MATHEMATICS OF COMPUTATION
VOLUME 40, NUMBER 161
JANUARY 1983, PAGES 47-89

On the Finite Element Method for
Singularly Perturbed Reaction-Diffusion Problems
in Two and One Dimensions*

By A. H. Schatz and L. B. Wahlbin

Abstract. Second order elliptic boundary value problems which are allowed to degenerate into
zero order equations are considered. The behavior of the ordinary Galerkin finite element
method without special arrangements to treat singularities is studied as the problem ranges
from true second order to singularly perturbed.

1. Introduction. Consider the problem of finding ¥ = u(x) = u(x,, x,; &) such that
(1.1.a) —&’Au + b(x,u;e) =f(x;¢e) inR,
(1.1.b) ueRD,

where ¢ is a bounded plane domain, 0 <& <1 a parameter and where u € %
designates some boundary conditions.

Allowing the full range of ¢ we obtain pointwise local and global error estimates
for the ordinary Galerkin finite element method with a family of quasi-uniform,
unrefined meshes. These estimates are used to investigate the performance of the
method.

Assumptions. We shall now more precisely describe the problems (1.1) that will be
included in our analysis. For the moment we list basic minimal assumptions
sufficient to derive our main results below. In applications of these, further condi-
tions may be imposed.

For the domain 98 we assume either

(1.2.a) @ is a convex polygon with straight edges,
or
(1.2.b) dR s of class C"'.

The boundary conditions are, for ease of exposition, restricted to Dirichlet or
Neumann type, i.e.,

(1.3.a) u=F ond®R,
or

du
(1.3.b) P on dR.

Received March 4, 1982.
1980 Mathematics Subject Classification. Primary 65N30, 35B25.
* Supported by the National Science Foundation.

©1983 American Mathematical Society
0025-5718 /82 /0000-0741 /$11.50

47



48 A. H. SCHATZ AND L. B. WAHLBIN

In the rest of this introduction we shall furthermore treat only homogeneous
conditions, F = 0. The nonhomogeneous case will be given in Section 9.

When applying our main results we shall treat the Dirichlet problem, leaving the
generally better behaved Neumann case to the reader.

For the function b(x,u; €) it is essentially required that 0b/du is positive
uniformly in u. The nonlinear case will be given in Section 12, and for the remainder
of this introduction we shall consider the linear case. Thus, (1.1.a) is replaced by

(1.1.a)y, Lu= —Au+a(x;e)u=f(x;¢e) in®R,
where a(x; &) is measurable and, with positive constants a,, a,
(1.4) 0<ay,<a(x;e)<a, xER,0<e<]l.
The functions f(x; ¢) are assumed to be uniformly bounded in L,(R),
(1.5) Ifll,,<C, 0<e<l.

Numerical Method. For the numerical solution of (1.1.a),, (1.1.b), we introduce a
quasi-uniform family of partitions of R, with elements of diameter comparable to a
parameter A, 0 <h <1/2, and finite element function spaces S,. The detailed
description of these matters is given in Section 3. We find the Galerkin approxima-
tionu, € §, via

(1.6)  A(u,, x) =&X(vu,, vx) + (au,, x) = (f,x), forx€Ss,,

where (v, w) = [g v-w. For simplicity in the analysis it is assumed throughout this
paper that the mesh domains coincide with the basic domain® and that all integrals
are evaluated exactly.

Main Results. We now display the two fundamental estimates of this paper. First,
we have the global result that there exists a constant C, independent of &, u and 4,
such that, Theorem 6.1,

(1.7) lu —u,ll,_q,<In(C+e/h) n‘élél lu = xllz_(a)-
XEo,

This result is localized as follows. Let x, € R, let D be a disc of radius d around X
and set 2, = D N Q. There exist positive constants c¢,, ¢, and C, independent of &,
u, h, x, and d, such that if d = ¢ A, Theorem 7.1,

(1.8) [ (u—u,)(xo) |<W'/2(d/h)

X {ln(C + s/h);léjgh lu —xll; g, t+ %e_czd/(€+h)“u - uh||L2(Qd)}‘

The results in the nonlinear problem are quite similar, see Section 12.

Comparison With Some Other Finite Element Work. Let us comment on these
estimates in the light of previous work on Galerkin finite element methods. In (1.7),
when & ~ 1 we recover an almost best approximation result in the maximum norm
for elliptic projections derived in Schatz and Wahlbin [25]. (For certain “higher
order” element spaces, the logarithmic factor can be replaced with a constant C; this
we have not included in the present work since it would considerably lengthen it.)
Taking formally e = 0, we recognize the almost best approximation property of the
L, projection; see Descloux [7] or Douglas, Dupont and Wahlbin [8].
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In the local estimate (1.8), for ¢ of unit size we have (modulo logarithmic factors
which are again there to shorten the analysis) the local estimates of [24]. When
formally ¢ = 0, the reader may compare with the exponential decay results for the L,
projection given in [7] and [8].

The present unified proof is based on the techniques of Nitsche and Schatz [21]
and those of [25].

Example of Local Best Approximation. We now give an example of how the local
estimate (1.8) can be applied to a Dirichlet problem in our general, possibly
nonsmooth, situation. Let Q, C Q, C R be domains with dist({,, 092,) = d > 0. By
Theorem A.1(i), which is a straightforward energy estimate, and by (1.5),

lu = u,ll Ly qy < Cmin(1, h*/&*)|l f @) < Cmin(1, h%/€?).
Note next the following elementary inequalities.

min(1, #2/e*)e” /™M /d
h?/e*d for e and d of unit size,

he= <4/ /e?d < Ch* for1/2=e=>h,d >-§eln(1/8),

e <4/t /4 < Ch? forsSh,d>%h1n(1/h)-

Substituting the above in (1.8), we have for d either of unit size or d=
const max(eln(1/¢), h1In(1/h)),

(1.9) llu—u,ll g, < CI*/*(1/h) mlél lu — xll,_cq, + Ch*In'/?(1/h).
xe i 00 1

We conclude that, under our minimal smoothness assumptions (1.2), (1.4), (1.5), the
Galerkin solution performs in a locally optimal fashion on subdomains, up to the
order h? determined by the second term on the right. For & small, these subdomains
can be close to regions where the solution is very rough.

In Section 10 we shall give further explicit estimates under additional smoothness
assumptions.

Remark 1.1. The factor h? in (1.9) can be replaced by 4’ for piecewise polynomial
element spaces of degree r — 1, provided either 0 <& < ¢/In(1/h) or, for a result
uniformly in the full range 0 < ¢ < 1, if data in the problem are smoother.

Matched Asymptotic Expansions. One classical method of obtaining approxima-
tions to (1.1.a)y;,, (1.1.b) for small ¢ is via matched asymptotic expansions. We start
by recalling salient points concerning these techniques. Comparing them with our
estimates for the Galerkin method, one can determine, in terms of 4 and &, which of
the two approximations is asymptotically better. We shall do this only from the
point of view of global maximum norm estimates. We consider the homogeneous
Dirichlet problem (in which the boundary layer is more pronounced than in a
Neumann problem). Further smoothness conditions have to be imposed. Assume
that

(1.10) 9% is of class ©**, some a > 0,
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and
(1.11) a(x;€), f(x;e) €C?% uniformlyine.
Let d(x) denote the distance from x to 0% along the normal to 9%, let x’ denote the

point where the normal meets 0%, and let ¢(x) be a smooth cutoff function
isolating a layer around 0% . Set

(1.12) u(x):= ZE);; —ﬁi,)) exp(—'a(ex)\/m)xp(x)‘
The functions a and f could be evaluated at the current ¢, or at ¢ = 0. The first term
on the right is called the “regular expansion”, the second term is the “boundary
layer correction”. We have given only the first term of each; the second term of the
boundary correction is hard to compute in general. The terminology “outer” and
“inner” expansions is also frequently used.

The problem of making such expansions rigorously valid as approximations to u
for small ¢ has been studied, e.g., in Besjes [4], Eckhaus [9, Section 2.5.3], [10, Section
7.1.1] and Lions [14, Chapter II]. The thickness of the boundary layer can be argued
to be O(e In(1/¢)), cf. Baranger [1]. Under the assumptions (1.10) and (1.11) one
effortlessly verifies, using a “normal-tangential” coordinate system in a strip around
the boundary, that L (u — u,) = O(e). Since u — u, = 0 on 0R and A(u — u,) <0
(= 0) at an interior positive maximum (negative minimum), it follows that

(1.13) lu— ull,_qy < ay'O(e) < Ce.

We shall next see that, under the smoothness assumptions (1.10) and (1.11),

(1.14) lu — w,ll,_q, < GIn(C + e/h)h* >~ ford > 0.

By (1.7) it suffices to estimate |lu — x|l for suitable x, and, for typical finite
element spaces S, this quantity is bounded by Ch?||ullc:. To estimate |lull g2, one
has by classical Schauder estimates, cf. e.g., Bers, John and Schechter [3, Part II, 5.6],

lulle> < Coe2(I f ll g + llull o).

By [3, Part II, 5.2, Lemma 1], llullge <pllulle: + Cu~*/~®|lull,_ whereupon
choosing p = £*/2C, and using that llull ,_<ay'll fl,_,

lullg: < Gge™278,  8>0,

which proves (1.14). The ideas above are taken from Besjes [4, Theorem 6].

Comparing (1.13) and (1.14) one sees that it is favorable to switch from the finite
element solution to the matched asymptotic expansion when & goes below O(h%/3).
Other combinations of u;, and u, may be used, e.g., a uniform almost A" accuracy of
u, on interior domains, cf. (1.9), may be combined with the resolution of the
boundary layer afforded by u,. From the point of view of interior accuracy the finite
element solution would then be employed until ¢ ~ A",

Still other combined uses of the asymptotic expansion and the finite element
method on a fixed mesh can readily be envisioned: If, in a problem with smooth
data, the quantities », and L u, are easily computable, then the Galerkin method
could be employed to find an approximation (# — u,), to (¥ — u_). Our main results
estimate the error in this. Since, for small &, u — u, exhibits a weaker boundary layer
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than u does, the deviation in the approximation (u — u,), + u, for u might be
smaller than that in u,. We leave it to the interested reader to pursue this idea of
subtracting the singularity in more detail.

We emphasize again that the asymptotic expansion is not valid unless data in the
problem are somewhat smooth.

Some Numerical Analysis Work on Reaction-Diffusion Problems. Let us now briefly
comment on other work in the numerical analysis of (1.1.a),, (1.1.b). This work is
mostly done in one-dimensional situations and with enough smoothness present to
guarantee asymptotic expansions for small e. Fitting the form of the boundary layer
is considered (for one-dimensional convection-diffusion equations; the ideas are
analogous) in Hemker [12] and Miranker [18, Section 11]. An automatic mesh-refine-
ment procedure is given in Reinhardt [22].

Another circle of ideas, first given for convection-diffusion equations in the
well-known paper by Ilin [13], is pursued in one-dimensional cases in Shiskin and
Titov [26], Miller [17] and Niijima [19], [20]. Computations are done on a mesh
independent of & (as with us), say a uniform mesh, and specially designed finite
difference schemes are used. The concept of convergence uniformly in ¢ is formalized
as follows.

