Definition 2.13. The scheme is called Richardson iteration. ¢

It is easy to verify that the Richardson iteration satisfies zy 1 = Z?:o(f — AYb+ (I — A,
which reveals that the iteration describes the inversion process of the Neumann series. If p(I—A) <
1, the iteration converges. This is a consequence of the Neumann series or alternatively follows
from the fact that the error e;, = x;, — x, satisfies the relation

epr1=I—Aep=---=(I- A)k+160.

In this case we can apply the lemma with M := (I — A).
In order to obtain better methods, we need to detract more information from A than just the
unit matrix. Since we think of easy-to-solve systems in diagonal or echelon form, we consider the

16



splitting A = D+ L+ R, where D is a diagonal matrix, L is a strict lower (left) triangular matrix
and R is a strict upper (right) triangular matrix. By taking D as the invertible part, we obtain
the fixed-point equation

z=D"Yb—(L+ R)x)

and the corresponding iteration

Tpe = D70+ Jay, k=0,1,2,..., for.J:=—-D"Y(L+R). (2.2)
Definition 2.14. The scheme ([2.2) is called Jacobi iteration. ¢

Obviously, the Jacobi iteration requires that all diagonal entries of A be nonzero.
By considering the full upper triangular part D 4+ L ab, analogous considerations lead to the
iteration

tpy1 = (D+ L)'+ Hyxy,  k=0,1,2,..., for H :=—(D+L)"'R. (2.3)
Definition 2.15. The scheme (2.3) is called Gauss-Seidel method. ¢

To be well defined, also the Gauss-Seidel method requires that all diagonal entries of A be
nonzero.
The substitution Az = b shows that the errors e; := xp — x of the iterations satisfy the
recurrence relations
ex+1 = Jep resp. egtq:= Hieg.

Convergence properties will therefore hinge on the spectral radii p(J) for the Jacobi method and
p(Hy) for the Gauss-Seidel method. We formulate a simple criterion for bounding these.

Definition 2.16. A matrix A € C™*"™ is said to be irreducible, if for J € {1,...,n} the property
Aj,k:Oforallj6JandkeJcimpliesJ=®och:(Z). ¢

Irreducibility is a coupling condition on A. It states that there is no permutation P of the
indices that could lead to A = P*AP having a zero block Aj je.

Theorem 2.17 (Gershgorin). Let A € C"*™. Any eigenvalue A € C of A belongs to the union of
the Gershgorin disks
A€ U B,,(4j;) with the radii r; = Z |Ajk|.
k=1
k#j
If A is irreducible and A € O(Uj—, Br;(Aj;)), then X € (j—; Br,(Aj;)-

Proof. Let v € C™ with |z| be an eigenvector corresponding to A. By separating the components
in Ax = Ax we obtain with the triangle inequality that

(= A)llzs) < D [ Ajellanl <D 1Akl = Ry
Py Py

If j is an index such that |z;| = 1 (which exists thanks to the normalization of z), we have
A — Aj;| < R; and, thus, A belongs to one of the Gershgorin disks.
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For the proof of the second assertion, let A be irreducible and let A belong to the boundary of
the union of disks. Assume for contradiction that A ¢ B,,(Ag) for some ¢. We define the index
set

J={j€e{1,....,n}:|z;] =1}
By normalization of x, the set .J is nonempty, and so is its complement J¢ by our assumption on
the index £, otherwise the above chain of inequalities would imply R, < Ry,. We observe that for
any j € J equality holds in the above chain of inequalities. Comparing the sums therein then
yields Aj;, = 0 for all J € J and k € J°. This contradicts the irreducibility of A. Therefore A
must belong to all disks simultaneously. ]

Definition 2.18. A matrix A € C™"*" is said to be strictly diagonally dominant if

|Ajj| > Z|Ajk] for all j € {1,...,n}.
k=1
k#j

It is weakly diagonally dominant if

n
| Ajjl = Z |Aji| forall je{l,...,n}
k=1
k#j
and strict inequality holds for at least one j. N

Theorem 2.19. If A is strictly diagonally dominant, both the Jacobi and Gauss-Seidel iterations
are convergent and the spectral radius of their iteration matrices satisfies

< =1 . )
p < max [Ayl™h D Al <1
k=1k#j

If A is weakly diagonally dominant and irreducible, both the Jacobi and Gauss—Seidel iterations
are convergent.

Proof. For the Jacobi iteration, the first statement is an immediate consequence of the Gershgorin
theorem. For the second statement, we observe that all Gershgorin disks of the iteration matrix
have 0 as their midpoint and a radius bounded by 1. An eigenvalue of modulus 1 must therefore
belong to all disks simultaneously (because A and therefore the iteration matrix are irreducible).
But this is excluded by the one strict inequality in the definition of “weakly diagonally dominant”.
Therefore all eigenvalues are strictly smaller than 1. The proof for the Gauss—Seidel method is
similar and left as an exercise. [ |

The Gauss-Seidel iteration uses more information on A than the Jacobi method and therefore
seems more powerful. It is, however, important to note that it involves the solution of systems in
row-echelon form, which requires serial computations. In contrast, the Jacobi method is parallel-
izable and does not depend on the enumeration of indices.

§3. Relaxation techniques

We can damp (or relax) the effect of a fixed-point method xp1 = b+ My by taking a convex
combination of the old and new iterates with some parameter w € (0, 1] on the right-hand side

Tpp1 = w(b+ Mzy) + (1 — w)zp = wb + Myzy,  fiir M, == (WM + (1 — w)I).

18



For example, for the Richardson scheme we have M = (I — A) and b = b, while for Jacobi we
have b = D~'b and M = .J. Our goal is to choose w such that p(M,) is small, which would lead
to improved convergence properties.

In view of our finite difference model problem we restrict our attention, throughout this para-
graph, to Hermitian positive definite Matrices A € C"*™. Hence, for Richardson’s and Jacobi’s
iteration, the matrix I — M will be similar to an Hermitian Matrix: while this is immediate for
Richardson, we see this for the Jacobi method by considering I —J = D~Y(D+ L+ R) = D714
and multiplying with D*1/2 on both sides, so that DY2(I + J)D~1/2 = D=1/24AD~1/2. We
say that these methods are symmetrizable (unlike the Gauss—Seidel method). A suitable damp-
ing parameter (with optimal choice possibly larger than 1) can always enforce convergence for
symmetrizable methods for positive definite problems:

Theorem 2.20. Let A € C™™ be Hermitian positive definite and let M denote the iteration
matriz of a symmetrizable iteration (M = I — A for Richardson or M = J = —D~Y(L + R) for

Jacobi). For the choice
2

2 — )\max(M) - )\min<M)
we have p(My,) = |1 — ws(1 — Amin(M))| < 1 and the relazed iteration is convergent.

Wy =

Proof. Any eigenvalue \; of M, satisfies
N(M) = 1= w(l = A (M)).
We compute the spectral radius

p(My,) = mjc?\Xll —w(l =X (M))] = max {[1 = w(1 = Amin(M))]; [T = w(1 = Amax (M))[} .

We want to minimize this maximum, that is we want to find a point where the two shifted and
scaled absolute value functions intersect. Symmetrizability implies that the eigenvalues of I — M
are real and positive, whence the eigenvalues of M are strictly smaller than 1. We have that
0<1—Anax(M) <1 —Anin(M), so we seek the optimal point between the two zeros, namely
between 1/(1—Apin(M)) and 1/(1 —Apax(M)). In that interval we know the sign of the functions
and obtain the condition

—(1 = w(l = Anin(M))) = 1 = w(l = Amax(M)),

which is solved by the value w, claimed above. For this value, the displayed expressions are
nonnegative. Since the eigenvalues of M are smaller than 1, the value w, is positive, and a
computation thus shows that p(M,,,) < 1. [

For the Gauss—Seidel method (not symmetrizable) and we will formulate a different relaxation
technique, the successive over-relazation (SOR). Given a parameter 0 < w < 2, it corresponds to
solving the following system

Dz = w(—Lxgy1 — Rrg +b) + (1 — w)Day.

The terminology “over-relaxation” refers to the fact that with the typical choice w > 1, we leave
the setting of convex combinations. Such choice gives more emphasis to the new (unexplored)
iterate and is made for the purpose of extrapolation or convergence acceleration. The method is
called “successive” because the (over-)relaxation interacts with the process of solving the system
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in row-echelon form. Thus an entry of z;,1 depends on the entries of xx1 computed earlier in
the serial solution process.
Of course we can state the SOR iteration in the usual format of a stationary iteration

1 = w(D+wL) b+ (D +wLl) H(~wR + (1 — w) D).

The iteration matrix on the right-hand side is sometimes denoted by H,,, which is consistent with
H; from the Gauss—Seidel method.

Theorem 2.21 (Ostrowski-Reich). Given an Hermitian positive definite matriz A € C**", the
SOR method converges for any 0 < w < 2.

Proof. Without loss of generality we assume b = 0 because we know that convergence only depends
on the spectral properties of the iteration matrix. We directly compute from its definition that
the SOR iteration is equivalent to

(1- g)D(ﬂfk—H —Tp) =w <(—L - %D)xk+1 +(=L" - ;D)xk>

where we used R = L* because A is assumed Hermitian. We multiply this from the left with
(xg+1 — xr)*. We observe that some mixed terms cancel and compute using the relation z*Lz =
$2*(L+ R)z that

w % w " .
(1- 5)(1'k+1 —2)" D(Tpy1 — x1) = 5 (=} Avgr + T Azy)) -

We may exclude the pathological case xp1 = x; because it would imply Az, = b. Since 0 < w <
2, we then see from the foregoing formula with k£ = 0 that

21 Az < x5Ax).
From the compactness of the sphere {z € C" : z*Az = 1}, we then deduce the stronger property

x]Axy

<p<l1
x5 Az <8

for some positive 8 and any choice of 2y (where x; is understood as a function of zp). Inductively
we find
xy Axy, < BRah Axy.

Since A is positive definite, this implies that xj converges to zero as k — oo. ]
Remark 2.22. As a byproduct we note that the Gauss—Seidel method (choice w = 1) converges
for any Herminian positive definite matrix. ¢

The Gauss—Seidel method is not symmetric, and our choice of solving for D + L was arbitrary.
One could interchange the roles of L and R, which results in a different method with analogous
properties. We can symmetrize the SOR method by alternating forward and backward substitu-
tion. We count pairs of iteration steps and denote

Dzjy1/9 = w(=Lxjyyjo — R +0) + (1 —w) Dy,
D.’Ek+1 = w(—Lmk+1/2 — ka+1 + b) + (1 - W)Da}k+1/2.
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The iteration can be rewritten as
Tp+1 = Mz, + B~

with the matrices
M = (D +wR)™ (1 —w)D —wL)(D +wL) (1 +w)D — wR)

and
B:=—— (D+wL)D YD + wR).
ooy D WDD D 4R
as Exercise [A.18

§4. Orthogonal polynomials

In essence, the above basic iterative schemes consist in the evaluation of a matrix polynomial.
The analysis of iterative methods therefore makes use of polynomial approximation theory.

We consider polynomials of degree n with real coefficients as functions over a nonempty interval
[a,b]. They span an (n + 1)-dimensional linear space, denoted by P,. It is a subspace of the
continuous functions P, C C([a,b]). Given a positive function w : [a,b] — R such that the
integral f x)dz is well defined and finite, the following scalar product can be defined on

C([a b)),
(9 120 /f (x)dz for f,g € C((a,b]).

It is shown in Problem [A.10| that this is indeed a scalar product. It induces a norm || f|| 2 4.5y =

)

f |f(x x) dx)'/2. If we apply the Gram-Schmidt process to the monomial basis (1 Zy...,x")
of P,, we obtaln an orthogonal basis. We use the normalization py = 1 and p; = ¥ —|— qr—1(x)
for Kk =1,...,n and some polynomial g;_1 € Px_1. The resulting orthogonal system (po, ..., pn)

consists of polynomials with leading coefficient 1.

Definition 2.23. The polynomials resulting from the procedure just described are called ortho-
gonal polynomials with respect to the weight function w. ¢

Example 2.24. For the interval [—1, 1] and w = 1 we obtain multiples of the Legendre polyno-
mials known from Gaussian quadrature.

Example 2.25. For the interval [—1,1] and w(z) = (1 — 22)~/2, the resulting polynomials
normalized to the leading coefficient 2"~ ! are called Chebyshev polynomials and denoted by Ty(x).

Orthogonal polynomials always satisfy a three-term recurrence relation. In view of later ap-
plications, we first formulate a more abstract result.

Theorem 2.26. Let V be a linear space with scalar product (-,-) and let A :V — V be a self-
adjoint linear map. Suppose we are given a sequence Vo C Vi C --- C V of subspaces with
dim Vi, = k + 1 and the mapping property

A(Vi) CViyr and A(Vy) € Vi.

Then, for any po € Vo and real numbers ng,m1,...,€ R\ {0} there exists a unique extension to
an orthogonal system (py)k>0 (with py € Vi for all k) satisfying the normalization

(P, Pr) = Me—1{Apk—1,pr) for all k > 1. (2.4)
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The py, (k > 1) are given through the following three-term recurrence relation

Pk = (1A = 6k)pr—1 — Yiph—2  firk=1,2,...,
where p_1 := 0 and the coefficients read

~ Mk—1 {Pk—1,Pk—1)

Apr_ _
< Pk—1, Dk 1> und 7}3 — ‘
Ni—2 (Pk—2, Pk—2)

<pk—1,l?k—1>

Ok = M—1

Proof. We perform induction over k > 1. Let (po,...,pr—1) be an orthogonal system and let
pr € Vi be orthogonal to all p; with j < k. We assume the normalization (2.4)) for py. Then

Pk — Mk—1Apr—1 € Vi—1 and, hence, there are coefficients cg, ..., ci_1 satisfying the expansion
= {pr — mk—1ApK—1,P;)
Pk — Mk—1Apk—1 = Z ¢jpj, namely ¢; = :

= (pj>pj)

The orthogonality property of p, and the self-adjointness of A prove
(P — Mk—14pk—1,p;) = —(Mk—1Pk—1, Ap;),
whence ¢, ..., ct_3 = 0. Furthermore

(M1 Apr—1,Pk—2) _  Mk—1 (Pk—1,Pk—1)

_ ~ Mh—1(Apr—1,Pr-1)
(Pk—2, Pk—2) Mi—2 (Pk—2, Pk—2)

(Pk—1, Pk—1)

Ch—g = — und c¢p_1 =

This is the claimed recursion. The uniqueness of p; was shown through the construction process.
|

For the application to orthogonal polynomials, we take Theorem [2.26] with V;, = Py and the
inner product (-, )72 (4p)- The linear map A is the multiplication by z, namely Ap(z) = zp(x).
The normalization states that px(z) — xpr—1(x) belongs to Py_1. From py = 1 we deduce
that pr has 1 as its leading coefficient. We note the following consequence.

Corollary 2.27. The orthogonal polynomials over [a,b] with respect to the weight w and leading
coefficient 1 satisfy the three-term recurrence relation

pe(z) = (x — Op)pr—1(2) — Vepk—2(z) fork=1,2,...,

with p_1 :=0, po = 1 and the coefficients

b 2
- Ja 2 pp—1(2)°w(z)dz - Hpk*l”La(a,b)
= k .

[Pr—1 ||ig(a,b) N ”pk—2”%3<a,b) '

The roots of orthogonal polynomials satisfy the following important property.

Theorem 2.28. All roots of the orthogonal polynomial py € Py over |a,b] are real, simple, and
lie in (a,b).
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Proof. Let A1,..., Ay € (a,b) denote the points where py changes sign in (a,b). We define
m
q(z) =[]z - N)).
j=1
The product satisfies prq € Pxty and has no change of sign in (a, b). Consequently,

b
/ pr(z)q(z)w(x)dx # 0

Since py is orthogonal on Pj_1, we necessarily have m = k. [ |

From elementary numerical analysis courses it is known that the interpolation error for standard
Lagrange interpolation in the max-norm is proportional to max norm of the normalized polynomial
H;lzo(x — xj) where the z; are the interpolation points x,...,z,—1. Consequently it is sensible
to choose these points as the zeros of some g € P,, with leading coefficient 1 satisfying

max_|g(z)| = min { max |s(z)| : s € P, with leading coefficient 1}.

z€la,b] z€la,b]
We will achieve this via the Chebyshev polynomials 7,,. In Exercise it is shown that T,
has the leading coefficient a,, = 2"7!, satisfies the bound |T},(z)| < 1 for any x € [-1,1] and
|T,,| attains the value 1 only at the Chebyshev nodes z;, = cos(km/n) for k = 0,...,n. The sign
satisfies T}, (zx) = (—1)*. The next result shows that the Chebyshev polynomials are in some
sense minimal.

Theorem 2.29. Any polynomial p, € P, with leading coefficient 1 attains a value with |p,(x)| >
2177 at some x € [-1,1].

Proof. Assume for contradiction that p,, € P, has leading coefficient 1 and the property |p,(x)| <
217" for all x € [~1,1]. Then, at the Chebyshev points we would have

>0 for k even,

ol-nT 2K) — 2k
n(#k) = Pu(zK) <0 for k odd.

By continuity, 2'""7},, — p, has at least n zeros and, by construction, 2'="T},, — p, € P,_1. In

conclusion, the difference must be zero, contradicting the strict inequalities displayed above. H

The foregoing theorem implies that the scaled Chebyshev polynomial 2! =7, solves the minmax
problem stated above. A conclusion usually taught in courses of elementary numerical analysis
is that the Chebyshev points are a “good” choice for interpolation points. In this lecture, the
minmax property will help us to identify optimal matrix polynomials. We briefly mention how
the results generalize if the interval [—1,1] is transformed to [a,b]. The affine transformation

reads
T —a

b—a

If p € P, is a suitable polynomial for [—1, 1] with leading coefficient 1, the polynomial p(y(x))
transformed to the interval [a, b] has the leading coefficient 2" /(b—a)™. The following result states
a general re-scaling procedure.

-1

y(z) =2
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Theorem 2.30. Given an interval [a,b] and some n € R\ [a,b], then the polynomial

L Ty@)
5@ =7 m)

minimizes maxyeqp) |q(z)| amongst all polynomials q € P, with q(n) = 1.

