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ABSTRACT. Multiscale Problems are omnipresent in real world applications, and present a
challenge in terms of numerical approximations. Well-known examples include modeling of
plates and shells, composites, flow in porous media, among other examples.

The PDEs that model these problems are characterized by either the presence of a small
parameter in the equation (e.g., the viscosity of a turbulent flow), or in the domain itself
(as in shell problems). These PDEs are commonly denominated singular perturbed.

In this course, I plan to discuss the modeling of some singular perturbed PDEs. Mod-
eling here has two meanings. It can be in the sense of approximating the original PDE by
another PDE that’s easier to solve, as in plate and shell theory. It can also be in numerical
approximation point of view, where the final goal is to develop a numerical scheme that is
robust, i.e., that works well for a wide range of parameters.

The techniques involved will be introduced by means of examples. In all cases discussed,
we shall derive modeling error estimates by means of asymptotic analysis. The problems
I plan to describe are the Reaction—Diffusion Equation, Problem in domain with Rough
Boundaries (think of a golf ball), and Plate problems. If time permits, I'll describe new
techniques just developed to deal with PDEs with oscillating coefficients.

Duration: 12 hours.

References: There’s no single book I'll follow. Some modern papers dealing with the
topic will be refereed to whenever necessary.

Pre-requisites: I'll assume basic knowledge of analysis and Finite Element Methods.
The main tools will be developed as the course goes.

Web Site: http://math.cudenver.edu/~alm/courses/asymp.html
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CHAPTER 1

One dimensional Singular Perturbed Problem

In this chapter, we introduce a singular perturbed problem and a numerical difficulty
associate with its discretization.

1.1. Advection—Diffusion with constant coeflicients

1.1.1. Problem description and a finite element discretization. Consider the
following boundary value problem:

d?us n du® 0
(1.1.1) dz? = dx
u(0) =1, wu(l) =0,
where ¢ is a positive real number. It is convenient to assume that ¢ < 1. The exact solution
is simply

e/ —1
el/e —1°
The function plots for e = 1, ¢ = 0.1, and € = 0.01 follow in figures 1, 2, and 3. It is clear

that when e approaches zero, there is the onset of a boundary layer close to x = 1. This is
also highlighted by the following fact:

u(x) =1-—

hH(l) lim uf(z) # lim lim u*(z).

<l r<l
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FIGURE 1. Exact solution for e =1
1
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F1GURE 3. Exact solution for € = 0.01

Let’s proceed with a straightforward Galerkin discretization of (1.1.1) using finite element
method. We first rewrite (1.1.1) in a weak form, i.e, the exact solution

u eV ={veH0,1):v(0)=1and v(1) =0},

satisfies

Ydu d b du
(1.1.2) a(u,v) ::5/0 dl;édz%—/o divdz:O for all v € HJ(0,1).
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FiGURE 4. Typical piecewise linear function

REMARK. For the domain (0, 1), the Sobolev space H*(0,1) C L?(0,1) is the set of
functions with derivatives up to kth order in L?(0,1). We endow this space with the semi-
norm and norm

1/2
2
Hi(0,1)) :

L/ gk 2 1/2 k
|U|Hk(o,1) = Dk dx ) ||U||Hk(o,1) = Z v
0 i=0

We also need H}(0, 1), the space of functions in H'(0,1) vanishing at the boundary {0, 1}.

We introduce now a discretization of the domain (0, 1) into finite elements by defining
the nodal points 0 = zg < x1 < -+ < xy41 = 1, where z; = j/(N +1). The mesh parameter
h =1/(N +1). Next, we define the finite dimensional V" C V| where

Vh = {’Uh €V : v"is linear in (z;_1,2;) for j=1,...,N + 1}.

We say that V" is a space of piecewise linear functions. A typical function of V" is depicted
in figure 4. We finally define

Vg = {v" € Hy(0,1) : v" is piecewise linear}.
The finite element approximation to u¢ is v € V" such that
(1.1.3) a(u",v) =0 forall v e V.

REMARK. Note that u" depends on ¢, although this is not explicitly indicated in the
notation

For a uniform mesh, as described above, with h = 1/16 the numerical solution for ¢ = 1
is as in figure 5. On the other hand, with the same mesh, the numerical solution for e = 0.01
is as in figure 6. For a more refined mesh, h = 1/32, the numerical solution is less oscillatory,
but still unsatisfactory, as in figure 7. Eventually, reducing even further the mesh size, the
Galerkin approximation will look fine in the “picture norm.”
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FIGURE 5. Galerkin approximation for e = 1 and h = 1/16

I I I I I I I I I
0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9
X

FIGURE 6. Galerkin approximation for ¢ = 0.01 and h = 1/16

1.1.2. So, what goes wrong? To better understand, or, at least, have a feeling of what
goes wrong, we develop an error analysis for this problem. We use the convenient convention
that the constants that appear in our estimates are independent of the parameters € and h,
unless explicitly indicated. These constants are generally denoted by C'.

We first investigate the “continuity” of the bilinear form a(-,-). In fact, it follows from
its definition that

(1.1.4) a(u,v) < Cllullgon vl moy  for all u,v € Hy(0,1).
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FIGURE 7. Galerkin approximation for ¢ = 0.01 and h = 1/32

The problem starts when we try to derive the coercivity estimate:

L dv\? L dv L/ dv\?
(1.1.5) a(v,v):s/o (%) d$+/0 %vdxzs/o (%) d:v205||v||?{1(071)

for all v € H}(0,1),

since integration by parts yields fol(dv /dx)vdz =0, forv € Hi(0,1). We also used Poincaré’s
inequality at the last step.
We are ready to derive error estimates. Using (1.1.5), and then (1.1.4), we gather that:

(1.1.6) |Jju® — uhH%{l(m) < Cela(u® —u", uf —u") = Ce7ta(u® — u, uf — ")
< Ce Mt — u|gronllu — v"|| @y for all v € V™,
Using standard interpolation estimates, we have that I"u¢, the interpolator of u¢, satisfies
[u — I"u| 111 0,0) < AUl 20,1
Making v" = I"u¢ in (1.1.6), we conclude that
(1.1.7) Juf — w101y < Ce™ hluc|g2(o,)-

We stop now to try interpret the error estimate we just obtained. First of all, there is
convergence in h. Indeed, for a fixed e, the error goes to zero as the mesh size goes to zero.

The problem is that the convergence in h is not uniform in €. Hence, for ¢ small, unless
the mesh size is very small, the H! norm error estimate becomes large. The estimate is even
worse than one can think at first glance, since |[u|y2(1) = O(¢7%/?). This makes (1.1.7) and
the traditional Galerkin method almost useless.

Another way to look at this problem is by first noticing that we would like to have

lim v” = lim u¢ = 1.

e—0 e—0
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FiGURE 8. Numerical and exact solutions for e = 107° and N = 16

After all, it would be just perfect to have a method that converges (with €) to the correct
solution for a fixed mesh. This is not happening. Indeed, looking at the matricial problem
coming from (1.1.3), it is matter of computation to show that [26]

€ 1
(118) —ﬁ(uﬂ_l - ZUj + Uj_l) + ﬁ(u]‘—‘_l - uj—l) = O, Ug = ]_, UN+1 = 0,

where u; = u”(z;). Assume N even. As € goes to zero, it “follows that w;;q = u;_1.” This,
and the boundary conditions originate the oscillatory behavior of the approximate solution.
See figure 8.

REMARK. Note that although we used a finite element scheme to derive (1.1.8), this
scheme is also a finite difference scheme which uses a central difference approximation for
the convective term du/dx. The more naive finite difference approximation

3 1
_ﬁ(uﬁrl — 2u; +uj_q) + E(Ug —uj-1) =0, u=1, uny1 =0,

yields in fact a better result. See figure (9). In fact, for this scheme, u; = u;_1, as € goes to
zero. Since ug = 1, it holds that u; = 1 in the ¢ — 0 limit:

lii%uh(xj) = li_r%ue(xj) =1, forj=1,...,N.

The behavior we described above is typical in singular perturbed PDEs, where the onset
of boundary layers is a common phenomenon. But this is not all that can happen. For
instance, in plate models, in particular for the Reissner-Mindlin equation, as the plate
thickness goes to zero (that is the small parameter in this case), numerical “locking” occurs,
i.e., if a careless method is used, the computed solution goes to zero (a wrong limit). In due
time we shall explain why this happens. ...

Several numerical methods try to somehow overcome these and other difficulties related to
asymptotic limits. Some methods perform well for a certain asymptotic range, for instance
by assuming ¢ << 1. Some other methods try to be performing for a broader range of
parameters. See for instance [11], [21], [24], [36].



1.2. A SINGULAR PERTURBED GENERAL SECOND ORDER ODE 7

0.9

0.8

0.7

0.6

N 0.5

0.4

0.3

0.2

011

0 | | | | | | | | |
0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9

X

FIGURE 9. Finite difference approximation for ¢ = 0.0001 and h = 1/15

Looking at these difficulties (and their corresponding solutions!) it becomes more clear
that it is important to have a full understanding of the solution’s behavior. This is useful not
only to help designing new numerical methods, but also to Analise and estimate old ones. A
valuable analysis tool is the method of matching asymptotics, where the exact solution for a
given singular perturbed PDE is expressed in terms of a (formal) power series with respect
to a small parameter.

In the example we are considering in this section, the asymptotic expansion is trivial.
Indeed the exact solution
e/ —1
el/e — 1
is the sum of a “regular function” (the unit function in this case), plus a “boundary layer”
term. The regular part is independent of €, and the boundary layer term, also called “bound-
ary corrector”, becomes exponentially small in the interior of the domain. This is a typical
behavior of singular perturbed problems.

We shall explain how an asymtotic expansion can be developed by looking at a simple,
still one-dimensional, example.

u(x) =1-—

1.2. A singular perturbed general second order ODE

Consider the differential operator

C . d*u dut .
LU = —¢ T2 + b(z) T + c(z)u,
and the problem
(1.2.1) Lout = f in (0,1),
(1.2.2) u(0) = u(1) = 0.

We assume that b, ¢, and f are smooth and that b is always positive.
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In 1.2.1 we shall develop asymptotic expansion for u¢, and in 1.2.2 we show error esti-
mates. Then, in 1.2.3, we shall make some comments about what can happen if b vanishes
at a particular point. This is the “turning point problem.”

1.2.1. Formal development of the asymptotic expansion. In this subsection, we
follow the outline of [36].
Consider the series
u + eu' + 2 4 ...
and formally substitute it in (1.2.1). Then
du® d?u® dut

b(x)% + c(x)u’ + 8<— T + b(x)% + c(a:)ul) +...

e dui i
+¢ (—W—i—b(:ﬁ) o —|—c(a:)u> +--=f

By comparing the different powers of ¢, it is natural to require that
_ d2u0 £0 ui _ d2uz‘—1
FPCRRREE FPCRREEE

(1.2.3) L0 =f £
where £°v = b(z)dv/dx + c(x)v.

From (1.2.2), it would be natural to impose u‘(0) = u’(1) = 0. However, the equations
in (1.2.3) are of first order, and only one boundary condition is to be imposed. We set then
u'(0) = 0.

We correct this discrepancy by introducing the boundary corrector U. We would like to have
LU=0, UW0)=0, U1)=u"(1)+eu'(1)+*u(1)+...

Note that if we make the change of coordinates p = ¢ 1(1 — ), and set U(p) = U(1 — p),
then

42U j

R dU N
7 (p) — b(1 —ep) 0 (p) +ec(l —ep)U(p) =0,

U(0) = (1) + eu' (1) + 2u?(1) + ...

Going one step further, we develop the Taylor expansions

) db 22
de e2p? d%c

l—ep)=c(l)—ep—(1)+ ——(1)—....
o1 — <) = e(1) — p (1) + S-S5 )
Finally, assuming the asymptotic expansion
Un~U+eU 4+ 20° +. ..,
we gather that
d*U° du°
——— —b(1)—— =0,
dp? dp
U°(0) = u°(1).
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Noting that we need another boundary condition for U, we try to ensure a “local behavior”
by imposing
lim U%(p) = 0.
p—00
Hence, U°(p) = u(1) exp(—b(1)p).
Similarly,

20! dU* db dU°
——— = (1) = —p——(1)—
dp dp dx dp
U'(0) =u'(1), lim U'(p) =0,

p—00

—¢(1)U°,

etc. It is possible to show that for all positive integers ¢ there exist e-independent positive
constants C' and « such that

(1.2.4) U'(p) < Cexp(—ap).
So, putting everything together, we have that
(1.2.5)

u(z) ~ u(z)+eut (z)+eud(z)+- - -—U (e (1—x))—eUt (e (1—2)) =202 (e H(1—x))—. . ..

By construction, the above infinite power series formally solves the ODE (1.2.1). We did not
make any comment regarding convergence of the above expansion. Actually, what we will
prove is that a truncated expansion approximates well the exact solution.

REMARK. Note that each term u’ in the series (1.2.5) is independent of €. Each boundary
corrector terms U* depends on € but only up to a change of coordinates.

REMARK. Note that the U* does not satisfy the boundary condition at = 0, but for ¢
small enough, this error is exponentially small.

1.2.2. Truncation Error analysis. We start by developing here an analysis quite
similar to that of Subsection 1.1.2. We assume that b(z) > by > 0 and 2¢ — db/dz > 0. Let

Y du dv U du !
a(u,v)—s/o %%dij/o b%vdzx%—/o cuv dz

To obtain a coercivity estimate, first note that

Ldo\? b odv L
a(v,v)—a/o (%) dx—l—/o b%vdx+/o clv|* dx

Integrating by parts yields

bd 1 ["db
/ b 0 dr = ——/ —|v|*dx  for all v € H}(0,1).
0 0 dx

Lrdv\? L 1db Lrdv\?
(1.2.6) a(v,v) :5/0 (%) d$+/0 (0—5%)|v|2dx25/0 (%> deC’sHvaql(O,l)
for all v € Hj(0,1).

We again used Poincaré’s inequality at the last estimate.
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LEMMA 1.2.1. If £°v = f weakly, and v € H}(0,1), then
[vllzr 0,0 < CeH I Fllm-10,0)-
PROOF. From (1.2.6), we conclude that
[v[[771 0,1 < Ce™lalv,v) = Ce™ (f,v) < Ce Y| fla-10n vl 0.5

where (-, -) denotes the L?(0,1) inner product. O

COROLLARY 1.2.2. If w € H*(0,1) is the weak solution of

Lw = f, w(0) = wy, w(l)=wy,
then
w101y < Ce™ ([ flla-1(0.0) + [wol + |wil).