Convergence Uniformly in e. A family of approximations u,, 0 <h <1/2, con-
verges uniformly to u in the norm (or seminorm) || ||| to order p if,; with a constant
C independent of & and 4,

sup lu — u,l| < Ch*.
0<e<l

The specially constructed finite difference approximations alluded to above were
shown to converge uniformly in € to various orders in the meshnorm (o = || 0|,

= max{|v(x)|: x meshpoint}. It appears hard to extend these methods to two-
dimensional situations since they are all based on an ability to solve the equation
with constant coefficient a(x; &) by quadrature. (A dimension-splitting procedure
might be feasible.)

Considering the form of the boundary layer term in (1.12), one realizes that, in a
general Dirichlet problem, the finite element method on a quasi-uniform family of
meshes cannot converge uniformly in ¢ in the global norm || I, 4, The estimate
(1.9) gives an interior uniform convergence result of order almost r, provided
u € C'(Q,). For a smooth problem, the method embodied in (1.13) and (1.14), i.e.,
switching from the Galerkin approximation u, to the matched expansion », when
e < O(h*/?), gives a “method” of uniform order almost 2 /3 in the global maximum
norm. ‘

Pollution Absorbent Mesh. The local estimate (1.8) suggests an interpretation of the
error at a point as governed by local approximability of » and, for ¢ and 4 small, a
decaying pollution effect from remote rough spots, including the boundary layer.
For € < h, the influence of pollution from the singularly perturbed zone extends a
distance Aln(1/h) rather than the shorter distance eIn(1/¢). The situation is
analogous to the fairly well-known case of the centered difference scheme on a
uniform mesh. If one computes with the Galerkin method for small ¢, the fact that
the distance A21In(1/k) can be taken in terms of the local mesh size motivates the
practical recipe of “sacrificing” a few more closely spaced elements around the
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boundary for the purpose of reducing the absolute size of the polluted area. (The
object is not to resolve the boundary layer, which would demand a mesh changing
with e.) Numerical calculations in Section 11, in particular Examples 11.5 and 11.6,
give some encouragement to this idea, which is trivial to implement.

L, Estimates. For the finite element method in a Dirichlet problem, global
estimates uniformly in & can be derived in the L, norm. Under the assumption (1.2)
on R, and under conditions on a(x; &) and f(x; ¢) allowing, e.g., jump discontinui-
ties, but not imposing any boundary conditions on f(x; €), we show in Theorem A.2
that

(1.15) lu = uyll . q, < Cmin(yh, k2%~

so that we have uniform convergence of order 4. Other bounds are given in Theorem
A.l.

Remark 1.2. Switching to i, := f(x)/a(x) when & < h, one can prove that, under
the same conditions on a(x; &) and f(x; €) as in Theorem A.2, the right-hand side in
(1.15) can be replaced by Cmin(/e, A% ~3/2).

Extensions of Present Work. We comment here briefly on some simple extensions
of the present investigation that we have not included for reasons of length. Two
such results were already given in Remarks 1.1 and 1.2.

(i) The local estimate (1.8) is only influenced by quasi-uniformity conditions in
terms of a local meshsize on 2, and the size or variation of a(x; €) on Q,. It could
thus be applied to analyze certain meshrefinements and also to problems with
turning points, a(x,; €) = 0, away from the turning point: if a(x; &) ~ a on §,, the
result (1.8) holds with ¢ replaced by ¢/ va . Further, we could allow ¢ to vary over the
domain.

(ii) The estimates (1.7) and (1.8) extend in a straightforward manner to many
situations in which the problem —Au + v = g, g € ®, enjoys H? regularity for g in
L,. As an example, one has the case of R a rectangle with mixed boundary
conditions, of Dirichlet or Neumann type on each side. Third-type boundary
conditions could also be treated.

(iii) The term —&?Au in (1.1.a) could be replaced by

-£2v - (K (x; e)vu) + Ky(x; £)- Vu

with K| positive and | K, |< & with y > 1.

Outline of the Paper. Sections 2-9 are concerned with the fundamental estimates
(1.7) and (1.8) in the linear case. In this, Sections 2-5 are preparatory. In Section 2
some estimates for the continuous problem are collected. The assumptions on the
finite element spaces are displayed in Section 3. Simple global energy error estimates
are derived in Section 4 and Section 5 is concerned with local energy estimates for
the discrete problem and for the error.

In Section 6 we then prove the global best approximation result of (1.7) and, in
Section 7, its localization (1.8). Modifications necessary to derive the analogous
results in the one-dimensional case are given in Section 8; there are no logarithmic
factors in these estimates. Nonhomogeneous boundary conditions are treated in
Section 9.
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The local estimate is made explicit, for smooth Dirichlet problems, in Section 10.
Numerical illustrations occupy Section 11 and the nonlinear case is given in Section
12.

In Appendix 1 the uniform global L, estimate (1.15) and other L, estimates are
derived in Dirichlet problems.

Some Notation. We fix notation that shall be used throughout the paper. We
employ the conventional spaces L,(Q), W(Q), HY(Q) = W)(Q) and C*(Q) and
their norms; as usual, H*(Q) denotes the closure of CF(2) in the H*(2) norm. For
brevity we write

lollg = lloll 1,

and, when & = A, the basic domain, we sometimes leave out the region so that
lollyx = lvllyxq, and loll = 1ol 4,
We also use the notation | v [y q, for the corresponding seminorms, with the same

conventions as for the full norms.
As special notation we let

(1.16) 9'=H'(R) or H'(R)
according to whether a homogeneous Neumann or Dirichlet problem is under
consideration. Correspondingly, with S, a “basic” finite element space and ﬁh those
functions in S, that vanish on a%R, we let 5, = ), or S, depending on the boundary
condition, cf. Section 3.

The symbol L, shall always designate the linear operator Lo = —&*Av + a(x; €)v,
and A4 (v, w) shall stand for the bilinear form

A(v,w)=¢€| vo-vw+ .
(v,w) sf% VYW j;ﬂavw
Finally, with Q, C ©, C & we set

(1.17) 8, (2. 9)) = dist(3Q\ IR, 92, \ 3R).

Acknowledgement. We thank L. Bales and P. Chavez for their generous help in the
numerical calculations.

2. Some Estimates for the Continuous Problem. In this section we establish some
results for the problem Lo = —¢’Av + a(x; e)v =g in R, v € B, subject to the
conditions (1.2), (1.3) and (1.4). The weak form of this is to find v € IC' such that

(2.1) A(v,w) =e*(vo,vw) + (av,w) =(g,w) forwe IC',

where 9C' = H' and %' = H' in the cases of homogeneous essential Dirichlet
boundary conditions and natural Neumann conditions, respectively.
We first collect some a priori estimates.

LEMMA 2.1. There exists a constant C such that, for v the solution of (2.1),
(2.2) loll < Cligll,

(2.3) ol < <llgll,

C
(24) loll o< ligl for0<e<1.
€



54 A. H. SCHATZ AND L. B. WAHLBIN

Proof. We have from (2.1),
Ellvoll? + agllvll? < A4,(v,v) = (g,v) < ligllvll

so that |[vll < a;'llgll and, consequently, || voll < ay'/?¢~ 'l gll. This proves (2.2)
and (2.3).

We next recall, cf. e.g. Grisvard [11, Theorems 3.2.1.2, 3.2.1.3 and 4.3.1.4] that, for
the boundary conditions and types of domains under consideration, v € H? (for
g€ L,)and

(2.5) lloll 42 < Cll-Av + oll.
Hence, by use of (2.2),

C a C
lollye < SHLol + 2+ 1)llol < Sigl
£ £ €

which completes the proof of the lemma.
We next derive a result concerning exponential decay for functions which satisfy
Lo = 01in a subregion of .

LEMMA 2.2. There exist positive constants ¢ and C such that the following holds:
Let Q, C Q, C Rwith, cf. (1.17),d =04 (R, 2,) >0, and let v € B, Ly =0 on
Q,. Then, for0 <e <1, '

(2.6) lollg, + dllvollg, < Ce™*llvllg,,
(2.7) Ivollg, < Ce™/cllwollg,.

Proof. Let D, and D, , 5 be two concentric discs of radii p and p + §, respectively,
with center in , and let w € CF°(D,, 5) be such that

(2.8) w=1 onD,, lolegy,,<C8* k=012,

with C independent of p, 8. Set B, = ® N D, and assume that Lo = 0 on B, 5. We
have

(2.9) Elovoll? + a,llwvll? < (v, w? Vo) + (av, w?v)
=A4,(v, w?v) — 26 (wVo, (Vw)v).

Since Ly =0on B, ;and v € B, we find that 4 (v, w’v) = 0 so that, using (2.8),
&2 Ce?
Ellovoll* + ayllwoll? <7IvavIIZ +—llollg,

and, consequently, with K independent of ¢, p and 8,

K
(2.10) ol B, < n loll Byis
K
(2.11) lolls, <5 ol
We shall now show that
(2.12) lollg, < Ce_“’/ellvllgl.

Assume first that
(2.13) d = 4Kee.
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We obtain via iteration of (2.11) with § = Kee, p = §, 26,...,N§,
(2.14) lollg, <e oz, <e Vlollg, .

where, to guarantee that Lo = 0 on B,y )5, We insist that
(N+1)8<d, ie.,(Kee)(N+1)<d.
Clearly, with (2.13), the largest such integer N satisfies
1 d

N=—.2

2Ke ¢

Now cover £, in a locally finite way with discs of radius 8. Upon squaring and
summing (2.14), (2.12) obtains, under the condition (2.13), with ¢ = (2Ke) ' and C
depending on the disc-covering procedure. Since (2.12) is trivial for d < 4Kes, it
follows in general.

To show the full inequality (2.6), one first takes (2.10) into account, setting there
8 = d/2, and one then proceeds as for (2.12).

For (2.7), one uses (2.9) to obtain

Ellovoll® + ayllwoll* < 2eX(Vo - Vo, wv)

Ce* ) a, 5
< — —_
<% Ivollg,,, + = leoll

so that
Ce
HVDHBP STIIVUIIBM.

One then continues essentially as before.

This proves the lemma.

We conclude this section with the following technical local regularity result for
functions satisfying Lo = 0 in a subset.

LEMMA 2.3. There exists a constant C such that the following holds:
Let Q, C Q) C Rwithd =04 (2),2,)>0,andletv € B, Lo =00nQ,. Then

2
(2.15) 82|lvHHz(90)<C(%HVUHQI+Ilollﬂ‘), 0<e<l.

Proof. 1t is clearly enough to show (2.15) with the left-hand side replaced by the
seminorm | v |g2(g,y- Reasoning as in the proof of Lemma 2.2 and using notation
therefrom, it suffices to prove

2
216) & |olua, < c(%nvungw + nvnBM), with 8 = d/3.

