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EXERCISE 3.8
Give a variational formulation of the problem
=V - (aVu) 4+ cu=f, in Q,

ou
a%—i—h(u—g) =k, onT,

where f € Ly(Q), g,k € Lo(T'), and the coefficients a, ¢, h are smooth and such
that a(z) > ag > 0 and ¢(z) > 0 for z € Q, and h(x) > hg > 0 for = € T. Prove
the existence and uniqueness of a weak solution. Prove the stability estimate

lull i@y < C(1fl Lo + 1El oy + 9]l o))
Hint: Use Problem 3.4.

Solution: To find the variational formulation, we multiplty by a test function
v € H'(Q) and integrate over the domain © to get

—/V-(aVu)vdx—i—/cuvdx:/fvdx.
Q Q Q

Applying Green’s formula, we can rewrite the first term on the left hand side as

—/V~(aVu)de:/aVu~Vvdx—/a@vds
Q Q r on

:/aVu-Vvdx—/kvds—l—/huvds—/hgvds,
Q r r r

where we used the Robin boundary condition in the last step. The variational
formulation states: Find u € H'(Q) such that

(aVu, Vv) + (cu,v) + (hu,v) ) = (f,v) + (k + hg,v) 1,1,

=:a(u,v) =:L(v)

for all v € H(£2). To show the existence of a unique weak solution, we wish to
apply the Lax-Milgram lemma (Theorem A.3), i.e. it suffices to show that the
bilinear form a(-,-) is bounded and coercive, and that the linear functional L(-)
is bounded.

For the boundedness of a(-, -), take two arbitrary elements v, w € H(£2) and
note that

la(v, w)| < lallel[VolllVwll + llellellolllwll + [Rlew lwll L@ [0l Lo
< (llalle +lele) vl m 1wl + hlleey vl @) lwll oy
< (lalle + llele + C2hllecy) vl lwll e,

where in the first inequality we have applied the triangle inequality and the
Cauchy-Schwarz inequality, in the second step the fact that || - || < || - |5 and



||z < ||-]|g1, and in the final step we applied the trace inequality. We conclude
that a(-,-) is bounded.
For the coercivity of a(-,-), let v € H!(Q)) and note that
a(v,v) = / alVo|* + cv? dx + / hv? ds
Q r
> ao|[ Vo[l + hollvllZ,r)

ao ag
= S IVoll? + ZVoll® + hollvll, )

Y

ao . ao
SVl + min { 2, o fUIV0I + 0], 00))

V

> min {%,min {%, ho}cfz}”””%{l'

IVl +min { 2o fCO 2o

For this calculation, we first used the fact bounds given on a, ¢, and h to bound
them from above (¢ vanishes since it is bounded below by 0). The next part
sets up for the usage of Friedrich’s inequality (Problem 3.4 as given in the hint)
which is applied in the fifth row. We conclude that a(-,-) is coercive.

At last, we show the boundedness of the linear functional L(-). Let v €
H(Q), and we find that

IL()] < I fIHIvll + [1E + ghll Ly myllvll o)
< £l + (k] Loy + [Rlley gl @) o] Loy
< [ FMloll+ (& 2oy + Rlleayllgllz. ) Clloll e
< (I£1 + CUkl Loy + 1Rley lgllLoy) ) ol ars

where we first use the triangle inequality and Cauchy-Schwarz, and in the third
row the trace inequality. We conclude that L € H—*(Q), with bounded norm

I Ll -1 < | fIl+ Cllkll, ) + Cliklleayllgll o
< max{1,C,C||hllecry} (IIf | + 1kl oy + g/l £ary)-

Now, the Lax-Milgram lemma partially yields the conclusion that there exists
a unique solution u € H'(Q) to

a(u,v) = L(v), Yve HY(Q),
but it moreover gives the stability estimate

Jull g < o™ L] g
< o~ max{1,C, C|[hllcy} (IF 1 + 1kl oy + lgllzom)
= C(IIf I + &l oy + gl o))

where a denotes the coercivity constant. This concludes the problem.



EXERCISE 3.9

Consider the Neumann problem

—Au=f, in Q,
0
8—2 =0, onI.

Assume that f € Ly(2) and show that the condition
fdx =0,
Q

is necessary for the existence of a solution. Moreover, notice that if u satisfies the
Neumann problem, then so does u+ ¢ for any constant ¢. To obtain uniqueness,
we add the extra condition

udr =0,
Q

requiring the mean value of u to be zero. Give this problem a variational
formulation using the space

V= {v € HY(Q): / vdx:O}.
Q
Prove that there is a unique weak solution. Hint: See Problem 3.5.