PROOF. Let wy. be such that wy.(0) = wo, and wy. = w1, with ||wee||m10,1) < C’(|wo\ +

|w1]). Then Lemma 1.2.1 with v = w — wy, yields the result. O

With the aid of Corollary 1.2.2, we are ready to estimate how well the asymptotic ex-
pansion approximates the exact solution of (1.2.1)—(1.2.2). Let

N N
(1.2.7) en(z) =u(z) = Y ul(z)+ > V(e (1-1)),
i=0 i=0
From its construction, ey € H'(0,1), and
du’ al
e _ _Ny10U _ irrif—1 _
(1.2.8) Loey =" en(0) = ;5 U(e™), en(1)=0.
Using now Corollary 1.2.2, equation (1.2.8), and estimate (1.2.4), we gather that
HeNHHl(O,l) S C€N.
This estimate is not sharp. We improve it by adding and subtracting the (N + 1)th term of
the expansion:
H€NHH1(0,1) < H€N+1HH1(0,1) + [len — €N+1HH1(0,1) < CeNTH2,
Estimates in other norms can be obtained in a similar fashion:
lenllzz01) < len+illmon + llen — entillzzny < Ce¥*

We obtained then the following important result.

THEOREM 1.2.3. Let u® be the solution of the ODE (1.2.1), and let ex be as in (1.2.7).
Then, for every nonnegative integer N, there exists a constant C' such that

len oy < CeMY20 len|lr20n) < CeMH
The constant C' might depend on N, and on Sobolev norms of f, b, and c, but not on ¢.

REMARK. Theorem 1.2.3 does not imply convergence of the power series as N goes to
infinity, since the constants that appear in the right hand side of the estimates depend on N.
What the theorem provides is a convergence in ¢, i.e., if € is quite small, then the asymptotic
expansion truncation error gets small.



1.2. A SINGULAR PERTURBED GENERAL SECOND ORDER ODE 11

To derive estimates in higher order norms, it is enough to gather from (1.2.8) and the

definition of L that
HeN”Hk(o,n < 571"61\7”H’€—1(0,1)-
Hence, by induction we have that
llen |l ey < CeNTEE,

REMARK. The asymptotic rule of the thumb works quite well: the error estimates present
in Theorem 1.2.3 are of the same order as the terms left out of the truncated asymptotic
expansion.

1.2.3. Problems with “turning point”. Here, we again follow the outline of [36].
Consider the problem

(1.2.9) —522;; + mb(x)cf;;e +c(x)u=f in(—1,1),
(1.2.10) u(—1) =u(1) = 0.

We assume that b(x) # 0, c(x) > 0, and ¢(0) # 0.
From what we have seen, if b(x) is positive, then zb(z) < 0 at = —1, and zb(x) > 0 at

x = 1. Hence we can expect boundary layers at —1 and 1. The reduced problem is

d 0

xb(x)% +e(z)u’ = f in (—=1,1),

no further boundary conditions are necessary. Indeed, since ¢(0) # 0, then u°(0) = f(0)/c(0).
An example is given by

du’

0 .
—_— =2 —-1,1).
xdxjtu x in (—=1,1)

The solution is simply u° = z.
If however b is negative, then the boundary layers occur at x = 0 only! In this case, the
reduced problem spits in two:

du’ 0_ ¢ 0 _
xb(x)% +c(z)u’ = f in (—1,0), u'(—1) =0,
0
xb(x)cfl—x +c(x)u’ = f in (0,1), u’(1) = 0.

Note from the above equations that u° is continuous, since we still have u°(0) = f(0)/c(0).
An interesting example is given by the problem

duo 0 k-
2. rb— +cu’ =bx” in (—1,1),
(1.2.11) b+ b (—1,1)
X

where b < 0 and ¢ > 0 are constants. The exact solution is

u%@:{#ﬂwﬁ—um it A Ak,

2¥In|x| otherwise,

where A = —c¢/b. See figures 10, 11.
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FIGURE 11. Exact solution of (1.2.11) for k = —¢/b =1

One last point for discussion is if ¢(0) = 0. Then u® might be discontinuous, and u¢ has
an interior boundary layer. We are still assuming that b is non-negative. For instance,

du®
T— =z

dz
with homogeneous boundary conditions has as solution

WO(r) = —1—2z forx e (—1,0),
1—xz forze(0,1).



CHAPTER 2

Asymptotic Analysis for Two Dimensional Reaction—Diffusion
Equation

We now investigate two-dimensional domains, and consider a reaction—diffusion problem.
We first develop an asymptotic expansion for the solution, and this time we show how to
deal with the boundary layer in a two-dimensional problem. This will be important to devise
efficient numerical methods.

2.1. Asymptotic Expansion

Consider the singuar perturbed Reaction—Diffusion problem
LU:=—e*Aut+ou=f inQ,

2.1.1
( ) uw=0 on 0f,

where (2 is a smooth two-dimensional bounded domain, ¢ is a positive constant and o is a
positive constant. Also assume that f is smooth.
Consider the series

u® + ®u® 4 etut L
and formally substitute it in (2.1.1). Then
cu+ (=AU +ou) + (AT Hou) + = S
By comparing the different powers of ¢, it is natural to require that

1) gt el A

Since the u’ are already well-defined, we cannot impose the zero Dirichlet boundary
condition. We again correct this by introducing boundary correctors. We would like to have

(2.1.3) LU=0, inQ, U=u’+e*?+e'w+... ondQ,
and formally expand
(2.1.4) Un~U+eU'+ U +....

Motivated by the one-dimensional problem, we expect the boundary correctors to have
only a “local” influence, and we introduce for that purpose boundary-fitted coordinates. We
digress now to introduce these coordinates, following the notation of Chen [13]. Suppose
that OS2 is arc-length parametrized by z(0) = (X (0),Y(#)). Let s = (X", Y’'), n = (Y', - X')
denote the tangent and the outward normal of 0€2, and define the sub-domain €2, C €2,

Q={z—pn:2€d0 0<p<p},
13
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F1GURE 1. Boundary-fitted coordinates

where pg is a positive number smaller than the minimum radius of curvature of 92. With L
denoting the arc-length of OS2, then

x: (0,p0) X R/L — Q,

where
x(p,0) = 2(0) — pn(0),
is a diffeomorphism. See figure 1 (based on a figure by Arnold and Falk [4]).

REMARK. The smoothness of the domain is important here. In particular for a polygon,
the transformation above is not a diffeomorphism.

From Frenet Formula, we have that z”7 = —xn, where & is the curvature of 9€2. We also
gather the identity
(2.1.5) k(0)=—(z"x2z)-e3=Y'X"— X'Y".

Note then that
. Y’ X' — pY"
Vioox = (09 o) = (—n(0) z<e>—pn<e>)=(X, . gX,,),

and using (2.1.5), and p < py, we obtain that det Vipox =1—pr > 0. Inverting the above
matrix, we have that

v p _ sz _ l Yy’ — pX// X/ o pyl/
~*\ 0 vie) g X’ Y’ ’
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where J(p,0) =1 — pr(#). Hence,

1 1
V.p= —jn — gz” = j(_l + pr)n = —n.
Also,
V.0 = 1s
Yx” J '

Finally, the change of coordinates yields
Onf = 09 f00 + 0, fOup, fora =1, 2,

for an arbitrary function f.
The expression for the Laplacian in these new coordinates follows:

K 1 K
(2:16) (D1 +0)U = 0ol = Z0,U + —5 000l + pJ—SaQU
=0 U + > _ 0 (a10,U + ajpoU + al0pU) ,
j=0

where we formally replace each coefficient with its respective Taylor expansion [3], and

o = WO, a =G+ DEOF, &= o)

Defining the new variable p = e~!p and using the same name for functions different only up
to this change of coordinates, we have from (2.1.6) that

(2.1.7) (811 + aQQ)U = 5‘28,;[;U + Z(Eﬁ)j (a{e_lﬁﬁU + aggggU + a%(“)gU) .

J=0

Aiming to solve (2.1.3) we formally use (2.1.4) and (2.1.7), collect together terms with
same order of € and for k > 2, pose the following sequence of problems parametrized by 6:

—0,,U" +U"=F, inR",
U*0,0) = u*(0,0),
with the convention that u* = 0 for k odd, and

F():O, F1 :a(f@,;UO,

(2.1.8)

k-1 k—2

F, = Z ﬁja{(‘?ﬁU’“’j’l + Zﬁ] (agageUkiji2 -+ CLga@Ukij72) , for k>2.
7=0 J=0
With the boundary layer terms defined, we gather that the asymptotic expansion is given
by
(2.1.9) u(x) ~ u’(x) + 2ulx) + etul(x) + ...
—X(P)[U°(e71p,0) + U (™1 p,0) + U (e p, 0) + ... ],

where x is a smooth cutoff function identically one if 0 < p < py/3 and identically zero if
p = 2po/3.
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REMARK. The presence of a cutoff function is essential, since the boundary fitted co-
ordinates are only defined in a neighborhood of 0f). Since the boundary correctors decay
exponentially to zero, the cutoff functions will introduce only a exponentially small, thus
negligible, error.

2.2. Error Estimates for the Asymptotic Expansion

Here we estimate how close a truncated asymptotic expansion approximates the exact
solution. We shall assume that C' is a constant that might depend on the domain, and the
right hand side f.

We first estimate the boundary correctors. For every s and positive integer i, there exist
e-independent constants C' and « such that

(2.2.1) [u*|| ey < C,  U'(p) < Cexp(—ap).

Although (2.1.9) is a formal expansion, a rigorous error estimate shows that the difference
between the exact solution and a truncated asymptotic expansion is of the same order of the
first term omitted in the expansion. In fact, define

(2.2.2) ean(x) = u(x) = Y e (x) + x(p) Y E"UF(e"p, 0).

In the theorem below we bound the H*(€2) norm of eay.

THEOREM 2.2.1. For any positive integer N, there exists a constant C' such that the
difference between the truncated asymptotic expansion and the original solution measured in
the original domain is bounded as follows:

(2.2.3) leanll gaqy < CXNH2.

Before we prove Theorem 2.2.1, we develop some other estimates. For instance, in the
L?(2) norm, we have from the triangle inequality that

llean || 2) < |lean2llar@) + [leenvt2 — eanllz2@)-
Since
(2.2.4)
(€2N+2 _ egN)(X) — _€2N+1X<p)U2N+1 (871[), 9) + €2N+2 [u2N+2(X) _ X(p)U2N+2(Eflp, 9)]’

we conclude that
IN+3/2 )

lean |l z2) = O(e ;
for N nonnegative.

Using similar arguments, it is possible to compute interior estimates, which achieve better
convergence in regions “far away” from the lateral boundary of the plate. The reason for the
improvement in such subdomains is that the influence of the boundary layer is negligible.
The table below presents these interior and various other error estimates. We assume that
f is a sufficiently smooth function and we show only the order of the norms with respect to
e. “BL” stands for “Boundary Layer” and the “Relative Error” column presents the norm
of eon divided by the norm of uf. In parentheses are the interior estimates, when these are
better than the global estimates.

The remainder of this section contains a proof of Theorem 2.2.1.
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TABLE 1. Order with respect to € of the exact solution, the first term of
the boundary layer expansion, and the difference between the solution and a
truncated asymptotic expansion in various norms.

norm u’ BL | ean, N >0 | Relative Error

|| . ||L2(Q) 1 g1/2 €2N+3/2(62N+2) €2N+3/2(52N+2)

10, - llz2qy | £ V(1) | &1/ | e2N+1/2(22N42) | g2N+1(2N+2)
105 - || 20 1 gl/2 | gBN+8/2(2N42) | 2N+8/2(2N+2)
I| - ||H1(Q) 5—1/2(1) c—1/2 €2N+1/2(62N+2) 62N+1(62N+2)

DEFINITION 2.2.2. Set
2N

N
upn(x) = Y e (x),  Unn(x) =Y "UM(e'p, 0, 5).
k=0 k=0

Some results regarding the boundary layer terms are collected below.

LEMMA 2.2.3. For any positive integer IV, there exists positive constants C' and « such
that

(225) HX/UQNHLQ(Q) + €||X/apU2NHL2(Q) S Cexp(—aé_l).
Also, for all v € H}(Q),

(2.2.6)

/ V Usy V(x0) + Usnxv dx| < C*N||v]| (-
Q

PRrOOF. The inequalities (2.2.5) follow from a change of coordinates, (2.2.1), and the
definition of x. To see that (2.2.6) holds, first rewrite (2.1.6) as a finite series, using Taylor
expansion with remainders. Then the result follows from the definition of Uy, (2.1.8),
and (2.2.1). 0

PROOF (OF THEOREM 2.2.1). Let v € Hj (). If we define

E(2N,v) = / V(u® —uan) Vo + (u° — ugy)v dx,
0

then, by construction of the asymptotic expansion, we have
N
E(2N,v) = / fodx — Zg% / (Vu* Vo +u*v)dx = —52N/ Vu*N Vv dx,
Q 0 Q B Q B
and we conclude that
(2.2.7) |E(2N,v)| < CN||v|| i1y

We also have

/ V(xUan) Vv =V Usy V(xv) dx| < ([[X'Uznllz2(9) + X 0Usn| 2@) V]| 1)
Q
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Hence, by Lemma 2.2.3

(2.2.8) < C®M||v|| (-

/ [Y(XUQN) Vou+ XUQN’U:| dx
Q

Finally, since esy vanishes on 02,
(2.2.9)

|]62NH12L11(Q) = /Q | Y€2N|2 + (62]\7)2 dx = E(2N, eQN) + /Q [Y(XUQN) YGQN + XUQN@QN} dx

< O€2NH€2NHH1(Q)>

from (2.2.7) and (2.2.8). The estimate (2.2.9) is not sharp yet, so we use the triangle
inequality:
lesnllm@) < lleanse — eanllm) + O *?)

and then the result follows from (2.2.4). O

)

2.3. Estimates for Non Smooth Domain

We consider now estimates for problem (2.1.1) when the domain € is not necessarily
smooth, for example, if €2 is polygonal.
We shall need the following interpolation inequality:

(2.3.1) 1915100 < lglls’llglfsun, 820, u=v=>0.

Furthermore, for g € L2(), let A~'g be the unique function in H2(Q) N H(Q) whose
Laplacian is equal to g. Then

(2.3.2) CH AT gllssz0 < llgllse < CIAT gllsran, 5 >0.

See [3] for further details.
From [2], we have the following result. We reproduce here the proof, in some detail.

LEMMA 2.3.1. Let f € H'(Q), and u be the solution of (2.1.1). Then there exists a
constant that might depend on 2 and o such that

EVulso+llu—f/ollia<CElf/ ollion+e1f/ i)

ProoOF. Multiplying the differential equation by — A u, and integrating by parts yields

0
82!!AUII39+OI\VUH3Q=/VfVudx— 7o g,
’ ' Q aa  On

Note that using the trace inequality, and (2.3.1) with u = 1, v = 1/2, and s = 1, we find
that

ou 120 41/2
15, oo < llullajza < Julliglula.