Let w be as in (2.8), with p = §, and let further M denote the mean-value of v over
B,;, ie.,

M = (meas st)"f v.
Bys
It is well known that
(2.17) lo — M“st < Céllwvoll Bay

where C does not depend on 8.
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We now first treat the case of Dirichlet boundary conditions. Assume first that
supp w does not intersect 3R . Then by (2.5),

(2.18) €| v|yp,y =€ v — M|y, <&|w(v— M) |

< ClleA(w(v — M)) + %0(v — M)l
< Ce?l(Aw + w)(v — M)l + Ce?llvw - voll + Cllwe®Avl|
Ce? Ce?
< lo =Ml + =5 lvell,, + Cllool,
where, in the last step, we also used that Lo = 0 on the support of w. Taking (2.17)
into account, (2.16) obtains.
In case supp w intersects 9%, take M =0 in (2.18) and estimate the term
e*llvll 5,,/8° via Poincaré’s inequality as Ce’[| voll 5, /8.
For the Neumann problem we separate, for technical reasons, the cases (1.2.a) and
(1.2.b). For a smooth boundary we use the well-known a priori estimate, cf. e.g. [11,
Corr. 2.2.2.6],

ow

lwll 2 < Cll-Aw + wll + C an

H'/2(08)

The work then proceeds as in (2.18), except that an additional term

0
3, (e(v = M)) e

has to be included. Since the H'/2(3% ) norm can be bounded by the H'! norm, the
proof is easily completed.

For the case of a Neumann problem on a convex straightedged polygonal domain,
we have, for w with 9w /0n = 0 on 3R, cf. (2.5),

Iwll gz < Cll-Aw + wll.

We may apply this to w = w(v — M) provided (1), (ii)(a) or (ii)(b) below hold:

(i) suppw CC R,

(ii) w is a radially symmetric function centered on 9% in such a way that

(a) supp w avoids any vertex, or,
(b) w is centered at a vertex and supp w avoids any other vertex.

The domain B; can be covered with a bounded number of sets where w = 1 with w
of the types described. Proceeding as in (2.18), we infer that (2.16) holds also in this
case.

This completes the proof of the lemma.

82

520 - an)|

=&
HY2(3%)

3. The Approximating Spaces. We shall briskly list our hypotheses for the finite
element spaces. The assumptions A.1-A.5 below are standard and well known for
quasi-uniform partitions and corresponding spaces occurring in practice, cf. e.g.
Ciarlet [6]. The last assumption, A.6, is perhaps less standard.

Let 0 <h <1/2 be a parameter and let R= U,.I(:"l) 7! be partitions of R into
finite elements 7. We are, for technical simplicity, assuming exact subdivisions of
.. For curved polynomial boundaries we have isoparametric modifications in mind;

for more general boundaries we refer to Zlamal [29]. We insist that the family of
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meshes is quasi-uniform, i.e., that there exist positive constants ¢, and C,, indepen-
dent of h and i, such that, with p/ denoting the diameter of the largest inscribed disc
of 7/, coh < p!! < diameter(7/") < C,h. This condition is implicitly contained in the
assumptions below.

A.1. There exists a constant C such that, for v € Wll('rf‘), 0<h<1/2 i=
1,...,1(h),

fw[ o< (Aol L + 10 lwicen ) -

This condition is easily verified for quasi-uniform meshes of the usual kinds.

Let S, be finite-dimensional subspaces of W/(R) such that, for x in S,,
Xl € C*(7"). Corresponding to our convention (1.16), we introduce S, = {x €S,
x = 0ondR} and set
(3.1) $,=S, or S,

according to whether homogeneous Dirichlet or Neumann conditions are under
consideration.

A.2. (Inverse property.) There exists a constant C such that, for x € §,, 0 <h <
1/2,i=1,...,1I(h),

lIx Il Wity < Chm=1=21/4=1/p) || x| Wyt
for0=sm<I<2 1<g<p<oo.
We next consider approximation properties of the finite element spaces.
A.3. (Local approximation.) There exist constants ¢ and C such that the following

holds: Given a function v (with v = 0 on 9% in the Dirichlet case), there exists
x € S,suchthat for0 <h<1/2,i=1,...,1(h),
o = xll iy T 10 = Xlmry < Ch2 0l gy,
where
7"}"2 U 'rjh, dist(Tih,'rj")Sch.

We introduce the piecewise seminorm
1/p
(32) olgr = (Sloken) » 1=p<o
1

with the usual modification for p = co.

A.4. (Global approximation.) There exists a constant C such that, given a function
v (with v =0 on 3R in the Dirichlet case), there exists x € S, such that, for
0<h<1/2,

lo=xllp, +hlo— x|y + ko= x|per < Ch*|lvll .

Note that a similar global approximation result in L, and H' follows from A.3.
Given a domain @ <R, set 5,(2) = &, | Q and, cf. (1.17),

(3.3) S7(Q)={x€5,: 3, (suppx, Q) >0},
and also
(3.4) C%2(2) = {v €C(2): 9, (suppv,2) >0}.
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A.5. (Superapproximation.) There exist constants ¢ and C and an integer L such
that the following holds for 0 < h < 1/2: B
Let @, < Q, < R withd = ch, whered = 94 (2, 2;). Letw € C%(Q,) with

”w”Wclq(Qo)SAd_l’ l:O,...,L.
Then, for any x € S,, there exists € S;° (€,) such that
”wzx - 4/”91 + h”wzx - ‘I/“HI(QI) < CAhz{d_zllxlle(Ql) + d_l |X ,HI(QI)} .

Our last assumption is the following Sobolev type inequality on S,,.
A.6. There exist constants ¢ and C such that the following holds for 0 < h < 1/2:
Let Q) < Q, < R withd = ch, where d = 9 4 (Q, Q). Then, for any x € S,,,

X111 @y < COn(d/m)*{IIx 1 yeay + 47 XN 1 cq,) -

A proof of this, for specific S, and €, = £, = R (in which case d ~ 1 can be
taken), was given in Wendland [28, Theorem 8.3.3], cf. also Schatz-Thomée-Wahlbin
[23, Lemma 1.1]. These proofs are easily extended to most practical cases and they
are also simple to localize by use of local extension operators and scaling arguments.
Note also that, when d ~ h, A.6 is a consequence of A.2.

4. Global Energy Error Estimates. For v € J(, define Pfv € 5, by
(4.1) Af(v—Pfv,x)=0 forx€S,,

cf. the conventions (1.16), (3.1). We shall show some straightforward results; more
complete L, estimates are given in the Appendix.

LEMMA 4.1. There exists a constant C such that, for0 <e<1,0<h <3,

C”U“H'a

— E, g
(4.2) 17 (0= Pio)l {Chnunyz,
Chlloll ,p,

43 lv — Pfoll <
(43 " {Chzllvllyz.

Proof. Set e = v — Pjv. Using (4.1) we find, for any x € §,,
ellvell® +agllell* < A(e,e) = A(e, v — x)
and hence,
(4.4) ellvell® + agllell> < C{e*lIv (v — x)I* + llo — xlI%}.

We first treat the case ¢ = ch, with ¢ to be determined. Taking x = P}v in (4.4) we
have, as is well known, || V(v — x)Il < Cllvll jpand llv — x|l < Chllvll 4 so that

h2
Ivell>< Cillollfp + = llollfat < Cllollj.
82

The first estimate in (4.2) follows. Using, in a global fashion, the approximation x
from A.3 we also obtain the second inequality of (4.2).
We continue with a duality argument. Let w be the solution of

Lw=e, weE RB.
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Then, for any x € 5,,

llell> =A(w—x,e)
so that, with x as in A.3, utilizing (2.4),

h2
lell> < C{e2lvellhllwll g2 + Cllellh*lIwll 2} < C{hIIVeII llell + —;llellz}.
€

Hence, for ¢ = ch with ¢ = 2C, |lell < ChlIvell, from which (4.3) follows via (4.2).
It remains to consider the case ¢ < ch. By (4.4) with x = PJv we have also

lell> < C(e + h?)lloll3) < Ch?llvl 3,

which establishes the first part of (4.3). The second part is deduced by using x from
A3.

To show (4.2) we use the inverse property A.2. For x € §,,
Ivell < llv(v—x)Il + Ch~ I Po — xll
<lv(vo—x)I+ Ch o —xll + Ch el

With suitable choices of x, as before, and taking (4.3) into account we verify (4.2).
This completes the proof of the lemma.

5. A Local Energy Estimate for the Discrete Problem and a Local Energy Error
Estimate. We shall first prove a discrete analogue of Lemma 2.2.

LEMMA 5.1. There exist positive constants c,, ¢, and C such that the following holds
for0<e<1,0<h<j:

Let Q, C Q, C Rwithd = c h,whered =9 4 (2, Q). If v, € 5,(Q,) is such that

(5.1) A(v,,x) =0 for x €55(R,) (cf. (3.3) for notation),
then
(5.2) llo,llg, + dlIvo,llg, < Ce™ 24/ P |lp, lg .

Comparing to Lemma 2.2, we have here the restriction d = ¢, h. Further, when
& < h, the decay exponent is not d/e but merely d/h.
Using this lemma, we shall then establish the following local error estimate.

LEMMA 5.2. There exist positive constants c,, ¢, and C such that the following holds
for0<e<1,0<h<}%:

Let Q, C Q, C Rwithd = ¢ h, whered = 3 4 (R, 2,). Letv € Handv, € 5,(2))
be such that

(53) A(v—10,,x) =0 for x €57(Q)).
Then
. 1
(5.4) ”U - vhHHI(QO) < Cxengl:(l})l) (”V(U - X)”QI + E”U - X“QI)

C _
+ ge cd/(eth) || — U;,”QI-

In particular, the result holds for v, = Pfv, cf. (4.1).
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Proof of Lemma 5.1. We follow the proof of Lemma 2.2.
Let D, and D, ; be two concentric discs of radii p and p + 8, respectively, with
center in £, and let w € CF(D, ) be such that

(5.5) ©=1 onD, lelep,,<C6", 1=0,..,L
Set B, = R N D, and assume that
(5.6) A(v,,x)= 0 for x €S)(B,.,),

and furthermore that § = ¢h. The dependence of ¢ on previously displayed constants
can be traced in the proof below, but we leave this to the reader.
Using (5.6), we have by a simple calculation,

el wvo, |12 + agllwo,|I? < e(vo,, w®vo,) + (av,, w?v,)
= A4,(v4, ©’v;) — &(0V0,,2(V0)0,)
= 4,(v,, 0’0, — x) — E(w0vv,,2(Vw)v,) for x €57 (B,,s)-
By the superapproximation hypothesis A.5 we thus find,

h h
(57) EZHwVv;,Hz + ao”wvh ”2 < CEZHVU;,I’BP+8(5”v0h”3p+8 + §|10h1,3p+6)

2

h? h
+Clloylly,, | 5190l + 300,

+c Ilwvv,,ll ol 5, ,

Note now that, since 8 = ¢h,

e2h Csh Ce?