Proof. From Theorem we know that all zeros of T, (y(z)) lie in [a,b]. Therefore ¢ :=

'~

Tnu(y(n)) # 0 and T}, is a well defined polynomial. We see that 7;,(n) = 1, and from the bound
7| <1 in [a,b] we obtain |T;,(x)| < 1/|c| for all x € [a,b]. Assume for contradiction that some
gn € P, with g, (n) = 1 satisfies the strict inequality |g,| < 1/|c| in [a, b]. We first observe

Ty(x) — gn(z) = sp-1(z)(x — 1)

for some polynomial s,—; € P, because the difference vanishes in . The argument from the
proof of Theorem then shows that 7, () — ¢,(z) must have n zeros [a, b], which contradicts

n ¢ la,bl. [ |

§5. The cg method

Throughout this paragraph, A € R"*™ is symmetric and positive definite (s.p.d.). Such a matrix
induces a scalar product and a norm, the so-called energy norm.

Definition 2.31. For A € R™*" s.p.d., the energy scalar product and norm are defined by

(y,2)a = (y,Az)o und ||z]|a:=/(z, Az)a for y,z € R".
¢

In this setting we can characterize solutions to a linear systems Ax = b as minimizers of the
so-called energy functional

1
f:R" - R, f(z)= §Z*Az — Z"b.

Lemma 2.32. Let A € R™™"™ s.p.d. and b € R™. A vector x € R" solves Az = b if and only if

f(x) = min f(z).

z€R™
Proof. Exercise [

With this view on the linear problem, we now aim at approximating the solution z by the
solution x; of the minization problem restricted to a subspace Vi, C R".

Definition 2.33 (Galerkin method). Given a subspace Vj, C R™ and some g € R"™, the Galerkin
method is to compute x € Vj, satisfying

Flax) = min  f(2).

z€xg+Vy
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Given some xj, € R™, there gradient of f at xy satisfies gy := V f(xy) = Az — b and therefore
equals the residual. As a necessary criterion for a minimum we have that (g, v)2 vanishes for
every v € Vi, written g 1o Vi. As a consequence, we obtain that xj and x, for the Galerkin
solution z, from a larger space (zo + Vi) C (xo + Vi) satisfy

(Azg,v)2 = (b,v)2 = (Axyp,v)y for all ve V.

Therefore
(A(zg — z1),v)2 = (xg — ), v)4 =0 for all v € Vg,

or in shorthand notation (z; — x) L Vi. In particular we have (z — zx) L4 Vi. The fact that
in the Galerkin method the error is A-orthogonal to the approximating subspace is referred to as
Galerkin orthogonality.

We know that there information best available from a large sparse matrix A is the multiplication
with a vector.

Definition 2.34. The spaces Vj := span{go, Ago, ..., A" 1go} (for 0 < k < n — 1) are called
Krylov spaces. ¢

Definition 2.35. The Galerkin method with respect to the (shifted) Krylov spaces xo + Vi is
called cg method. ¢

The cg therein abbreviates “conjugate gradient”, and we will later justify this name, the meaning
of which is irrelevant for the moment. We observe from z € xg+ V) that the gradient g = Axp—b
belongs to V. Without having an algorithm to compute the cg approximation at the moment,
we can formulate an error estimate.

Theorem 2.36. For any starting vector xog € R™, the cg method satisfies the error estimate
@)1\
K2 —
o — lla <2 lzo — | a-
\/ I{Q(A) +1

Proof. Galerkin orthogonality implies that (z; — x) is A-orthogonal to Vj. Therefore, any y € Vi
satisfies

lzp — z)|% = (zr —z,2p —2)a = (y — 20 — 2,2 — 2)a < |ly + w0 — [ a2k — 2] 4.

We divide by ||z — 2|4 and take the minimum over all y. Since any y € x¢ + Vj can be written
as y = xg + p(A)go for some polynomial p € P;_1, we obtain

ok —2lla= min [ly—=zfa= min |zo+p(4)go — | a.
yExo+ Vi pPEPL 1

In particular, xy is the best approximation from zg+ Vj, to . Since gg = A(zp — x), we can write
zo +p(A)go —x = (1 + p(A)A)(xo — ) and therefore
lex —2lla= min [lg(A)(zo — z)[la < min [[g(A)[[all(zo — 2)] 4.
qe Py qePy
q(0)=1 q(0)=1
Since A is symmetric and positive definite, it can be diagonalized and o(A) C [a,b] for positive

numbers a,b. We substitute w = A2z and compute

le(AYa= sup 12Azla_ la(A) A wlls _ la(A)w]
oy Zla wermey  [ATVPwlla wermyey vl

= [la(A)ll2-
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By diagonalizing A, we see that the eigenvalues of g(A) are simply given by ¢()) for the eigenvalues
A of A. Therefore we conclude [|g(A4)||4 = maxc,(4) |g(A)| and obtain

Tr — x|la < min max M |xg — x|l 4.
o —ella < g s, 0] o
q(0)=1

Since 0 ¢ [a, b], we can apply Theorem which states

_ [Te(y(N)]
21)1? jmax Jo(V)] = max o)

for the kth Chebyshev polynomial T} and y( ) =2(A—a)/(b—a)— 1. From the boundedness
|T:| < 1on [—1,1], its symmetry, and y(0) = —(b+a)/(b—a) we infer from b = A\pax and a = Apin
q€P, A€la,b]

that
b+a k+1\|"
T
[ G| = (555)
q(0)=1

for k1= Ka(A) = Amax/Amin. We know from Exercise that

1) = (4 VA= D+ = VE D)

and thus verify for z = (k 4+ 1)/(k — 1) by a direct computation that

n (i) = () () ) =2 ()

The assertion follows from combining the foregoing estimates. [ |

min max [q(\)] < [T (y(

From Galerkin orthogonality we deduce the relation zpy; = x + axrdy for some dy € Vi
which is orthogonal to V; and some scaling o € R. For the gradient this implies

k+1 = gk + o Ady,.

Before computing a representation for di, we deduce a formula for ay. Since every yr+1 € Vit1
can be written as yrp11 = Yy + cdg for some gy, € Vi and some ¢ € R, we have

0= (grt1, Yr+1)2 = (g + axAdk, Yi + cdi)2 = (g + ax Ady, cdi)2 = c({gr, di)2 + arl|di|%)-

where the terms involving y; vanish due to the orthogonality of Az — b and di to V. With
elementary manipulations we thus obtain

(G di)2
(di,diya

It is not difficult to verify (Exercise [A.24) that dimV}, = k as long as the gradient g; does
not vanish, g # 0 (otherwise x; = x is the global solution). Thus we are in the setting of
Theorem [2.20)

A — —
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Lemma 2.37. In the cg method with dy = —go we have

= loeli
1 di]|%
Furthermore, the sequence
_ _ llgrnll3
2

satisfies dgy1 € Vi1 and dgy1 Lo Vi as long as g # 0.
Proof. The proof is by induction. The assertion is obviously true for £ = 0. Assume the result is
true for (k — 1) > 0. We then have from the induction hypothesis

—(gk> di)2 = —(gk, =gk + Bdk—1)2 = (gk, 9r)2 = llgkll3

because g is 2-orthogonal on Vj. This proves the representation for ay.
From Theorem we know that diy1 is determined by a three-term recurrence relation. For
n; = —a; we obtain

(Adg, di)a ar ||dk]l%
)k — Tz Gk

1kl g1 [|de-1%
with the desired orthogonality properties. With the formula for oy, ai_1 that we just proved, a
straightforward computation shows that the last term (including the sign) on the right-hand side
equals —fg_1dg—_1, which, thanks to the induction hypothesis, equals —(dj + gx). Using this and
apAdy = grir1 — gr we can simplify the three-term recurrence relation as follows

<Adk,dk>A <Adk,dk>A
MOk CRIA G — dye — g = — gt + (oo RA
I R R FA

We now compute with arAdy = grr1 — gr and the 2-orthogonality of gr and gri1 (because
gk € Vk) that

dipt1 = —ap(A —

dg41 = —9k+1 + gk + Qi 1)dy.

(Adg,di)a 1 (o Adg, 0 Ady)s 1 [|gill3 + llgrsall3
ldx]1% v k|1 o k|1

Combining the last two displayed expressions yields the assertion. [ |

The resulting algorithm is as follows.
Algorithm 2.38 (cg method). Start: xg and dg = —gg = Axg—b For £ =0,1,2,... (as long as
gr 7 0) iterate

_ 99k
® M= FAd,

® Ty = Ty + apdy
® gri1:= gk + apAdy

o By = Gor19k+1
’ 949k

o diy1:= —Ggi+1 + Brdr
¢

Remark 2.39. After n steps (in exact arithmetic), the Krylov space equals R™ and x,, = x is the
exact solution. In principle, we therefore have a direct method. In practice, the cg method is
viewed as an iterative method and one observes good approximations for small k& < n. ¢
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§6. Other descent methods

The cg method can be viewed as an instance of descent methods for minimizing the functional f
over R™. The general procedure is as follows.

Definition 2.40 (descent method). We call any algorithm of the following form a descent method:
Choose a starting vector zg and iterate for k =0,1,2,...:

e choose di, € R™ (descent direction)

e minimize the functional f(xy+tdy) with respect to ¢ (line search) and denote the minimizer
by ar € R

o set Ty 1= T + agdy

Remark 2.41. The value for aj can be explicitly computed. Indeed, the function
h(t) = f(an+ tdy) = %(mk - tdy)* Al + tdy) — (2 + tdg)*b
is quadratic in ¢ with derivative
h(t)" = tdy Ady, + dj, Axy, — diby, = tdj Ady + djry

with the residual ry, := Axy —bg. Since h is a convex parabola, the condition A(t)" = 0 is necessary
and sufficient of a minimum. This means
_ d}';rk

dy Ady,

A =

¢

Example 2.42. The cg method is the descent method with dy = —gg and mutually A-orthogonal
descent directions.

Example 2.43 (gradient descent). Since the negative gradient points in the direction of the
steepest descent, it is reasonable to choose dy, = —gr = —V f(xy) as descent direction. This is
the gradient method. It is easy to verify that the iterates belong to the same affine Krylov spaces
as in the cg case
xy, € xo + span{go, Ago, - . ., A¥ 1o}

and that two consecutive descent directions are 2-orthogonal, (gx11, gr)2 = 0 (because the partial
derivative (Vf(zk+1),gk) is zero at the minimum in the line search). However, the descent
directions are not all pairwise orthogonal. It can be proven (Exercise that the gradient
method converges with the following upper bound

Ko(A) — 1\"
o~ la < (20 57) Too = ala

This is much slower than for the cg method; the reason being that for large condition numbers of
A, the directions can be “almost parallel” and the sequence x; has an oscillatory behaviour.

The conjugate gradient (cg) method can therefore be seen as an improvement of the gradi-
ent method where A-orthogonality of the directions dj is enforced. An alternative wording for
“orthogonal” is “conjugate”, hence the nomenclature.
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§7. Preconditioning

The convergence speed of the cg method heavily depends on the spectral condition number ko(A)
of the matrix A. In order to improve the convergence of the iteration, we want to transform A in
such a way that the condition number is moderate. Assume we know a linear map, denoted by a
matrix C' € R™*" which leads to moderate values of ko(C'A). We then transform our system to
the modified system C' Az = Cb and apply the cg method to it. We assume C' to be symmetric
and positive definite. Indeed, if C' has the factorization C = FE*, this is equivalent to minimizing
fly) = %y*fly —b*y with A = E*AE and b = E*b.
The minimizer is y = E~'z and can be theoretically computed with the cg method. In practice
we do not want (and do not need) to use the factorization of C'. With the above substitutions we
we have indeed

Gr =V f(yr) = Ayr — b so that Eg, = CAzx — Cb = Cg,.

The descent directions Jk is substituted as follows Ecik = dj. With these substitutions we obtain
a practical algorithm. (on the left we display the theoretical version for the purpose of derivation).

Algorithm 2.44 (pcg method). (the actual algorithm is that on the right-hand side)

Theoretical d~erivati0n: } Practical version:
Start: yo and dy = —go = Awo — b Start: x¢ and dy = —Cgg = —C(Azg —b)
Fork=0,1,2,...: For k=0,1,2,...:
. _9rIk 0
co= . o 5
© Ykt =Yg + apdy ® Tyl = T + agdy ¢
o Gii1 = g + arAdy, ® gki1:= gk + apAdy
o §Z+1§k’+l o gZ+1cgk+1
® Br="55  Pri="grog
o dps1 = —Jrs1 + Brdi o dit1 = —Cgpy1 + Brdy

Of course, in practice the vectors Cgy are stored as temporary variables. The matrix C' is
referred to as preconditioner and the resulting method is the pcg method (preconditioned cg). In
practice, C' need not be represented by a matrix. Instead it can be given by a function or an

algorithm.
From the theoretical version of the algorithm we immediately deduce from Theorem the

error estimate L
e —yll; <2 (YECD =1
\/KQ(OA) + 1

because A and C'A have the same eigenvalues. With Ey = 2 we finally obtain the following.

Corollary 2.45. For any starting vector xo € R™, the pcg method with positive definite precondi-
tioner C' satisfies the error estimate

k
rko(CA) —1
sz—ans2< 2(04) ) T

\//{2(014) + 1
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We thus have seen that finding a good preconditioner can substantially speed up the perform-
ance of the cg method.

§8. The SSOR preconditioner

We study one basic preconditioner for the cg method applied to FDM. If we perform one step of
SSOR with zg = 0, we obtain 1 = Cb with

C:=w?2-w)(D+wR)"'D(D+wL)™".

This is our choice of an “approximate inverse” of A and thus as a preconditioner. Note that the
symmetry of A implies R = L* and thus C' is symmetric and positive definite.
Let us define the following quantities:
z*Dz Z(LD7'L* - iD)z

= — 6:=
H I?;%( 2* Az’ T;%( 2* Az

as well as

—w)?
Gw):=(2-w)™! <1 + ,u(24w)

Theorem 2.46. With the above definitions we have ko(CA) < G(w) for any w € (0,2).

+w5> for 0 <w < 2.

Proof. The matrix C'A is positive definite and its smallest resp. largest eigenvalue satisfies

5 . 2Z*Az 5 2*Az
min = Min —————  resp. Amax = Max ————.
220 2*C~1z 40 2¥C 1z

Details will be worked out as Exercise In the proof, we will show that Amax < 1 and that
Amin > 1/G(w), which then implies the assertion.
With the matrices

1 1
Vi=—(w—-1)D+wlL) and W:=—(2—-w)D
w w
we straighforwardly compute
Cl=V+WW YV +W) = A+ VW V™

Since both terms on the right-hand side describe positive definite matrices, we see, after multiply-
ing with any vector z from both sides, that Apax < 1. For bounding the lowest eigenvalue, we use
the representation

“1_ (9 _ -1 Loy ik 1
CT=02-w) <A+4w(2 w*D+w (LD L 4D )

which will be proved in Exercise [A.28] The numbers p, ¢ satisfy
1
2*Dz < pz*Az and 2*(LD'L* — ED)Z < 0z"Az.

This and the above representation of C~! show
ZC72 < G(w)z* Az

whence Amin > 1/G(w). [
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To make the condition number of C'A as small as possible, we can minimize the function G
over the interval (0,2). The result is as follows.

Lemma 2.47. The function G attains its minimum over (0,2) at the point

2 1 1
Wy = ———————= with the value G(w.) = (5 + o)+ 7

Proof. Exercise [A.29] [

Testing the max in the definition of § with any Cartesian unit vector reveals 6 > —1/4. If, in
addition, we have | D~Y/2LD~1/2||, <1/2 and ||D_1/2L*D_1/2||OO~§ 1/2, then the numerator in
the definition of § satisfies, after the substitutions y := DY/2z and L := D~Y2LD~1/2 that

* —1 7% 1 * kT T * 1 *
2*(LD™"L )z—iz Dz =y"LL Y=y y <0
and therefore —1/4 < § < 0. We will now see that for this case, the SSOR preconditioning
improves the spectral condition number to the square root of the original ka(A).

Lemma 2.48. Let A satisfy |[D~Y2LD~Y?||o < 1/2 and |D~V2L*D~1/?| o < 1/2. With the
optimal value w, we have
1 1
ko(CA) <[ =kao(A) + =.
2 2
Proof. We combine Theorem and Lemma [2.47] We have already seen that 6 < 0 so that we
are left with showing that u < ko(A). We write
2*Dz/(2*z)
=000 2 A2 ()
From the Rayleigh quotient we see that the denominator is bounded from below by the smallest
eigenvalue Ay, of A. The numerator is bounded by the largest diagonal entry d of D, which is a
lower bound to the largest eigenvalue Apax of A (because testing with an appropriate unit vector
z shows d = 2* Az < Apax). Therefore p < Apax/Amin = k2(A). ]

We conclude with the principal result of this section. Recall from Exercise[A.27that the spectral
condition of the finite difference system matrix A scales like ko(A) = O(h™2).

Theorem 2.49. The SSOR preconditioning with optimal parameter w, reduces the condition
number of the FDM system matriz from rg(A) = O(h™2) to ka(CA) = O(h™1).

Proof. We explicitly verify | D~Y/2LD~1/?| o, <1/2 and |D~'/2L*D~1/?| o, < 1/2. Indeed, from
the structure of the FDM matrix we see that in each row and column D~Y2LD~1/2 we have twice
the value —1/4 and use the foregoing lemma. ]

In practice, it is difficult to determine the precise value of w,. But it turns out that the
performance of the preconditioner is quite insensitive to deviations from the optimal value, see
the programming exercises.
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§9. The smoothing property of iterative methods

Both experience and theoretical considerations show that the classical iterative solvers behave
poorly for the finite difference system because of the conditioning ka(A4) = O(h™2). We will
now take closer look at the spectral decomposition of the error x — x; and deduce a favourable
property of the relaxed iterations that was not quantified in our asymptotic error estimates. In
the exercises it was shown that the eigenvalues of the FDM system (with homogeneous Dirichlet
boundary conditions) are given by

1 1
Nk = 4(sin2(§j7rh) + sin2(§k7rh))

for any j,k = 1,2,...,J — 1. The eigenvalues of the iteration matrix given by the relaxed
Richardson method are therefore

1 1
Np(I —wA) =1— 4w(sin2(§j7rh) + sin2(§k7rh)).

If we choose w = 1/4, which corresponds to the ordinary Jacobi iteration, we see that for small
values of j,k the modulus of the eigenvalues |\; (I — wA)| is close to 1. The contribution of
the error that belongs to the corresponding eigenvectors is therefore reduced very slowly, and the
same is true if j and k are close to (J —1). Values of j or k near .J/2 instead lead to contributions
that are rapidly damped. The choice w = 1/8, the terms related to values of j or & close to (J—1)
will also experience an adequate damping so that after a few iterations the error can be expected
to be essentially described by linear combinations of eigenvectors for “small” j and k. In view
of the eigenvectors (or eigen-mesh-functions) Uy, ,, = sin(jmmh) sin(krnh) we deduce that some
“oscillatory” part of the error is rapidly damped so that we are left with a “smooth” part.