Hence,

ou _
== l6.00 < C(e Hullig + ellull3g)-
on
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So, for any 6; > 0,

\ / £ 4| < B on+ Bl B o

< Csie I f 600 + C51(HU|!1,Q + €2|\qu,9) < Caﬁ’leHo,aQ +Cou([[ullf o + " Aullgg),

where the norm equivalence (2.3.2) was used in the last inequality above. Similarly, for any
09 > 0,

/ V [ Vudx| < || flluellullie < Call fIIf o + dallullf o-
It follows from theseQestimates, and careful choices of §; and dy that
2l Al <0 0.
We finally multiply the above inequality by €2, and use that
EAu=u—f
to conclude the proof. O
Hence, if f € H'(Q), the solution u converges to f/ o in L*(Q2) as € — 0.







CHAPTER 3

Finite Element Approximations for Reaction—Diffusion Equation

Here we present an introdutory discussion on how to use finite element techniques to
approximate the singuar perturbed Reaction—Diffusion problem

Lu:=—e*ANu+ou=f inQ,
u=0 on 0,

where () is a two-dimensional bounded, Lipschitz domain, € is a positive constant and o is
a positive constant.

In what follows, we consider a partition 7 = {K} of Q into “quadrilateral elements.”
Some usual restrictions apply:

KiNK, =0 ifi#j, UK =Q,

and for ¢ # j, the intersection 0K; N OKj is either a common edge or a vertex.

Finally, let P1(£2), be the space of continuous functions in €2 that are bilinear polynomials
in each quadrilateral, and define Pj(Q2) = P1(Q) N H} (D).

In Section 3.1, we ilustrate the pitfalls of the Classical Galerkin approximation. Then,
in Section 3.2, we propose a new scheme that is “asymptotically correct,” in the sense that
performs well as the small parameter of the problem approaches zero.

(3.0.3)

3.1. Classical Galerkin Approximation

We briefly describe a Galerkin approximation for (3.0.3), and show numerical results
displaying its limitations. Basically, the same phenomena that we described in Section 1.1
of Chapter 1 occurs. The error analysis is also similar, with the same shortcomings, hence
we do not repeat it here.

In the Galerkin formulation, we seek u" € P}(Q), such that

a(u” ") = (f,0") for all " € B} (9).

We include an example to show how the Galerkin method fails to approximate boundary
layer, given in a unrefined mesh. Consider 2 = (0,1) x (0,1), f =1 with u = 0 on 99Q. The
domain description follows in figure 1.

The Galerkin approximation for €2 = 1079 is depicted in figure 2.

3.2. Toward Multiscale Functions: Enriching Finite Element Spaces

In this section we describe the work developed in [21]. We are interested in finding
a finite element discretization for (3.0.3) that is stable and coarse mesh accurate for all
€. We use the approach of enriching the finite element space. The idea is to add special
functions to the usual polynomial spaces to stabilize and improve accuracy of the Galerkin

21
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yA

Xy

u=20 1

FIGURE 1. Problem Description

N N
S ‘-s‘“‘%-‘ﬂ‘.-‘——‘

FiGURE 2. Galerkin Solution for €2 = 106

method. This goes along the philosophy of the Residual Free Bubbles (RFB) method [9] (see
also [10], [18], [19], [20]), and actually extends it.

We use a Petrov—Galerkin formulation, i.e., the space of test functions differs from the
trial space. We shall choose the space of test functions as polynomial plus bubbles, but we
use a different trial space.

3.2.1. New Enriched Choice. Consider
U" =F;(Q) @ E*(Q),
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as the trial space, where E*(Q)) is yet to be defined. As the test space, we set
P(Q) @ Hy(K
) @ Hi(K),

In our Petrov—Galerkin formulation, we seek u" = u' + u* € U", where u! € B}(Q) and
u* € E*(Q), and

(3.2.1) a(u” ") = (f,v") for all " € P (),
(3.2.2) a(ul v) = (f,v) forallv € HY(K) and all K € 7.
From (3.2.2), we conclude that, for every K,

(3.2.3) Lu'=f—Lu inK.

The usual residual-free bubble formulation subjects u* to a homogeneous Dirichlet element
boundary condition, i.e., u* = 0 on 0K, for all elements K. Herein, we replace this condition
by a more sophisticated choice, based on ideas by Hou and Wu [23].

To determine u* uniquely, we impose the boundary conditions

(3.24) w* =0 ondK, if 0K C 09, Loxu* =R(f — Lu') ondK, if 0K ¢ 09,

(3.2.5) u* =0 on all vertices of K,
where R is the trace operator, and we choose
(3.2.6) Logv =—c00 + 00,

where s denotes a variable that runs along K. Note that the restriction of f to K must be
regular enough so that its trace on K makes sense. Henceforth, we assume that f € P'(Q).

The choice of (3.2.6) is ad hoc, and by no means unique. But it can be justified under the
light of asymptotic analysis. Indeed this is the equation satisfied by the boundary correctors,
in the direction of the boundary layers, see (2.1.8). Hence, we are enriching the space of
polynomials with functions that have the same behavior as the correctors. In some sense,
the polynomial part of the approximation (u!' in our case) “captures” the smooth behavior
of the exact solution. The local, “multiscale behavior” is seen by the enrichment functions
(u* in our case), that adds its contribution to the final formulation, without making the
method expensive. In other words, it is possible to describe the multiscale characteristics of
a solution for a singular perturbed PDE, without having to resolve all the fine scales with a
refined mesh.

We can formally write the solution of (3.2.3)—(3.2.6) as

(3.2.7) u = LNf - Lru') € L*(Q), where L7 = Z Xk L,
KeT

and Y is the characteristic function of K. We finally set £*(Q) = £, P().
Substituting (3.2.7) in (3.2.1), we gather that

(3.2.8) a((I — LY Lo)ut, o) = (f,0") —a(L f,0")  for all v € Py(Q).

Finally, u" = (I — £;' L7)u' + L£.* f. Note nevertheless that, because of (3.2.5), u® = u! at
the nodal points, as in the usual polynomial Galerkin formulation.

REMARK. Note that our particular choice of test space allowed the static condensation
procedure, i.e., we were able to write u* with respect to u! and f, as in (3.2.7).
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The matrix formulation can be obtained as follows. Under the assumption that f €

PL(), we write
f= ij%', u' = ZU}%

jeJ j€Jo

where J and Jj are the set of indexes of total and interior nodal points, {;},c; form a basis
of P1(Q), and {t;};es, form a basis of P} (£2). Substituting in (3.2.7), we have that

(3.2.9) ui=) % L Loy =Y b L7 Ly,

jeJ jedo
where we used that
(3210) ET 1/)j = O'@ZJJ‘.

To write the variational formulation in an explicit form, it is convenient to define \; =
(oI — L' L7);. Hence, (3.2.8) reads as

(3211) Z a()\j, ¢Z>Uj1 = Z [(1/1]‘, lpz) — a(ﬁ;l lpj, 'lbl)} fj for all i € Jo.

j€Jdo jeJ
Using the definition of the bilinear form af(-,-), and (3.2.10), yields

(3.2.12) Y " a(, ¢i)up =Y _[(A, ) ~(V, Vo) + —(V A, V) f; foralli € Jg.

j€Jdo JjeJ

Concrete computations of the matrix formulation follows.

3.2.2. Solving Local Problems. A core and troublesome issue in the present method
is solving the local problems. From its definition, \; solves

;C)\JZO iHK,

(3.2.13) 1 on the jth vertice of 7,

Lo Ai =0 on 0K, A=
oK ! {0 on the other vertices of 7,

REMARK. In fact, we have that Lox \; = Lok 1; — L1 on OK. Since we are assuming
that 1; is bilinear over a rectangular mesh, we have that 1; is still linear over K. Hence,

Lok ;= ;.

If we take a particular node I € Jy, and look at all elements connected to this node,
then the equation (3.2.13) can be used to illustrate the nodal shape functions A;. Fixing
o = 1, we obtain for e = 1, 107!, 1073, the shape functions \;, depicted in figures 3 and 4.
Note that as € approaches zero, the usual pyramid is squeezed in its domain of influence in
the neighborhood around the node I. The functions plotted below were computed using the
formulas described in subsection 3.2.3.

Actually, the functions used to enrich the finite element space, i.e., the functions in E*(£2)
are as in Figures 5 and 6.
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FIGURE 3. The function A for e =1, 107!
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FIGURE 4. The function \ for 1073

3.2.3. Straight Bilinear Element Case. Consider now a rectangular straight mesh.
Our goal is to find A;. Without loss of generality, consider a rectangle K with vertices
1,---,4 at (0,0), (hy,0), (hy,hy), and (0, hy). So, again without loss of generalization, we
want to find A;. We have that

(3.2.14) —e?AN +oX =0 inK.
On the side y = 0, we have that
—&20puA1 + oA =0 for zin (0,1),
A1(0,0) =1, A (h,,0)=0.
Hence,

sinh(e™'/o(z — hy))
sinh(e~1y/oh,)

(3.2.15) Ai(2,0) = p () =
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Similarly,

(3.2.16)

FIGURE 6. Enriching functions for 2 = 1073,

sinh(e™'/o(y — hy))

M(0,y) = py(y) = — sinh (e~1y/ohy)

Y

)\l(hxay> = )‘1('1.7 h’y) =0.
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We propose two simple closed forms for A;, none of which satisfy (3.2.14)—(3.2.16) exactly.
If we set A\i(z,y) = pu(x)py(y), then (3.2.15)-(3.2.16) holds, but
—2AN +20)0 =0 in K,

thus (3.2.14) is not satisfied.
If we let

M(e.y) = sinh(e7'y /9 (x — hy)) sinh(e7' /5 (y — hy))
Y= sinh(g—l\/ghm) sinh(g—l\/ghy) ’

then (3.2.14) holds, but the boundary conditions at x = 0 and y = 0 do not hold.

3.2.4. A Numerical Test: Source Problem. As in Section 3.1, consider the unit
source problem (f = 1) defined on the unit square depicted in Figure 1, subject to a ho-
mogeneous Dirichlet boundary condition. For a fixed 0 = 1, and small ¢, boundary layers
appear close to the domain boundary. Figure 7 shows, for €2 = 1079, the solutions of three
different methods, Galerkin, Residual Free Bubble, and the present enriched method. It
is clear that the current method performs better than the other two methods. Examining
the solutions profiles, see Figure 8, it becomes clear that the current method is superior to
other methods. For €2 = 1072 and € = 1, all methods have comparable performance, see
Figures 9, 10 .
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FIGURE 8. Profile of solutions at z = 0.5 (¢ = 107°).
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FIGURE 9. Profile of solutions at z = 0.5 (% = 1073).
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FIGURE 10. Profile of solutions at z = 0.5 (¢ = 1073).



CHAPTER 4

Modeling PDEs in domains with Rough Boundaries

We are interested in PDEs defined in domains where at least part of the boundary is
rugous. The goal is to avoid the expensive discretization of the rough domain, and replace
the original PDE by another, in a domain that is easier to discretize. Asymptotic Expansions
play a key role here, motivating the development of models, and helping in deriving error
estimates.

4.1. Asymptotic Expansion Definition

Let Q¢ C R? be the domain depicted in figure 1. It is basically a square with sides of
length one, where the bottom is rugged.

The bottom of QF, containing the wrinkles, is described by ¥ (x1) = (z1, (e 'zy)),
where 27 € [0,1]. The function ¢, : R — R is independent of ¢, Lipschitz-continuous with
1,(0) = 0, and periodic of period 1. Without loss of generality, we can assume ||1); || oo (r) = 1.

We now consider the problem

—Au=f in Q°,
u® =0 on 00°.
It is clear that the solution ue depends in a nontrivial way on the small parameter €.

It is our goal to make clear how is this dependence, and how this can be used to develop
models for (4.1.1). We shall search for a formal asymptotic expansion in the general form,

(4.1.2) ut ~ul Fevt(e) +ell(e) + 2% (e) + W% () + -+ -,

where the Wi(g) are boundary correctors. The terms v'(g), and ¥'(¢) depend on €, as the
notation indicates. Although this appears strange at first sight, it actually renders the

(4.1.1)

F1GURE 1. Description of the domain Q.

31
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development of the expansion easier. At a second stage, it is possible to reorder (4.1.2) as a
formal power series where all the terms are independent of €.

Our procedure to find out the terms in the expansion has a “domain decomposition
flavor”, and uses the following result.

LEMMA 4.1.1. Let © be a Lipschitz bounded domain of R? and I' an interface that divide
Q into two sub-domains Q7 and Q. Assume that e satisfies e = 0 on 9Q\I' U 9QT\T".
Then there exists a constant ¢ such that

(413)  ellm@) + lelmon < el Aelloa- + [ Aelloar + llelllyr + I1e/on)l_y r)

where [-] represent the jump function over I'. The constant ¢ is independent of ™.

PRrROOF. We first define
e = é€|g-, et = el

It follows from Green’s identity that

Oe~
—12 o _ _
/_|Ve|dx——/_e Ae dx — Fe aFdF

/ \Veﬂzch:—/ e+A6+dx+/e a—dF
o+ a+ ront

where n™ indicates the outward normal vector with respect to Q. Combining both identities,
and adding and subtracting [, e”de®/On™ dI', we gather that

|€_|12ql(g—) + |6+|§-11(Q+)

det  de” det
_ Ao s + At o e +
= /e Ae™ dx /e Ae dx—l—/re (8n+ anJr)dFjL/F(e e )8n+dr

< le” ||z HAG_HL2 -+l z@nll A et L2
Oe™
+ e [ g2 r)||[ ]||H vy + || €]l g2 r)||—n | r-1/2(r)

<(llae ||L2<Q—> + ||Ae+||L2 @n)llellzz@)
+ el II[ HIH ey + ez lle” o).

To obtain the inequalities above, we used Cauchy—Schwartz and trace inequalities, and the
duality between H~'/2(T") and H'/?(I"). The lemma follows now from an application of the
Poincaré inequality. U

We define now sub-domains of (2¢, one “close” to the rugosity, the other one far from it.
See figure 2. Let 0 = ¢pe, where ¢y > 1. Let

Qs ={x=(21,22) €L 129 >0}, QU ={x=(21,22) €EQ°:129<0},
I'={x=(x1,22) € Q129 =0}



4.1. ASYMPTOTIC EXPANSION DEFINITION 33

0 = coe Qy

FIGURE 2. Domain decomposition

It is natural to define the first term of the asymptotics such that

— AW =f inQ,,

4.1.4
( ) u’ =0 on 09, u’ =0 on Q.

0

Applying Lemma 4.1.1 with e = u®—u", we see that the source of error is the zs-derivative

jump [0,,u’:
lell ey + llellm @) < ell@ayti®| -1/2ry.