(58) 52 HVD,,”BM”U;,HBM [Ivo h”B+5 52 ”vh”B-».s'
Further, by use of the inverse hypothesis A.2, for 8§ = ¢h, ¢ large enough,
h? _Ch

(5.9) H v,ll g s Ivv,ll 5 s llvh HB e
Also,
C 2
(5.10) 5 llovoylilio, s, < %vavhlll + ——Hv,,HB -

Reporting (5.8)—(5.10) into (5.7),

C e2h

1 h
(5.11) e2Iv0,l3 + agllv,ll, < = lIvo,l3 +C(8 g)uohuBm

2

Iterating the gradient term once more and using inverse properties,

e’h h h
TH Uh”B+8<6( —llvo hIlB+28+C(82 )'Iuhllg+38)

82 + n?
C( 52 )”vh”B+3s

n
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Similarly, iterating part of the L, term in (5.11), using the above,

a3, ., s%”(;—z + g)nohu}gpm < c(fz—;iz”—z)no,,nim.
Inserting these two inequalities in (5.11) and changing notation, we thus have
219,13, + aglio, 13, < c( 8_2_;;1_2)”% 13,
Consequently, with K independent of ¢, A, p and 6,
« T
190l <5005 N0yl < K—5—lIt,ll5,;

in the case of ¢ < h, the first inequality has to be separately established. This is easy
using first the inverse hypothesis A.2 and then the second inequality above.

The proof is now concluded as the proof of Lemma 2.2, cf. (2.10), (2.11) et seq.
We leave the details.

Proof of Lemma 5.2. Again it suffices to verify the result with £, and £, replaced
by B, and B, ,; where § > ¢h, cf. the proof of the previous lemma. Let w €
880 ( D p+28)’

w=1 onD,,,, "wlle’(pp+25)<C8_l’ /=0,1.
With ¢ = wv, 9, = PJ(wv),
(5.12) o= o4l sy < N6 = 8,1l + 18, — 04l 15,

Here, by Lemma 5.1, since A (6, — v,, x) = 0 for x € S}?:(Bp-i—ﬁ)’

< C _ <
(5.13) s, — ol s,y <5e M5, — ol s ,,

)
< C —c8/(e+h) (|| i ~ + o — I )
=3¢ (Hv - ”h”B,,+.s v—llg )
It remains therefore to estimate the quantity
. | ST
v (s — o,)ll + S5 =l

From Lemma 4.1, using that § = ¢h, we have the bound
Ch C
CllSll g + —8—”6””' S Clldllp < CIIVOHBN‘s + E”””Bpm'

Combining this with (5.13) and (5.12) completes the proof, upon writing v — v, =
(v = x) = (v, — x) for x €5,(Q).

6. Global Almost Best Approximation in the Maximum Norm. We shall prove the
following result.

THEOREM 6.1. Assume that (1.2), (1.4) and A.1-A.6 of Section 3 hold. Let u be a
continuous function, with u = 0 on 3% in the Dirichlet case, and let u, € S, be such
that

(6.1) A(u—u,x)=0 forx €S,
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(i.e., u, = P;u). There exists a constant C, independent of €, h, u and u,, such that, for
0<e<l,0<h<},

€ .
(6.2) e =yl 1y < In( C + £ ) min 1w = x,_ca)-
XES,
Note that, by Green’s theorem,
I(h)

(6.3)  A(u—ux) = _8221 {j;h(u — u,)Ax + agﬁh(u - uh)%}
i
+ (a(u = u,), x),

so that (6.1) makes sense for  continuous.

The rest of this section will be devoted to the proof of this theorem. By a density
argument we may assume that u is continuously differentiable.

Let x, be an arbitrary point in R, and let 7, denote an element such that x, € 7,.
By use of the inverse property A.2 we have,

(6.4) | (u— uy)(xp) I<| “(xo)| +| “h(xo) |<lu(x0)| +Ch_l”“h”10
< Cllull,_+ Ch "lu—u,ll,.

Here,
(6.5) R Mu—wull, =h" sup (u—u,,¢).
"ot
¢ =

For each such fixed ¢, let v solve
(6.6) Lv=¢ in®R,veEB,

and let v, denote Pjv. The notation for ¢, v and v, will be fixed for the rest of the
proof.
We next derive two simple preliminary results concerning v and v,,.

LEMMA 6.1. There exists a constant C, independent of €, h and ¢, such that

c,
(6.7) loll + llo,ll < [Ch e
h .1, €
(6.8) Ivoll + 7o, <5 n/ (C+Z)-

Proof. Since
(6.9) Ellvol® + apllvlli> < 4,(v,v) = (¢, 0),
and a similar inequality holds for v,, the first bound in (6.7) is clear.

For the second part of (6.7), we first consider v. We have [lvll = (v, v/llvll) and
letting Lw = v/|lvll, w € B, hence,

loll =A4,(v,w) = (¢, w).

Using Sobolev’s inequality in the form [lwll, < Cliwll}/?llwll'/? and also that
¢l < Chll¢ll = Ch,

(¢, w) < Chllwll 2 llwl'/?
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which by Lemma 2.1 is bounded by Ch/e. This shows that ||vll < Ch/e, and, since
by Lemmas 4.1 and 2.1 [lv — v, || < Chllvll ;n < Ch/e, we obtain (6.7).

For (6.8), we start with v,, using the analogue of (6.9). With Q' the intersection of
R with a disc of radius max(Ch, ¢) around x,,, we find from A.6 and (6.7),

Ello, 3 < (¢, 0,) < Cligll vl

1
< Ot/ + 5 ) (oL, + 71041
2
< (€4 4 Jlloyllp + 12 0+ £).
By this,
Ch €
o1l < = In}/? c+—).
h'"H 82 ( h

Since also, by Lemmas 4.1 and 2.1, [lv — v,ll ;p < Chllvll ;2 < Ch/€?, we have
completed the proof of the lemma.

We return now to (6.5). Using A.1 (applied to gradients) we infer, via (6.1) and
(6.3),

(6.10) (u—wu,,¢)=A(u—u,,v)=A(u—u,,v—v,)=A4(u,v—v,)
= _82; (/TihuA(v - v,) +¢afﬁu88_n(v - vh)) + (au, v — v,)
< Cllull (&0 = v, yas + Eh 19 (0 = 0,)ll,, + o = 0,11},
cf. (3.2) for notation. Here, with x as in A.4,
|v—v, !le"' <|v-— XIW‘Z"' +|x — v, IW.“'
< Cllollyz + Ch7MIix — o, Iy,
< Cllollyz + Ch7 o = xlly + Ch o — v, ll yy
< Cllollyz + Ch o — o,ll .
Therefore, from (6.10),
(6.11) |~ '(u—uy, 9)]
< Cllull, {e2h  ollyz + eh 720 — v,y + A7 llo — v, 1l )
We next introduce some notation. Let
Q={x€ER:27<|x—xp|<27/"},
Q= _,UQuQ.,, QO =Q_, U UQL.

J

Assume, for simplicity in writing, that R/ = U°°_1 €. Let J, be such that 277+ <
C,h<27+*1 with C, sufficiently large to be determmed and let @, = {x € K:
|x—x0]<2 J*} so that R=(U-,Q) U Q,. Set further d, =27, d, =27~
Also, the notation Z*|| v || Wh@,) shall mean 27=, |l ol wi,) T HvH TCRY
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Returning now to (6.11), we shall estimate the three terms on the right. For the
first we have, by Cauchy’s inequality and using Lemmas 2.1 and 2.3,

(6.12)  eh Nollyp = 'S0l yaq, < Ceth 'S4 lloll 4gq,,
Jx Jx
<C+Ceh™! Z lvollg + Ch7' 3 djllvllg,.
j=1 Jj=1

We note now that
7. 1/2
( > e—lcdf/E) <m’(c+7).
j=1

For, since exp(-2¢2™*/¢) is increasing with x, we may estimate the sum inside the
square root by I = [{**!exp(-2¢2™* /¢) dx. Substituting 2~ * /e = y we have, since
27 < Coh< 27

1/2e . dy
< cy 22
['< log, fc*h/4se y

and the result readily follows.
Hence, by the exponential decay result of Lemma 2.2 and by Lemma 6.1, for C,,
large enough,

Jx Jx
(6.13) &h7' X Ivollg < Ce?h™! X e U/ lIvvllg,
J=1 J=1

1/2
—2cd;/¢ < £
e ) Ivol <1n(c+ h).

Introducing the notation
(6.14) T=h"'3*d,(llollg, + llv,llg ),
we thus infer from (6.12) and (6.13),

(6.15)  eh Mol < Ch 'S d,lloll g, < In(C + 5 ) + €.

For the third term on the right of (6.11), we immediately see that it is bounded by
C9. Therefore, by (6.15),

(6.16) |5 (u—w,,)|= Cllull, [In(C+ L) + T+ 20— v,1,,).

For the last term here, we use the local energy error estimate of Lemma 5.2 and find,
for any x € 5,

(6.17)  &h*llo — v,llyy < Ceh22*d |lv — o4l g,
< Cezh_zﬁ*(djllv - X“H'(Qj'.) +llo— X”sz;)
+ Ce?h™2Z*e /W || — vyllg, = ZF + 33,
Here, by the local approximation hypothesis A.3 and by (6.15)

(6.18) St < Ceh '3 d 10l ypay, < In(C + %) +C9.



SINGULARLY PERTURBED REACTION-DIFFUSION PROBLEMS 65

Further, using Lemmas 4.1, and 2.2, 2.1,

(6.19) 33 < Ce2h (e 24/ ) 2o — g, |
< c821n'/2(c +£ : h )Hvll,,z sln‘/z(c+ %)

Reporting (6.19) and (6.18) into (6.17), and the result of that operation into (6.16),

(6.20) ]h_'(u—uh,¢),<C||ulle{ln(C+%) +@}.

It remains to show that
(6.21) T=h"'3*d,(lvllg + llv,llg,) < C.
Admitting this for a moment, we would then have

W™ (u =y 8)|< Cllull, In(C + )

so that from (6.4), (6.5),
&
llu— uyll Sln(C + Z)uuan.

Writing u — u;, = (u — x) — (u, — x) for x € 5, would then conclude the proof.
To verify (6.21) we proceed as follows. Since |[vll + |lv,ll < C it suffices to
estimate

Jx
B3 d(llollg + llo,llg ).
j=1

For C, large enough we may again invoke exponential decay results, now from
Lemmas 2.2 and 5.1. Thus,

J x Jx
T<C+Ch' S de/ Nollg + Ch™' S, dye /P u,
j=1 j=1
172
lloll

~
*

<C+ Ch e

d.\2
_J —2cd; /¢
3(7)e

j=

+Ch~ e+ h)

g df ? —2cd,/(e+h) v
1(e+h)e J ) lo, Il
< C+ Chlelloll + Ch (e + h)llv,l.
Applying Lemma 6.1 and separating the cases ¢ < 4 and &£ = h, we deduce (6.21).
This completes the proof of the theorem.
7. A Pointwise Local Error Estimate. We shall establish the following result.

THEOREM 7.1. Let x, € R, with (1.2), let D be a disc of radius d > 0 around it, and
set Q,= D N R. Let u be a continuous function, with u = 0 on d%R in the Dirichlet
case. Assume that A.1-A.6 of Section 3 hold. Let u, € 5,(Q,) be such that

(7.1) A(u—u,,x)=0 forx €85 (Q,).
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Assume further that (1.4) holds on Q. Then there exist positive constants c,, ¢, and C,
independent of €, h, u, u,, x, and d, such that, ford = c,h,0 <e<1,0<h <3,

(1:2) 1= up)xo) = €172 (4] {1n{ €+ £ min lu = x1,_0,

XEop

1
— ,—cd/(eth) —
tge” e = o, Lzmd)] :

Proof. First change the form A, so that (1.4) holds on ¢}, with the same a and a,
as for §,. This is easily done.