We want to formalize these observations. In general we call a function oscillatory if it is
(suitably) bounded but exhibits significant variations on small scales, so it has large gradients.
In one dimension the prototype is sin(k7z) on [0, 1] with L? norm uniformly bounded by 1 while
its derivative has an L? norm that grows linearly in k. Analogous properties are true in higher
dimensions where we say a function u is oscillatory if

[ullL2(e) < [[Vull2e)-

For a quantification of this behaviour, we can consider the eigenvalues of the Dirichlet Laplacian.
If we have a function with zero boundary conditions satisfying —Awu = Au, from integration by
parts we obtain

HVUH%Q(Q) = /Q V|3 dz = —/QuAu dx = /\/Qu2 dx = /\HUH%Q(Q)

so that large eigenvalues X lead to highly oscillatory eigenfunctions. For mesh functions, we replace
A by Ay, and the eigenpairs of the Laplacian by the eigenpairs of the discrete Laplacian. The L?
norm of the gradient is replaced by x* Az and therefore we see that the norm ||z|| 4 measures the
growth of the mesh function U associated to the coefficient vector zx.

Remark 2.50. We must not neglect the scaling with respect to the mesh size h. If we compare
the A-norm with the Euclidean norm we obtain ||z||4 = h?);x||z]|3 for the coefficients = of the
discrete eigenfunction Uj . ¢

Since A is Hermitian positive definite, we can define arbitrary real powers A® of A and define
the following norm.
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Definition 2.51. Given A is Hermitian positive definite and s € R, we define the norm

lyllas == Vy*Asy.
for any y € C™. ¢

For s = 0 we have the Euclidean norm, whereas for s = 1 we recover the energy norm. In general
we think of s as describing a scale of smoothness. We will prove a basic smoothing property for
the relaxed Richardson iteration. We begin with a technical lemma.

Lemma 2.52. Let B € C"*" be Hermitian and positive definite with the bound ||B|l2 < 1. Then
IB(I — B> < (mexp(1)~" for allm > 1.

Proof. We see that B and B(I — B)™ have the same eigenvectors and deduce from the assumed
spectral bound that
|B(I — B)"z|2 < sup z(1—2)".
0<z<L1
The function z(1 — z)™ has its only critical point at z, = 1/(m + 1) where the function attains
its maximum with the value

1 ( m >m _ 1 1 < 1
(m+1) \m+1 m (14 L)ym+1 = mexp(1)
where we used the classical bound exp(1) < (1 + 1/m)™ L. ]
Given a matrix A € C"*" we denote by
R=R(w,A):=1—-wA

the relaxation operator. This is the iteration of the relaxed Richardson scheme. It is immediate
to see that the error ey := x — x;, of the iteration is propagated as e, = RFeq.

Theorem 2.53 (smoothing property). Let A € C"*" be Hermitian positive definite. The relazed
Richardson iteration with parameter w < 1/Apax(A) satisfies

|R*y|| asst < Ct, k™2 |yllas  for ally € C* and all s € R,t >0

. RN
Proof. We see that ACTYD/2RE — AL/2RE A5/2 and compute
1R*yl| a0 = [ AP REA 2y ||y < [|AY2RY |2y ] a,s.
We write AY2RF = (AR*/1)H2 = ,=1/2(wAR?*/1)H/2 . Since all eigenvalues of wA lie between 0
and 1, and can apply the technical lemma to B := wA and m := 2k/t and obtain

t/2
t/2 pkl < —t/2 2h/t)t/2 o /2 t
[A7 "Rl < w P lwAR™ |37 < w Shexp(l))

This concludes the proof. ]
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The result is referred to as “smoothing property” based on the following reasoning. If the error
y has high oscillations, we expect the estimate

lyllas+e S @™ yllas
to be sharp (recall that w = O(1/Amax)). That is, for some constant ¢ > 0, the converse estimate
=

1ylla,s < cllylla,s+e

holds. In this case, the theorem states

IR"y|

’ t/2 o
<cla—rs ] kT
noe = e (Gomy) K Plulla

This means that oscillations of y are smoothed out rapidly for the first few k. If for example
t = 1, quotients of two consecutive prefactors on the right-hand side is 1/1/2, \/2/3, \/3/4,...,
which corresponds to good contraction rates for small k.

Example 2.54. The above spectral analysis and the theoretical smoothing result suggest that
the relaxed Jacobi iteration with w = 1/2 should satisfy the smoothing property. Indeed, by the
Gershgorin theorem we know that twice the diagonal entry of the finite difference matrix is an
upper bound for its largest eigenvalue. For the ordinary Jacobi iteration this is not guaranteed,
which corresponds to the above observation that the high frequencies are not damped. Figure 2.]]
compares the iterations in a practical experiment. We recall that for the FDM, the relaxed
Jacobi iteration with relaxation parapeter 1/2 corresponds to the relaxed Richardson method
with w = 1/4 in one dimension and w = 1/8 in two dimensions.

§10. The two-grid algorithm

After a few smoothing steps with the Richardson relaxation, the high frequency modes in the error
are basically damped out and the error can be represented with respect to a coarser grid of mesh
size, say, 2h without essential loss of information. We therefore may project (or interpolate) the
smoothed error to that coarser grid. If this is a sufficiently coarse grid, we solve the resulting finite
difference system with a direct solver, which is then a feasible task. We illustrate this two-grid
method in detail.

As we consider different finite different systems with respect to different grid sizes, we will
indicate the current grid with the index h. We denote by R; an application of the relaxed
Richardson iteration with right-hand side b, that is

Ry =y — w(Any — bp).
Having started with an initial guess :Bgo) for the solution zj to Apz, = by, of course we do not

h =y, — R%xg)) after v relaxation steps. (otherwise we could directly compute

x from it). But we know the residual " := by, — AhﬂQZ:vl(zo), which corresponds to the transformed
error Apel. These quantities are thus connected via eZ = A;lr,};. After a few smoothing steps
we expect that the interpolated residual J (rﬁ) is a good approximation to TZ. Here J some
suitable operator restricting mesh functions from the scale A to mesh functions on the scale 2h.
We thus compute Aopz = J rﬁ and expect accordingly that the coarse mesh function z is a good

approximation to e?. We then embed (or prolongate) z to the fine grid by some operator Io_,j,

know the error e
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Figure 2.1.: Finite difference approximations to the one-dimensional equation u” = 0 with ho-
mogeneous boundary conditions on a grid with 257 nodes. Left: Jacobi iterations 1,
5, 10; right: relaxed Jacobi (w = 1/2) iteration 1, 5, 10. The initial guess z is a
uniformly distributed random vector with values between 0 and 1.
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Figure 2.2.: Prolongation of a mesh function from the level 2h to the level h by the operator
Iopsp.

and set a:](ll) = fR’;stgo) + Iop—pz. If Ig;_opz is close to eﬁ, then x,(ll) is close to xj. We can iterate

this procedure with y replaced by :c;bl) and obtain a sequence :c;f) that we expect to converge to
Th.

In order to formalize this idea, we need a definition of the two inter-grid transfer operators:
the approximation of fine mesh functions by coarse mesh functions and the embedding of coarse

mesh functions into the fine-mesh functions.

Definition 2.55 (prolongation operator). Let n € N and h = 1/(2n) and zo = (2joh, 2koh) with
0 < jo,ko <n+1 be a grid point in the mesh of grid size 2h. Consider the mesh functions

1 ify—
Ui (y) = {0 ;153 PO for all y = (2jh, 2kh) with 0 < j,k <n + 1

1 if z =z
Un(2) =< 1/2 if z=a9+ (h,0) or z=x0 £ (0,h) or z =g+ 27/2(h, h)
0 else

for all z = (jh,kh) with 0 < j,k < 2n + 1. The linear operator Ioj_,; between mesh functions
on the grid of size 2h and the grid of size h with the property Uy = Isp_pUsp is called the
prolongation operator. Figure displays an illustration. ¢

One may wonder why we took this seemingly arbitrary choice for the prolongation. Indeed,
there are many possibilities of interpreting which values would be sensible evaluations of mesh
functions between two grid points. The choice we made corresponds to extending a mesh function
to a function over Q by dividing every square of the grid in two triangles by a line segment parallel
to (1,1) and taking the unique continuous function that is affine when restricted to any of these
triangles and coincides with the original mesh function on the grid points. It is easy to check that
the resulting function has precisely the values that are prescribed by the prolongation operator.
With this choice we have the property Agy, = I3, ., Aplop_p, that is, the prolongation is consistent
with the action of the discrete Laplacian, see Exercise [A:30] The prolongation operator is easy
to realize as a sparse matrix, see the Python routine of Figure [2.3

With this embedding, we can give a meaning to the inner product between mesh functions on
different level by

(@h, y2n)mf = (@h, L2n—hY2n)2-
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def prolongation(n):
N=2%n
m=(n+1) **2;
M=(N+1) **2
oldnode=np.zeros (m)
for j in range(O,n+1):
oldnode [range (j*(n+1) ,(j+1)*(n+1))]=np.arange (2% j*x(N+1) , (2% j+1)
*(N+1) ,2)
oldnode=np.reshape(np.int_(oldnode) ,(n+1,n+1))
I=np.zeros((n+1,n+1,9)); J=np.zeros((n+1,n+1,9)); V=np.zeros((n+l,n
+1,9))
dummy =M
val=np.asarray([.5,.5,0,.5,1,.5,0,.5,.5])
for j in range(O,n+1):
for k in range(0,n+1):
J[j,k,:1=(j*(n+1)+k) *np.ones (9)
VIj,k,:1=val
p=oldnode [j, k]

nw=p+N; north=p+N+1; ne=p+N+2
west=p-1; east=p+1
sw=p-N-2; south=p-N-1; se=p-N

if j==0: sw=dummy; south=dummy; se=dummy
if j==n: nw=dummy; north=dummy; ne=dummy
if k==0: nw=dummy; west=dummy; sw=dummy

if k==n: ne=dummy; east=dummy; se=dummy
I[j,k,:]=np.asarray([sw,south,se,west,p,east,nw,north,nel])

I=np.reshape(I,(9%m,1)).T

J=np.reshape(J,(9*m,1)).T

V=np.reshape(V,(9%m,1)).T

P=csr_matrix ((V[0,:],(I[0,:]1,J[0,:1)),shape = (M+1,m))

R=csr_matrix ((np.ones (M), (np.arange(0,M) ,np.arange(0,M))),shape = (M

,M+1))
P=Rx*P
return P

Figure 2.3.: The prolongation operator for an (n+ 1) x (n+ 1) grid as a sparse matrix in Python.
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We see that the adjoint I3, ,, with respect to the Euclidean scalar product is the orthogonal
projection to the mesh functions on the level 2h in (-, -)p inner product, indeed

(Thy Yor)mt = (Tn, Lonsny2n)2 = (I pnTh, Y2n)2 = (I3psnTh, Y2h)mt-

We thus choose I3, ., as the projection operator that approximates fine mesh functions by coarse
mesh functions.
Based on the above derivation we can now formulate the two-grid algorithm.

Algorithm 2.56 (two-grid iteration for FDM). We are given the right-hand side by, of the FDM.
(0)

e Input: meshes of size 2h and h; number of relaxations v; initial guess x;

e Fork=1,2,...

) = REE T 4 Ly, AL (b — ApRy2 )

§11. The multigrid algorithm

The two-grid method was introduced above for the purpose of illustration. The symbolic notation
A;hl in Algorithm indicates that a finite difference system on the scale 2h is solved. With
respect to the coarser scale 2h the smoothed residual from the scale h again oscillatory and we
repeat the procedure of smoothing and projecting to a coarser grid. That is, we approximate
the action of A2_h1 by another two-grid iteration with the mesh of scale 4h. This can be repeated
recursively until a sufficiently coarse mesh is reached where direct solvers are cheap.

Algorithm 2.57 (multigrid iteration for FDM). We are given as input:
e a mesh hierarchy on levels 2h, 2™ 'h, ..., 2h, h with some m € N and H := 2™h

e the right-hand side b, of the FDM
(0)

e an initial guess x;
e the number v of desired smoothing steps
e a parameter y € N

For kK =1,2,..., the iterate

k)

2! (k1)

= MG(h,by,z;, 7, v)
is recursively defined by

o 1= (b — Ath;’LJ:;Lk_l)) (pre-smoothing)

if 2h = H, then 2z, = A} I, .7
[ ] . .
else set 2) =0 and for j =1,...,p do: z) := MG(2h, I3, _,,mh, ziil,y); set zp, 1= 2],
(coarse-grid correction)

N :Egk) — ggz(g{lﬁxgkfl) + Ispp2n) (post-smoothing)
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Of course one could choose two different values vy resp. v5 for the pre- resp. post-smoothing,
but we disregard this possibility here for a better readability of the algorithm. The parameter y is
chosen as © =1 or u = 2 in practice. For u = 1 we call each iteration a V-cycle and for u = 2 we
call it a W-cycle. Indeed, for ;1 = 1 the iteration goes straight down to the coarsest grid and back
until the finest grid is reached. This resembles the shape of the letter “V”. For u = 2, each mesh
is visited more often by the algorithm and the mnemonic shape for the pattern is the letter “W”.
More elaborate graphical illustrations can be found in textbooks or on the web. Heuristically,
the W-cycle invests visits the coarse meshes more often than the V-cycle and is thus expected to
handle the low-frequency part of the error more accurately.

Later in the lecture we will prove convergence properties and complexity estimates for the
multigrid iteration. With the modest tools that we used in our FDM error analysis, such an
analysis turns out quite difficult while the analysis of the finite element method will offer more
powerful tools for accomplishing this. We confine ourselves to estimating the computational cost.
A fixed number v of relaxation steps on a grid of size h = 1/N with n = (N + 1)? grid points
requires O(n) operations because our matrices are sparse. The same applies to the multiplication
with the prolongation matrix or its transpose. The number of iterations for one evaluation of
MG (h, by, v) is therefore

V] 22_2jn = 0O(n)
=0

because each coarsening reduces the number of grid points by a factor 4. It is possible to prove
that a fixed choice of v and fixed maximal value k of iterations is sufficient for obtaining an error
:c,(lk) — xp, that is of the order of magnitude of the original error estimate satisfied by xj. Therefore,
multigrid is a solver of linear complexity. We will prove this in the forthcoming chapters.

In Figure a possible implementation of the W-cycle in Python is sketched (where standard
FDM routines are not further displayed). Also, the recursive implementation may not be optimal

with respect to memory consumption and speed.

Example 2.58. In this example we approximate Poisson’s equation on the unit square with right-
hand side f(x) = 27sin(mzy)sin(rze) with the multigrid method. The exact solution u(z) =
sin(7mxy) sin(mze) is explicitly known and used for comparison. We use k = 3 iterations of the
W-cycle with v = 2 for both the pre- and the post-smoothing. The coarsest mesh is of size 3 x 3
and we compute the discrete solution on 12 further refinements of that mesh. The convergence
history plot of Figure [2.5] compares the multigrid solution with the exact solution and shows that
the multigrid approximation has an error comparable to the exact discrete solution uy. Table
displays the numbers of nodes, the mesh sizes, the errors in the max norm and the computing
times of a simple Laptop with Intel Core 15-6300U CPU with 4 x 2.4 GHz with 7.6 GiB RAM
plus 22.8 GiB swap memory. On the finest mesh with about 60 million degrees of freedom the
computation took 8271 seconds, which is about 2 hours, which is quite long and mainly due to
the computations with the swap memory. Note that the storage of A, b, xglk), and projection
matrices almost fills the complete RAM on such a small machine.
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import numpy as np

from numpy import matlib

import scipy.sparse

import scipy.sparse.linalg

from scipy.sparse import csr_matrix
from scipy.sparse import spdiags

def f_fun(x,y): [...] return val # right-hand side function f
def FDM_coords(mn): [...] return coord_x, coord_y

def FDM_data(n,f): [...] return A, b, h

def restrict2dof (n): [...] return R

def prolongation(n): [...] return P

def relax(A, b, u,n_smooth):
for _ in range(n_smooth):

u=m1u- 1/8 * (A*xu-b)
return u

def Wcycle(coarse,fine,A,b,x,n_smooth):
S=restrict2dof (2x*fine)
P=prolongation (2**(fine-1))
A_inner=(S.transpose () @A) @S
b_inner=S.transpose () @b
if coarse==fine:
x=S*scipy.sparse.linalg.spsolve(A_inner ,b_inner)

else:
for _ in range (0,2):
x=8*relax (A_inner , b_inner, S.transpose()*x,n_smooth)
r=b-A*x;

gq=Wcycle(coarse,fine-1,P.transpose ()@(AQP) ,P.transpose () *r
,0*xP.transpose () *r,n_smooth)
x=x+P*q
x=8*relax (A_inner, b_inner, S.transpose()*x,n_smooth)
return x

def FDM_mg(coarse,fine,f,n_iter ,n_smooth):
n=2x*xfine
A, b, h = FDM_data(n,f)
x=np.zeros ((n+1) *x*2)
for m in range(O,n_iter):
x = Wcycle(coarse,fine,A,b,x,n_smooth)
return x, h

oo - - the numerical experiment ----------------—--—-~-—--~—-~---
f=np.vectorize (f_fun)

coarse=1 #27coarse intervals per axis

fine=8

n_iter=3

n_smooth=2

X, h=FDM_mg(coarse,fine,f,n_iter ,n_smooth)

Figure 2.4.: Possible implementation of the W-cycle.
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Figure 2.5.: Convergence history of ||ju — .%;Lk)

1/h

lso.o With & = 3, v = 2 in Example
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104

mesh  nodes h |l — xglk) oo time (seconds)
1 9.000E+-00 5.000E-01 2.337E-01 2.717E-02
2 2.500E+01 2.500E-01 5.290E-02 2.324E-02
3 8.100E+01 1.250E-01 1.287E-02 5.230E-02
4 2.890E+02 6.250E-02 3.213E-03 1.120E-01
) 1.089E+03 3.125E-02 8.032E-04 2.275E-01
6 4.225E+03 1.562E-02 2.008E-04 5.213E-01
7 1.664E+04 7.812E-03 5.019E-05 1.257E-+00
8 6.605E+04 3.906E-03 1.255E-05 4.109E+00
9 2.632E+05 1.953E-03 3.137E-06 1.083E-+01
10 1.0561E+06 9.766E-04 7.844E-07 3.721E+4-01
11 4.198E+06 4.883E-04 1.961E-07 1.369E-+02
12 1.679E+07 2.441E-04 4.902E-08 5.199E+-02
13 6.713E4+07 1.221E-04 1.226E-08 8.271E+403

Table 2.1.: Results for £ = 3, v = 2 in Example
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3. The finite element method

§1. Elementary Hilbert space theory

Hilbert spaces are taught in detail in any class on linear functional analysis. Here we only focus
on some very basic properties.