We next remedy this. Let ¢°(z;) = 9,,u’(z1,9), i.e., #° is the restriction of d,,u’ on T, and
X: be the characteristic function of the set €2, i.e.,

. 1 ifxeQ,
Xo(x) = {

0 otherwise.

We add then the function —x¢(x)z2¢°(x1) to the asymptotic expansion, to correct the jump
of the xy-derivative. Since the zero Dirichlet boundary condition at I is not satisfied, we
add a corrector to the asymptotics: W!(e) — x¢Z'(g). The boundary corrector ¥!(¢) is such
that

(4.1.5) — AU () = —xEA(e a9’ + ZY(e))  in QF,
(4.1.6) Ul(e) = e 'ape’ + Z'(e) on T

The introduction of Z!(¢) is necessary to guarantee an exponential decay of U!(¢) to zero in
the zo-direction. Both W'(g) and Z'(g) depend on &, and the are not even well-defined yet.
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In fact, we shall set, in general, U’(¢) and Z'(¢) as formal expansions in ¢,

(4.1.7)
i(e)(x) ~ (e %) (1) + et (671%)0p, ¢ (1) 4+ €267 1K) Dy 0 (1) H -
(4.1.8) ZH(e)(x) ~ 2% N (x)) + €210, 0 (1) + €22%00 0,0 (1) + -0 -

In the above, 1 is periodic with period ¢! in the z; direction, and 2’ are e-independent

constants that depend on the geometry of the wrinkles only. We postpone the precise
definition of the terms for now.

So, with the error function e = u — [u® — xtx2¢” — excZ'(€) + ¥ ()], we have

lell s + llell o < el 2! (€) + ol -
We continue to define the terms of the expansion. Set
—Aul=0 in Q,,

ut = —(co+ 2°)¢" onT, u' =0 on IU\T, u' =0 on Q.
So, if e = uf — [u® — 2oxig? — eZ (€)X + eVl () + eu'], then

1,0, < guaxzulH—%,F + 62Hzlaﬂcl¢0 + €z28x1$1¢0 T+ Hl,l“'

2

(4.1.9)

lellos + lle
We define ¢' = 9,,ut|, and add —exCaap! 4+ £2W%(e) — e2x5Z%(e) to the expansion, where
— AV (e) = —xS A(e a9t + Z%(e))  in QF,
U?(e) = e 'apg' + Z%(e) on I
So far,
e=u— [u’ —2ox(@’ — eZ'(e)x, + eV (e) + eu' — exaxid! + 2V (e) — 2027 ()],

and
lelligs + llellia, < €[12%(e) + cod" + 2103, 0° + €2200,0, 8" + -+ |1 1

We proceed one more step by defining ¢* = 9,,u?|., and adding
e2u? — 2woX 0,,u’ + 2V () — 2 23 (e)

to the expansion, where

—Au>=0 1in Q,,
(4.1.10) 0y 41 | 1 0 2 2
uw=—(cog+2)p +20,¢ onl, u’ =0 on IQ\T, u’=0 on Q,
and
(4.1.11) — AU (e) = —xSA(e T ae® + Z3(e))  in QF,

U (e) = e twgg® + Z3(e) on T
The asymptotic error is now
e=u— [u’ —2ox(@” + eV (e) —exiZ'(e) + eu' — exaxid' + 2V (e) — 2027 (e)
+ *u® — a0, u” + 8V (e) — X 2% (e)],

and
lellios + llellig, < €*l12°0010 0" + 2'05, 0" +2°¢ + -+ [l1 1.
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The expansion pattern should be clear by now, and the successive terms are defined in
similar manner.

4.2. The boundary Corrector problem

We now analise the boundary corrector problem in more details. Consider the problem
of finding ¥, and Z such that

(4.2.1) — AU = —\SAle e+ Z) in Q,
(4.2.2) U=clog0+Z onTl:.

Here, while ¢ is a given function of z; only, Z is unknown a priori, and it is introduced to
guarantee that ¥ decays exponentially to zero in the xy direction. The solutions ¥ and Z
will depend on ¢ in a nontrivial way, so we assume that formally

(4.2.3) U W0 el 202 ... 2~ 2042V 42224+
The functions involved in (4.2.1), (4.2.2) are not periodic in general. Nevertheless, we try
to make use of the periodicity of the wrinkles and recast the corrector problem as a sequence
of problems in periodic domains. Furthermore, motivated by the “rapidly” variations of the
wrinkles, we make use of the stretched coordinates
X = (i’l, i‘g) = (5_11'1,5_11‘2),
and assume that a first approximation for ¥ and 7 is given by

(4.2.4) \IJO(X) = ¢O(X)¢($1)a ZO(Il) = ZO¢($1)7
where 9 is &;-periodic, z° is a constant, and both ¥° and z° are to be determined.
REMARK. At this stage, there are no good arguments indicating that z° is only a constant,

but notice that the simpler Z° is, the better. And we will show, a posteriori, that the form
we are assuming for Z° suffices to make ¥° exponentially decaying.

It follows from a straightforward computation that the laplacian of a function in the form
u(Zy, To)v(xy) is
(4.2.5) — (011 + O (uv) = —£ 2 (83;2552u + 8331551u)v — 27105, wv — wv”.
Hence,
- A(d’%) = —¢? (afmfﬁzwo + afcli“lwo)¢ - 25713@#&%/ - ¢O ”7

—A(#90) = —i2¢",  —A("¢) = —2"¢".

Based on (4.2.1), (4.2.3), (4.2.4), and (4.2.6), and formally equating the same powers of ¢, we
gather that ¢° is harmonic. The boundary condition over the wrinkles comes from (4.2.2),

(4.2.3), and (4.2.4). The final problem determining the function ¥° and the constant 2° is
then

(4.2.6)

8ﬁ1:ﬁ1¢0 + ai2i2¢0 =0 in Qr, @Z)O = i’z + ZO on F_,

Y0 is @4-periodic, lim 9% = 0.
To—00
The domain 2, occupies the semi-infinite region limited by straight lateral boundaries at
1 =0 and Z; = 1, and by the lower boundary I', = { (Z1,%.(21)) : 21 € (0,1) }.
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Hence we have that
= Al = Xpd2 + x52°)0] = —2e710,0°¢ — 900" + X(320" — x;2°¢" in QF,
0 — 2 +2°=0 onT¢.
We set then W' = l¢/, Z' = z'¢’ where
(03,5, 0" + 03,5,0"] = 20:,0°  in Q,, Y=z onT.
Hence,
= A" = xdatx;z)o +e( 4+ 3021 g
= 00 4 XCiag! — XY — 200,010 — Ul — exi2g" i O
(W = xpd2 +x;2") + e(¥! +x721)¢ =0 on I,
Now, W2 = %¢", and Z% = 22¢" where
— (0203, 0° + 02,3, 0%] = 0 — XoBa + X 2" 4 205,00 In Q. P? =2 only,
where x,(Z2) = 1 if 23 < ¢, and x,.(Z3) = 0 otherwise. It is easy to see that the right hand
sides of the equations become more involved as we proceed. The crucial point is to note that

in the above cases, the equations did not involve ¢ or their derivatives.
We finally conclude that

(427)  W(E) ~ o+ ep'd + P e Z(e) ~ Lot et 4B 4

4.3. Derivation of wall-laws

Our goal is to approximate u¢ using finite elements (or finite differences), without having
to discretize the rough boundary. One first step would be to try to approximate u® in €2
only, since this is a smooth domain. We consider the series

u® + ep’¢® + eu'.
The functions u°, u' are defined by (4.1.4), (4.1.9), and v is defined in the previous section.
We would like to approximate u¢ by the above sum, but without solving all the problems that

define each term. Heuristically, we consider only the functions that actually have influence
in the interior of the domain, i.e.,

u~u’ 4 eul.
Hence, over T', u &~ u® + cu = —e(cy + 2°)¢°, and 9,,u ~ ¢° + €', so
u + e(co + 2°)0pu ~ (o + %)@,
and this amount can be small enough for certain applications.
So we define @ approximating u€ in ) by
—Au=f 1inQ,,

4.3.1
( ) i+e(co+2°)0,u=0 onT, u=0 on JQ\I

The error estimates follow by developing asymptotic expansions for u. In fact, it is easy
to see that

u~u +eut + 2t -
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TABLE 1. Relative error convergence rates for order 0 model.

quantity L2(€,) error L%(€2,) norm error
u O(e) O(e)
Vu O(e'/?) O(e)

TABLE 2. Relative error convergence rates for order 1 model.

quantity L2(€,) error L2(€2,) norm error

u O(e?) O(£?)
Vu O(e'/?) O(g?)
where
- Aﬂl = 57, in QS,
(4.3.2) B o of b
= —(co+2°)0,u" onl, ' =0 on 0Q\I.
Also,
(4.3.3) u— Z '’ < et
HF(Qs)

i=0
The modeling error estimates are then as follows.

[ — @l i,y < fu — v’ —eul||go,) + la — @° — et || ma,)

< luf —u® = cut — e °| gra) + Y07 i (ay) + ce® < e/,

0

where in the first inequality we used the triangle inequality, and the identities u° = 4" and

ul = al.
In a similar fashion, we can consider other norms, for instance
€ — 2
|u® — @l p2(q,) < ce,
Another important measure is how well our model approximates the exact solution in

the interior of the domain, i.e., consider 5025 C Qg such that (025 NT = (). Hence
Juf = |20, + [Ju® = Ul e, < ce?.

This improved convergence is due to the fact that the boundary layer has no influence far
from the wrinkles.

We also compare in tables 1 and 2 the approximability properties of our model and a
simple minded model, which approximates u¢ by u® only. We call such model as “order
zero model,” and our model as “order one model.” Note the improved convergence rate for
most of the norms, with the exception of the H! norm. This is due to the fact that neither
approaches captures the boundary layer exactly.






CHAPTER 5
Hierarchical Modeling of the Heat Equation in a Thin Plate

Much investigation has been done in the recent and not so recent past to take advantage
of the small thickness to solve or approximate elliptic problems in thin domains. Indeed it is
tempting to use dimension reduction, i.e., to pose and solve a modified problem in a region
with one less dimension and then extend the reduced solution to the more general domain. It
is reasonable to expect that the new problem will be simpler than the original one, but it is
not easy to predict how far apart are the two solutions. Here, we analyze the approximation
properties of some classes of models for elliptic problems in thin domains, not only as the
thickness of the domain goes to zero, but also as the “degree” of the models increases, in a
sense that we will make clear.

In this chapter we use a slightly different notation for vectors. We use one underbar for
3-dimnesional vectors, and one undertilde for 2-dimnesional vectors. We can then decompose
3-vectors as follows:

5.1. Introduction

We assume that the thin domain is a three-dimensional plate of the form P¢ = Qx (—¢, ¢),
where (2 is a two-dimensional smoothly bounded region and € < 1 is a small positive quantity.
For simplicity, we analyze the Poisson problem with vanishing Dirichlet boundary condition
on the lateral boundary 02 x (—¢,¢), despite the fact that other equations and conditions
are also of interest. Let 0P = 0 x (—¢,¢) be the lateral boundary of the plate and
OPS = Q x {—e, ¢} its top and bottom. We define then u¢ € H'(P¢) as the weak solution of

—Au- = f° in P¢,
ous . .

(5.1.1) o =g on 0P%,
u =0 on 0P,

where f€: P — R and g : P{ — R. We denote a typical point in P¢ by z¢ = (z,5), with
r = (r1,12) € QL

In general, the solution of (5.1.1) will depend on ¢ in a nontrivial way. In fact the above
problem is a singularly perturbed one, and as ¢ goes to zero it “loses” ellipticity. This results
in the onset of boundary layers, as we make clear below.

Projecting the exact solution of (5.1.1) into the space of functions with polynomial depen-
dence in the transverse direction results in a whole hierarchy of models that approximate the

39
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original problem with increasing accuracy as the semi-discrete space gets richer, and main-
tain the lower dimensional character. For symmetric elliptic problems, one possibility is to
use a Ritz projection [38], deriving the minimum energy models. See also [37], [6], [7], [27].

Characterizing the solution of (5.1.1) as the minimizer of the associated energy functional,
ie.,

1
u® = argmin J (v), where J(v) = = \Vol*de — | fodr— / gvdx,
veV (Pe) 2 Jpe ~ - Ppe - aPs ~

and V(P°) {v € HY(P) : v=0o0n an}, we aim to find a “good” approximation for u*
searchlng for

(5.1.2) uf(p) = argmin  J(v),
VEH(QPy(—2.2))

where H(; P,(—¢,¢)) is the space of polynomials of degree p in (—¢, ¢) with coefficients in
H 1(Q). Tt immediately follows from its definition that u¢(p) is the Ritz projection of u into
I-Oll(Q;]P’p(—s,e)), and (5.1.2) characterizes a minimum energy model. Observe that using
higher polynomial degrees, i.e., higher order models, we obtain a hierarchy of models that
furnish increasingly better solutions.

As an example, we write the model explicitly for p = 1. Note that (5.1.2) is equivalent
to

(5.1.3) Vu(l) - Vodr = fvdz +/ gvdx for all v € H'(Q; Py (—¢, ¢)).
pe - pe a dPs B

Assuming that u(1)(z¢) = wo(z) + wi(z)zs, and integrating the in the x5 direction, we
conclude that

/ng -Vo(r)dr = / f@)(z)ds + e 1/90(@1}(%) dx for all v € H'(Q),
Q
where
1 ‘ € € € 1 € €
P =y [ Famds, @@= ;o) + o).
Hence,
(5.1.4) Agpwy = —f* —e7 g, wo =10 on 012,

where AQD = 811 + 822.
Similarly, assuming test function of the form v(z)z§ in (5.1.3), we have that

_/le -Vou(z dx—/f r)dr +¢” l/gl(g)v(g)dg for all v € H'(Q),
Q

1 [ 1
P@) =g [ Fedmsas 9@ -5l o).

82

(5.1.5) 3 Aopwi —wy = —f1—g! in €, w; =0 on 0,
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Note that the two differential equations in (5.1.4) and (5.1.5) are independent of each
other. We can express in a unique way any function defined on P¢ as a sum of its even and
odd parts with respect to x5. The even parts of f€, g° appear only in the equation for wy,
and the respective odd parts show up in the equation for w;. Also, the equation determining
wy is singularly perturbed, but this is not the case for the equation determining wy. If higher
order methods were used, we would have two independent singularly perturbed systems of
equations, corresponding to the even and odd parts of uf(p). A similar splitting also occurs
for the linearly elastic isotropic plate, where the equations decouple into two independent
problems corresponding to bending and stretching of the plate.