Let D” and D’ be discs concentric with D and of radii 1/4d and 1/2d,
respectively, and set 7 = R N D”, @ = R N D’. Let w € CF(D) be such that

(7.3) w=1 onD, loll,_py<D.

Set finally & = wu and @, = P7(wu). Note that, in the Dirichlet case, % = 0 on d%R..
Then

(7.4) | (u—u,)(x0) |=](u—u,)(x0) |<| (@ — i, )(x0) | +] (@, — u,)(x0) | -
Here, by Theorem 6.1,
. o < € o < £
(15)  (a—a,)(x)|< 1n(c + Z)Ilulle < 1n(c + Z)nuanm
For the function i, — u, in ,(,) we have by (7.3),
A(d), —u,, x) =0 forx €SF(Q).
Using then the Sobolev inequality A.6 and Lemma 5.1, and also (7.3),

1
@ = 1) (x0) 1= Cln /1)1, =,y + 14— w1
C _
<—(n d/h)Pe /D g, — u, o

C(nd/n)"?
d

< %(m d/n)" i, — dllg + e YD1y — y,

g

Here the first term on the right is bounded, using again Theorem 6.1, as
CQnd/h) i, — @l <In(C+ —;—)ln(d/h)'/z lull ,_q,-

Combining the above we have proven (7.2) with x = 0. Writing u — u;, = (u — x)
— (u,, — x) for x € §, verifies it as stated.

8. Outline of the One-Dimensional Case. We consider the problem of finding
u = u(x) such that
(8.1) —*u” + a(x;e)u=f inR = [I, J], a finite interval, u € B,
where the analogue of (1.4) holds and where u € % designates homogeneous
Dirichlet or Neumann conditions at x = I and x = J. In the present case there is no
additional work incurred by allowing different boundary conditions at the two
endpoints.

The finite element spaces S, typically consist of piecewise polynomials of a certain
degree on a quasi-uniform mesh, the polynomials on different subintervals being
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connected by continuity constraints across nodes. For a Dirichlet condition at x = 7
or J, it is assumed that the functions in §, vanish there.

The analogues of hypotheses A.1-A.5 of Section 3 are easy to verify in practice;
A.6 will not be needed in the one-dimensional situation. In A.2, the factor in front of
(¢7' — p~Yis 1 instead of 2.

The results of Sections 2, 4 and 5 have no changes in statement; their proofs are
often somewhat simpler, especially in Section 2.

We shall now outline how Theorem 6.1 would be proved, with (6.2) replaced by

(82) ”u_uh”L (@)SCmin“u‘X“L (R)*

- XES, o
For another approach to the same result, see Wahlbin [27]. (The corresponding local
result is given in (8.3) below.) We have, referring to analogous estimates in Section 6,
(6.4) | (= wu,)(x0) |< Cllull . + CR™V2Mlu = u, I,
One then proceeds as in (6.5), (6.6). Lemma 6.1 will now have the following

inequalities:

(6.7) loll + llo,ll < {ghl/Z/el/z,

(6.8) o'l + [l Il < CR'/2 /632,

To see this, consider, e.g., v. By use of the one-dimensional Sobolev inequality
gl < Clig’llI"/21igll'/% + li gll), we have

0112 + aglloll> < (¢,0) < llgll, loll,_

< Ch'2loll (o212 + llol)

1/2
< c( hl/z nu||'/2)(e'/2nu'ul/2) + Ch'/? ol
€
hl/2 | a3 a
< /2 — 212 “o 2
C( 0 ol taellvl® + Ch+ ol

Thus
Dlioll2 < C(R/2%21loll'/2) + b,

from which (half of) (6.7) follows. The proofs of (6.7) and (6.8) are easily
completed.
Now continue as in Section 6. This time,

(6.11) |A~*(u—u,, )|
< CIIuIILm{szh_'/ZHUIIle + e2h73/2)lv — v, I wi + h=12 o — v,‘llLl}.
Here, trivially from the equation Lo = ¢,
eh™ 2ol <h™'2l¢ll,, + A7 2alloll, < C+ B %alloll .
Setting now
(6.14) T =h"'25%d}(llvllg, + llv,llg ),
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we immediately see that 2~ '/?|loll, < CJ". Also the last term on the right of
(6.11) is bounded by C9". Thus,

(6.16)  |h~ "2 (u—u,,¢)|< Cllull, {1+ T+ e2h~> 2o — v,ll .} .
Using the local energy error estimates of Lemma 5.2, we find
(6.17)  &h >/ *|lv — v, Il yy < €h™3/25*d}/?||v — onll e,
< Ceth™/25%(d} 210 = xll gy + d; 2 llo — xlg)
+Ce?h/25* d 1V 2 o — vyllg = ZF + 3%
Here, by local approximation, A.3, and since ev” = gv outside §,, using also

Lemma 2.1,

(6.18) < Ceh 22 d} 2 ol gy,

9,
< Cellvllyz + Ch™'2 F d}Pllollg, < C+ CT".
J=1

Further, by use of Cauchy-Schwarz’ inequality and by Lemmas 4.1 and 2.1,
(6.19) ¥ < Ce?h 2o — v,ll < Ce*llvll 2 < C.
Thus, from (6.16)" via (6.17)" and (6.18)’, (6.19Y’,
(6.20)’ |h=2(u— uy, &) |< Cllull, {1+ 9}
It remains to show that
(6.21)y gr<C.

This now goes as follows. By use of the exponential decay results and of (6.7)’,

T
T'<C+Ch™ /23 d%e 4/ lollg,
j=1
-

T x
+Ch™ 23 d} % P g, g,

7

1,2
<C-+ Ch“l/zel/z( > ﬂe—“ii/e) lloll
R 4
J
d 1/2
con e S e o]
J
< C.

This completes the proof of (8.2).
For the local result corresponding to Theorem 7.1, one obtains it with (7.2)
replaced by

(83) | (u = u,)(xo) |

_ 1
< C{minllu—xll;_q,+ = " “Plu—u,l g,
XES, * \/2



SINGULARLY PERTURBED REACTION-DIFFUSION PROBLEMS 69

To see this one proceeds as in the proof of Theorem 7.1. The inequality (7.4) is as
before, whereas, by (8.2),

(7-5)/ ](a_ﬁh)(xo)lgcua“LmSC”u”Lw(QJ)'

In (7.6) we use instead the one-dimensional Sobolev inequality

C
|g(x,) |< Cldllgllg + —;llgnﬂ,,

7

so that, by Lemma 5.1 and (7.3),
’ ~ C —c € ~
(7.6) | (i, — uy)(x0) |< —de /DN G, — u,ll g

C
<S g, —allg + %e—cdﬂe*“nu —ullg-

The proof is then completed as in Section 7.

9. Nonhomogeneous Boundary Conditions. We shall show how Theorems 6.1 and
7.1 carry over to nonhomogeneous conditions (1.3).

Let us first consider Neumann boundary conditions, i.e., du/dn = F on 0%.. The
weak form of (1.1.a)y, is to find u € H' such that with, as before, A (v,w) =
e2(Vv, vw) + (av, w) and with (v, w) = [34 vwds, we have

A(u,0) +(F,0)=(f,v) forallv € H'.
The Galerkin solution u, is found as u, € S, (with no imposed boundary condition)
such that

A(u,, x) +(F,x)=(f,x) forx €S,.
Here we shall not consider further approximation of { F, x). Hence,
A(u—u,,x)=0 forx €S,
and the results of Theorems 6.1 and 7.1 are clearly true without any change in
statements or proofs.

The case of essential Dirichlet conditions is somewhat more technical. We seek to
approximate u, the solution of

Lu=f in®, u=F ond%.
The approximation u,, in S, is found via
A(u,,x)=0 forx€S,, u,=F, ond®R

where S, denotes those functions in S, that vanish on 9%} and where F), an
approximation to F, is the restriction to 9% of some function in S,,. Then

(9.1) A(u—u,,x)=0 forx€S,, whereu, = F, on 9R..

The result of Theorem 6.1 now goes as follows: With appropriate notations and
conditions from there, if (9.1) holds, then

€
9.2 u—u,ll <ln(C+—) min u—xll .
( ) I L (®) h <5 I x| Lo (R)
X=u, on 3R
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For the localization of this we have, with notations and conditions taken from
Theorem 7.1 (but not repeated here): If u, € S,(2,) with (in self explanatory
notation)

(9.3) A(u—u,,x)=0 forx€ SP(2,),

then
(9.4) | (u—u,)(x) < ln(C + %)lnl/z(%)

. 1 _
) { xelgl:gld) = Xlle(Qd) + ¢ D — uh”Lz(ﬂd)}
X=u, on 2,NR

In the rest of this section we shall show how proving (9.4) can be reduced to the
previous case of a homogeneous Dirichlet condition. The analysis leading to the
global estimate (9.2) is similar and simpler and we leave it to the reader.

By a density argument, we may assume that u € C*(2,). Set T = €, N 0R; we
shall assume I" nonempty and leave the (much easier) case of empty I to the reader.
Designate F = u |1, the boundary values of u, and F,, = u,, |r.

We may assume that the circle of radius d around x, cuts 3%} in two points only;
otherwise use smaller but comparable discs. First, extend F — F, from I to 0§, so
that

(9.5) Il F— Fh“Lw(GQd) =IlF- Fh”Lw(l");
this is easily done since only two values of F — F) are given on the circular arc of
0Q \T.
Define next ¢ by
L(y—u)=0 inQ,, Yy—u=F,—F onodQ,.
Then
(9.6) y=F, onT

and, by the maximum principle and (9.5),

(97) ”ll/_ ulle(gd)< ”F_ Fh”Lm(l")‘

Hence,

(9-8) |(“_“h)(xo)|<|(“_4’)(xo)| +|(‘P_“h)(xo)|
<IF=Fl o +1(¥— uy)(x0) | -

Here,

(9.9) A (b —u,,x) =0 forx € $7(Q,).