Let X be a (real) linear space. Given a symmetric and positive definite bilinear form (-,-)x,
we define ||z||x = \/(z,2z)x for any x € X. It is elementary to establish the Cauchy—Schwarz
inequality

(z,y)x < llzllx [lylx for any =,y € X.

It can be shown that || - || x defines a norm on X (thereby justifying the notation). The proofs
are the same as in the case of Euclidean vector spaces and left as an exercise. The difference to
Euclidean spaces is that X can be infinite-dimensional and therefore need not be complete. If it
is complete, we call X a Hilbert space.

Definition 3.1 (Hilbert space). A linear space X (over R) equipped with a symmertic and
positive definite bilinear form (-,-)x is called Hilbert space if it is complete with respect to the
norm | - ||x = +/(+,")x. ¢

Basically, Hilbert spaces are Banach spaces with an Euclidean structure.

Lemma 3.2 (parallelogram law). In a Hilbert space X, every (a,b) € X? satisfies
la = blI% + lla+bll% = 2(llallk + [[6l%)-

Proof. If we expand both terms on the left-hand side with the binomial identity, we see that the
mixed terms cancel. What remains are the terms on the right-hand side. ]

Theorem 3.3 (projection on complete subspaces). Let X be a Hilbert space with inner product
(-, )x and let Y C X be a complete linear subspace. Given x € X, there exists a unique element
Px €Y with the property

r — Px||x = inf ||z — .

| Ix [nf |z —yllx

The element Px is unique and characterized by the property
(x — Px,y)x =0 forally €Y.

Proof. We abbreviate 0 := infycy || — y||x Let (yx)r be a sequence in Y with ||z — yx||x — J as
k — oo. To prove that the sequence is Cauchy, we let m,n > 0 and choose a =z —ypm, b =2 — 1y,
in the parallelogram law, which results in

1
lym = ynll% +4llz = 5 Wm + 9 [x = 2017 = ylX + 2 = pal%)-

Since Yy, yn are from the linear space Y, their average lies in Y, and the second term on the
left-hand side is bounded from below by 44. Since the right-hand side converges to the same
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value, we deduce ||ym — ynllx — 0 as m,n — oo so that (yi)r is a Cauchy sequence. Since Y
is complete, the sequence has a limit, denoted by y, which lies in Y and satisfies ||z — y|| = 0.
For proving uniqueness, we assume that there are y,y’ € Y realizing the infimum. The above
argument with the parallelogram law applied to y, vy’ instead of v,,,, y, shows that y = ¢/, which
proves uniqueness. We thus denote Pz :=y.

For an arbitrary z € Y and ¢ € [0, 1], the convex combination (1 — €) Px + €z belongs to Y, so
that we infer with elementary manipluations

lz — Pz|% = 8% < |lo — (1 — &) Pr — e2|k = |[(z — Pz) — e(z — P2)|%.
Expanding the right-hand side results in the estimate
|z — Pz||% < ||z — Px||% +&2||z — Pz||% + 2¢(x — Px,z — Px)x.

Simplifying, dividing by ¢, and letting ¢ — 0, we see with the substitution y := z — Px that
0 < (z— Pzx,y)x for all y € Y. Since this must be true for +y, the bilinearity proves the asserted
variational identity. ]

Definition 3.4. The map P : X — Y from Theorem [3.3]is called orthogonal projection to Y. &

It is easy to see that the orthogonal projection P to a subspace Y is linear and nonexpansive,
that is || P||(x,y) < 1, see the exercises.

We recall the dual space X* := L(X,R), which is the space of continuous linear functionals over
X. The Riesz representation theorem states that there exists an isometric isomorphism between
X and X*. The proof is taught in every course on linear functional analysis and we will briefly
discuss the proof in what follows.

Theorem 3.5 (Riesz representation theorem). Let X be a Hilbert space with inner product (-, -)x
and let F' € X™* be a continuous linear functional. Then there exists a unique element x € X with
the property

(y,x)x = F(y) forallye X.

The dependence of x on F is linear and the element x satisfies ||z||x = || F||x=.

Proof. We consider the map J : X — X* defined by
x> J(x) =y — (y,2)x]

or J(z) = (-,x)x for short. It is direct to check that J is linear and satisfies ||z||x < |J(2)|x+* <
|lz||x so that it is injective and an isometry. We are left with showing that J is surjective. Given
some nonzero F' € X*, we denote by P the orthogonal projection to the kernel ker(F) (which is
closed and thus complete, see the exercises). We choose b € X with F'(b) = 1 and set y := b— Pb.
By scaling the element y, we can now decompose any z € X in a part in the kernel of F' and a
multiple of y, namely

z= (2= F(2)y) + F(2)y.

By construction, y is orthogonal to any element of ker(F'), so that we compute

)
(z,9)x = (2 = F)y,y)x + (F(2)y,y)x = (F(2)y,9)x = F(2)|yllx-
Rearranging this formula reveals
F(z) = |yl (z.0)x = J(lyllx°y)(z) forall z € X

(note that y is nonzero because F(y) = 1). We thus have shown F = J(z) for z = |y| 3y,
whence J is surjective.
]
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We now use Hilbert space methods to show well-posedness of our variational formulation.

§2. The Dirichlet problem in Sobolev spaces

Throughout this course, 2 C R? will be an open convex polygon. It is known that such domains
posses, almost everywhere on the boundary, a well-defined outer unit normal vector v. The
divergence theorem teaches us the following: For a bounded Lipschitz domain €2 and a vector

field v € C1(£2; R?) we have
/ v-yds:/divvdx.
o0 Q

Here (and throughout this text) we denote integration with respect to the n-dimensional Lebesgue
measure by the symbol “dz” while integration with respect to the 1-dimensional surface measure
is indicated by “ds”. The divergence theorem implies the formula of integration by parts: For two
differentiable functions v and v we have

/Q(uajv + v Oju)dx :/ uv vjds

o0
for any j € {1,...,n}, where v; is the jth component of the outer unit normal. A variant thereof
is called Green’s formula
0
/(uAU + Vu - Vo)dx = u—vds,
Q o Ov

where v € C%(Q) N CL(Q) is assumed.

Definition 3.6 (weak derivative). Let @ C R? be open. Let v € L{. .(Q) and j € {1,2}. If there
exists a function g € L{ () with the property

loc

/Uﬁjwd:r:—/gwdx for all ¢ € C°(92),
Q Q

then this function g is called the weak partial derivative of v with respect to the direction 7, and it
is denoted by djv. The vector of all partial derivatives is denoted (provided it exists) by Vuv. ¢

Remark 3.7. The weak derivative is unique (see problems). ¢

The idea behind this definition is to extend the common notion of differentiability. If v is
differentiable, then the weak and the classical derivatives coincide. There are, however, functions
that are not differentiable in the classical sense, but possess a weak derivative.

Example 3.8. The absolute value function v(x) = |z| on @ = (—1,1) is not differentiable on
(—1,1). Yet, its weak derivative is given by

-1 ifz<0
! — 3.1
V(@) {1 if x > 0. (3:1)

Note that we can modify elements of L{ () at z = 0 to any value.

From the example we see that functions with certain kinks can be weakly differentiable.
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Example 3.9. We subdivide the interval (—1, 1) into finitely many sub-intervals [z}, z;1], where
—l=z1<---<zy=1 and ij:_ll [zj,zj41] = Q= [-1,1],

and consider the globally continuous functions that are affine when restricted to any of the sub-
intervals [z, x;41]. Any such function is weakly differentiable.

We introduce spaces of functions that posses appropriate weak derivatives. It will turn out that
these are suited for a sound theory of Poisson’s equation (and similar problems). We shall prove
many, but not all of the stated results.

Definition 3.10 (Sobolev spaces). Let Q C R? be bounded and open. Define
HY(Q) :={ve L*(Q):Vj € {1,2} 9;v € L*(V)}.

That is, the functions from H!'(Q) belong to L?(Q2); their first weak derivatives exist and belong
to L2(Q) as well. ¢

Sobolev functions have far more structure than generic L? functions. Recall that elements
from L?(Q) are equivalence classes (up to equality almost everywhere) and that point evaluations
are not well defined. This is generally the case for Sobolev function, too. Yet, we will see that
such functions possess boundary values in some generalized sense. We first study an important
property, namely that H!(Q) can equivalently be defined by a completion process. Let us define
the following norm on H'((2),

lellisy = y/llol20) + V01320
We use the convention that HVUH%Q(Q) = [ |Vv|* dz for the Euclidean norm [-].

Theorem 3.11. Let Q C R? be an open bounded polygon. The space HY(Q) is complete with
respect to the norm || - || g1(q), i-e. a Banach space. The space C*(2) is dense in HY(Q).

Theorem 3.12. Let  C R? be an open, bounded domain with polygonal Lipschitz boundary.
Then, there exists a unique continuous and linear map S : H'(Q) — L2(0S) with the property

Sv=wlpq for allve HY(Q)NCYQ).

Remark 3.13. A linear map T : H'(Q2) — L?(99) is said to be continuous if there exists a constant
Cr < oo such that
1T r2(00) < Crllvllmq) for all v e H(Q).

The theorem states the following. The operation of taking boundary values, which is well defined
for functions from C'(2), has a unique continuation to functions from H'(f2). Taking such
generalized boundary values still leads to functions in L?(9f2), and we interpret these as boundary
values of functions from H'(£2). This concept turns out important if we wish to pose the Dirichlet

problem in Sobolev spaces. The operator S is called trace operator, and Sv is called the trace of
v on 0. ¢

We outline a proof of the trace theorem, where for simplicity of notation we assume that Q = T
is a triangle. By density, it will be enough to show that for any edge I of T' and any v € C'(T),
the following bound holds ||v||z2(z)y < C||v|| g1(7). The constant C' depends on the domain 2 but
not on v. This will be proven in the following theorem.
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Theorem 3.14 (trace identity and trace inequality for triangles). Let T C R? be a triangle with
some edge F' C T and opposite vertex P € T. Any function v € CY(T) then satisfies

P [
— [ vds= [ vdx+ = [ (e —P)-Vuvdx
IFl Jr T 2 T(

< SIF |F|

Ioliacry < S0l + gy diam(T) 190l

and

Here, |T'| denotes the area of T' and |F'| denotes the length of F'.

Proof. We have div(e — P) = 2 (in two space dimensions). Integration by parts therefore reveals

1
/vd:c+/(o—P)-Vvd:U:/ v(e—P)-vds,
T 2 Jr aT

where v is the outer unit normal of 7. We observe that, on the two edges of T' different from F,
the vector (e — P) is tangential to 9T and, thus, its product with v equals zero. Hence,

/{)Tv(._P).VdSZ/Fv(._P)-yds.

Since furthermore v is constant along F', the quantity (e — P) - v is constant on F' as well, and its
value corresponds to the orthogonal projection of (e — P) in direction of v. This is precisely the
length of the height on F', which by elementary geometry takes the value 2|T'|/|F|. This proves
the first assertion.

In order to show the second claimed property, we apply the trace identity to v2. Note that
V(v?) = 20Vv. We thus infer

T
17l v ds—/v der/(o pP)- vVvdx</v dx + diam(T /|UHV1}|d$
|E] Jp T T T

where in the second step we have estimated the length of (e — P) by the diameter of T'. After
rearranging the identity we obtain

< |F]
[Ell7 |T||| vllZer) +‘7|dlam IUHWIdl‘

We use the Cauchy-Schwarz inequality and the Young inequality 2ab < a? + b? to estimate the
second integral as follows

diam(7T /|v|\V | dz = /|v (diam(T)|Vv|
I i )de

|F|

< gy olEacr) + diam (7| 9ol o).

This implies the second assertion. ]

As a consequence from the trace theorem, it makes sense to impose boundary values on functions
from H'(2). We will usually write u|sq instead of Su etc., but we need to be aware that this
function is only of class L? on 9. For the Dirichlet problem, it is reasonable to consider the
following subspace

HA(Q) 1= {v € HY(Q) : vlon = 0},

i.e., the space of Sobolev functions with zero boundary values.

46



Theorem 3.15. Let  C R? be an open bounded polygon. The space H&(Q) is the completion
C(Q) with respect to the norm || - || g1(q)-

For functions from H}(€2), the L? norm can be controlled by the L? norm of the gradient. This
result is called Friedrichs’ inequality (sometimes Poincaré—Friedrichs inequality).

Theorem 3.16 (Friedrichs’ inequality). Let Q be an open, bounded, and connected Lipschitz
domain. Then there exists a constant C' > 0 such that

vl z2@) < ClIVell ey for all v € HY(Q).
The constant is C' proportional to the diameter of €.

Proof. The proof is left as an exercise. We sketch the basic idea. In view of Theorem [3.15] it is
enough to consider v € C2°(2) and then argue by density. We extend v by zero to some larger
rectangular box containing 2. After shifting coordinates, we may assume that Q C (0, L)2, L > 0.
Then, v is of class C2°((0, L)?) with respect to this box. For any z € €2, we can integrate

v(x) = v(z1,22) = 0v(0,22) + /011 O1v(t, x2) dt.

We observe that the boundary term is zero. For the remaining term, we use the Cauchy-
Schwarz/Holder inequality and obtain

L
(@) < L/ Oro(t, 20) 2 dt.
0

We now intergrate with respect to x;

L L
/ lv(z)[2dzy < L2/ |01 (t, 22)|? dt.
0 0

and thereafter integrate with respect to zo

/ / ]2dm1dac2 < L / / ‘810 t .%'2)‘ dtd.%'Q

Since the support of v lies inside {2, this implies the asserted estimate for v. By a density argument,
it is true for all functions from HJ (). [

The most important implication of Friedrichs’ inequality is that ||V - [[12(q) defines a norm on
H} (). (Convince yourself that this cannot be a norm on the larger space H 1(Q) by considering
constant functions.) Denoting the constant from Friedrichs’ inequality by Cr, we indeed have the
equivalence of norms

[llF1 (@) = ol 72y + IVOl T2y < L+ CRIVO[IF2(0) < (L+CR)0lFpy-  (3:2)
We use the notation |v]1 = [|[Vvl|r2(q).
We are now in the position to formulate the Dirichlet problem in Sobolev spaces. From the
above formulae we see that —Au = f and u|gpn = 0 implies

/Vu-Vvdx:/fvdx for all v € C°(92).
Q Q

This formulation requires less derivative information on w.
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Definition 3.17. Let  C R? be an open and bounded Lipschitz domain. Given f € L?(Q), the
variational (or weak) formulation of the Dirichlet problem for Poisson’s equation seeks u € Hg ()
such that

/Vu-Vvdx—/fvdx for all v € Hy ().
Q Q

¢

This generalizes Poisson’s equation in the sense that every classical solution will also be a
solution to the variational formulation (see exercises).

Lemma 3.18. Let Q C R? be an open and bounded Lipschitz domain. The space HOI(Q) equipped

with the bilinear form
/ Vv - Vwdzx
Q

1s a Hilbert space.

Proof. Friedrichs’ inequality shows that the symmetric bilinear form is positive definite. The
completeness with respect to | - |1 is a consequence of the equivalence of norms (3.2)) and the fact
that HE () is a closed subspace of H(Q). [

Theorem 3.19. Let Q C R? be an open and bounded Lipschitz domain and let f € L*(Q).
The variational formulation of the Dirichlet problem of Poisson’s equation has a unique solution
u € H} Q).

Proof. We check that
v / fvdx
Q

is a continuous linear functional on the Hilbert space Hg (). This follows from the Cauchy and
the Friedrichs inequality

Aﬁmswm@wm@swm@@mL

Hence, we are in the setting of the Riesz representation theorem, which states that there is a
unique element u € H}(Q) satisfying

/Vu-Vvdx—/fvdx for all v € Hy(9).
Q Q

|
By using elementary Hilbert space theory we could establish existence and uniqueness to the
Dirichlet problem for any right-hand side f € L%(Q).
§3. Discrete functions

The functions from the foregoing example allow for a very simple representation, and so they are
generally suited for numerical computations. It is easy to verify that any such function can be
characterized by the vector (v(a:j))j-v:l of its values at the points x;. Between these nodal points,
the values are interpolated by straight lines.
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It is possible to generalize this construction to higher space dimensions. We only consider
the case n = 2 in this lecture in order to minimize the technical efforts. Let the domain  be
subdivided in triangles. We consider the space of functions that are globally continuous and that
are affine when restricted to any of the triangles. In order to define such spaces, we introduce a
suitable class of triangular partitions.

Definition 3.20 (triangle). A subset 7' C R? is called triangle if there exists (z1, 22, 23) € (R?)3
such that T is the convex hull of zi, 29, z3 and these three points do not belong on one straight

line. The points 21, 22, 23 are called vertices. The line segments between z;, 2, for j # k are called
edges. ¢

Definition 3.21 (regular triangulation). Let T C 22 be a finite set of triangles in Q (22 denotes
the power set). The set T is called a regular triangulation of Q if die the triangles cover the
domain Q, i.e., Upeq = Q, and if any pair (T, K) € T2 satisfies one of the following relations:

i) TNK =10

(ii) T'N K is a common vertex

(ii) TN K is a common edge
) T

(iv

This means that the elements of a regular triangulation may only meet under certain rules.

Example 3.22. A non-regular and a regular triangulation of the square:

In what follows, T will always denote a regular triangulation of 2. Let T' € T be a triangle.
The affine functions over T are denoted by

Pi(T) :={v € L™(T) : I(a,b,c) € R¥%z € T, v(z) = a+ bxy + cxa}.

The functions that are piecewise affine with respect to T (but possibly globally discontinuous) are
denoted by
P (T):={ve L>Q): VT € T,v|r € P(T)}.

Finally, the continuous and piecewise affine functions are denoted by
SH(T) = COQ) N Py(T)
and the subspace with zero boundary conditions reads
So(T) == {v € S1(T) : v]on = 0}.

The letter S shall remind us of splines; a notion that is possibly known from one-dimensional
interpolation.
The following property is very important, and its proof is discussed in the problems below.