The natural question of how close u¢(p) is to u® is not easy to answer due to the complex
influence of € in both the original and model solutions. We resolve this not by comparing
the exact and model solutions directly, but rather by first looking at the difference between
the solutions and their truncated asymptotic expansions, and then comparing the asymp-
totic expansions. This is possible because the projection used to define each model can
be used to find terms of the asymptotic expansion of the model. This allows the compar-
ison between corresponding terms of the expansions. Schematically, this is how it works:

o Asympt'otlc 6
Expansion of u
. Asymptotic
u(p) <—>

Expansion of u‘(p)

Several authors investigated various aspects of this and other related problems. For a
review of the literature, see [29]. It is worth mentioning nevertheless the work of of Vogelius
and Babuska. In a series of three remarkable papers [38], [39], [40], they investigated
various aspects of minimum energy methods for scalar elliptic homogeneous problems in
a N-dimensional plate, with Neumann boundary condition on the top and bottom of the
domain. They started by showing how to optimally choose the semidiscrete subspace that
characterizes each model. This space depends only on the coefficients of the differential
equation, and a truncated outer asymptotic expansion (i.e., ignoring boundary layer terms)
of the exact solution belongs to it. Then they estimated the rate of convergence of the model
solution (with respect to the thickness, in the energy norm). To do this they assumed that
the volume loads vanished and that the surface loading was such that boundary layer layer
effects were of higher order than the first truncated term of the outer expansion. They then
estimated the difference between the exact solution and the truncated expansion. As this
quantity is certainly bigger than the error of the minimum energy model in the energy norm,
they the obtained an upper bound for the modeling error. This procedure was extended by
Miara [32] to linearly elastic plates, again with strong restrictions on the volume and surface
loads. In this case the optimal subspace might depend on the data, a clear disadvantage.
Recent work by Ovaskainen and Pitkdranta [34] used similar ideas to obtain more refined
estimates for minimum energy methods applied to a thin linearly elastic strip under traction.
Some limitations of this approach are that it is not clear how to extend it to models that are
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not energy minimizers, nor how to obtain sharp estimates in norms other than energy or in
the interior of the domain.

Our approach differs significantly from the aforementioned ones. Although we also use
asymptotic expansion techniques, we do not rely on the fact that our solution minimizes
the potential energy. In fact our arguments work for saddle point models as well [29]. In
addition to the flexibility to tackle different models, we are also able to obtain sharp estimates
in different norms and interior estimates.

We consider the Poisson problem as it contains the same basic characteristics and diffi-
culties of more complex elliptic equations, but is still simple enough so that technicalities do
not overshadow the main aspects of our analysis. We avoid nonetheless using specificities of
the problem, and the arguments employed here extend in a natural way to the analysis of
hierarchical models for linearly elastic plates. Indeed, based on the asymptotic expansions
developed by Monique Dauge and her collaborators [14], [15], a similar kind of study can
be performed.

We now briefly introduce and explain some basic notation that we use throughout this
chapter. For an integer p and a positive real number a, we define P,(—a, a) as the space of
polynomials of degree p in (—a,a). If s is a real number and D an open set, then H*(D)
is the Sobolev space of order s, and H*(D) is the closure in H*(D) of the set of smooth
functions with compact support in D. For m € N and a separable Hilbert space F, we
denote H™(D; E) as the space of functions defined on D with values in E such that the
E-norm of all partial derivatives of order less or equal to m are in L(D). Also, L2(—a, a)
is the set of square integrable functions with mean value zero in the domain (—a,a), for
a positive number a. Finally D(D) denotes the space of C* functions in D with compact
support, while D’(D) denotes the space of distributions.

We denote by lowercase ¢ a generic constant (not necessarily the same in all occurences)
which is independent not only of ¢ and p, but also of f and g, while we use uppercase C
when the constant may depend on f and g but not € and p.

Next, we outline the contents of this chapter. In Section 5.2 we develop an asymptotic
expansion for the solution of (5.1.1), presenting upper bounds for the difference between
the exact solution and truncated asymptotic expansions. The following section contains the
same sort of development, but this time concerning the hierarchical model solution. We
present modeling error estimates in Section 5.4. Finally, many issues involving the boundary
correctors are discussed in the appendix, including existence, uniqueness and exponential
decay of solutions, approximation by polynomials, and corner singularities.

5.2. Asymptotic Expansions for the Exact Solution

We start this section by developing an asymptotic expansion for u¢. As in [12], we define
an e-independent domain P = € x (—1,1). A point z = (z,3) in P is related to a point z°
in P¢ by x3 = e 'x§. We accordingly define 0P, = 9Q x (—1,1), and 9Py = Q x {—1,1}.
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In this new domain we define u(e)(z) = u(z°), f(z) = f(z°), and g(z) = e 1¢°(z°). We
infer from (5.1.1) that

Aopu(e) + e 20s3u(e) = — f in P,

(5.2.1) W) _ 2y onop.,
on

u(e) =0 on OPp.

We assume that f, g are e-independent, but this restriction could be relaxed, for instance by
assuming that f and g can be represented as a power series in ¢, plus a small remainder [30].
Also, how exactly f and g scales with respect to € is immaterial since we are considering a
linear problem and the final rates of convergence are in relative norms.

Consider the asymptotic expansion

(5.2.2) w4 e +etut -

and formally substitute it for u(e) in (5.2.1). Grouping together terms with same power in
¢ we have
(5.2.3) e 2053u” + (Agpu’ + (933u2) +e*(Asp u? + Oggut) + -+ = — f,
ou’ Ou? ou’
5.2.4 2 4 coe=g? OP..
( ) 8n+€6n+88n+ e°g on 0Py

It is then natural to require that

(5.2.5) D531’ = 0,
(5.2.6) Osgu’® = —f — Agpul’,
5.2.7 D930 = — Aypu2, for all k£ > 1,
(
along with the boundary conditions
au%
5.2.8 = 019 on 0Py, for all £k € N.
0
n

Equations (5.2.5)—(5.2.8) define a sequence of Neumann problems on the interval z3 € (—1,1)
parametrized by x € €. If the data for these problems is compatible then the solution can
be written as

(5.2.9) u*(z) = @* (z) + (*F(2), for all k € N,
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where

1
(5.2.10) / W (z, 23) das = 0,

1

with 42 uniquely determined, but (?* an arbitrary function of x only. As we shall see, the
(% will be determined using the condition of compatibility of the data for the Neumann
problems. From the Dirichlet boundary condition in (5.2.1), it would be natural to require
that u?* = 0 on OP;. This is equivalent to imposing

(5.2.11) (* =0 onodQ,
(5.2.12) w* =0  on 0P

However, in general, only (5.2.11) can be imposed and (5.2.12) will not hold. We shall
correct this discrepancy latter. Now we show that the functions ¢*, 4% (and so u**) are
uniquely determined from (5.2.5)—(5.2.11). In fact, (5.2.5) and (5.2.8) yields @° = 0. From
the compatibility of (5.2.6) and (5.2.8) we see that
0 I 1
(5'2'13) Asp € (z) = _5 f(*zv x3> dws — 5[9(‘27 1) + g(‘zv _1)]7
-1

which together with (5.2.11), determines ¢ and then, from (5.2.9), u®. In view of the
compatibility condition (5.2.13), @2 is fully determined by (5.2.6), (5.2.8), and (5.2.10).
Next, the Neumann problem (5.2.7), (5.2.8) admits a solution for £ > 1 if and only if
Aop ¢*72 = 0. But in view of (5.2.11), this means (?**=2 = 0, for k& > 1, and then 42* is
uniquely determined from (5.2.7), (5.2.8). Note that u® = (% and u?* = 4" for k > 1.

Observe that u® = 0 on the lateral boundary of P, since 4° = 0 and so (5.2.12) holds
for k = 0. However, u?, u?, etc, will not in general vanish on P, (although their vertical
integrals do). Thus (5.2.2) does not give a complete asymptotic expansion of u(¢) and we
seek a boundary corrector U, which should satisfy

AQDU+8_2833U:O in P,

(5.2.14) oU
8_20 on 0Py, U~ et +e*ut+--- on 0PFr.

n

To study this singular perturbation problem, we again use a system of boundary-fitted
horizontal coordinates. See Chapter 2 for details.

Defining the new variable p = e !p and using the same name for functions different only
up to this change of coordinates, we have from (2.1.6) that

(5.2.15) Dop U =e205U + > (ep)’ (ale™ 95U + afdpoU + a40pU) ,
§=0
Aiming to solve (5.2.14), we insert the asymptotic expansion

(5.2.16) U~ U2+ 830 + U + - -
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in (5.2.15), and collect together terms with same order of €. This leads us to pose a sequence
of problems in the semi-infinite strip ¥ = Rt x (—1,1), for k£ > 2:

(8ﬁﬁ + 833)Uk = Fk in Z,

k
(5.2.17) aﬁin =0 onR" x{-1,1},
UM0,0,25) = u™(0,0, 23) for 3 € (—1,1),
where

k-2
Fk = Z ,5] (CL{&ﬁUkijil + a%é)ggUk’j’2 + agﬁgU’“’j’z) s
j=0

with the convention that u* = 0 for k& odd and U° = U' = 0. Note that the problem

described by (5.2.17)—we show that it is well-defined further ahead—is parametrized by 6,

and that the geometry of {2 plays an important role through the coefficients a{, aé, aé.
Combining (5.2.2) and (5.2.16) we obtain the formal asymptotic expansion

(5.2.18) u(z€) ~ Zg%uzk(g, e ) — x(p) ZskUk(e_lp, 0,7 1a5).

k=0 k=2
Here x(p), is a smooth cutoff function which is identically one if 0 < p < py/3 and identically
zero if p > 2po/3. (This does not turn out to be a significant source of error since U* decays
exponentially to zero in the normal direction.)

Although our reasoning has been formal so far, we shall rigorously justify this asymptotic
expansion in Theorem 5.2.3. Before doing that, we first study the terms entering into the
expansion.

We use the following notation:

N0l Py = 0l Em@smm =11y, (F @) lmp = 1| fllamo,p) + 191l m@p0)-

In the lemma below, the bounds follow from standard regularity estimates for equations
(5.2.13), (5.2.6)—(5.2.8).

LEMMA 5.2.1. Suppose that f and g are smooth functions on P and 0P4, respectively.
Then the functions u°, u?, -+ - on P are uniquely determined by (5.2.5)—(5.2.11), and u°(x) =
¢"(x) is independent of 3. Moreover, for m a nonnegative integer and s a real number such
that s > 2, there exists a constant ¢ independent of f and ¢ such that

1P mr ) < el (f, 9)lllm—1,P,
[ (z, ) s 1) < e(1f (@, ) -2 + |g(z, —1)| + |g(z, 1)]),
[©?([ns,p) < C(I1f lgms—2.p) + 9]l mops))-

The next lemma, whose proof we postpone to the appendix, guarantees the existence,
uniqueness, and exponential decay of solutions for (5.2.17).

LEMMA 5.2.2. Assume, for a fixed positive integer k, that u* is defined as above. Then,
for each 6, there exists a unique weak solution U*(-,0,-) € H'(X) to (5.2.17). Also, there
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exist positive constants C' and « such that

(5.2.19) / / (UM 4 (0;U%)? + (05U%) das dp < Ce™™,

for every nonnegative real number t. The constant o may depend on €2 and k, but is
independent of f and g, while the constant C' may depend on €, k, f, and g.

REMARK. The dependence of the constant C' in the lemma on f and g may be specified
explicitly in terms of finitely many Sobolev norm of these functions. However the dependence
is quite complicated and so we shall not do so. See [29] for such expressions in a 2D version
of this problem.

Although (5.2.18) is a formal expansion, a rigorous error estimate shows that the differ-
ence between the exact solution and a truncated asymptotic expansion is of the same order
of the first term omitted in the expansion. In fact, define

(5.2.20) esn(z°) Za% o, e ag) + x(p ZakUk e p, 0,7 78).

In the theorem below we bound the H'(P¢) norm of €5y, .

THEOREM 5.2.3. For any positive integer N, there exists a constant C' such that the
difference between the truncated asymptotic expansion and the original solution measured in
the original domain is bounded as follows:

(5221) leilin o < O, Nyl pey < C=2V4,

Since the domain P¢ depends on ¢, the interpretation of the convergence estimates given
in Theorem 5.2.3 is not straightforward. The relative error may be more informative in this
case. For this we may use (5.2.21) and the triangle inequality to obtain a lower bound on
the H'(P¢) norm of the solution. The leading term of the asymptotic expansion for u¢ is (°,
unless ¢ is identically zero, that is, unless the quantity

1
(522 ~5 || fle0drs— 3otz 1) + gl -
—1

appearing on the right-hand side of (5.2.13), vanishes. Assuming momentarily that ¢° does
not vanish, then we easily conclude from (5.2.21) and the triangle inequality that there exists
a strictly positive constant C' depending on f and g, such that [|uc||gipe > Ce'/? for all
¢ sufficiently small. If, on the other hand ¢° vanishes, but f and g do not both vanish
identically, then it can be seen from (5.2.6) and (5.2.8) that u? does not vanish. Applying
the second estimate of (5.2.21) with N = 1 and using the triangle inequality, we conclude
|||z (pey > Ce*? in this case. Thus in any case (as long as f and g do not both vanish
identically) we have

17 €0¢07

u’ o > Cre'’?,  where v =
el ee 2 e, "=0.
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Thus, for any positive integer NN,

€61l 2 e

o) ||€§N||H1(Pe)
[[ue|| 1 pey ’

=0~

— O(v1e2N+12),
[ 2 ey
It is easy to estimate the convergence in some other norms as well. For instance, in the
L?(P¢) norm, we have from the triangle inequality that

lesnllzzpey < llesnyallarpey + lleanie — eanll2(pe-

Since

(5.2.23) (€5n40 — —e? NN (=t 0 e )

4 g2N+2 [U2N+2($ 5_1x§)

eon)(2) =
UPN+2(c=1p 0, ¢ 1x§)}
we easily conclude from a scaling argument that ||ey||r2(pe) = O(e*V+2), for N positive.

Using similar arguments, it is possible to compute interior estimates, which achieve better
convergence in regions “far away” from the lateral boundary of the plate. The reason for the
improvement in such subdomains is that the influence of the boundary layer is negligible.
The table below presents these interior and various other error estimates. We assume that
f and g are sufficiently smooth functions and we show only the order of the norms with
respect to . “BL” stands for “Boundary Layer” and the “Relative Error” column presents
the norm of e5y divided by the norm of u¢. In parentheses are the interior estimates, when
these are better than the global estimates.