Let ¢,, be any function in S,(§,) with ¢, = F, on I, and set
=9 = ¢, 0= u, — ¢,
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Note that n =0 on I’ and that 8 € §h(9d). Since, by (9.9), 4(n — 8, x) =0 for
x € S (), we have from Theorem 7.1

(910) [ (¥ = w,)(x0) |=] (n = 8)(xp) |< 1n(c + f{)h‘l/z(%)
X {||1;|{ Loyt ée‘”zd/(‘“')“n - 9|1L2(9,,)}-
Here, by (9.7),
(9.11) i, @, =¥ —dull;_cqa,
<llu—=Yliy @, + lu—9e,ll;_ g,
<IF—=Fll; @+ llu—9,ll;_q,-

By a similar argument,
1 _1
(9.12) g”'n =0l L0y = 3“‘1‘ — 4l Ly,
1 1
<l —ull,q,) +Zllu—ull,aq,

1
<\/;“F'_ Fh“Lw(I‘) +§“u - uh“Lz(Qd)-

Using (9.12) and (9.11) in (9.10) and combining with (9.8) shows that
€ d
| (u = up)(xp) |< ln(C + Z)lnl/z(Z)
X (NE = Bl iy + = 8yl gq,
1
e e, ”Lz(ﬂ.»}'

Since u = F, u, = ¢, = F, on T, where ¢, is otherwise arbitrary in S,(Q,),

“F_Fh”L I‘+”u—¢h” Q <2 min ”u_X”L Q-
(1) Leo(R) S l,) w(22)
X=u, on Q,;NIR
This proves (9.4) under the condition (9.3).
We leave the translation of the one-dimensional estimates to the case of nonhomo-
geneous boundary conditions to the reader.

10. More Explicit Local Error Estimates. In this section we shall explicate the local
estimate (1.8) under certain smoothness assumptions effectively reducing the non-
smoothness in the problem to the boundary layer. We shall only consider the
homogeneous Dirichlet case.

We make the following three assumptions:

(1) (Local behavior of u.) There exist positive constants C and c, independent of ¢,
such that with d(x) = dist(x, 9R.),

e—cd(x)/e

(10.1) ’(%)ﬂu(x)<C(l+T) for | a|< 2.
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If data in the problem, including 99}, are sufficiently smooth, the estimate (10.1)
is a consequence of Besjes [4, Theorem 13].
(2) There exists a constant ¢ such that

(10.2) I fll,_q),<C independentof 0 <e<1.
We note that then (see Lemma A.1 in the Appendix)

1
(10.3) lull, <—IIfll, <C.

Finally, we need a local maximum norm approximation estimate for §h.
(3) There exist constants ¢ and C such that the following holds. Given a function v
with v = 0 on 0% there exists x € S, such that for0 <h <1/2,i=1,...,I(h),

(10.4) o = xIl (0 < Ch?lloll g2z,

h

~h _
where 7" = Udist(f,.",fj")sch U

Setting e(x) = u(x) — u,(x), the following is the main result of this section.

THEOREM 10.1. Assume (1.2), (1.4), A.1-A.6 of Section 3 and (1), (2), (3) above.
There exist positive constants c,, ¢,, ¢c; and C, independent of h and €, such that with
d(x) = dist(x, 0R.), the following holds.

() If e < h, then

d
(10.5) le(x)|< Cln'/z(z)h2 ford(x) = c,hInl/h
and
(10.6) le(x)|<C ford(x)<cyhlnl/h.

If furthermore € < c,h/In1/h, then

(10.7) le(x)|< Cln'/z(%){h2 + e /") for c,h < d(x).
(ii) If € = h, then

(10.8) le(x)|< ln'/z(%)ln(c +2)12 ford(x) = eseln1/e

and

(10.9) le(x)|< ln(C + %)g for any d(x).

Remark. In a one-dimensional problem, the factors In'/%(d/h) and In(C + ¢/h)
would not be present.

Before giving the proof of the theorem, we display, in Figure 10.1, the error
estimates obtained. Factors In'/?(d/h), In(C + ¢/h) and constants are skipped. The
shaded regions are intended to suggest (small) areas where our information is less
precise.
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e(x)

N

W\

(1007) V
n2/e2 o e2n (0.9
€
- 7
w2 // e<h /42 (10.8)
(10.5)
h hlni1/h elnil/e dist(x,9R )
FI1GURE 10.1

Local error estimates according to Theorem 10.1

Proof of Theorem 10.1. The easier estimates are (10.6) and (10.9). Repeating (1.7),

(10.10) |e(x)|<ln(C+%)miI} llu = xl .

XESy
For (10.6), take x = 0 and use (10.3) and that ¢/h < 1. For (10.9), using (10.4) and
(10.1) one has immediately

. 5 Ch?
min [u — xll, < Ch*llullex <—-.
XES, €

The remaining results are based on the local estimate (1.8). Taking there d
equalling the present d(x) = dist(x, 9% ), we have for d = c'h,

(10.11) Je(x)|< Clnl/z(%){ln(c + %) min llu — xll;_q,

XES,
C —crd/evh))|,, —
+5e N —upll 0,0

where dist(Q,, 0R ) = ¢'d/2.
Note now the elementary inequality
e~ cd/e

82

We further estimate d 'llu — u,ll . o, by Cllu—u,ll, <In(C+ e/h), cf.
(10.10) et seq. Using then (10.4) and (10.1) in a local fashion, (10.11) gives for

d=ch,
—cd/e
£ 2 € —c"d /(e+h)
)1n(C+h){h(l+ = )+e }

(10.12)

<1 ford=c,elnl/e, cc, = 2.

(10.13)  |e(x)|< c1n1/2(

Y
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For e<h and d=c,hInl/h = c,eln /g, (10.12) and a similar argument for the
last term give, since e/h < 1,

le(x)|< CIn'/?(d/h)h?

for cc, = 2, ¢”’¢c, = 2. This is (10.5).

For (10.7), one easily finds that d = c(c,, ¢;)eln1/¢,and hence the result again
follows from (10.13) and (10.12).

Lastly, (10.8) also follows from (10.13) by similar arguments.

This proves the theorem.

11. Numerical Examples. In this section we shall elucidate some simple numerical
examples via our theory, and vice versa.
Example 11.1. Let

u(x)=x—1—xe Ve 4 e /e,

so that u solves the problem

(11.1) u(0) = u(1) = 0.

{—ezu”+u=x—l—xe_'/‘, 0sx<l,
The function u is simply a linear term superimposed on a decaying exponential
exhibiting, for small ¢, a boundary layer of width €In1/¢ at x = 0. Note that the
coefficients and right-hand side in (11.1) are nice functions, uniformly in 0 <e < 1.
We solved this problem numerically for a range of ¢’s, employing uniform meshes
of size h = .05 and A = .025 and, in each of these cases, using piecewise linear and
Hermite cubic approximations.
In Table 11.1 we exhibit the maximum norm error (determined at meshpoints
only) and the meshpoint ji where it occured.

TaBLE 11.1
Maximum error for a range of ¢’s
PIECEWISE LINEARS HERMITE CUBICS
€ h= .05 J h = .025 Jj h= .05 J h = .025 J
50 A5 —4 9 37-5 18 76 — 8 2 50—-9 3
571 96 — 3 4 24 -3 8 34-5 1 26— 6 2
572 27—1 1 .60 — 2 2 83—3 1 90 — 4 1
573 21 1 12 1 33 -1 1 94 -2 1
574 .26 1 .26 1 8 —1 1 68 — 1 1
573 27 1 27 1 82—-1 |1 82—1 1
576 27 1 .27 1 82—1 1 82 —1 1

We shall now investigate the cases € > h, ¢ ~ h and € < h in more detail.

e > h. For ¢ large compared to A, the estimates (10.8) and (10.9) show that we may
expect the global maximum norm error to behave like O(h%/e?), for piecewise
linears. In the case of Hermite cubics, since we know u(x) explicitly, it is easy to
derive an O(h*/e*) estimate from (1.7). Computing global rates of convergence from
Table 11.1, we find them as in Table 11.2.
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TABLE 11.2
Computed rates of convergence ( global)
€ Piec. Lin. Herm. Cub.
0 2.0 3.9
57! 2.0 3.7
572 22 32

For smaller &, the computed global rates deviate considerably from 2 and 4. In
particular, for very low e, there is no decrease in error with 4.

e ~ h: We next offer a sketch, in Figure 11.1, of the case ¢ = 53 when, by Table
11.1, all maximal errors occur at the first meshpoint in the respective meshes.

-.8»

-.9 )

HC

.05

® HC h=,025

Sketching of the approximate
data points is discontinued
when these become indisting-
uishable from the curve of
the exact solution,

[ 2 4

o
»

a
.05 o1

Figure 11.1
The transition region when h = ¢ ~ h/In(1/h)
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Note now that for » = .025, h/In 1/h = .0068 < ¢ = .008 < h. Thus, the situa-
tion sketched in Figure 11.1 essentially takes place in a shady region in Figure 10.1.
For d(x) = ¢’h our local estimate (1.8) may be applied (in its one-dimensional
version (8.3)) to give

—csd/h
(11.2) le(x)|< Cminllu = xll;_(x—aj2xrasa T e
X vd/h

(Here we used Theorem A.2 of Appendix 1 to derive the slightly sharper form of the
last term.) Of course, Figure 11.1 looks, en gros, to be governed by local approxima-
bility and a decaying term depending only on d/h, but it is hard to say which term
rules at a specific point. Also, there are two choices for estimating the first term on
the right of (11.2): with y = 2 or 4 we have

h\?Y
C (_) ~cd/h _
e =xl,, < o B (x = interpolant of u),

Cye 4/t (x = linear part),

and the relative sizes of C; and C, become important in this range.

For d(x) = ¢,hIn1/2 (= ¢, X 0.15), the estimate (10.5) takes over and predicts
that the influence of the fast decaying term is essentially over. In our case, we
happen to know that both terms in (11.2) are fast decaying, but in general this would
not be true.

At any rate, even to come this far we have used more specific information about u
than we are likely to rigorously secure in a practical two-dimensional problem. Thus,
our conclusion is that while the local error estimate (1.8) gives some qualitative
insight in the behavior of the approximation close to the boundary layer when
h/In1/h < € < h, Figure 10.1 does well to leave that range as a shady area.

e < h: When ¢ moves well into the range ¢ <h/Inl/h, we expect from (the
one-dimensional, and also the Hermite cubic analogue of) (10.7) that the error
should behave as, for d = ¢, h,

le(x)|< C(hY + e 4/"), y=2or4.

In our present case, perfect information and Appendix 1 again permit a sharper
estimate,

le(x)|< Cle /s +

e—cd/h ) o—cd/h
<

| =

In other words, the error at meshpoints should depend only on the meshpoint
number, noton ¢ or A (fore < c,h/In 1/h, d(x) = cyh).

The numerical solution bears out this prediction, as is seen in great detail in Table
11.3.
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TABLE 11.3
The exponentially decreasing pollution in its purest form
Meshpoint # 1 2 3 4 9 14 19
€ §h h
574 PL .05 |.27 -70—1.19—1|—49—-2]|.65—5|—85—8]|.10—10
025 1.25 —66—1.17—1|—-43—-2149—-5|—54—-81.60—11
575 PL .05 |.27 -72—=1[.19—1|—-51=-2|.71—5|—-98—-8]|.13—-10
025 | .27 -72-1]19—-1|—-51—-2]|.70—-5]| -9 —8]|.13—10
57¢ PL .05 |.27 - 72—=119—-1|—-52—-2|.71—-5|—-98—-8].13—-10
025 | .27 - 72—=1[19—-1|—-52-2[71—5|—-98—-8.13—10

574 HC .05 [.718—1 A9 —11.53-2 A5 —21.25-5 42 —81.66 — 11
0251 .68 — 1 d6—1].43—-2 Al —=21.16 =5 22—-81.30—11

575 HC .05 |.82-1 20—1}1.57—-2 16 —2130—5 53 —81(.89 — 11
025182 —1 20—1].56 -2 16 —21.29—-5 52—-81.94—11

57¢ HC .05 |.82—1 20—1(.57-2 Jd6—2130—-5 54 —8191—11
025 ].82 -1 20—1].57—-2 d6—21.30-5 54 —81.98 —11

Example 11.2. We illustrate our assertation that, away from the boundary layer,
local approximability governs asymptotically, in a somewhat less trivial example
than the previous. For this purpose, let

u(x) =e e+ e*—x(e+e /) —2(1 — x),
so that u solves the equation
2w +u=(—€>+1)e*—x(e+e /%) —2(1 — x).
We take e = 573 and work with Hermite cubics. The analogues of (10.5), (10.8)
predict
le(x)|= O(h*) ford(x) = constmax(hlnl/h,elnl/e).