Lemma 3.23. The elements of S*(T) are weakly differentiable.
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Proof. Exercise. [ |

The set of vertices (or nodes) of a triangle is denoted by N(T") and the set of all vertices is

N:= {2z € Q : there exists T € T having z as a vertex} = U N(T).
TeT

The basis we choose for S*(T) or S§(7) is the nodal basis. First, we define the nodal basis of
SY(T) (no boundary conditions) by (y.).cx, where for any z € N the function ¢, € S*(7) is
defined by the property
1 ify=-=
z =0y, =
Pel) =0 {o ify € N\ {2},

These functions are usually referred to as “hat functions”. It will be shown in the exercises that
these function indeed form a basis.

In order to define a nodal basis of S3(T), one omits the hat functions belonging to boundary
vertices. To this end, we define the boundary vertices by N(9€2) := 9Q NN and the inner vertices
by N(€2) := N\ N(99). The nodal basis of S}(T) then reads

(3.3)

(pr 1 2 € N(Q2)).

As in classical Lagrange interpolation, the coefficients with respect to the nodal basis are given
by the nodal values. This means that any function v, € S*(7) can be expanded as follows

Up = Z Uh(z)%-

zeN

The spaces S*(T) and S§(7) are called finite element spaces. Any continuous function v € C(€2)
can be approximated by its interpolation Iv € S*(T) as follows

Iv:= Z v(2)ps.

zeN

The map I : C(Q) — SY(T) is called interpolation operator. For the case of zero boundary
conditions, the definition is analogous.

§4. The finite element method

The finite element method is to compute the orthogonal projection uy of the solution u € H&(Q)
of the Dirichlet problem onto the space Sé (7). It is therefore uniquely defined by the condition

/ Vuy, - Vopdx = / fopdx  for all vy, € Sol (7, (3.4)
Q Q

which describes a positive definite linear problem in a finite-dimensional space. Our Hilbert space
theory teaches us that it is indeed the best approximation.

Theorem 3.24. Let Q C R? be an open, bounded, connected Lipschitz polygon with a triangulation
T. Given f € L*(Q), the error between the solution u € H(Q) to the variational form of Poisson’s
equation and the finite element solution uy, € S§(T) satisfies

lu—upli = inf |u—wvpls.
UhESé('J')
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We have seen that the finite element method is, in some sense, optimal. The result should
illustrate the basic idea of the error analysis. It is possible to generalize the theory to more
general operators (not just the Laplacian), but this is not in the focus of this lecture.

We would like to quantify the right-hand side of the best-approximation result in terms of
the mesh-size (maximum diameter of the triangles in 7). The idea is to plug in a suitable
approximation in the infimum for which we then derive quantified bounds. To achieve this, we will
use the finite element interpolation. It is, however, not a well defined on H!(f2) because it takes
point evaluations, which need not exist without further assumptions (see Problem . This
means that the interpolation operator, denoted by I}, assigning the finite element interpolation
Iv to any suitable (say continuous) function v, is not well defined on H'(£2). It can, however,
be shown that point evaluations are well-defined in the space

H%(Q) = {v € L*(Q) : all weak derivatives of v up to order 2 exist as functions of L?(Q)}

with norm

lollaze = | 3 10%0]2, 0.

o <2

Theorem 3.25. Let Q C R? be an open and bounded Lipschitz polygon. Then, we have the
continuous embedding H%(Q) — C() and there exists a constant C > 0 such that

[0l ooy < Cllvllgzi)  for any v € H*(Q).

Proof. The result will be proven for triangles in Exercise For polygons, the result then
follows by covering the domain with triangles and using the bound available for these. ]

We have seen that we can apply the finite element interpolation I, under the assumption that
our solution u satisfies the stronger property u € H} (2)NH?(£2). For a derivation of a quantitative
bound on the interpolation under this assumption, we will use —without proof— an interpolation
error estimate on a reference triangle. We shall then carefully consider a transformation to
arbitrary triangles and see how the estimate depends on the geometry of these.

Lemma 3.26 (interpolation on a reference triangle). Let T be the convex combination of the

~

points (0,0), (1,0), (0,1). There exists a constant C > 0 such that for any © € H*(T) we have
65— 1) oy < CID% 200

Proof. The proof is worked out in basic finite element courses. [ |

Here and throughout these notes, we use the notation ”D2U”L2(T) = \/fT Z? et [0jx0]? de.
We introduce a parameter measuring the mesh quality.

Definition 3.27. Let T C R? be a triangle. Let hy denote its diameter and let ppr denote the
diameter of the largest ball inscribed to T. The quantity hp/pr is called the aspect ratio of T. ¢

Lemma 3.28. Let ®(&) = BZ + ¢ denote the affine map from a triangle T to the triangle T
Then, the spectral norm || - || of B and B~! satisfies

h h+
1Bl <=~ and |B7Y < L.
Py pT
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Proof. Given any vector & € R? of length |¢] = p, there exists pair of points Z, ¢ inside T with

& — ¢ = & because the full ball of diameter p; is contained in T. Since ®(z) and ®(7) belong to
T, the image under B satisfies B¢ = B(& — ) = ®(2) — ®(¢) and its length is bounded by the
diameter hr. We thus compute

1 hr
Bl = sup [Bf[= sup —|B{<—.
¢ER? J¢[=1 EER2 [¢|=p; PT Pr
The second asserted estimate follows from interchanging the roles of T' and T. ]

We now prove the interpolation error estimate.

Theorem 3.29 (interpolation on an arbitrary triangle). There exists a constant C > 0 such that
for any triangle T and any v € H*(T) we have

hr
V(v = Inv) |2y < Cp?hT|’D2v|’L2(T)'
Proof. We consider the affine transformation
>:T =T

from the reference triangle to T'. We denote by e := v — Ipv the interpolation error and observe
from the change-of-variables formula that

IVell7z¢y = / Ve|? dz = / ((Ve) - || det D®| dx
T T
We use notation ¢ := v o ® and é := e o ®. The chain rule reveals for any & € T that
Vé(i) = DO(2) " Velp(s).
Multiplying with the inverse of D® T and taking squares thus leads to
(Ve)o @ = |(DeT)"'Ve]* < |[De~|*| Vel

where || - || denotes the (pointwise) spectral matrix norm.
We observe that D® is constant on 7' (because @ is affine). We thus obtain

I9el22(7y < 1D® 2| det D] [VE[2, 7

By Lemma there exists a constant C' , depending on T, such that
HVé‘|i2(T) < 02\|D2@Hiz@)~
Here, we have used that é is the interpolation error if ©. So far we have shown
HveH%Q(T) < C?|Da~Y? /T |D?0|?| det D®| d.
The chain rule shows

D?5(2) = D®(2) " D*v|g(3)DP().
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We thus find
|D*6> < || D®(&)||*|(D*v) o @[

After transforming back to T" we thus obtain
IVellZzr) < C2IDD 2 D[ D017 27
The norms of D® and its inverse can be estimated with Lemma [3.28] as follows
2 2
i by _ Mg b

2 4

|pe-! 2| po|t < ~2 i 2r i
PT P Ps PT

The terms related to 1" are independent of T" and can be estimated by some universal constant.
We thus obtain (after taking squareroots) the asserted bound on the norm of the gradient. [ |

We see from the interpolation error estimate of that the interpolation error is proportional to hAp
provided the aspect ratio of the triangle is bounded. We say that a family of triangulations with
bounded aspect ratio is shape-reqular. The approximation of an H? function is then determined
by the mesh-size A7 and thus improved under mesh-refinement. We obtain:

Corollary 3.30 (global interpolation error estimate). Let Q C R? be an open and bounded
polygon. Let {Tp}n be a shape-reqular family of triangulations. Then, there is a constant C > 0
such that for any v € H?(SY) the finite element interpolation Ij, with respect to a mesh Ty, satisfies

IV (0 = Inv) || 20y < CRID*0|| 2
for the mazimal mesh-size h = maxT € Tphr.

We have seen that any v € H?({2) is approximated with order h by the finite element interpol-
ation the H' norm. For convex domains, the assumption that the solution to Poisson’s equation
is H? regular, can be proven:

Theorem 3.31 (regularity on convex domains). Let Q C R? be an open conver domain. Given
any f € L*(Q), the solution to the Dirichlet problem of the Laplacian (Poisson’s equation) satisfies
u € H}(Q) N H?(Q) with the bound

ID*ull12() < Cllfllz2(0)-
Proof. See the PDE literature. [ |

Remark 3.32. When the domain is nonconvex, the solution may fail to belong to H?(€2). This
is for instance the case in Exercise This is why we assume convexity throughout this
lecture. ¢

Finally, we can quantify the approximation error of the finite element method.

Corollary 3.33. Let Q C R? be an open, bounded, convex polygon. Then, the error between u
and the finite element approximation up with respect to a triangulation Ty, from a shape-regular
family satisfies

IV (w = un) | 2 () < hlID?ull2(0)-

Proof. Since u € H?(f2), the interpolation Iju is well-defined. We know from the best-approxi-
mation property that

IV (u = un)lr20) < IV(u = Thu)ll2(o)-
The assertion then follows from the interpolation error estimate of Corollary ]
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We can prove an improved bound for the error in the L? norm.

Theorem 3.34 (L? error bound). Let Q C R? be an open convex domain. Given any f € L*(Q),
the solution to the Dirichlet problem of the Laplacian (Poisson’s equation) and its finite element
approximation satisfy

lu = unllz2) < CRIV(u = un)llz2@) < C'R?||D?ull p2(q) < C"R2(| £ 20

Proof. The technique employed in the proof is known as the Aubin-Nitsche duality trick. The
idea is to solve for a solution z € H}(Q) an auxiliary problem whose right-hand side is given by
the error e := u — uy,. Let z solve

/ Vz-Vudr = / evdr for all v € HJ(Q).
Q Q
We test the equation with v := e and obtain
HeH%Q(Q) = / eedr forallv e H}(Q) = / Ve - Vzdz.
Q Q
We now use the Galerkin orthogonality and plug in the finite element approximation zj to z,

/ Ve -Vzdr = / V(u—wup) - Vzdr = / V(u—wup)-V(z— zp)de.
Q Q Q
Corollary implies for the finite element errors that
IV (v = un) || 2y < CID*unll 20
and  [|V(z = 2n)llr2(0) < ClID?2nl 120 < Cllell 2o

We now combine the above formulas and divide by the norm of e to arrive at the first asserted
estimate. The second one follows from Theorem B3.311 [ |

§5. Mesh refinement

Given a triangulation Ty, we can generate a finer triangulation Tj by subdividing every triangle
in four sub-triangles by connecting the three midpoints of its edges. This procedure is sometimes
referred to as red refinement. We note that

e the mesh size h is half the mesh size H, that is h = H/2,

e all new triangles generated from a coarse triangle T are congruent to 7T,
e mesh families generated by red refinement are shape regular,

e all vertices from Ty are also vertices of J73,.

This is partly shown in the exercises. Of course, any piecewise affine function with respect to
Ty is piecewise affine with respect to T} as well. We therefore deduce the nestedness property
SYTy) € SY(Tp). Such an embedding of coarse-grid functions to fine-grid functions was already
needed for FDM multigrid. Now that we are operating with functions, we can give a sound
meaning to the embedding by stating an inclusion of vector spaces. In view of Exercise[A:42] the
finite difference embedding of Figure now becomes transparent: it is the embedding of the
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corresponding finite element space if the grid is interpreted as the set of vertices of the triangulation
from Figure . The above embedding is linear and can be represented by a (rectangular) matrix,
the prolongation matriz.

Let us now briefly discuss how to operate with triangulations and finite element functions on
a computer (using Python). We describe a triangulation by prescribing a list of nodes and a list
of triangles. The nodes are put in a list coord € RV*2, The z and y coordinate of the jth node
are written to the jth row. In the example of Figure this means

coord = np.asarray([[0,0],
[1,0],
[1,1],
0,11,
[.5,.511)

for the unit square (0,1)2. Here, we use the library numpy:
import numpy as np

Now we form triangles out of the node numbers. We use convention that the numbering is
counterclockwise. The list triangles € RV*3 contains in its jth row the three node numbers of
triangle number j. In the example from Figure this reads

triangles = np.asarray([[0,1,4],
[1,2,4],
[2,3,4],
[3,0,4]11)

We finally save the node pairs of the boundary edges on the Dirichlet boundary

dirichlet= np.array([[0,1],
[1,2],
[2,3],
[3,011)

We will comment on (and make use of) this later. In Python we can now plot our triangulation
by:

import numpy as np
import matplotlib.pyplot as plt
import matplotlib.tri as mtri

plt.triplot(mtri.Triangulation(coord[:,0], coord[:, 1], triangles))
plt.show()

If we want to generate a surface plot of a piecewise affine function from S*(7T), we can use trisurf.
Figure [3.2] shows a complete example.

The triangulation in the above example is very coarse. Finer triangulations can be obtained
red refinement. We provide a routine red_refine.py on the lecture webpage. We do not care
about the actual code, but we just use it. It can be used as follows

neumann=np.zeros ([0, 2])
coord, triangles, dirichlet,_,_,P =\
red_refine(coord, triangles, dirichlet, neumann)
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Figure 3.1.: Triangulation of the square (0,1)? in four triangles. The bold numbers indicate the
node numbers wile the numbers of the triangles are displayed in italic.

import numpy as np

import matplotlib.pyplot as plt

import matplotlib.tri as mtri

from mpl_toolkits import mplot3d

from mpl_toolkits.mplot3d import Axes3D

coord = np.asarray([[0,0],[1,0],[1,1],[0,1]1,[.5,.511)

triangles = np.asarray([[0,1,4],[1,2,4]1,[2,3,4]1,[3,0,41]1)
dirichlet= np.array([[0,1],[1,2],[2,3],[3,011)

# show triangulation

plt.triplot(mtri.Triangulation(coord[:,0], coord[:, 1], triangles))

plt.show ()
# plot the interpolation of the function x+y
func = lambda x, y: x + ¥y

func2=np.vectorize (func)
z=func2 (coord[:,0],coord[:,1])
fig = plt.figure(figsize =(14, 9))

ax = plt.axes(projection =’3d’)
trisurf = ax.plot_trisurf (coord[:,0],coordl[:,1],2,
triangles = triangles,

cmap =plt.get_cmap (’summer’),
edgecolor=’Gray’) ;
plt.show ()

Figure 3.2.: Sample use of triplot and trisurf
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import numpy as np

import math

import pylab

from red_refine import red_refine #our refinement routine
import scipy.sparse

import scipy.sparse.linalg

from scipy.sparse import csr_matrix

Figure 3.3.: The required packages for the FEM in Python

Here, neumann is just an empty list that, at this stage, has no importance. Later in the lecture
we will also consider problems with a second type of boundary condition (so-called Neumann
boundary condition), but for the moment we can ignore it; we also do not care about the two
ignored output arguments of the function. The output P is the prolongation matrix, mapping the
coefficient vector of a finite element function to its representation on the refined grid. It will be
of importance in the multigrid method.

§6. Implementation of the FEM

Let us now describe how to implement the FEM on the computer. Full Python routines can
be found on our lecture webpage, so that here we will focus on the important (mathematical)
aspects of the implementation. In order to discretize Poisson’s equation (subject to homogeneous
Dirichlet boundary conditions) with the FEM, we need

e a triangulation 7, described through the data structures coord, triangles, dirichlet,
e the right-hand side f, e.g. given through values at certain points or as function,

e a vector b representing the linear functional fQ f o dz with respect to the nodal basis of

SHT),

e the so-called stiffness matriz A, i.e., the matrix representing the bilinear form from Poisson’s
equation with respect to the nodal basis of S1(T).

With these objects at hand, we can solve for the coefficient vector of the FEM solution uy. It is
important to restrict the matrices to the degrees of freedom. In our case, these correspond to the
inner nodes (as the values for the boundary nodes are already fixed by the value 0). The list of
degrees of freedom is usually given the variable name dof.

We start by specifying some required packages for (sparse) linear algebra, see Figure The
structure of the program is displayed in Figure [3.4

It remains to describe the routines for assembling the stiffness matrix A and the right-hand
side vector b. We start with A. First, we build up local stiffness matrices for each triangle T

Aégc = (/ VQO]' . V(pk dl‘)j,k:l,2,3‘
T
Here, the vertices of 1" are locally numbered by 1,2,3. Since the ¢; are affine functions, their
gradients are constant so that we arrive at the formula
Vel
Al‘,‘?c = area(T) Vgoér [Vgol Vo V@g] )
Vs
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def FEM(coord,triangles,dirichlet ,f):
nnodes=np.size(coord,0)
A=stiffness_matrix (coord,triangles)
b=RHS_vector (coord,triangles ,f)
dbnodes=np.unique (dirichlet)
dof=np.setdiffld(range (0,nnodes) ,dbnodes)
ndof=np.size (dof)
R=restrict2dof (dof ,nnodes)
A_inner=(R.transpose () @A) @R
b_inner=R.transpose () @b
x=np.zeros (nnodes)
x[dof]l=scipy.sparse.linalg.spsolve(A_inner ,b_inner)
return x, ndof

Figure 3.4.: The basic FEM routine.

The area is easily computed as follows. With the three vertices 21, 22, 23 € R? of T, we have that
1
area(T) = 3 det[zg — 21,23 — 21].