TABLE 1. Order with respect to the thickness of the exact solution, the first
term of the boundary layer expansion, and the difference between the solution
and a truncated asymptotic expansion in various norms.

norm u BL| ey, N2>1 Relative Error
I lesceo e | b | cave(aney | agaara 2y
18, - lz2gpey | V3/2€1/2(1261/2) | €2 | @2N+L(e2N+5/2) | | =3/262N+1/2(;~2g2N+2)
e R I
[0us - I L2(pe) g3/2 g2 | g2NH1(g2N+3/2) £2N-1/2(22N)
-l cpey vell? g2 | e2NTL(ANH3/2) | 12N HL/2 (12N

The remainder of this section contains the proof of Theorem 5.2.3. In our demonstration,
we follow the basic steps of a similar proof for an elasticity problem [14].

DEFINITION 5.2.4. Set

UQN

2 €2k 2k %, 7 U2N

k=2

ZskUk e'p,0,13).

Some results regarding the boundary layer terms are collected below.
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LEMMA 5.2.5. For any positive integer N, there exists positive constants C' and « such
that

(5.2.24) X () Uan || 22(py + €llX'DpUnn (p) | p2(py < O exp(—ae™).
Also, for all v € H'(P) that vanishes on 0Py,

(5.2.25)

/YUQN Y(XU)+€_203U2N83(UX) dg: S C€2NHUHH1(p).
P

PROOF. The inequalities (5.2.24) follow from a change of coordinates, Lemma 5.2.2,
and the definition of x. To see that (5.2.25) holds, first rewrite (2.1.6) as a finite series,
using Taylor expansion with remainders. Then the result follows from the definition of
Usn, (5.2.17), and Lemma 5.2.2 O

We obtain now a rough estimate for the asymptotic expansion error.

LEMMA 5.2.6. For any positive integer N, let ean(x) = €5y (2€). Then there exists a
constant C' such that

||€2N||H1(P) S CE2N.

PRrROOF. We use in this proof that u$, solves the Poisson problem up to arbitrary powers
of . First note that e;n vanishes on 0P;. Hence, in view of the Poincaré’s inequality,

(5.2.26) leanlZnp < / |7 eanl? + e 2(Ogean)? da,
P

and we estimate next the right hand side of (5.2.26). Let v € H'(P) such that v = 0 on
OP;. If we define

E(2N,v) = / V(u(e) — uan) Vv + e 205(u(e) — uan)0sv dz,
P

then, by construction of the asymptotic expansion, we have
N
E(2N,v) = / fodx + / gudxr — Z g2¥ / (V u* Vv + 57283u2k83v) dx
P = Joprs R j ~ ~

= —62N/ Vu*N Vodz,
P

and we conclude that
(5.2.27) |E(2N,v)| < C®™||v|| 1 (py.-

We also have

/ Y(XUQN) Y v — Y UQN Y(X?}) + 8_2 [ag(XUQN)agU — 83U2N63(XU)} dg
P

< (HX'UzNHm(P) + Hx'aprHLz(P))H”UHHl(p)-
Hence, by Lemma 5.2.5

(5.2.28)

/ [Y(XUQN) YU + 5_283(XU2N)830} d% S C€2N||U||H1(p).
P
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Making v = ey we have

/ Y ean|? +e72(05e2n)° dx = E(2N,ean) + / [Y(XUQN) Veon + 5_233(XU2N)6362N] dx
P P

< C€2N||62N||H1(P),
from (5.2.27) and (5.2.28), and the result follows from (5.2.26). O

The estimate in Lemma 5.2.6 is not sharp. The powers of € can be shown to be 2N +1/2.
We make this improvement when we consider the error on the unscaled plate P¢.

PROOF (OF THEOREM 5.2.3). Assume first that /V is positive. From Lemma 5.2.6, we
immediately obtain |5y mipey = O(*¥~1/2). This result too is not sharp. To obtain a
sharp result, we use the triangle inequality:

||65NHH1(P€) < H65N+2 - eSN”Hl(PG) + 0(52N+3/2)’

and then the result follows from (5.2.23) and a scaling argument. A similar argument holds
for N = 0. 0

5.3. Asymptotic Expansions for the Model Solution

To develop an asymptotic expansion for the solution of the hierarchical models, we reason
as before, but use weak equations instead of their strong form. We start by posing a problem
for the solution of the minimum energy model in the scaled domain P. If we define u(p)(x) =
u¢(p)(z), then

(5.3.1)
Vu(p) Vv + e 205u(p)dsv da = / fodz + / gvder  forallv e H'(Q;P,(—1,1)).
p" - - P = Joprs -

Considering the asymptotic expansion
(5.3.2) u’(p) + e (p) +'u'(p) + -,
and formally substituting it for u(p) in (5.3.1), we conclude that for all v € H*(Q; P,(—1,1)),
(5.3.3) / dsu’ (p)dsv dz = 0,

P
(5.3.4) / Osu”(p)Osv dz = / (f + Aspu(p))vdz + / qu,

P P OPx
(5.3.5) / d3u (p)Osv dx = / Nop u*?(p)vda, for k > 1.
P P

Let I@’p(—l, 1) be the space of polynomials of degree p in (—1, 1) with zero average. Repeating
the arguments of the expansion for the exact solution, we set u°(p)(z) = ¢°(z) and v?(p)(z, -)

~ ~

as the Galerkin projection of u*(z, -) into If”p(—l, 1) for almost every x € €, i.e.,

1

5.3.6) /_1 33U2(p)(:£,x3)830(;c3) dxs = / [f(z,23) + Aap CO(@]U(%) dzs

-1

(
+ gz, —Dv(=1) + g(z,Dv(1),  for all v € P,(—1,1).
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For any integer k > 2, we define u*(p)(z,-) € I@’p(—l, 1) by

(5.3.7) /_1 d5u™ (p)(z, 23) O30 (x3) da = /_1 Nop u* 2 (p)(z, 23)v(x3) das,

for all v € P,(—1,1), and for almost every x €.

The ansatz (5.3.2) does not satisfy the Dirichlet boundary conditions at 0P, and we use
then boundary correctors U*(p). These functions are polynomial in the transverse direction,
and are defined in the semi-infinite strip >. We need to define the spaces

V(E,p) = {v e D'(RT;Py(-1,1)) : HWIIL2@>+ 1900, Y2210y < o0},
Vo(E,p)={veV(Zp) : ) =0}.

For any positive integer k, let U*(p) € V(%,p) be the solutions of

/YUk(p) vdpdrs = / Fi(pvdpdxs  for all v € V(%, p),
P )

(5.3.8) Uk(P)(O 0,x3) = u"(p)(0,0,z5)  forall z3 € (—1,1),

Fr(p) = > 7 (a10,U"7 74 (p) + ahBpoU* 72 (p) + a305U"(p)) ,
=0
where u* = 0 for k odd and U°(p) = Ut(p) = 0.
A result analogous to Lemma 5.2.2 holds for U*(p), guaranteeing existence, uniqueness

and exponential decay, with the same decaying rate [29]. This implies in particular that
there exist constants C' and « such that

(5.3.9) /E[X’(&‘ﬁ)UQ(p)]2 dpdrs < Cexp(—as ).

.

The above inequality will be of use further on. Similarly to (5.2.18), we have that
ue( )( +Zg2k 2k I’€ lxg ngUk 5 lp’06 lxg)

where ¢° solves (5.2.13).

We present next an estimate, in the H*(P¢) norm, of u¢(p) minus its truncated asymptotic
expansion. Since the proofs of the previous section work here with minor modifications, we
refrain from repeating them. We would like to remark that this result gives a bound that is
uniform in p, and that the bound is the same (up to a constant) as in Theorem 5.2.3.

THEOREM 5.3.1. For any positive integer N, let

GSN(P)@E) Zg% 2k $ e 33'3 +X ZEkUk 5 1p’97571$§).

Then there exists a constant C' such that ||€5y (p)|| g1 (pey < Ce*M*1, for all p € N.
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5.4. Estimates for the modeling error

In this section, we estimate the modeling error. As we mentioned before, this is done
by comparing the asymptotic expansions of the exact and model solution. A key point is to
estimate the difference between terms of the respective expansions. We need the following
definitions.

DEFINITION 5.4.1. For a nonnegative real number s, let

as = | fllz2@m=—1,0) + N9l 2@psys,  as = | Fllm@ms-1.1)) + 19l m@rs
1/2
b NE _1)2 D12 d /
ag = 00 ||f(:£7 )HHS(—LI) + |g(£7 )| + |g(%> )| z :

The comparison between u?(p) and u? is straightforward since the former is a Galerkin
projection of the latter. Indeed, let 7%; be the orthogonal projection operator from H'(—1,1)N

L*(—1,1) to P,(—1,1), with respect to the inner product that induces the norm | - | (=11
The next classical result [8], estimates the projection error.

LEMMA 5.4.2. For any nonnegative real number s, there exists a constant C' such that if
0<r<1<s,then

(5.4.1) 16 — 7l ar 1,1y < Cp" |9

From (5.2.6), (5.2.8)~(5.2.11), and (5.3.6), we gather that u*(p) = 7ju?, for all z € Q.
From Lemmas 5.4.2, and 5.2.1, we conclude the following result.

Hs(—1,1) for ¢ c HS<—17 1) N EQ(—l, 1)

LEMMA 5.4.3. For any nonnegative real number s, there exists a constant ¢ independent
of e, p, f, and g, such that

[u® = w?(p)ll2(py < ep™*ay,
IV u* = V() c2py < ep™
102, u* — Oyt (P) |2y < ep™' *as.
Bounding the difference U? — U?(p) is harder due to the presence of corner singularities.
Since both U? and U?(p) are originally defined in the semi-infinite strip ¥, it is natural to

investigate the approximation properties in this domain, and such is done in the appendix.

We apply these approximation results to estimate the difference between boundary correctors
in P¢.

DEFINITION 5.4.4. Let x € ), and let s be a nonnegative real number. Let

(5.4.2) N(s) =max{n € Z : 2n < s}.
If sup,er_11y l9(z, 23)| # 0, set m = 1. If [g(z, —1)| = [g(z,1)| = 0 and
N(s+5/2) '
(5.4.3) sup Y |05 f(z,ws)| £ 0,
z3e{—1,1} ~

Jj=2
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let m be the minimum integer in {2, ..., N(s+5/2)} such that sup,,c_1 1 105770 f(z, 23)| #
0. We define in both cases ji(z,s,0) = min{4m —2—46,s+3/2}. If |g(x,—1)] = |g(z,1)] =0
and (5.4.3) does not hold, then define pu(x,s,0) = s+ 3/2. Finally, set

(s, 0) = glenafgu(g, s,0).

REMARK. Four our purposes, the minimum value that fi(s,d) can assume is 2 — ¢, since
we will always impose s > 3/2.

We pospone the proof of the next Lemma to the appendix II.

LEMMA 5.4.5. Let Z(z) = x(p)[U? — U*(p)](e~'p, 0,7 25). For any nonnegative real
number s such that s+ 1/2 is not an even integer, and for any arbitrarily small 6 > 0, there
exists a constant ¢ independent of ¢, p, f, and g, such that

10,2 )| 12(pey + 1000 Z 112y < ep™™*Va.

Finally, we present the convergence results for the hierarchical models. Let Fj = {2y x
(—e,€), here € is an open domain such that Qy C Q. This is usefull to obtain interior
estimates.

THEOREM 5.4.6. For any nonnegative real numbers s and s* such that s*+1/2 is not an
even integer, and for any arbitrarily small & > 0, there exist constants ¢ and C' independent
of € and p, with ¢ also independent of f and g, such that the error between u® and its
approximation u(p) is bounded as

[u = u(p) || L2(pey < c£™?p7* S, + CE,
18yl — () 2y < e Db + O,
[10p[u — u(p)]|| L2(pey < ce®Pp o0l + C6P,
Vus — Vus(p)|2pey < ce”?p~27%al + CY2,
[nY Y (P§)
H&cgue — axgue(pﬂ‘[g(pe) < C€3/2p717 as + CE ,
lu® = u(p)||ar(pey < ce2p 1 5a, + O,
Moreover, if f =0, then ||u¢ — us(p)|| g1 pey < cep= "0l 4 Ce¥/2.
(P<) s
ProOOF. We prove the second estimate. Using the triangle inequality, the following holds:
(5.4.4) NOp[u — uP)llL2(pey < €3l (pey + lles ()]l cpe)
+ 2|V u? = VP 0)ll2p) + (1052 | r2pe)-

From Theorems 5.2.3 and 5.3.1, we have that ||e§||g1(pe) + || €5(p)|| 2 (py < Ce®. The estimate
for ||0,Z||L2(pey comes from Lemma 5.4.5. Finally we apply Lemma 5.4.3 to bound || V u* —
Vu*(p)|r2(p), and substituting in (5.4.4) we have the result. The other estimates follow
from similar arguments. O

REMARK. In the worst case scenario, when g does not vanish identically along the bound-
ary of 0Py, i.e., sup,epq Maxy,e(—1,1y |9(z, 23)| # 0, then fi(s*,0) = 2 — 4.
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We summarize the convergence results in the table below. We present only the leading
terms of the errors and in parenthesis we show interior estimates if those are better than the
global ones.

TABLE 2. Rates of convergence of the model error.

€

norm u® — u(p) Relative Error

|| . ||L2(PE) 55/2]?7278&5 1/7252]?7278@5

10 - [l12(pey | €27l (€77p72 %ay) | w332 p~Fal (v=2e’p~?%a))

||89 . ||L2(P€) 65/2p7278a; 1/7252])7273@;
”8z§ : ||L2(Pf) 53/217_1_8@5 p_l_sas
Il | 2%, v ey,

The estimates of the table above indicate that the rate of convergence in ¢ is the same
regardless of the value of p. Nonetheless, increasing p does diminish the modeling error,
as expected. It is interesting to see that for the relative error norm, when ¢ = 0 there is
no convergence in £, only in p. Finally, if f is polynomial in the transverse direction, then
u? = u?(p) in this case, for p high enough, and it is possible to obtain better convergence
rates with respect to ¢ in all norms of Table 2, with the exception of the L?(P¢) norm of the

normal derivative of the error [29].

5.5. Appendices

5.5.1. Appendix I. In this appendix, we discuss several issues related to the boundary
correctors. Our first goal is to prove existence, uniqueness and regularity of solutions for
Poisson problems in the semi-infinite strip ¥. We also prove that under certain conditions,
such solutions and their approximations decay exponentially. Next, we will study the prop-
erties of a standard Galerkin approximations for the boundary corrector U? in spaces with
polynomial dependence in the vertical direction. We show estability and convergence results.
We do not use the technique of separation of variables, although it would simplify some of
the proofs, because it does not generalize to the case of linear elasticity.