In Table 11.4 we present the errors for x = .25, .5 and .75, and also the global

error, for a range of /’s, and calculate rates of convergence.

TABLE 11.4
Calculated rates of convergence

x=.25 x=.5 x=.75 GLOBAL
h Error Rate Error Rate Error Rate | Error | Rate
207" 775 — 4 606 — 7 184 — 7 331
14 6.1 4.0 1.8
407" | 453 — 8 895 — 9 118 — 8 94 —2
6.7 4.0 4.0 2.6
807" |.435—10 559 — 10 718 — 10 16 —2
4.0 4.0 4.0 3.1
1607" | 272 — 11 349 — 11 449 — 11 19 -3

We see that the expected local rate h* eventually appears. If one calculates
e~ /" /.\Jd/h one sees that, due to the miniscule errors, it probably influences the
errors for x = 25, h = 207,407 !, 80! and for x = .5, h = 20"}, 40~ \. This is the
explanation why the asymptotic range appears later in the left part of the table. We
also remark that the global error always occurred at the first meshpoint, as expected.
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Example 11.3. We give a two-dimensional example of the pollution effect in its
purest form.
We solved the problem, ¢ = .001,

—€Au+u=0, 0<x,y<l,
u(x, y) = e */*+ e7?/¢ on the boundary,

which has the obvious exact solution. We used triangular linear elements. The mesh
was essentially the product of a uniform subdivision in the y-direction with A = .05,
and a subdivision {x;, )5’ in the x-direction, x,,, = .01 + .002 2. Thus, the
x-mesh was slightly refined towards the origin. There were 361 interior nodes and
800 elements.

In Figure 11.2 we display the errors at meshpoints in a subregion of the unit
square. We leave it to the reader to analyze it along the lines of Example 11.1; the
picture is clear.

® / [ ® [ [ ] [ J

Y R A A A
/

SCALE FOR ERRORS: / = .1

///////

FIGURE 11.2
A two-dimensional example of the pollution effect in its pure form
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Example 11.4. This example shows that, when a(x) vanishes, the exponential
decrease of pollution is lost.
Consider the transmission problem

—-u" +o(x)u=0o(x)3x—1), 0<x<2,
u(0) =u(2) =0,
where
o(x) = {(1) 0<x<l,
With E = e~ /¢, the exact solution is
—1— E*+ 10E
e+ 1—EXe—1)

(e +5E(1 —¢))e " D/e+ (54 5¢ — Ee)e @ ¥/* 4 3x — 1,

1<x<2.

3)x, o<x=<l,

u(x) =

We choose ¢ = 8.107%.

Thus, on [0, 1], the solution is merely a linear function; on [1, 2], near 1 there is a
boundary layer of the usual kind but weak in magnitude whereas at 2, there is a
stronger boundary layer.

On [1,2], where o(x) = 1, our theory suggests exponential decay in error as
e~ distxp)/h away from p = 1,2, respectively. On [0, 1], where a(x) = 0, our present
theory does not apply. However, local error estimates for nonperturbed Dirichlet
problems, Schatz-Wahlbin [24], say that

| (u—w,)(x)|< C min llu—xll,_q,+ Cd™ "2 llu— upll Ly,
XES,
= Cd V2 Nlu = uyll

and so predict no exponential decay in error.

Computing with Hermite cubics for # = 40~! (and hence a meshpoint placed at
x = 1), the following errors ensued, reported here at every second meshpoint, Table
11.5.

TABLE 11.5
Damping of pollution depending on the positivity of the coefficient a(x)
meshpt.g| 0 2 4 6 8 10 12 14 16 18
error 0 6—3(1—-3]2—-2]2—-2|3—-2|4—-2(4-2|5-2|5—-2

20 22 24 26 28 30 32 34 36 38 40
8—5]2—-812—-8|3-7|3—-6|4—-5[5—4]7-3|8-2 .1 0

The decrease in error away from x = 2 (meshpoint 40) is easily discerned; to the
right of x = 1 (meshpoint 20) the exponential decay is less noticeable, since the
boundary layer is very weak here. However, on [0, 1], in spite of the fact that the
solution here is perfectly approximable by Hermite cubics, pollution is rampant all
through and does not decay.
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The same pattern occurs if x = 1 is placed inside a mesh interval, the errors then
being magnified by roughly a factor 5 on [0, 1], but staying the same on [1, 2] except
near 1, as expected.

Example 11.5. Pollution absorbent mesh. One may draw a limited practical
conclusion from our analysis. Say that we have a problem on [0, 1] and desire
“good” accuracy on [.1,.9] uniformly in e, with a fixed mesh. The nature of the local
error, in particular the pollution term which only depends on the number of
meshpoints away from the boundary for low e, suggests putting a few extra
meshpoints inside [0, .1] and [.9, 1], for the purpose of absorbing the pollution. Thus
the aim is not actually to resolve the boundary layer, which would demand a
mesh refinement depending on ¢ (and would possibly be bothersome in many
two-dimensional codes if a large number of &’s are to be investigated).

Observe that, from the asymptotic point of view as & — 0, since [.1,.9] is a fixed
interior subinterval, there would be no problem of high accuracy if the solution is
smooth. We are having in mind moderate to large mesh sizes here.

We illustrate the principle in the problem of Example 11.2 (and we use our a
priori knowledge that a boundary layer occurs only at the left). Taking a mesh with
10 subintervals, the problem was run for a range of ¢’s, and with two different
meshes. First, a uniform mesh, and secondly, a mesh with 4 pieces of length .025 in
[0,.1] and 6 parts of length .15 in [.1, 1].

The results are given in Table 11.6; the error was calculated only at meshpoints.

TABLE 11.6
Uniform mesh vs. pollution absorbent mesh
llell 111
Uniform Mesh Pollution Absorbent Mesh

€

50 30—6 16 —5
571 42 -4 A1-3
572 55 -2 12-2
573 62— 1 90 — 4
574 81 —1 10 -2
573 82 -1 14 -2
576 82— 1 A5 —2

We conclude that the pollution absorbing idea works. For the error uniformly in &
over [.1,1], supy_.<illell; {1, we have obtained a 50-fold reduction over the
uniform mesh.

Example 11.6. Comparison with some specially designed finite difference schemes. In
the one-dimensional case, Miller [17], Niijjima [19], [20] and Shiskin and Titov [26]
have investigated special three-point finite difference schemes which converge uni-
formly in & with respect to the maximum norm over meshpoints but which do not
attempt to resolve the boundary layer for small e. The construction in [17] and [26],
where the same scheme is analyzed, is based on exponential fitting, whereas the two
schemes in [19] and [20] are motivated by Liouville-Green transformations. We refer
the reader to the papers mentioned for details.



SINGULARLY PERTURBED REACTION-DIFFUSION PROBLEMS 81

In [20] the three schemes were compared when applied to the problem (1 =
2x/(x + 1))

4
zx+—1)4(1 + s(x + 1))u
—4

S

—%u" +

(14 e(x + 1) + 4m2%€?) cos(2r)

3(1 + e(x + 1))e /¢
1 —e 1/

w0) =2, u(l)=-1.

—27e?(x + 1) sin(2Qmz) +

, 0<x<l,

This problem has the exact solution

3(e—t/e_ e—l/e)
1 — e—l/e

u(x) = —cos(2mt) +

We shall reproduce, in Table 11.7, the results for the uniform step 1/32 in the
finite difference schemes. In the table we adjoin the results for the Galerkin method
with Hermite cubics, applied with a pollution absorbent mesh (on the left only)
constructed as follows. With H = 1/32, the interval [0, H] was divided into four
uniform subintervals, to absorb pollution, and the rest, [ H, 1], was partitioned into
twelve equal pieces. Thus, the number of unknowns in each problem was similar.
The maximal error was taken over each meshpoint in the three difference methods
and, for the Galerkin method, over the meshpoints in [ H, 1] (including x = H).

Note that we are comparing the general purpose Galerkin method to highly
specialized numerical methods, available only in one-dimensional smooth cases.

TABLE 11.7
Comparison with some special difference schemes
¢ Miller [17] Niijima [19] Niijima [20] Galerkin HC
107! .65 —2 48 —2 62 — 4 34 -2
10713 NA) J71-2 26— 4 d1-1
1072 26 — 2 66 — 2 28—4 80 —3
10723 40 — 3 282 27-4 38—3
1073 41 —4 97 -3 86 —5 22-2
10733 39-5 31—3 32-5 30—2
1074 .66 — 6 10—3 30-—5 31-2

The large errors for rather moderate ¢ are due to the very abrupt change in mesh
size.

For further comparison it might be remarked that, for a uniform step of length
1/16, the quantity max,max,|e(jh)| was 25 —1, .21 —1 and .20 — 3 in the
difference schemes [17], [19] and [20], respectively.

We leave it to the interested reader to investigate how methods involving matched
asymptotic expansions (and combinations of such with finite element methods)
compare; this is easy to do in most examples above.
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12. A Nonlinear Problem. We show how our results apply to a nonlinear problem.
Let u solve
—?Au + b(x,u;e) =f(x;¢) inAR,
u=20 on dR,,
where b(x,0; £) = 0, b is absolutely continuous in #, and with some constant a, > 0,

(12.1)

(12.2) %(x,u;s)>a0>0 forx ER,0<e<1,u€R.

Further assume that b /0u is bounded above on compact u-intervals.
The result of Lemma A.1 of the Appendix extends to this situation and thus

1
< —
lully, <17l

The existence of a unique solution to (12.1) can be obtained by monotonicity
methods, see Brezis [5] or Lions [15].

We thus have an easily computable bound for |u | that is independent of &. We
assume in general that we know bounds u, and u, such that

(12.3) ug<u(x;e)<u, forx €ER,0<e<]I.
To find an approximation u, by the finite element method we first change
b(x, u; €) to b(x, u; €) where
ab
b(uy) + E;(uo)(u —u,) foru<u,,
b(u) = {b(u) forug<u<u,
ab
b(u,) + a(ul)(u —u,), foru=u,.
This modification is necessary in order to apply our theory when 9b/du may grow
with |u|, at least in an effortless way. It is probably not necessary in practical

computations but it is very easy to incorporate if desired.
We define the approximate solution u, € &, by

(12.4) e(vu,, vx) + (l;(uh),x) =(f.x) forx€Ss,.
The existence of u, is again guaranteed by monotonicity methods.
In the range given in (12.3), b and b coincide and thus u — u,, satisfies

(12.5) ez(V(u—uh),Vx) + (a(u—u,),x) =0 forx €5,,
where
a(x;e) Z/()lg—i(tu(x) + (1 = 1)uy(x)) ar.