For the computation of Vi; we observe that the basis functions (or barycentric coordinates)

satisfy the system
pa(x) | =

Z1 R9 23 X
p3() ~~
6R3><3 6R3><1

for any T'. If we take derivatives (w.r.t. ) on both sides, we arrive at

Z1 29 Z3

Vol 0 0
R
cR3%3 N——
ER3x2 ER3%2
Therefore -

Vo, -110 0

Vo, | = [1 L 1] 10

0 1

Vg

We compute all local stiffness matrices in a loop

nelems=np.size(triangles,0)
Alocal=np.zeros((nelems,3,3))

for j in range(O,nelems):
nodes_loc=triangles[j,:]
coord_loc=coord[nodes_loc, :]
T=np.array([coord_loc[1,:]-coord_loc[O0,:] ,
coord_loc[2,:]-coord_loc[0,:] 1)
area = 0.5 * ( T[0,0]*T[1,1] - T[0,1]1%T[1,0] )
T= np.concatenate((np.array([[1,1,1]1]), coord_loc.T),axis=0)
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Ti= np.array([[0,0],[1,0],[0,1]11)
grads = np.linalg.solve(T,T1)
Alocallj,:,:]=areax np.matmul (grads,grads.T)

Now we need to assemble the local stiffness matrices into the global stiffness matrix. The entry
Ajy, of the global stiffness matrix is given by

Ajk:/QVQOj-chkdzz::Z/Vgoj--V@kdx: Z /Vgoj-Vgokdx.
T T

TeT TeT
nodes j,k
belong to K

This means that, for any triangle, we save the index pairs (j, k in the above sum) assigning the
global node numbers to the entries of the local stiffness matrix. We write these indices into the
arrays I1, I2. We then build up a sparse matrix based on these indices (note that repeated indices
imply summation).

nelems=np.size(triangles,0)
nnodes=np.size(coord,0)
I1=np.zeros((nelems,3,3))
I2=np.zeros((nelems,3,3))

for j in range(O,nelems):
nodes_loc=triangles[j,:]
I1[j,:,:] = np.concatenate((np.array([nodes_loc]),\
np.array([nodes_loc]) ,np.array([nodes_loc])),axis=0)
I2[j,:,:] = np.concatenate((np.array([nodes_loc]).T,\
np.array([nodes_loc]) .T,np.array([nodes_loc]).T),axis=1)

Alocal=np.reshape(Alocal, (9*nelems,1)).T

I1=np.reshape(Il, (9*nelems,1)).T

I2=np.reshape(I2, (9*nelems,1)).T
A=csr_matrix((Alocall[O0,:],(I1[0,:],I2[0,:])),shape = (nnodes,nnodes))

The full routine for the stiffness matrix can be found in Figure We now proceed with the
assembling of the right-hand side. We again run a loop over all elements. Since b is not sparse,
we can just update the vector in each loop iteration. For approximating the integral, we use the
midpoint rule

/ fojdx ~ area(T) f(m)p;(m),
T

where m = 2(z1 + 22 + 23) is the midpoint (barycentre) of 7. Since ¢; is affine, we can easily
compute @;(m) = 1/3. This results in the routine of Figure

For testing the FEM code, we use the above data for the unit square. In the code they will be
loaded by a function geom_square. We use the following right-hand side for validation

fl) =2(@1(1 — 21) + 22(1 — 22)).

The exact solution reads
u(x) = z1(x1 — Dag(zy — 1).

For a very basic convergence test for the L° norm we now execute the code from Figure
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def stiffness_matrix(coord,triangles):
nelems=np.size(triangles ,0)
nnodes=np.size(coord,0)
Alocal=np.zeros ((nelems,3,3))
Il=np.zeros ((nelems,3,3))
I2=np.zeros ((nelems ,3,3))

for j in range(0O,nelems):
nodes_loc=triangles([j,:]
coord_loc=coord[nodes_loc,:]
T=np.array([coord_loc[l,:]-coord_loc[0,:] ,
coord_loc[2,:]-coord_loc[0,:]1 1)
area = 0.5 * ( T[0,0]*T[1,1] - T[O,1]1*T[1,0] )
tmpl= np.concatenate ((np.array([[1,1,1]]), coord_loc.T),axis=0)
tmp2= np.array ([[0,0],[1,0],[0,1]11)
grads = np.linalg.solve (tmpl,tmp2)
Alocal[j,:,:]=area* np.matmul (grads,grads.T)

I1[j,:,:] = np.concatenate((np.array([nodes_loc]) ,np.array ([
nodes_loc]) ,np.array([nodes_loc])),axis=0)
I2[j,:,:] = np.concatenate ((np.array([nodes_loc]).T,np.array ([

nodes_loc]) .T,np.array([nodes_loc]).T),axis=1)

Alocal=np.reshape(Alocal,(9*nelems ,1)).T

Il1=np.reshape(Il,(9%nelems,1)).T

I2=np.reshape(I2,(9*nelems,1)).T

A=csr_matrix ((Alocal[0,:],(I1[0,:]1,I2[0,:])),shape = (nnodes,nnodes)
)

return A

Figure 3.5.: Routine for the stiffness matrix.

def RHS_vector (coord,triangles ,f):

nelems=np.size(triangles ,0)

nnodes=np.size (coord,0)

b=np.zeros (nnodes)

for j in range(O,nelems):
nodes_loc=triangles[j,:]
coord_loc=coord[nodes_loc,:]
tmp=np.array ([coord_loc[1,:]-coord_loc[0,:] ,

coord_loc[2,:]-coord_loc[0,:]1 1)

area = 0.5 * ( tmp[0,0]*tmp[1,1] - tmp[O,1]*tmp[1,0] )
mid=1/3*(coord_loc[0,:]+coord_loc[1l,:]+coord_loc[2,:])
b[nodes_loc]l=b[nodes_locl+area/3*xf(mid[0] ,mid [1])

return b

Figure 3.6.: Routine for the right-hand side vector.
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fun = lambda x, y: (x-x**x2)*x(y- y**2)

u_exact=np.vectorize (fun)

f = lambda x, y: 2% ((x-x**2)+(y- y**2) )

coord, triangles, dirichlet, neumann = get_geom()

max_err=np.zeros (5)

for j in range(0,5):
coord, triangles, dirichlet,_,_,_ = \

red_refine (coord, triangles, dirichlet, neumann)

x=FEM(coord, triangles, dirichlet,f)
u_at_nodes=u_exact (coord[:,0],coord[:,1])
max_err [jl=np.max (np.abs(u_at_nodes-x))

print (max_err)

Figure 3.7.: Testing the FEM code.

§7. Discrete inequalities and norms

When considering discrete functions, for example functions from our finite element spaces, we
might have control (in terms of norms) over certain properties that are due the finite dimension.
For example, we know that an estimate of the form ||Vo||12q) < C||v[|12(q) (which would some
reverse Friedrichs estimate) cannot hold for all v € H'(£2) Wlth a umversal constant C. As a
counterexample, take for example v(z) = sin(kzy) for an integer k. The L? norm is uniformly
bounded, while the norm of the gradient grows linearly with k. For discrete functions, however,
we can state a bound of this type, albeit with constants that degenerate with the mesh size.

Theorem 3.35 (inverse estimate). There exists a constant C > 0 such that any triangle T C R?
and any affine function vy, € Pi(T) satisfy
IVl 2y < Cpztllonllr2(r)

If T is a triangulation of Q from a shape-reqular family, then, with some constant C > 0 that only
depends on the shape-regularity, we have

IVonllzz@) < Chpiullvnllr2)  for all vy, € SH(T)
where hyin s the minimal diameter from the triangles of T.
Proof. As in previous proofs, we consider the affine transformation & : T — T from a fixed
reference triangle to T" and use the change-of-variables formula and the chain rule to infer

Hv%ﬁ%m:/Wv%P¢u:[Kv%yQmeD¢mm:mmD®/]D¢Tvmﬁm
T T T

where we used the notation v := v o ®. Denoting by || - || the (pointwise) spectral matrix norm
we obtain

IVonlZ2(r) < | det DRI DS |[Vin] 7, 7
We now argue by referring only to the element 7', where P(T ) is a three-dimensional vector space
with the seminorm ||V - HLQ( 7+ and the norm || - ||L2 (7 We know that Py (T) is isomorphic to R?
where all norms are equivalent. Thus, the unit sphere of P;(1') with respect to the L%(1) norm
is compact so that, by a standard argument, there exists a constant C' such that

VR 2y < ClVR L2y for all @y € Pi(T).
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The dependence of ConTis very critical and it is therefore important that we use the equivalence-
of-norms argument on only one fixed reference triangle. If we used a different triangle for refer-
ence, the constant could be completely different, which is the reason why we argue by change of
variables. Summarizing the above, we have shown that

IVonl1Z2 () < C‘2|]D<I>_1H2f vy, 0 ®|2| det DP| d.
T

From Lemma we know that [|[D®t|| < hg./pr. Transforming back to 7' thus yields the first
asserted result. The second one follows by splitting the integral into triangle contributions, using
the proven local bound, and estimating any p}l by h}l through the aspect ratio. ]

We write a < b if an inequality a < Cb holds for a constant C' > 0 that may depend on the
aspect ratio of the triangulation under consideration or on properties of the domain €2, but not
on the mesh size.

In what follows, we consider a sequence of uniformly (red) refined triangulations T} starting
from an initial triangulation Ty, where Ty, is the uniform refinement of J. The resulting family
of meshes (7% )y is shape regular and quasi-uniform, which means that minimal of maximal mesh
size of a given mesh are comparable, i.e.,

hinax(Tk) S hmin(Tx)  for any k& > 0.
We then simply write hj for the maximal mesh size of the mesh Ty.

Definition 3.36 (discrete norm). Let T, be a triangulation from the above family and vy, € S§(T%)
with coefficient vector y with respect to the nodal basis over T;. We define the norm

okl|s,ie o= hy 5/ ATy
¢

We have already encountered such discrete norms in the context of smoothing properties for
finite differences. Indeed, in the notation of Section [§9] we could write

T

In the finite element context, we now have a sound interpretation of the norm |lvg|| 4, 1, namely
then

Vol z2) = llvill ay,1-

For the discrete norms, we have the following generalized Cauchy—Schwarz inequality.

Lemma 3.37. Any vg, wi € S§(Tx) satisfy.

/ Vg - Vug de < ||lvg|liekllwgli—ee  for any t € R.
Q

Proof. Given y, z as the coefficient vectors to the functions vy, wy, with respect to the nodal basis,
we compute

(Y, Apz)a = (AU AUD20 0 <y ap el 2l a1t

This implies the assertion. |
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We shall now prove that ||vg| 4, 0 is equivalent to the L? norm of vg.

Lemma 3.38. Any v € S§(Tx) satisfies

lvkllzz) S llvkllok S llvellpz(q)-

Proof. We consider a single triangle T € Ty, where vg|7 is expanded in terms of the nodal basis
of T as vg|r = Z?Zl yj;. As in previous proofs, we use the affine diffeomorphism & : 7" — T
and write © = v o ®. We transform back to a reference element and use equivalence of norms,

[okl132zy = | det D@42z, < | det D2]lly]3

where [|y||2 is the Euclidean norm of y. Due to the shape regularity, |det D®| < h? because
| det D®| is twice the area of T. Using again equivalence of norms, the shape regularity, and
transforming back to T yields

W11 < det DB{ox]2, 5 < lowlacry.

We have thus shown |[vg|lp2(ry S hrllyllz < llvkllp2(ry for a single triangle T'. The proof for the
norm over €2 follows from summing over all triangles and the fact that each vertex belongs to
a finite number of triangles whose number is uniformly bounded by the shape regularity. This
means that each coefficient y; is counted at most C' many times for some C' < 1. [ |

With the tools developed in this section, we obtain a bound on the condition number of the
FEM system matrix.

Lemma 3.39 (conditioning of the FEM system). The corresponding finite element system matriz
Ay, with respect to the triangulation Ty satisfies ko(Ax) S h,;2.

Proof. Let y € RVk where Ny, is the number of interior vertices of T;. This defines a function
vg € S$(T) by the expansion v, = Zj y;%; in the nodal basis over T;,. We combine Friedrichs’
inequality with the inverse estimate and obtain

okl 2y S IVokllz2) S By llvellr2go)-
Using discrete norms and the bound of Lemma this equivalently reads
hillyllz < 1A 2yll2 < llyl3

for the Euclidean norm. This implies that, for nonzero y, the Rayleigh quotient satisfies the
bounds

1/2,,112

lyll3
so that any eigenvalue A of A satisfies hi < A < 1. This implies the bound for the spectral
condition number. ]

We have seen that the discrete norms ||vg||1 & and [Jvg|jox represent the L? norm Vuy and (up
to scaling) vy, respectively. We will use | - ||2x as a surrogate for the L? norm of the Hessian,
which of course is not well defined for a typical finite element function v because the gradient
will be piecewise constant and discontinuous. Having the application in multigrid methods in
mind, we want to quantify the best approximation of v by functions vg_1 on a coarser mesh. We
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will denote the orthogonal projection (with respect to the gradient inner product of HE(Q2)) to
the space 5’6 (Tk) by Py. For the approximation of the solution u to the boundary value problem
in a convex domain, we proved Corollary where we exploited that u possesses a bounded H?
norm. This cannot be true for a general discrete function vy, which is the reason why we resort
to its discrete norm || - || 5 instead.

Lemma 3.40 (approximation property). Let Q C R? be an open convex polygon. Let k > 1 and
v € S&(‘J’k). The best-approximation P,_qv; € Sé (Tk) defined via

/ V(vy — Pr_1vg) - Vwpdz  for all wy_1 € S§(Tp—1)
Q

satisfies
ok — Pr—1villz2(0) S hellV(0k — Pecrow)llz2e) S hillvkll2.z-

Proof. We write ej, := vy, — Py_1v5. As in the proof of the L? error estimate, we consider the
solution z € H(Q) to the problem

/Vz-dex:/ekwdx for all w € H} ().
Q Q

Since ) is convex, we know that z € H}(Q) N H?(2). We argue as in Theorem and deduce
with the FEM solution 21 € S}(T%—1) to z and Galerkin orthogonality that

lexlZ2q) = /Qvek V(2 = zp-1) do S h—1 | Verl 2| D* 2l r2) S Pr-1lVerll z2) lexl 2

where we have used the interpolation estimate from Corollary and the regularity result
Theorem [3:31] for convex domains. To prove the second claimed inequality, we use Galerkin
orthogonality and Lemma [3.3

|V (v — qu”k)”%z(g) = /QV(’Uk — Py_qv)Vog de < ||vg — Pe—1vgllok ||vel2,k-

Since v — Pr—1vkllok S llve — Pk,lkaLz(Q), we can use the L? bound that we just proved and
deduce the second claimed estimate. [ |
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4. Iterative finite element solvers

§1. Multigrid method

We consider the situation that we are given a finite element triangulation T, of the open and con-
vex bounded polygon € C R? that arises from a hierarchy To, 71, ..., T1, of successively uniformly
refined meshes, starting from a coarse triangulation Jp. The meshes (T), from a quasi-uniform
and shape-regular family. The letter £ shall remind us of the fact that we are dealing with different
mesh levels. The finite element spaces are denoted by V; := S§(T).

For the ease of notation, we define a mesh dependent inner product (-,-), on V; by

(ve, we)g := h Z vp(2)wp(2).

zeN(Q)

Up to scaling by h%, this is just the Euclidean inner product of the coefficient vectors with respect
to the nodal basis. We have seen in Lemma that (-, ) is equivalent to the L? inner product
on V; in the sense that it leads to an equivalent norm. By A, : V; — V; we denote the linear
operator defined by

(Agvg, we)e = / V- Vwy dz.
Q

Note that after fixing the nodal basis, the operator Ay is represented by the (scaled) stiffness
matrix Ay. But Ay operates on finite element functions and not on the corresponding coefficient
vectors. This simplifies notation and we can write the finite element equations on the level ¢ as

Agup = fo

for the function f; € V; defined by

(fg,vg)g—/ﬂfwdac.

The mesh dependent norm from the previous section is easily identified to satisfy

[vells,e = 1/ (Ajve, ve)e = B 5/ y* Ay

for the coefficient vector y of vy. So far, this is just mathematical morphology. As in the finite
difference case, we consider the relaxation operator

Ry = Ry(wp, A¢) =1 — wpAy

where we will assume throughout this chapter that w;l is an upper bound of the spectral radius
of Ay, which satisfies the scaling
p(Ar) <w; ' S hy”

We recall that the relaxation operator is the iteration operator of the relaxed Richardson iteration

Reve = vg — we(Agve — fo)
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and note that R, of course depends on f,. We will tacitly assume that the f, given on the level £
is chosen which is clear from the context.

In Theorem [2.53] we have already seen that the relaxation operator has a smoothing property.
In the finite element setting the result reads as follows.

Theorem 4.1 (smoothing property). The relazed Richardson iteration with parameter w <
1/Amax(Ae) satisfies

| REvg||s4.0 < Ot we)hy k™2 ogl|se  for all vg € Vo, s € Ryt > 0

with C(t,wy) = (ﬁ)tﬂ.

2wy exp

Proof. The proof of Theorem applies directly to the stiffness matrix Ay. Our discrete norm
incorporates a hy-dependent scaling, which leads to the additional factor he_t on the right-hand
side. ]

The smoothing property motivates a multigrid algorithm as in the case of FDM. In the context
of FEM, we now have a clear idea, what the prolongation operator is, namely the natural injection

teser1 Ve — Vi

Again, its adjoint with respect to the discrete inner product, denoted as
o1 P Ver1 = Vi

serves as the restriction operator. The definitions imply

(thse1Ver1,00)e = (Veg1, teser1Ve)er1 = (Veg1,ve)epr  for any very € Voyg, v €V

so that ¢;_,, ; can be viewed as an adequate replacement of the L? projection from Vp, to V4.
The finite element multigrid algorithm is as follows.

Algorithm 4.2 (multigrid iteration for FEM). We are given as input:

e a mesh hierarchy (T;); on levels ¢ = 0,1,..., L with some L € N e the right-hand side fr,
(0)

e an initial guess u;~ e the number v of desired smoothing steps e a parameter u € N o
number kg of multigrid iterations

For k =1,2,..., kg, the iterate

uf) = MG(L, fr,uff ™", v)

is recursively defined by

o 1= [ —ALfRzugﬁl) (pre-smoothing)
if L—1=0,then 2z, =A% | ;711
e ¢ elseset zY =0and for j=1,...,udo: 2z} := MG(L — 1,LE_1_>LTL,Z};1,I/)
set zr, := 2l
(coarse-grid correction)

. U(Lk) — RE(RE“(L]FI) +tr-1-121) (post-smoothing)
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Instead of I, 1.1z, we could have simply written 27, and this notation should rather resemble
the structure of an implementation where the embedding is a nontrivial operation because the
coefficient vector will change if the same function is represented with respect to two different
meshes. Again, we disregard the possibility of choosing two different values v resp. 1o for the
pre- resp. post-smoothing. As in the finite difference case, for p = 1 we call each iteration a
V-cycle, and for y = 2 we call it a W-cycle.

An obvious choice for the termination of a good initial guess u(LO) € Vp, is to take the multigrid
solution from a coarser level.

Algorithm 4.3 (initial values by nested iteration). We are given the input from Algorithm .
For ¢ =1,..., L, compute
ug()) = MG(K - 1> fﬁ—lv ugliol)a V)

(on level £ — 1 = 0 this means direct solution).

Output: initial value u(LO) ¢

§2. Analysis of the W-cycle

For the error analysis of the W-cycle, it is convenient to consider the two-grid iteration as an
auxiliary tool. The two-grid iteration with meshes Ty,_; and T, corresponds to multigrid, where
the coarse-grid correction on the level L — 1 is carried out exactly. The scheme then simplifies to:

Algorithm 4.4 (two-grid iteration for FEM). We are given as input:
e mesh T;_1 and its refinement Tz, e fr, uS:O), v as in Algorithm
For k=1,2,...,do
y o (k—1) .
o v = fr — AR u (smoothing)

k k—1 - . .
° “(L) = ZU(L )+‘AL£152—1—>LrL (coarse-grid correction)

We will now prove that for sufficiently large v, the two-grid algorithm is contractive.