In this appendix, we denote a typical point in ¥ by & = (1, 72). It is useful to consider
the sets

E(t,s):{geZ:t<x1<s}, and %:{geszlzt},
for 0 <t <s < oo Let V() = {v e D(E) : wve [)(X), Vv € LX)}, where
w(z) = (1 +x1)7!. By means of Hardy’s inequality, it is possible to show that V(¥) endowed

with the inner product [, Vu-Vovdz + f% uv dzy is a Hilbert space [29]. We denote V(%)
as the set of functions in V(X) that vanish on ~y. The following well-posedness result holds.
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THEOREM 5.5.1. Assume that w™*f € L*(%), where a > 1, and let Uy € HY?(~y). Then
there ezists unique U € V(X) such that

(5.5.1) /YU-Y@d%:/fvdg for all v € Vy(%),
s s
(5.5.2) U=U, on Yo.

Moreover, there exists a constant ¢ independent of f such that

‘UlHl(Z) S ||w_af”L2(E) + c||U0”H1/2('YO)'

200 — 1

With the questions of existence and uniqueness answered, we proceed to further charac-
terize the boundary correctors. We show that they decay exponentially fast to a constant,
in a sense that we will make clear. Our proof generalizes previous approaches [22]. It allows
a nontrivial right hand side, and, more importantly, it works not only for the exact solution
of (5.5.1), but also for some of its approximations. So, U does not necessarily solves (5.5.1),
but it might be the projection of the solution into some particular space. Similarly, ¢ might

be either the gradient of the solution or its approximation. In our applications, U and g are
given by Galerkin or mixed approximations. As we see below, sufficient conditions for such
exponential decay are that U € L2 (X), 5 € L*(X), and that U, g satisfy for 0 <t < s < oo:

(Cl> / |Q_:|2d£:/ fUdg_/ 5'1Udl’2+/ 5'10dl’2,
3(t,s) 3(t,s) Vi Vs
(C2) [ orae [ o= [ o
E(tvs) Tt s

Z(Ovt) Yo Yt
_ 1 _ 2
(C4) / U? dy < CW/ a’g’ dxy + 3 (/ deQ) for some ¢y > 0.
Yt

vt vt

The constant ¢y in the condition (C4) mimics the Wirtinger inequality (the one-dimensional
version of the Poincaré’s inequality [31]).
Assume that there exist positive constants ¢y and M such that

(5.5.3) ( /E . ; (Q)Qd%) 1/2 .

and define

< Mexp(—cot)

/ (t — o) f(z) da
3(t,00)

(5.5.4) COO(U):/lef(g) d:5+/%de2.

In the following two lemmas we show that results similar to (C1)—(C3) are valid in unbounded
sections of ¥ as well.
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LEMMA 5.5.2. Assume that (5.5.3) holds, wU € L*(X), ¢ € L*(X) and that conditions
(C2), (C3) are satisfied. Then for ¢t > 0

(5.5.5) /Z Tz A o1 dzs,
(5.5.6) /Udzrgzcoo(U)—f—/ (t — 21)f(z) da.

Tt E(t,OO)

PRrooFr. If we define P(s) = f% 01 dzy, then in view of (C2) we have that

P(s) = / o1 dxy —/ fdz.
Yt E(tvs)

Thus P is a continuous function and lim,_, P(s) = d, where d is the constant

d:/UIdZ’Q—/ fdg
Yt Z(t,OO)

Since |g| € L*(X), then P(s) € L*(R"). Hence d = 0 and identity (5.5.5) follows. Now, to
conclude (5.5.6), we use (C3) and then equations (5.5.4), (5.5.5). O

The proof of the lemma below follows from similar arguments

LEMMA 5.5.3. Assume that U, |o| € L*(¥) and that condition (C1) is satisfied. Then,
fort >0

(5.5.7) / o]” dz = —/ 01U dxs + / fUdz.
3(t,00) Ve 3 (t,00)

We have the following results.

THEOREM 5.5.4. Assume that (5.5.3) holds, that wU € L*(X), ¢ € L*(X) satisfy (C1)-

(C4), and also that coo(U) = 0. Then there exists a constant ¢ depending only on cy and cy
such that

(5.5.8) / U?+|5|*dz < ¢ (1 +/ |Q|2dg) exp(—t/c1),
3(t,00) by

where ¢; = max{l + cw, 1/co}.

PROOF. Let I(t) = f% U dxy. Then, from Lemma 5.5.2 and equation (5.5.3),

(5.5.9) [I(t)| < M exp(—cot).
If we define the function E(t) = fE(t 00) |G| dz, then E'(t) = — f% |G| dzy and (C4) yields
- I1(t)?
(5.5.10) / U? dxy < —cw B (t) + (2) :
Yt
(5.5.11)

1

/ U2dx§/ CW/ 52 des + ~1(21)” dxlchE(t)+—/ I(21)? das.
2(t,00) ~ t Yer 2 2/,
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We can now bound the growth of the energy. From (5.5.9) and (5.5.11), we conclude that
U € L*(Y), and using Lemma 5.5.3 we gather that:

(5.5.12)
E(t)z—/ U1Ud$2+/ fUdz
Yt E(tvoo)

1 1 - 1
tine [ Ot [ vare [

2./, 2./, 2 Jsit,00 20 Jss(t,00)

(1+cw) ., I(t)* | acw Oé/oo 2 1 2
< WE@ EM®)+— [ I(x)*dw; +— d
< 5 0+ =+ ()+4t @0:m+%fmwf z,

where (5.5.10) and (5.5.11) were used in the last inequality. Choose a = (/)™ in (5.5.12)
to conclude that (recall that E’(t) is nonpositive):

(5.5.13) aFE(t) < (1+4cew)E'(t) < —E(t)+ G(t),
where
1 I(t)? [ 2 2
(5.5.14) ¢ =max{l+cw,—}, G{t)=——+ — I(x1)*dxy + e fedx.
Co 2 2ew Jy (t,00) ~
We estimate now the energy norm. Define W () such that
t t
Wiy = -2 GO o)~ By,
C1 C1
Then
1 t
(5.5.15) E(t) <W(t) = - exp(—t/cl)/ exp(x1/c1)G(x1) dxy + E(0) exp(—t/cy).
1 0

Using (5.5.14), (5.5.3), and (5.5.9) we have that the integral in (5.5.15) is uniformly bounded
and then E(t) decays exponentially. Combining (5.5.9) and (5.5.11), we have the correspond-
ing decay of HUHLQ(E(t,oo))- ([l

Using the previous theorem, we can decompose a general solution as a constant term
plus a exponentially decaying function, as the result below shows.

COROLLARY 5.5.5. Assume that (5.5.3) holds and that U € V(X), ¢ € L*(X) satisfy

(C1)—(C4). Defining ¢ (U) as in (5.5.4), we have the decomposition
_ 1 _ _

where U*, g decay to zero exponentially as in Theorem 5.5.4, i.e., (5.5.8) is satisfied with U
replaced by U*.
In the rest of this appendix, we investigate how well elements of V' (X, p) can approximate
the solution of
AU =0 in 3,
ou

5.5.17 =
( ) on

=0 on RT x {—1,1},
U=U, on o,
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where Uy € H™ ()N L?(7) for some 7o > 3/2. The approximation rates are severely limited
by the presence of corner singularities in UU. We describe these singularities explicitly and
expose their influence in the convergence rates.

To describe the singular behavior of the solution of (5.5.17), we introduce in ¥ two polar
coordinate systems, (r7,0;), | = 1,2 relative to the vertices P, = (0,1) and P, = (0, —1).
The convention is that r; gives the distance to P, and the angle 6, € [0,7/2] increases
counterclockwise, so points lying on ~y have ¢; = 0 and 0, = 7/2.

The next theorem [28], shows a decomposition of the solution U in singular and smooth
parts and it is of paramount importance in future estimates.

THEOREM 5.5.6. Let U € V(X) be the solution of (5.5.17) with ro > 3/2 such that
ro + 1/2 is not an even integer. Then there exist constants c; such that
2 N(ro+1/2) ' A
(5.5.18) U=Us+W, Us=x>_ > 7 U((=1)"*")o],
=1 =1

where X is a smooth cutoff function that equals the identity for r1 < 1 and vanishes for
x1 > 2, N is as in (5.4.2), and

vl = 61 cos((27 — 1)61) + log ry sin((2j — 1)91)}T§2j_1),
i m . . . i—
v} = [(§ — 6) sin((2j — 1)8s) + log 5 cos((2j — 1)92)}7“52] b,
Furthermore, |[W{|gro+1/2(sy < ¢[|Usl|rro(y) for some constant c.

REMARK. Note that v] = vJ = 0 when z; = 0, and therefore Us is identically zero at
T, = 0.

REMARK. Since Uy € H™(—1,1) and 2N(rg + 1/2) — 1 < 19 — 1/2, then Ug is well
defined. Also, note that the singular behavior of U depends not only on the regularity of

the Dirichlet data Uy but also on how many derivatives of Uy vanish at the endpoints —1, 1.
For instance, although Uy(y) = y is smooth, it gives rise to a singular solution.

Let 75 be the operator that acts like 7, in each fiber, i.e., if ¢ € L*(RT; H'(=1,1) N
L2(—1,1)), then #p™¢ € LART;P,(—1,1)), and

/ Oo(¢ — 7)™ @) O0pipdz =0 for all ¢ € L*((—1, 1);P,(—1,1)).
s

Also, let m, be the orthogonal L? projection operator from L*(X) into L*(R™;P,(—1,1), and
let TI} be the orthogonal H' projection operator from H'(X) into H'(R*;P,(—1,1).

To estimate the projection error of the singular function Ug, we apply the ideas of
Dorr [16], [17], and the Remark 6.3 of Bernardi and Maday [8]. See [29] for a descrip-
tion of how such convergence rates can be obtained.

LEMMA 5.5.7. Let v(r,0) = xr®[&1(0) + &(0) log r], where &, & € C([0,7/2]), and «
is a nonnegative real number. Then, for every ¢, there exists a constant ¢ such that

v — 70| sy < ep 2t
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The result below estimates approximations given by projection operators, based on the
decomposition (5.5.18).

LEMMA 5.5.8. Assume that U € V(%) solves (5.5.17) with ry > 3/2 such that ro 4+ 1/2
is not an even integer, and that W and Ug are as in (5.5.18). Then, there exists a constant
¢ such that

W =7 W 15y < ep'* 7| Vol 7o (r0)-

Also, if Ug is not the zero function then for any arbitrarily small § > 0, there exists a constant

¢ such that

|Us — W;xQ)USHHl(E) < ep™ U]l 1ro (0.

where m € {1,...,N(ro+ %)} is the minimum integer such that
05" VU (=1)| + 185 Us(1)] # 0.

REMARK. Using the work of Babuska and Suri [5], it is possible to improve the esti-
mate of Lemma 5.5.8 slightly, replacing p~#m+%+9 by p=#m+2(log p), at the expense of many
technicalities.

We define the rate of convergence of our approximation result below.

DEFINITION 5.5.9. For Uy € H™(—1,1), and N as in (5.4.2), if there exists an minimum
integer m € {1,..., N(ro + 3)} such that |03" 'Up(—1)| + 05" 'Up(1)| # 0, let v(ro,0) =
min{4m — 2 — &,ro — 1/2}, otherwise let (ro,8) = ro — 1/2.

We conclude now the following approximation result for U.

THEOREM 5.5.10. Assume that U solves (5.5.17) with ro > 3/2 such that ro +1/2 is not
an even integer. Then

U = T5U [y < ep™ Ul 70 (20,
where v is as in Definition 5.5.9. The constant ¢ depends on ro and 6 > 0 only.

PRrROOF. Using the best approximation property of H;, Theorem 5.5.6, and Lemma 5.5.8,
we have that

U = U |1y < 1Us = 75 Usllmigs) + W = m 2 Wiy < ep™ 70| Ul 7o ) -
O
Now we use the above result to estimate the errors due to the Galerkin projections.

THEOREM 5.5.11. For any real number ro > 3/2 such that ro + 1/2 is not an even
integer, and any arbitrarily small 6 > 0, there exists a constant ¢ such that if U € V(%)

solves (5.5.17) with Uy € H™(vo) N L*(70), and if U(p) € V(Z,p) solves
/YU(p)-Yvdgzo for allv e Viy(X, p),
>

U(p) = 7,Uo on Yo,
then
U= U®)ais) < ep” Vol o o),
where 7y is as in Definition 5.5.9.
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PROOF. Let Uy be the trace of H;)U on 7. Then, from the trace Theorem and Theo-
rem 5.5.10,

10 = Uoll 2y < €llU = TLU sy < ep DUl o 3
Also,
106 = 73Ul rr1/220) < 100 = Usll 17209y + 100 = 7y Ubll 17220y < €™ Ul 170 30)-

Introduce now U € V(X) such that

~

/VU~YvdJNc:O for all v € V(2),
>
U="U, on o,

and also U(p) € V (%, p) such that

~

/YU(p)-Vvdg—O for all v € Vo(3, p),
s

() =Uo on 7,
Then,
(5.5.19) U — Ulgizy + [U(p) = U(p)| sy
< c||Us = Usll gir2(y) + €llUo = 7Vl m1/2¢40) < €077 Uoll 7170 (30) -

Now we advance to estimate |U — U(p )i (sy. Since U(p) — ILU € Vo(%,p), then

00) =Tl csy = | 9O 0) =10 T(0 ~TR0) dg < 10() = T30 sy |0~ T30 Lo,

and therefore, |U(p) — TILU |1y < |U — LU j1(s;). So, using the triangle inequality
<2|U — U‘Hl(z) + 2|U - HPU‘Hl(E) S cp’ ||U0HHT0(70)'

from (5.5.19) and from Theorem 5.5.10. Finally,

U —Up)aw < |U=Ulgis +1U=U0) | me) +U0) —Up)me < o Ul o),

and the result follows. O

REMARK. It is interesting to see how the corner singularities spoil an otherwise good
convergence rate. For example, if Uy(y) = y, the Galerkin projection converges as p~2*° in
H(X), while if Uy is still smooth but has all derivatives vanishing at the endpoints, then
the convergence is faster than polynomial [29].



60 5. HIERARCHICAL MODELING OF THE HEAT EQUATION IN A THIN PLATE

5.5.2. Appendix II. In this second part of the appendix, we include proofs of results
stated throughout the chapter and which proofs use results developed in the first part of this
appendix.