With a, = sup{db(x, u; &) /du: uy<u<u;,0<e<1,x €R} and ay as in (12.2)
we have now

(12.6) 0<ay<a(x;e) <a,.
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From (12.5) and (12.6) we see that the global and local error estimates of
Theorems 6.1 and 7.1 immediately apply. We can thus state thé following

THEOREM 12.1. Assume (1.2), (12.2), (12.3) and A.1-A.6 of Section 3. Let u be a
continuous function vanishing on dR and solving (12.1) in the weak sense, and let
u, €, be given by (12.4).

There exists a constant C, independent of u, u,, € and h but depending on u,, u,
(through a, a,) such that

t .
lu =yl ay < In( C + =) min e = xll,_a)-
XES,

Further, let x, € R, let D be a disc of radius d around xo and set @, = D N R.
There exist positive constants c,, ¢, and C, independent of u, u,, €, h, x, and d such
that for d = c,h,

| (u = u,)(xo) |

d . 1 _
<Clnl/2(z){ln(c+%);l’élél ||u_X||Lm(Qd)+2e Czd/(e+h)||u—u,,||L2(Qd)},
h

Appendix 1. Some Global L,-Estimates in the Dirichlet Problem. We consider the
problem

2 —f 2
(A1) {—eAu-i—au f in®R CCR?

u=0 on R

under the general basic assumptions (1.2) and (1.4). The finite element spaces are
subject to the conditions of Section 3. We remark that it is easier to treat the
Neumann problem in an analogous way, and we leave that case to the reader.

We shall derive estimates for || — u,, | ;, under weak assumptions on f and a. Our
main result is Theorem A.2. Due to the form of the boundary layer and our wish to
allow data with jump discontinuities, a certain interpolation space between H' and
L, turns out to be useful. We proceed to define and discuss this space.

For0 <6 <1,let H*® = [H', L,]y.,, denote the space given by the norm

K(t,v)
lollg o = sup ———
>0 t

>

where
K(t,v)= inf ||UO||L2+t”01”1.;l.
V=0t 0,
00€L2,u,6ﬁ'

We refer to Bergh and Lofstrom [2, Chapter 3] for more information about these
concepts.

Of particular interest to us is the space H'/?*. Even for smooth data in (A.lLbut
with f|,q 7 0, the boundary layer precludes u from being in H%* uniformly in e, for
6 > 1/2 (we shall not prove this). Thus, as it will turn out, H'/%* is a good choice.
Also, H'/>* is a reasonable space to measure f in: For, f will then not be subject to
boundary conditions, and f is allowed to have jumps in Q. In fact, pondering the
reduced equation u = f/a, taking f in H'/** seems to nicely tie in with the
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roughness from the boundary layer; it will also allow jumps in the coefficient a,
while still u € H'/%*, as we shall see.

To somewhat elucidate these spaces we state and prove the following simple result
which shows that H'/%* does not demand boundary conditions. (This is in contrast
to the Hilbertian interpolation space [H', L,], ,, = Hf?, cf.e.g, Lions and Mag-
enes [16, Chapter 1, Section 11, Theorem 11.7].)

PROPOSITION A.1 (Lions [14, Chapter 11, Section 5, Lemma 5.1]).
Hl(@/) C HY/2=(])
with continuous inclusion.

Proof. By use of local charts, it suffices to consider the case of R = {x = (x;, x,):
x,>0}. Forv € H'and t >0, set

o) =o(x1, 22), 0,(x) = 0(x) = vy, (x).
Then
llogll ., <2*lloll .,
whereas v,, € H' with
o, ll g <t 2lloll .

It follows that K(¢, v) < Ct'/?|lvll ;n and so v € H'/%*,

In a similar way, if T is a Lipschitz curve partitioning R into R, and R} ,, and v is
smooth on ®, and R, then v € H'/>*. To see this, smooth v across T by a
mollifier, cf. (A.3)-(A.6) below.

We next show two simple lemmas.

LeEmMA A.1.

1
< —
lul, < ool

Proof. In case u € C*(%R) the assertation is immediate by considering the sign of
Au at interior positive maxima or negative minima.

In general we proceed as follows: Multiply the equation (4.1) by u” !, p even, and
integrate by parts to arrive at

82f| vul*(p — Dur? +/au1’ =/fu1’_'.
Holder’s inequality then gives
aollullz, < Il Nullf ',
and the lemma follows upon letting p tend to infinity.
LEMMA A 2. If, in addition to (1.2) and (1.4), Va € L and f € H', then
ellull 2 + Null g < C(LF 1l o + I(wa)ull ).
Proof. Multiply the equation (A.1) by Au and integrate by parts to obtain

el Aull® + IlJa vull® =] VS vu —f(Va)u vu.
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Thus,
elAull + Ivull < CIvfIl + lIvaull)

and, since |lull ;2 < Cl|Aull for the domains under consideration, the lemma fol-
lows.

COROLLARY. If || vall,_ < Candf € H', then

ellull gz + llull o < ClHL fHl .

We are now ready to state a first simple L, error estimate. The general assump-
tions are (1.2) and (1.4) and those of Section 3.

THEOREM A.1. (i) Forf € L,,
Clfll,, 0<e<h,

lu —u,ll, << Ch?
: —5 I fllg,, h<e<l.
€

(i) If Ivall, < Candf € H'/>®, then

CIIfI jpes O<e<h,

||u—uh||L < Ch2
2
2/2 I/l 2es h<e<l

(iii) If | vall ,_ < Cand f € H', then
Chll fll g, 0<es<h,

lu —wu,ll,, <1 cn?
’ — Nfllg, h<e<l.

Proof. The first estimate in (i) is trivial; the second follows from Lemma 4.1 and
Lemma 2.1.

For (iii), use Lemma 4.1 and then the Corollary to Lemma A.2.

The estimates in (ii) now follow by interpolation. For the reader unfamiliar with
interpolation arguments involving the K-functional, we give the simple reasoning, in
the case 0 < e <h. Write f=f, + f, where f, € L,, f, € H'. Then u = u, + u,
where u; solve Dirichlet problems with right-hand sides f;. By linearity, using (i) and
(ii),

lu — u,ll < llug = Pyugll + lluy — Piuyll < Cll foll o, + ChIl fill 1.
Considering all possible f, and f;, we see that |lu — u,|l < CK(h, f) and since
K(h, f)< VRl Il we are done.

Remark A.1. By the same techniques it follows that, if | vall, < C,

(AZ) “u”l/z,oo < C”f”l/Z,oo‘

Finally we want to consider the case when a is not smooth, so that va does not
exist, and prove an analogue of Theorem A.1(ii) in this situation. The assumptions
on a and f will be such as to cover many practical situations. Thus leta € H'/%>* N
L,,, where we now may take H'/>* =[H', L,], , ,, (Which might be technically
simpler for checking). Considering then the reduced equation u = f/a for small ¢, it
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is unlikely that u is smoother than in H'/%% uniformly in e, and hence no better rate
of convergence than VA can be expected for small e. Thus, the estimate of case (ii) of
Theorem A.1 ought to be the best result possible, and we shall (almost) obtain it.

THEOREM A.2. Assume (1.2), (1.4) and the conditions on 5‘,, in Section 3. Let
a€ HY>* N L. Then

RNy jpm + £ 1,), O<esh,

lu —u,ll,, <1 cp2
’ 3/2(“f”1/2,00+“f”[,m), h<e
€

N

1.

Proof. We shall need to smoothen the coefficient a. The class of a’s considered
makes it possible to construct @ = @(8) for 0 <& < 1 such that, with constants
uniform in 8,

(A.3) 0<—2—<&<2a1,
(A.4) la—all,, <cys,
(A5) Ival,, <<,

/s
(A.6) Ivall,, <%

To see this, use a mollifier of standard type.

We shall give the details of the proof in the case 0 < e < h and indicate the
modifications necessary for h < e < 1.

First smooth a to @ = d(h) (8 = h) and define i by

(A7) Aad+ai=f, a=0 ondR;
then u — # satisfies
(A8) —ANu—a)+d(u—a)=(@d—a)u, u—ud=0 ondR.
Write now (u, = Pfu)
(A.9) u—u,=ia—Pfa+ (u—i)— Pu—i).
From (A.8) we find, using also Lemma A.1 and (A.3), (A.4),
(A.10)  llu—all<Cl(a—a)ul < Clla—alllull, <Clhlfl,
and similarly
(A.11) IPi(u—a)l<Clrifi,_.

By (A.9), (A°.10) and (A.11) it remains to estimate & — Pfi. Let f = f, + f, with
fo €EL,,f, € H'. Then it = ii, + ii, where

—Ad; +ai,=f, @,=0 ondR,i=0,1,

and
(A.12) @ — Pfa = (ii, — Pfig) + (&, — Pgiiy).
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Then

(A.13) i@, — Prityll < lldgll + I Pdgll < Cll £l

and, using Lemma 4.1 and Lemma A .2,

(A.14) i, — Pyl < Chlliy |l jp < Ch(Il fill o + II(wa)a, Il).

Here, by (A.5), Lemma A.1 and (A.6),
(A.15) N(wa)all < I(va)i,ll + I(wa)all

C
<lwvall, llagl,, + lIvallall, < fl,, + IIfIIL .
2 h 2 o

i
Inserting (A.14) and (A.15) in (A.13) and considering all f, f,,
la— pgall < COlfll + RIAN) + CRIFI
< (I pg + 011,).

As noted above, this concludes the case 0 < e < h.

In the case & < e < 1, one uses insfead. 4= 3Ls), (8 = 5} Thexn by Lemme 41,
Lemma 2.1 and arguments similar to the ones above, instead of (A.10) and (A.11) we
find

I(u — @) — Pi(u— @)l < Ch?*lu — il 2
Ch?

Ch
<—I(a —a)ull,, < 5 A VAR
8

The estimates in (A.13) et seq. now run as follows, using in particular Lemma A.2.
. . . Ch?
IIuO - P;fu()“ < Ch2||u0||H2 S—z'llf()“’
€

. . . Ch? . n
i, — Pgay |l < Ch21lii, |l e <T(II Hllg + Iwad, )

Ch

C

I fill g+ — ||f0II +—=1fll,

[

Thus,

N . Ch? Ch?
i — Prall <?(Ilfoll +ell fill jr) + 837Ilf|lLm

and the desired estimate follows.
Remark A.2. Corresponding to (A.2) one may establish in case a € [H', L,], /2w
N L, that

el g + Nutll < C(IS N, e + el ),

uniformly in e.
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The techniques of Theorem A.2 can also be used to derive the result that
u-— U < C\/;
Ly

a
for a, f€ H'/>* N L, cf. Lions [14, p. 128, (5.15)] where the same estimate was
proven for a and 9% smooth and f € Hyf>.
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