Lemma 4.5 (two-grid contraction). Denote by uy, € Vi the exact finite element solution and

abbreviate the error by e®) := uy — ugc). In the two-grid method with v smoothing steps we have

IVeP L2y S v 2IIVEr V2 for any k> 1.
The constant hidden in < is independent of v.

Proof. We denote the coarse-grid correction by 27* := AZiILE_l _, 7. With obvious computa-
tions, the definition of r; and f;, = Apur, that

(Ap—12fwp—1)r—1 = (rp,wr—1)r = (Ar(ur — Eus;kfl)),qu)L

for any test function wy_1 € Vi_1. We have therefore shown that the coarse-grid correction
satisfies
k—1
2 = Py (ug, — Ryul ), (4.1)
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The definition of u(Lk) from the two-grid method therefore implies

e® = (1 Pr_y)(ug — Ryu ™).

We have represented the error as the best-approximation error of a discrete function of the level
L by functions from the level L — 1. The approximation property from Lemma [3.40] and the
representation of the Richardson error through the relaxation operator lead to

IVe® | 120y < hrlluz — REal Vo = hl|REe® s 1.

We combine this estimate with the smoothing property from Theorem (with s =t =1) and
obtain
IVe® | o) S v 2 eV = v 2| Ve V| 12(q)

We will now prove contraction of the W-cycle. We will use that the relaxation operator is
nonexpansive with respect to the energy norm

IV Revell 2y < Vel p2()-

Indeed, we recall Ry = I — wpAy and note that the eigenvalues of Ry lie between 0 and 1 for our
choice of wy. We write

1/2 1/2
IV Revell 2y = 145" Revello.e = | Reyvello. (4.2)
and obtain the claimed estimate from Theorem

Theorem 4.6 (W-cycle contraction). For any~y € (0,1) there exists a number v > 0 of relazation
steps such that the W -cycle multigrid solution ugﬂ) € Vi, satisfies

1V (ur = w20y < V(s = uf ™) 2@ < 7F 1V (@ = w2 @)

Proof. We denote by C the constant from Lemmasuch that || Ve®) l2(0) < Cv=1/2||velk—1) 22(0)
for the two-grid iteration. We choose v as v > (C/(y—~2))? and prove the result by induction over
the levels. For L = 1 we have the two-grid method where the claim is satisfied for v > (C/v)2,
which is satisfied for our choice of v. Let now the claimed estimate hold for some L —1 > 1.
On the level L we assume in view of without loss of generality that no post-smoothing is
performed. We use the auxiliary two-grid solution

) — Ry D

-1 %
I +27 with 27" = A" 7L

for comparison and obtain from the triangle inequality
k
1V = w2y < IV = a5 20) + 1V (@ = w2
For the first term on the right-hand side we use Lemma which implies
k—1
IV (ur = a5 12y < Cv 1V (ur = uf ™)l pa()-

The remaining term is the approximation error of the coarse-grid correction, which can be written
as

IV @@ — a2y = IVGEE = 2 20
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where z% € V1 is the multigrid approximation of z§* on the level L — 1 with the W-cycle. From
the induction hypothesis we obtain

IV = 2Dz () < A2V l2 (@)

(recall that the initial guess 29 was chosen to be zero). The 42 stems from the fact that the
multigrid is run twice in the W-cycle. Since the exact coarse-grid correction is the projected
error, as shown in (4.1]), and the orthogonal projection is nonexpansive, we have fomr (4.2) that

1Yz 20y = IV PR (ur, — w2y < [V (ur — ol )| 12

We combine the above estimates and obtain

1V (ur, — u$) 2y < (Cv 72 442V (ur — w2 ).

Our choice of v then proves the assertion. |

Theorem 4.7 (W-cycle error estimate). We consider multigrid with the W-cycle and initial values
computed from nested iteration. If v > 0 is chosen such that the W-cycle is contractive with v < 1

in the sense of Theorem then there exists kg > 0 such that the multigrid solution u(Lk) for
k > kg satisfies
k
1V = w20y S hellfllzzo)-
The constant hidden in the notation < is independent of L and f.
Proof. On any level £ = 0,..., L, we denote ey := uy — ugk) with eg := 0. From the contraction

property from Theorem [£.6] and the choice of the initial value, we obtain

k
Vel 2y < VIV (ue — i) 200 -

For the right-hand side, we use the triangle inequality and the a priori error estimate from Corol-
lary [3:33] and deduce

19 e = w20y < V(=) 20y + 19 (0 = o) 2y + | Verl 2o
< Chyl| fllp2() + IVer-1ll L2 ()
Combining the foregoing bounds yields
IVedlr20) < V" (Chell fllz2 () + Vel r2(o))-
By an induction argument, we therefore infer with 2h, = hy_; (and thus hy = 2°7¢hy) that

L

L
IVerLllzz) < Cllfll2 @) Z heyHE=0F = 2710 £l p2 () b Z(Q’Yk)(HLJ)-
= =

If ko is large enough such that 27 < 1, then the geometric sum is uniformly bounded and the
assertion follows. [ |
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On the level ¢, the number of degrees of freedom n, (size of the FEM system to be solved) is
proportional to 4. On simple triangulations like the FDM grid, this is clear. Generally, it follows
from Euler’s formula, cf. Exercise [A.50] Matrix-vector multiplication with the sparse matrix Ay
requires Cny operations for some constant C. The parameters ko, v in Theorem [4.7] are uniformly
bounded. With those numbers being fixed, we therefore have that the number of operations
NOP(¢) satisfies

L
NOP(L) < Cnp, +2NOP(£ — 1) < C Y 2" 'n,
(=1
the factor 2 is due to the choice of the W-cycle. Since ny <4~ (E=9n; we obtain with a geometric
series argument that
NOP(L) < ng,

i.e., the multigrid method provides an error of the order hy with linear computational cost.

§3. Discrete Sobolev inequality

We know that taking point evaluations is not bounded with respect to the H! norm. But when
working with discrete functions, we can quantify the deterioration of the norm in terms of the
mesh size.

Theorem 4.8 (discrete Sobolev inequality). Let Ty be a triangle from Ty of mesh size H and
v, € SY(Ty) with respect to a refinement Ty, of mesh size h. Then

lonll ooy S H M onllr2erg) + (14 log(h/H))Y2) [V on| g1 7y -
Proof. The proof very closely follows [BS08|, §4.9]. We first note that the case of h close to H
follows from a simple scaling argument, whence we may focus on the case h < H/2 =: Ry. An
elementary consideration shows that there is a sector of angle w and length R > Owith R< H < R
denoted in polar coordinates by Kr = {(r,¢) : 0 < r < R,0 < ¢ < w} such that any z € Ty
satisfies
T+ QKy CTh

for some planar isometry ). We consider T}, € T}, where the maximum of |v,| is achieved and
assume without loss of generality that the barycentre of T}, is the origin 0 and the corresponding @)
is the identity. We start by bounding the value v, (0). There is a positive number 0 < s < 1 (only
depending on the shape regularity) such that the scaled sector K, is contained in Tj. Integration
until any 0 < r < R yields

) = 0n(0) = [ 0pun(o. o).

We use Young’s inequality and find
1 2
SO < lon(r, 0) +

/O Opun(p, @)dp

Given any Ry < r < R, we now split the integral into a part that lies inside T}, and a remainder,
and thereafter use Holder’s inequality

r sh
‘/O dpun(ps s0)dp‘ < ’/0 v (p, w)dp' +

/ . Dpun(p, sO)dp’

1/2 1/2

< ShHVUhHLOO(Th) +

/ ;(@:vh(p, ©))pdp

"
/p dp
sh
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The last appearing expression equals /log(r/(sh)) < /log(R/(sh)) < /1 + log(H/R). Further-
more, from the shape regularity we obtain sh||Vup| po(z,) S [[Vonllz2(r,). Therefore combining
the above estimates yields with Young’s inequality that

R
on(0)* < lon(r, @) + Vol Foe .y + (1 + log(H/h)) /h (Dpvn(ps 9))*pdp| -

We note H* < [ [ 1];0 rdrde < H?. Multiplying the displayed formula by r and integrating
therefore results in

H[on(0) S o3y + B2V 0n 3y + (U4 log(H/R) B2 Vo 3agr, .
We have therefore shown
o (0)* S H™?|[onl|Z2(7y,) + (1 + log(H/h)) [V onl[72 (7,

Since a scaling argument with the function o, (y) = vp(y) —va(0) shows ||Op]| Loo (1) S [[VUrllL2(1,)s
the triangle inequality shows the assertion of the theorem. ]

§4. Hierarchical multilevel decomposition

We consider a mesh hierarchy Ty, ..., 7 with finite element spaces Vj,..., Vs as in “previous
sections. The nodal finite element interpolation to V; is denoted by Iy : C(2) — Vp. Any function

vy, € Vi, is then decomposed as
L

v =Y (I —Iy)vy,

=0

where we set I_; := 0. This corresponds to a multilevel decomposition

L
V= @ W,
=0

with
Wy = {vg — Ip_qvp : vp € Vp}.

The space Wy is spanned by the hat functions that correspond to interior vertices of T, that were
not in Ty_1.

We recall the scaling argument from the inverse inequality. By transforming to a reference
element, evoking equivalence of norms and using the shape-regularity, we can prove:

Lemma 4.9 (interpolation estimate for 1-level difference). For ¢ € {1,...,L}, any v, € Vy, and
any T € Ty_1 we have
lve = Le—1vell 27y S hell Vel L2y

We prove an L? estimate for the single contributions of the above decomposition of vr,.

Lemma 4.10. Any vy, € Vi, and any £ € {0, ..., L} satisfy

[(ZLe = Ie—1)vrllrz) S he(l+ VL = O] Vor| L2 (o).
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Proof. In the case £ = 0, the result is immediately implied by the discrete Sobolev embedding, a
scaling argument, and Friedrichs’ inequality. We therefore consider the case £ > 0. Let T € Ty
and ¢ € R be arbitrary. We denote v, := (Iyv, — ¢) € Pi(T). From a scaling argument we obtain

[(Ze = Le—)vrll L2y = llve — Le—1vell L2 (ry < hallvell ooy < hellvr — el Lo (7

where we have used in the last step that the maximum of |vy| corresponds to one of the nodal
values of |vy, —c| on T'. Here, we have abused notation and denoted by I,_; the local interpolation
on T (note that vy is only locally defined). The discrete Sobolev inequality from Theorem
leads to

1/2

hellvr = cllpoo(ry S llve — ell L2y + he(1 + [log(he/hL) ) “[[ VoLl L2 (1)

For the choice ¢ = [ vp dz/|T| as the integral mean, the Poincaré inequality (which is proven in
any basic course on Sobolev spaces or finite elements) states

lvr = ¢ll2(ry S hell VLl o)

Combining the above estimates, summing over all 7' € Ty and taking logarithms in the relation
hr = 2E=%h, then leads to the assertion.
|

Lemma 4.11 (strengthened Cauchy-Schwarz inequality). Let 0 < j <k < L. Any w; € W; and
wy € Wy, satisfy
Vw; - Vg, dz S 297872 V|2 || V) 2 q).
Q
Proof. We consider a coarse triangle T' € T;, use integration by parts, and the shape regularity
(note that Vv; is constant over T') to infer

/ij-Vwk dx :/ (Ow;/ovp)wids S hj_1||ijHL2(T)/ |wy| ds.
T oT oT

The boundary integral is an integral of a piecewise affine function. With the shape regularity we

obtain
1/2

/ lwplds She > Jwe(2)] S he(hi/h) P[0 Y0 Ju(z)?
oT 2ENLNOT 2ENRNOT

where we have used the Cauchy—Schwarz inequality for vectors in the last step. We know from
Lemma [3.38 that

> we(2)? S by Mlwell 2y
2ENRNOT

so that, after combining the above estimates, we conclude
[ s unds £ 15 g 1) T Lyl

We now use that wy, = wy, — I,_1wy, and exclude the trivial case k = j. Thus k > 1 and Lemma[4.9]
leads to

/Tij Vwgda S (/1) 2V wj| 2o || Vg 2o -

The relation h; = 2k=ih, then leads to the asserted estimate for 7. The global estimate fol-
lows from splitting the integral in local contributions, using the proven bound, and applying the
Cauchy-Schwarz inequality in R4 75 ]
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§5. Hierarchical basis preconditioner

We will define a preconditioner for the FEM stiffness matrix Ay with respect to the triangulation
Tr,. We begin by working with functions and therefore again represent the FEM system by an
operator

(Apvg, wy) = / V- Vwy dx
Q

where the angle brackets represent the duality pairing between V; and V,*. By v : Wy — Vi, we
denote the embedding. The dual operator ¢j : Vi — W/ is then defined as usual by

(Lo fywe) = (f, Lewg) for any f € Vi, w, € Wy

On W, we define the operator B, : W, — W/ by

(Bowy, Wy) 1= Z we(2)wy(2).

ZEN@ (Q)\N[_l (Q)

If a nodal basis is introduced in Wp, this corresponds to the Euclidean inner product of the
coefficient vectors. Clearly, By is invertible.

Definition 4.12 (hierarchical basis preconditioner). The hierarchical basis preconditioner is

defined by
L
Z ¢ Le
(=0

Lemma 4.13. The operator B : Vi — Vp, is symmetric and positive definite.

Proof. The operators By are symmetric and therefore Bé_l and LgBZ_lLZ have the same property,
and so has B. Since the By are positive definite and the multilevel decomposition of V7, is a direct
sum, the operator B is positive definite as well. [ |

We recall Young’s inequality for convolutions (using the counting measure). For given sequences
a = (aj); and b = (by); of nonnegative real numbers, it states

la s bllez < lallez]|blle-
The proof departs from Hélder’s inequality (with p = ¢ = 1/2)
2
> (Z aj_kbk) =Y (ng by )by ) < o]l Z 2 (@)
j k j k
Fubini’s theorem shows that the sum equals ||al|% |6/,

Lemma 4.14. Let vy, € Vi, have the multilevel decomposition vy, = ZgL:o wy with wy € Wy. Then

L
<.ALUL,UL 5 Z ngg,wg (1 + lloghL| )<.ALUL,’UL>.
(=0
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Proof. With the decomposition of vy, and the strengthened Cauchy—Schwarz estimate we deduce
(Ao, vn) S0 2707 H2) G| 20y | Vaws 120
ik
We apply the Cauchy—Schwarz inequality for vectors (with respect to j) and obtain

1/2 1/2

2
(Apvr,on) S | D) (Z 2_|j_k|/2||vwk”L2(Q)> > IVw;lliz g

J k J

For the term inside the first square-root we use Young’s inequality for convolutions and finally
obtain with the geometric series (for 1/1/2) that

L
(Arvr,vr) S Z ”VWH%%Q)
(=0

The combination of the norm equivalence from Lemma and inverse estimates then shows
the first asserted estimate. In order to establish the second claimed estimate, we first combine
Lemma [3.38 with Lemma [4.10l and obtain

L L L
Y (Bewe,we) S MlwellZay S D (L+ VL= 0% VorlFeg) S L2IVLllie)
/=0

=0 =0
Since L < 1+ log hr,, we have shown

L

Z(Bﬂﬂg,iv@ (1 + |loghr|*){(ALvr,vr)
=0

and hence the second asserted bound. ]
Eventually, we are interested in the eigenvalues of BA;. We need the following tool.
Lemma 4.15. Any vy, € Vi, satisfies (B~ lvp,vp) = Z£:0<'ngz,wg>.

Proof. We note that the unique multilevel decomposition of vy, € V7, into contributions w, € Wy

satisfies
we =B, By,

Indeed, we directly check that w, € W, and

L L
ZBZlLZfole = Z LngZlLZ'Bfl’UL = BBy, = vy
=0 /=0

We now write

L
<B_1UL7 UL> - Z(B_lea w£>'
£=0

Each contribution of the sum then satisfies
<Bfle,wg> = (Bg%[lbzgile,wd = <ng4,w5>

and the assertion follows. [ |
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Theorem 4.16. The hierarchical basis preconditioner satisfies

)\max(‘B\AL)

A Y < (1 + |log hyr?).
)\min('B-AL) N( +‘Og L|)

Proof. Since A, and B are symmetric and positive definite, we know that the extremal eigenvalues
of BAj, are characterized as the minimum and the maximum of the Rayleigh quotient

(Arvr,vr)

m fOI’O#ULGVL.

By Lemma m the denominator equals Zé::O('ngg, wy) so that Lemma implies
1
———— < Anax(BAL) < Amax(BAL) < 1.
1+|10ghL|2N a( L)— a( L)N

This implies the assertion. [ ]
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A. Problems

Exercise A.1. Prove that the Laplacian is represented in polar coordinates (r, ) as follows

92 10 1 92

A= 1o 1o
Or? + ror + r2 0?2

Exercise A.2. Let the following function be given

— 5 log || ifn =2
"= { . L, ifn>2
n(n—2)a(n) a2 LN =4

Here, a(n) # 0 is some real number. Show that A®(z) = 0 holds for all z € R™\ {0}.
Exercise A.3. Prove the approximation properties of difference quotients from Lemma

Exercise A.4. Show that the discrete problem from Definition [I.8 and the stated matrix-vector
system are equivalent.

Exercise A.5 (convergence rates in Holder norms). Let £ € Ny and 0 < o < 1 and define the
following norm

|0%v(x) — 0%u(y)]
V|| ok,e(0) = ||V||ck(g) T Max sup
Ioloneqey = ollero + max sup 0=
TH£Y
A continuous function v with finite norm [|v[|cr.q gy is said to be uniformly Hélder continuous of

class C*®. Prove that the finite difference method satisfies the following convergence estimate

[u—=Ulya < Ch® max 19, ull co.0 e

provided [|u|c2.a(q) < oo.
Hint: Use first-order Taylor expansion with Lagrange form of the remainder.

Exercise A.6. Work out the details in the Taylor expansions for the derivation of the 9-point
stencil.

Exercise A.7. Prove that the 9-point stencil satisfies a discrete maximum principle and work
out an error estimate for the finite difference error |u — Ul q for the Laplacian on the unit square
with homogeneous Dirichlet boundary conditions.

Exercise A.8 (operator norm). Let || - || be a norm on K".

a) Prove that the map ||Al| := su n lLA=]] is a norm on K™*" which is submultiplicative
p Pzekn\{0} ] p

and compatible with the underlying vector norm.