Solution: For the first part, we note that for a solution to exist it must hold that

/fd;v:—/Audm:—/V~Vudm:—/Vu-nds
Q Q Q r
:7/8—”ds:7/0d5:0.
r on r

Here we used Gauss divergence theorem in the third step. For the second part,
we derive a variational formulation by standard procedure. Given the definition
of V' as in the problem formulation, multiply the equation by a test function
v € V and integrate over the domain to get

—/Auvdw:/fvdx.
Q Q

Applying Green’s formula to the left hand side gives
—/ Auvdx = / Vu-Vuvdx — / %vds = / Vu - Vuder,
9) Q r on Q
—_————
=0

due to the homogeneous Neumann condition. The variational formulation be-
comes: Find v € V such that

/Vu-VUdJ::/fvdx, Yo e V.
Q Q

=:a(u,v) =:L(v)



We wish to apply Lax-Milgram to show the uniqueness of the solution. For the
boundedness of a(-,-) we immediately get for v,w € V

|a(v, w)| < [[Vo[[[Vol| < o]z [wl]z,

by Cauchy-Schwarz inequality. For the coercivity part, we want to use the hint,
i.e. Problem 3.5, which gives the inequality

o\ 1/2
o]l gc(||v1)||2+ (/ vdac) ) .
Q

Note that given our space V, the integral will be evaluated to zero here, and
we have a Poincaré type inequality that corresponds to function of zero mean.
Using this, we get for v € V

2a(v,v) = 2||Vo|?

2 2 2
= [VelP + 9ol + ( [ vdo)
Q
> [[Vol|? + C7Hv)?

> min{1, O~} v %,

which gives coercivity with constant aw = 1 min{C~!,1}. At last, the bounded-

ness of L(+) follows immediately from Cauchy-Schwarz, as for v € V' we get

[L)] < LAl < LF ]l

The uniqueness now follows from Lax-Milgram.



EXERCISE 3.11

Assume that Q C R? is a rectangle and that u is a smooth function with u = 0
on I'. Prove that
|ulz = [|Aul.

Use this to prove (3.36) for A = —A
Hint: Recall that

0%u 2 Pu 2 0%

2

@ T Py

[ulz /Q <(3x%) + (83016962) * (61' )") d

and integrate by parts in [, (ax B ) dz. Then recall the definition |ulls =
(l[ull® + Jul + |u[3)*/* and prove that |[ul < Cluly and [uly < ([|ul] |ul2)"/>.

Solution: At first, we mention that the proving (3.36) part with A = —A is to

prove that
l[ull2 < C[| A

We define the rectangle we work with according to Figure[I} Given this domain,
we have on each part of the boundary that

ou 0%u
U 5 81'1 ) ax% ) ni , only,
0
u=0, 2% _0, ny=0, onTly.
3x2

i 0 I =T,UT,

>

L

Figure 1: The rectangle with defined boundaries I'; and I's.

We now use the given hint, and begin by applying integration by parts on the
integral

/( Fu Voo [ 200 D Dy,
Q 8%161’2 o 31'1 8:52 8952 81'1

ou ou 0 0%u

/ 3$2 33313172 957@ . 371”287%
iﬂm%aQ_m%%ps o
r Oz 021072 Ozo 02 o 012 Ox3



Here, we first used integration by parts in the zi-direction, and in the next
step in the zo-direction. Next, we check the boundary integral on I'y and I'y
separately, and note that

/(n ou  9%u . 8u62u)_0
T, L 01y 02,025 e ox2) 7
=0 ~—

—0
/ (n ou O%u . ou 32u)70
I L oxy 01020 2 019 ox2)
N~~~ =0
=0

and hence the whole integral over I' evaluates to zero, and we thus have
2 2 2, 92
/ (78 4 ) dx = a—ga—z dx.
q \0x1029 q Ox3 0x3
Consequently, we find that
0%u\ 2 0%u 2 0%u\ 2
2 _ el Z
U|2_/Q((8$%> +2(8x18x2) +(8x§) )dx
0%u\ 2 0%u 0%u 0%u\ 2
= / ((373) oo (aT;g) ) de

_/ (@4—@)2&%

= || Aul?,

and hence
lulz = [|Aull. (1)

To prove (3.36), we follow the hint. First of all, the inequality
[ull < C[[Vul| = Clulx (2)

follows by the Poincaré inequality. The last inequality in the hint is found
by applying Green’s formula, the homogeneous boundary condition, and then
Cauchy-Schwarz, i.e

|u|%:/Vu~Vudx:/@uds—/uAudx:—/uAudx
Q r on Q Q

‘/ uAudzx
Q

1 c?
In the last three steps, we first applied the result , followed by the result ,

and at last the inequality ab < %aQ + %bg. Passing the first term to the left
hand side yields

IN

< lulllAul] = [lull[ulz < Cluli]ul

Jul3.

Juli < C?Jul3. (3)



With these results given, we now note that
ull3 = llull? + ul? + [ul3 < (1+ C?)[ulf + |ul3
< [(1+C*)C? + 1] |ul3 = C||Aulf?,
—_—
=C

which concludes the exercise.