(b) Let A € K™, Prove that the operator norm related to the Euclidean distance ||-||2 satisfies

[A[l2 = [|A™[]2-
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1/2
¢) Prove that the Frobenius norm ||A|p := m A is compatible with the Euc-
7,k=114%]

lidean norm, but is not the operator norm if n > 2 (a 2 x 2 counterexample is sufficient).

Exercise A.9 (norms of maximal row or column sum). Prove that the norm of the maximal
column sum

[A[[1 := max Z\Ajkl
=1

1<k<n

on R™ ™ is the operator norm corresponding to the (vector) ¢! norm. Show that the operator
norm corresponding to the £°° norm is given by the maximal row sum.

Exercise A.10 (inner product). , We consider the space C([a,b]) of continuous functions over
the interval [a,b] and a positive real function w € C([a, b]) mit w > 0.
( ) ShOW that the map C([CL b])2 (fv ) <f7g>L2(a,b),w € C given by <f7 >L2 a,b),w

f f(z (x) dzx is a scalar product on C([a, b]).
(b) Show that || fl|L2(ap)w = (f5 f>1L/22( ) 18 & norm on C([a,b]).

Exercise A.11. Let V', W be normed linear spaces where W is complete. Prove that the space
L(V, W) of bounded linear operators endowed with the operator norm is a complete normed linear
space.

Exercise A.12. Let Q = (—1,1)2\ ([0,1] x [~1,0]) be the I'-shaped (or L-shaped) domain. Let
u be given by

u(z,y) = (1 — 231 —y*)r 2/3 gin <2?z0> .
Here, we use polar coordinates 0 < r < 1 and 0 < ¢ < 37/2; note that x = r cos p and y = rsin .
(a) Prove that u satisfies —Au = f for some f € C°(Q) and u|pq = 0. Compute f.
(b) Prove that u does not possess bounded derivatives and, thus, does not belong to C''(€2).

Exercise A.13 (condition number of s.p.d. matrices). Let A € R™™" be symmetric and positive
definite. Shoow that

Exercise A.14 (stationary iterations). Decide whether the Jacobi or Gauss—Seidel method are
convergent for solving A;x = b for the matrices

2 -1 2 5 5 0
Ar=1(1 2 =2|, A,=|-1 5 4
2 2 2 2 3 8

Exercise A.15 (convergence of iterative methods for the FDM system). Prove that the Jacobi
and the Gauss—Seidel method are convergent for the finite difference system. Prove furthermore
that the relaxed Richardson iteration is convergent if the relaxation parameter is chosen w < 1/8.
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Exercise A.16 (Richardson iteration). Let A € C" be a matrix with a pair of nonzero eigenvalues
A, i € C of opposite sign, i.e., A/|A\| = —pu/|p|. Prove that the relaxed Richardson iteration

Tpr1 = wb+ (I —wA)zy
is divergent for any choice of the parameter w.

Exercise A.17 (Rayleigh quotient). Let A,C € R™*™ be symmetric positive definite matrices.
Prove that the smallest resp. largest eigenvalue of C'A satisfies
< . ZFAz N 2*Az

Amin = min resp. A = max ———.
M0 2*C -y max 0 2O 1y

Exercise A.18 (SSOR). Show that the SSOR iteration can be rewritten as
Tpy1 = My, + B~
with the matrices
M :=(D+wR)"Y((1 —w)D —wL)(D +wL)"*((1 +w)D — wR)
and .
B := m(D +wL)D™Y(D + wR).

Exercise A.19 (energy minimization; energy norm). Let A € R™*" by symmetric and positive
definite and let b € R™. We define the following function over R"

f(z) = %<$7A56>2 —(x,b)e for any xz € R".

(a) Compute the gradient of f.
(b) Show that x € R™ satisfies Az = b if and only if f(x) = min,crn f(2).
(c) Show that ||z|4 := <a:,Aa:>;/2, x € R™, is a norm on R"™.

Exercise A.20 (Chebyshev polynomials). Consider the functions 7, (x) = cos(n arccosx) over
[—1,1] for n € Ny and prove:

(a) The functions T, satisfy the recurrence relation T,,1;(x) = 22T, (x) — T—1(x) for n > 1.

(b) The functions (7},)nen, are an orthogonal system for the inner product (-,-)z2 ;1) with
the weight function w(z) = (1 — z2)~1/2.

(c) The T, are identical to the Chebyshev polynomials.
(d) We have |T,,(x)| <1, and |T,,(z)| = 1 if and only if z = cos(kw/n) for some k € {0,...,n}.
(e) The polynomials T}, can be represented as Tp,(z) = 1 ((z + Va2 = 1)" + (z — V2 — 1)").

Exercise A.21. Prove that a descent method with descent directions dy,...,d,—1 € R™\ {0} is
a Galerkin method with respect to the spaces Wy, := span{dy, ..., dr_1} if and only if all descent
directions are mutually A-orthogonal.
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Exercise A.22 (Kantorovich inequality). Let A € R™*™ by symmetric and positive definite with
eigenvalues 0 < A\; < --- < A, and k := k2(A). Prove the following:

(a) Define p := /A1 A,. Then we have for all n € {1,...,n} that
kY2 < A/ < x/2 und Ni/p+p/A < kY2 4 72,
(Hint: Monotonicity properties of z +— z + 27 1)

(b) The matrices ! A+pA~! and A have the same eigenvectors. The corresponding eigenvalues
are bounded from above by k'/2 + x=1/2,

(c) Any z € R" satisfies
e, AxYo + ple, A7)y < (kY2 + k7Y2)||z||2 (Hint: Exercise [A.13).

A Ail 1 1 2
(d) Any z € R™\ {0} satisfies (@, x>ﬁ<3|c|’4 )2 < <2/@1/2 n 2}{—1/2> .
Ll2

Hint: You might use that 4ab < (|a| + |b])? for any real a, b.
Exercise A.23 (convergence of the gradient method). Let A € R™™ ™ be s.p.d, b € R", and

f(z) = &{z, Az)s — (z,b)2. Denote by z, the solution to Az, = b and denote by xy the iterates
of the gradient method with dp = —V f(x). Prove the following.

(a) Any x € R" satisfies f(z) = f(zs) + 5[z — z.||4.

1 |ldill3

(b) We have f(zk41) = f(zx) — 2 Ty, Adg)s’

(c) We have d, = —A(x), — ) and ||z — 24||% = (dk, A~ dk)2. Furthermore, the following
identities hold

2 2 I3
Thal — T =z — -
” + *HA || *HA <dk,Adk>2

AE
ond e = ol = o~ 2l | 1= o

(d) Use the Kantorovich Lemma (Exercise |A.22) to prove the error bound

Kko(A) —1 b
o= zula < (20 7) oo =l

Exercise A.24. Prove that in the cg method the Krylov spaces satisfy gr € Vi and dim Vi, = k
as long as g # 0.

Exercise A.25 (eigenvalues of the Dirichlet Laplacian). Prove that all eigenvalues A and eigen-
functions u # 0 to the problem

—Au=Auin Q and wulsgo =0
for the unit square 2 = (0, 1)? are given by
u(z) = sin(jrx,) sin(krze) and A= (j2 + k*)x? for any j,k=1,2,....

(Hint: separation of variables)
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Exercise A.26 (eigenvalues of the finite difference system). Show that all eigenvalues A and
eigenfunctions U of the finite difference system Az = Ah2x over the unit square are given by

Upn = sin(jmmh) sin(krnh) and X = 4(sin?(3jmh) + sin?($kmh))

for any j,k =1,2,...,J —1 and all interior grid points @, , = (mh,nh) with m,n=1,...,J -1
and h = 1/J.
Hint: You may use the relation sin((m + 1)y) = 2 cos(jmh) sin(my) — sin((m — 1)y) for y = jhn.

Exercise A.27. Prove that the spectral condition number of the FDM system scales like O(h™2).
Hint: Exercise [A.20]

Exercise A.28. Prove that the SSOR preconditioner satisfies the representation
-1 -1 1 2 1k 1
CT=02-w) A+4—(2—w)D+w LD™"L _ZD :
w

Exercise A.29. Prove Lemma [2.47]

Exercise A.30. Prove that the finite difference matrices for grid-size h and 2h are related through
the prolongation operator as follows Aoy = I35, Aplop_p.

Exercise A.31. Prove, based on the divergence theorem, the formula of integration by parts as
well as Green’s formula.

Exercise A.32. Let X be a Hilbert space. (a) Prove that the kernel ker(F') of any continuous
linear functional F' € X* is closed. (b) Prove that the orthogonal projection P : X — Y to
a closed subspace Y is linear and nonexpansive, i.e., |[P| (xy) < 1. (c) Prove that the map
J : X — X* from the Riesz representation theorem is an isometry.

Exercise A.33. Prove the fundamental lemma of calculus of variations stated as (a)—(b).

(a) Let the function g € C%() satisfy [, g¢»dz =0 for all ¢ € C°(2). Then g =0 in Q.
(b) The assertion of (a) remains valid if g € L{ () (with the same conclusion a.e. in ).

(c) Show that the weak derivative is unique (using (b)).

Exercise A.34. Show that the function v(z) = log(|log(|z|)|) on the disc Q = {x € R? :
|z| < 1/exp(1)} is weakly differentiable but neither bounded nor continuous over 2. Prove that
[v[l L2y < oo and |[Vvl[12(q) < oo. (Hint: Polar coordinates.)

Exercise A.35. Show that the notions of classical and weak derivative coincide for continuously
differentiable functions.

Exercise A.36. (a) Draw a regular triangulation of the square (0, 1)? with 7 triangles.

(b) Let K, T be triangles that intersect in one point z = T'N K. The point z is vertex to T
but not to K. Such point is called a hanging node. Draw a picture of this situation and
convince yourself that regular triangulations cannot contain any hanging node.

Exercise A.37. (a) Prove the claims from Example and Example

(b) Draw plots of such piecewise affine function for some examples.
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(c) Is the sign function from (3.1)) weakly differentiable?

Exercise A.38. Show that the functions (p,).cn are uniquely defined by (3.3)) and that they
form as basis of S1(T) and a partition of unity over Q2. Draw the graph of one of the basis functions
©, on an example triangulation.

Exercise A.39. Let T be a regular triangulation of Q C R? and let v € P;(T) be a piecewise
affine function. For each interior edge F with adjacent triangles Ty and T (i.e., F =Ty NT-),
the jump across I’ is defined by [v]p := v|r, —v|r_. (a) Prove that

ve HY(Q) <= [v]p =0 for all interior edges F.

(b) Show that the finite element space satisfies S1(T) C H(Q).

Exercise A.40. Show that | - |1 () is a norm on H'(€2). Does ||V - ||;2(q) define a norm on
H'(Q) as well?

Exercise A.41. Show that any function u € C1(Q) N C?(Q), satisfying —Au = f for f € C°(Q)
and u|pg = 0, also satisfies the weak formulation of Poisson’s equation.

Exercise A.42. The finite difference grid can be triangulated as displayed in Figure [A71] Prove
that in this case the system matrices of FDM and FEM coincide.

Figure A.1.: Triangulation of Exercise

Exercise A.43 (barycentric coordinates). Let T C R2 be a triangle with vertices z1, z9, 2z3. Show
that to any point x € T there exist unique real numbers A\ (z), A\2(z), A\3(z) with the properties

x = A(2)z1 + Aa(x)22 + A3(x)z3 and M) + Aa(x) + A3(z) = 1.

The \; are called barycentric coordinates. Show furthermore that the barycentric coordinates (as
functions of z) coincide with the three nodal basis functions for the vertices of T'.

Exercise A.44. (nodal interpolation not L? or H' stable) For a triangle T C R2, prove that
there is no constant C such that the nodal P; interpolation I satisfies

||I'LL||L2(T) < CHU||L2(T) for all u € COO(T)
or |[|[VIu|r2ry < C||Vullp2(py for all u € C=(T).

Exercise A.45. Let T C R? be a triangle and v € H*(T) := {w € HY(T) : 9;w € H(T) for j =
1,2} with norm

lellaeery = | 10%0]2, .

o <2
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(a) Consider a sub-triangle ¢t := conv{A, B,C} with E := conv{4, B} and with tangent vector
7. Apply the trace inequality to f|g := Vv -7 and prove that

0(B) — v(A)| < |E[Y207/?2(1 + diam(t)?)?[[v]| ;12
for o :=2|t|/|E|.

(b) For any two points A and B in T there exists C' € T such that (with E := conv{ A, B} and
t := conv{A, B,C}), ¢~! is uniformly bounded by some constant C(T') that depends only
on T, but not on A, B, or t.

(¢) Conclude that v is Holder continuous with exponent 1/2.
Remark: This shows the embedding H?(T) < COY2(T) on a triangle.

Exercise A.46. Let f € L?(Q) and recall the energy functional

1
J(v) = §||Vv||%2(m /vad:z: for v € H}(Q).

Prove that the error of the finite element method for the Poisson problem with right-hand side f
satisfies

IV (= un)ll3e() = 2(J(un) = () = [ Vullfag) = [VunlF (.

Exercise A.47. Let T be a triangulation. Prove that the aspect ratio of the triangles stays
bounded under iterative red refinement.

Exercise A.48. A family of triangulations satisfies the minimal angle condition if there is a lower
bound 0 < ag to all interior angles of the triangles from that family. Prove that the minimal
angle condition implies shape regularity.

Exercise A.49. Prove that there exists a constant C' only dependent on the shape regularity
such that any finite element function v, € S*(7) satisfies

IVonllz2ery < Chztlvpllp2ry for all T € 7.

This estimate is called inverse inequality. (Hint: Use transformation to a reference element T.
Use equivalence-of-norms argument in the finite dimensional space Pi(T') with a constant C(T')
only depending on T. Afterwards, transform back.)

Exercise A.50. Let (T;); be a sequence of uniform refinements from an initial triangulation T
of the convex domain 2 C R2. Let Ny(£2) denote the set of interior vertices and let £,(Q2) denote
the set of interior edges of 7.

(a) Prove the Euler formula card(N,(2)) = 1 + card(€4(£2)) — card(Ty).

(b) Prove the recurrence relations

card(€p11()) = 2card(E4(Q)) + 3card(T,) and card(Tpy1) = 4 card(Ty)

(c) Combine (a) and (b) to deduce 4° < card(N(Q)) < 4¢ for £ > 1.
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B. Programming exercises

Exercise B.1. Install a suitable Python environment on your computer. Use the NumPy library
to perform the elementary matrix-vector multiplications

e

Exercise B.2. Have a look at the scipy.sparse library, in particular dia_matrix and linalg.
Use these tools to set up the (sparse) system matrix of the finite difference method.

= W N
o W N
N = s W
W N
_ = =

Exercise B.3. Implement the finite difference method for the Poisson problem on the square
domain for zero boundary conditions and the right-hand side f(z) = —e®'zq(z1(23 — 72 + 2) +
323 — 319 — 2). You can use the command spsolve for a direct solver for sparse matrices.
Use different mesh sizes h = 272,273,274 275 Compare the computed solution with the exact
solution (given by u(x) = e (x1 — 2%) (22 — x3)) at the grid-points by considering the error in the
maximum-norm. Visualize the computed solutions using surface plot tools from Python (see also

Problem [B.4).

Exercise B.4. Inform yourself about the possibilities of creating surface plots in Python and
visualize the finite difference solution from the previous exercise.
Hlnt A baSiC eXample taken from https://www.geeksforgeeks.org/3d-surface-plotting-in-python-using-matplotlib/

# Import libraries

from mpl_toolkits import mplot3d
import numpy as np

import matplotlib.pyplot as plt
Creating dataset

= np.outer(np.linspace(-3, 3, 32), np.ones(32))
= x.copy().T # transpose

= (np.sin(x *%2) + np.cos(y **2) )
Creating figure

ig = plt.figure(figsize =(14, 9))
ax = plt.axes(projection =’3d’)

# Creating plot

ax.plot_surface(x, y, z)

# show plot

plt.show ()

H HN< X H

Exercise B.5. Find a way to extend the FDM to the L-shaped domain by eliminating points
outside ) from the resulting system. Test the method for the setting from Problem where
the boundary condition is given by the (known) exact solution. Which convergence properties do
you observe?
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Exercise B.6. Implement the 9-point stencil finite difference method for the Poisson problem on
the square domain for zero boundary conditions and the right-hand side from Problem Use
different mesh sizes and compare the computed solution with the exact solution at the grid-points
by considering the error in the maximum-norm. Compare the convergence speed with that of the
5-point stencil.

Exercise B.7. Compare (experimentally) the performance (in terms of convergence rates) of the
5-point and the 9-point stencil for the example on the L-shaped domain (see Problems and
B.5)). Give a theoretical explanation of what you observe.

Exercise B.8. Implement the Jacobi and the Gauss—Seidel method for sparse matrices. Con-
sider the Dirichlet problem from and its FDM discretization for different mesh sizes h =
272 273 274 275 Solve the linear systems with the Jacobi and the Gauss-Seidel method. Plot
the maximum error between the reference discrete solution w;, (obtained by a direct solver) and
the approximate discrete solution uy, j, obtained after k steps of the iterative solver in a semilog-
arithmic diagram. Do the convergence properties depend on the discretization parameter h?

Exercise B.9. Implement the cg and the pcg method for sparse martices. Check the convergence
rate (with respect to the cg iteration) for the finite difference system for different mesh size. Test
whether this can be improved if one (relaxed) Jacobi or Gauss-Seidel step is used as preconditioner.

Exercise B.10. Test the convergence propertis of the pcg method with the SSOR preconditioner
(w=1.3).

Exercise B.11. Start from the example triangulation from Figure and plot the interpolation
of the function u(z,y) = sin(127z)y? on a sequence of 6 red-refined triangulations.

Exercise B.12. Do a convergence study of the FEM for the unit square the right-hand side f
given in [B:3] with respect to the following error norm

IV (u = un)llL2(02)-

For computing the gradient of uj on a given element 7', use the local representation in terms of the
nodal basis. The gradients of the basis vectors were already computed in the loop for the stiffness
matrix. Perform an analogous convergence study for the error in the L? norm and compare the
convergence rates (with respect to the maximal diameter of the triangles in the triangulations,
the so-called mesh size). Visualize the results in a loglog-diagram (horizontal axis: mesh size,
vertical axis: error in the different norms).

Exercise B.13. (a) Write the data structures for a triangulation of the L-shaped domain  :=
(=1,1)%\ ([0,1] x [—1,0]) with Dirichlet boundary 9.

(b) Plot the convergence history for —Au = 1 on the L-shaped domain (cf. Problem [A.46} the
exact solution satisfies ||Vul|? = 0.2140750232). Compare the convergence rate with the
results on the square domain.
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