PROOF. (of Lemma 5.2.2) We use induction on k to prove the result and the relation
(5.5.20) /ﬁlaﬁU’f dpdrs = / pUR dp das = 0, 1=0,1,---
> >

Recall that, by convention, U' = 0, and assume that the lemma and (5.5.20) hold for
k=1,---,K —1. We show now that the same holds for £ = K. From the definition of
Fy, the hypotheses of Theorem 5.5.1 are fulfilled, and there exists a unique function U*
solving (5.2.17) such that |9;U*| + [0;U*| € L*(¥). To conclude (5.2.19), we first note
from Corollary 5.5.5 that UK decays towards the constant cg (0) = fz pFK(p,0,x3)dpdrs +
f LU K(0,0, 23) drs. Our goal now is to show that this constant is actually zero. Since uf
has zero average in each fiber, using the definition of Fj, it is enough to prove (5.5.20) for

any positive integer [. Using the formula

/uAvdﬁdxgz/vAudﬁdxg—i-/ u@—v@dpdx;;,
pX b ox 0 on

n

with u = UX and v = p""2/[(1 + 2)(I + 1)], we get

~[+2
~lrTK g~ P ~
U dpdxs = — Fredpodrs =0
/z” p s /z<z+2><1+1> Kap s

from the definition of Fx and the inductive hypothesis. Similarly, using integration by parts,
we also have that [, p'0;U" dpdas = 0. Hence (5.5.20) holds and the lemma follows. O

PROOF. (of Lemma 5.4.5) From Theorem 5.5.11, with 42(0,6,-) replacing Uy, we have
that for each 6,

(5.5.21) U? = UP(p) sy < ep "2 [u?(0,0, ) || mrev2(-1,)-

Changing coordinates, we have that

10,212 <c/ /ya e )]|2dpdx3d9+c/ /|X| U2(p)? dj day dO

< epT 21?0, 6, )|

Hs+2(—1,1);

where we used Lemma 5.2.5 and equations (5.3.9) and (5.5.21) in the last inequality. Now,
from the definitions 5.4.4 and 5.5.9, y(r + 2,6) = fi(s,0), and from Lemma 5.2.1, we have

that
[4*(0, 6, N arr2-1,1) < a

S

and the result follows. O
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PROOF OF LEMMA 5.4.5. For x € 0 fixed, let 6 be such that z(f) = z. From equa-
tions (5.2.17), (5.3.8), and Theorem 5.5.11, there exists a constant ¢ such that

Hs+2(—11)

5:522) [ U2 = U0) +10:[0° = V@) dpdzy < e 7720 )
by

< ep (|| f(z, lms -1y + 9z, =) + lg(z, D))

Replacing Up(-) by u*(z,-) in Definition 5.5.9, and using (5.2.6), (5.2.8), and (5.2.13), it is
not hard to show that v(s+2,p) < fi(s, ). Integrating (5.5.22) in 6 and using Lemma 5.2.1,
we conclude the proof. O






CHAPTER 6
Hierarchical Modeling of Linearly Elastic Plates

This chapter presents various classes of models for a linearly elastic isotropic plate prob-
lem. The models that we consider here are based on two variational principles, the Hellinger—
Reissner principles. This approach appeared in a joint work with Alessandrini, Arnold and
Falk [2], which included an error analysis for one of the models, based on the two energy
principles (Prager—Synge theorem).

In what follows we describe the resulting equations for some “low order” models.

6.1. Introduction

Let 2 C R? be a smoothly bounded domain and let € € (0, 1] represent the plate thickness.
The plate occupies the set P¢ = Qx (—¢,¢). We denote its lateral side by 0P = 0Qx (—¢,¢),
and the union of its top and bottom by 0P{ = Q x {—¢,e}. We are concerned with the
problem of finding the displacement u : P¢ — R* and stress o : P° — Rg’yxnf (the space of
3 x 3 symmetric matrices) such that -

Ao =e(uf), dive® = —f° in P¢,

(6.1.1) =
‘n=yg° on JPFy, u*=0 ondPFj,

where f©: P¢ — R? and ¢° : 9P{ — R? represent the volume and traction loads. We denote
the symmetric part of the gradient of u by

1
e(u) = 5 (Vu '+ V" u),

ie., ej(u) = (O +05us) /2. Also, (dive©); = Z?Zl 9;0;. The compliance tensor A is such
that A7 = (1+v)7/E —vtr(r)§/E, where E > 0 is the Young’s modulus, v € [0,1/2) is the
Poisson’s ratio, and d is the 3 x 3 identity matrix.

Extending the notation previously employed, we use one underbar for first order tensors
in three variables, two underbars for second order tensors in three variables, etc. Similar
notation holds with undertildes for tensors in two variables. We can then decompose 3-

vectors and 3 x 3 matrices as follows:

U o o
u=1\{"~ o=1 5 ~o).
- ug)’' = ol 53

The three-dimensional elasticity problem decouples into two problems, one related to the
stretching of the plate, another related to the bending. For a function k defined on P€ or
OP¢, there is a unique decomposition into its even and odd parts with respect to z§, i.e.,

63
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k = kven + kodd where
k(xS x5) + k(2 —5)
2 )

keven (§€) —

We decompose then

s b

€ __ €& € € _ & 5 € g8 15 € pe’ 5
ceven ceven odd
u® s
Eodd 9 v - odd geven
ug (
odd O’ odd ceven
(6 . 1 3) even) - ( F:even odd

. g““) (¢ 0“) ( ““) ()
6.1.4 = odd | 4 = even | 4 odd | 5 even | -
614) g (93 & =) =5

It is easy to see that the stretching part u®, o is the solution of (6.1.1) with g¢ replaced

(IS
(AS]

where

(6.1.2)

\2
||

5, =S

\Q

b

by ¢ and f€ replaced by f<. Similarly for the bending part u°", o

6.2. Consistency

As the plate thickeness approach zero, the membrane part of the exact solution ap-
proaches the solution of the membrane equation. Similarly, the bending solution converges
to the biharmonic model.

Let w be the solution of the biharmonic equation

De® A’ w(z) = Ik in Q,
(6.2.1) O
w’(z) = a—(g) =0 on 02,

n
where D = 2F/[3(1 — v?)], and

) = [ J5aas)day + [g5(2.2) + 652 —<)]
+ /6 z3 div [(z, x3) des + e div[g*(z,e) — g°(z, —¢)].

—E

Also, let n solve the membrane equation

—edivA™ ¢(n) =2 / A@ms)des +2[g(ze) + gz —e)]
n=0 on 0f).

(6.2.2)

Then u¢ converges asymptotically to

<?1(£) — a3 Yw(@) |

w(z)

(6.2.3)
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We turn back to the modeling question. Mathematically, we define a sequence of problems
parametrized by the half-thickness e, and say that a model is consistent, or convergent, if its
displacements u* satisfy

Jus — w2 pey

(6.2.4) lim =0,
=0 w2 (pe
for all loads such that at least one of the functions 1 and w are nonzero. If (6.2.4) does not

hold, then the model is divergent. In [35], a slightly different definition of consistency is
used. There, an approximation is consistent if it converges in a proper, scaled sense.

6.3. The HR models

It is possible to characterize the solution of (6.1.1) in an alternative manner. Indeed, let
V(P)={ve H'(P):v=00n0dP;}, S(P)=LP)

Then the first Hellinger-Reissner principle, or HR for short, holds.
HR: (uf, 0¢) is the unique critical point of

1
L(v,7) = —/ At @ Tdxf —/ T: e(v)d:z:6+/ fe-vdxe—i—/ g° - vdaf
S T e e Y /7
on V(P) x S(P°).
Finding the critical point of L is equivalent to find u® € V(P¢) and o € S(P°) such that

(6.3.1) / Ac®: Tdx — / e(u): 7dzc=0  forall T € S(P°),
pe - - - -

(6.3.2) / o e(v)da = / [-vdx —I—/ g-vdz®  forallve V(P).
pe € opPs

A first type of models appears when we look for critical points of L in subspaces of V' (P¢)
and S (P¢) that have polynomial dependence in the transverse direction. For instance, let p
be a positive integer and let

(6.3.3) V(P p) = {y e V(P9): degzv < p, degzvy < p— 1},

(6.3.4) g(PE,p) = {7:' € §(PE): deggg <p, deggT <p—1, degz7sz <p— 2}.

Then a critical point (u*(p),g(p)) € V(P<,p) x S(P<,p) of L characterizes the HR:(p)
model. Carefully varying the polynomial degrees of the components for displacements and

stress yields different subspaces and models. We summarize some of them in the table below.
Besides the already defined HR;(p), we also present the HRy(p) and HR3(p) models.

TABLE 1. The principle plate models based on the HR principle. The degree
p is a positive integer.

model degzg degzg degzoss deggu degsus
HRi(p) » p-1 p-2 p p-1
HRy(p) p p—-1 p p  p-1
HRs(p) p p+1 p p_ ptl




66 6. HIERARCHICAL MODELING OF LINEARLY ELASTIC PLATES

In the case of a plate under bending, for p odd, HRs(p) was called MPp in Alessandrini’s
thesis [1]. For p = 3 it yields the model of Lo, Christensen and Wu [27] (for both bending
and stretching). Still considering the bending situation, the HR3(p) models were denoted by
MP(p + 1) by Alessandrini [1], and for p = 1 it is also referred as the (1, 1,2) model [6].

Analogously to the original three-dimensional problem, the models can be equivalently
characterized by a weak formulation, i.e., we shall seek u¢(p) € V(P¢,p) and o°(p) € S(P*, p)
such that - -
(6.3.5) / Ao€(p): Tdx — / e(u(p)): Tdz* =0 forall T € S(P°,p),

(6.3.6) / a(p) : e(v) da* :/ f-vdaf —i—/ g-vdz® forallve V(P p).
< N ¢ oPs

With the choices of spaces presented in Table 1, the existence and uniqueness of solutions
for (6.3.5) and (6.3.6) follows from e(V (P€,p)) C S(P¢,p). Note also that for both the HRy(p)
and HR3(p) models, A™! Q(L/(Pe,p:))iC S(P<,p) and it follows that the constitutive equation
Aot(p) = e(u(p)) is satisfied exactly. As a consequence, u(p) is the minimizer (in V (P, p))
of the potential energy

1
J(v)=§/ A7 e(v) e(v)dat — | fe-vdwﬁ—/ape g -vd’,
+

i.e., HRo(p) and HR3(p) are minimum energy models. This sort of model is quite widespread
in the literature, but a very upsetting characteristic is that its simplest version, HRy(1),
is worthless. In fact, Paumier and Raoult [35] showed that for a minimum energy model
to be consistent, i.e. to be asymptotically convergent to the biharmonic model as ¢ — 0,
uz(p) must be at least a quadratic polynomial. HR3(1) is the simplest consistent minimum
energy model, but its final form is more complicated than the membrane and the Resissner—
Mindlin models, having one extra equation (and unknown) in each case. The HR;(p) is not
a minimum energy model. It is convergent for p = 1 and it yields a membrane problem for
the stretching part and a problem of Resissner—-Mindlin type with shear correction factor 1
for the bending part.

Before presenting details regarding the lowest order example for each of the HR models,
some notation is necessary. If we define glg =(1+v)T/E—vir(r)d/E, then

AT—17'335 —Jbiz
- Liv T s _ v :
E L E Et()

It is useful to know (and straightforward to check) that

E v
Alr = .
N AT +v (2 i 1— tr(N)é’)

s
1

Let

/ [(xf, 25)Qr(x5) das,



6.3. THE HR MODELS 67

where Q;(z) = ¢/L;(e7'z), and L; are the Legendre polynomials in (—1 1). The first few
polynomials are Lo(z) = 1, Li(2) = 2, La(2) = (322 — 1)/2, L3(z) = (5z® — 32)/2. The
constants

E —Ev? 2(1—v)
A= y 1= , G2 = )
2(1+v) 12(1 —v?)(2v — 1) v

will appear in what follows.

6.3.1. The HR,(1) model. We first present its final form and then show how to derive
it. Writing the model solution as

o () (2.
()5

i) = (¥ )+ ((QO)T@ GE)>> ’

Then for the stretching part we have that 7 satisfies the membrane equation (6.2.2). After
determining 7, we are able to find the in-plane components of the stress from

(6.3.8) o' =A"e(n).

R~ ~ A

(6.3.7)

Concerning the bending part, ¢ and w solve the Reissner-Mindlin equation with shear cor-
rection factor 1:

(6.3.9) —5divAT e(@) +eAg - Yw) ( [f+g) inQ
(6.3.10) eddiv(¢ —Vw) = §f3 +g5  inQ,
(6.3.11) =0, w=0 on 0S.

The in-plane and shear stress components are found from

(6.3.12) alz—éflg(g), 0’ =AN—¢+ Vw).

a3

We deduce the above equations by assuming (6.3.7), and using (6.3.5), (6.3.6). Consid-
ering the stretching problem first, we use test functions of the form

) 0
ey = (K5 0). where g e @)

n (6.3.5). From

and an integration in the vertical direction, equation (6.3.8) holds. Similarly, if we substitute
vT(z¢) = (v",0)(z¢), where v € H1(12), in (6.3.6) and integrate in the vertical direction, then

RS

1 .
(6.3.13) / oV e(v)dzt = /<§f0 +e7'¢%) - vdaf for all v € H1(Q).
Q Q

Equation (6.2.2) follows from (6.3.13) after an integration by parts and from (6.3.8).
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The procedure to realize the bending part of HR;(1) is basically the same. Assuming the
test functions in (6.3.5) to be of the form

o = (z;(zg&x; Z((ﬂ)j)

~  \~v

(z

(|

) , where T € QQ(Q) and 7 € L*(),

and using that

we see that (6.3.12) follows. Next we use v”(z¢) = (v7 (z%)2%,0) with v € H1(Q) as test

functions in (6.3.6), and then
(6.3.14) /—a re(v ) + 2e0” - vd:ge—/(azl—i—%gl)'gdge for allgelgl(ﬂ).
Q

Substituting (6.3.12) and integrating by parts yields (6.3.9). We assume then that v’ (z¢) =
(0,v(z¢)) where v € H1(f2) and (6.3.6) yields

(6.3.15) / 2¢0” - Vudz® = /(Efg + 2¢9)v dz° for all v € H1(Q).
Q Q

Finally, using (6.3.12), we see that (6.3.10) holds.
The derivation for other models is analogous and become tedious as p increases. We
present then the final equations for few of them.

6.3.2. The HR,(1) Model. . The simplest minimum energy model, HRy(1), is not
consistent. It is worthwhile to mention that the same spurious mode that appears in the
bending part also shows up in the stretching situation. In this case it can be shown that u
is the same as in (6.3.7) (and o is given by an expression a bit more complicated which we
don’t report here), except that the equations (6.2.2), (6.3.9) are replaced by

—25[d1VA e(n) +cVdivy] = 2¢° +[%in Q,

and
2e3 . E 1 1
_?[di gl g(@) + ¢V div ¢] +8m@ —Vw)=—-2g —¢f)
respectively, with ¢ = —Fv?/[(1 — v?)(2v — 1)]. These additional terms are spurious, and

cause the HR»(1) model to be divergent as ¢ tends to 0 (in a sense which will be made precise
in §4).

Thus the HRy(1) model is incorrect. For p > 3 it can be shown that the HR(p) model
is convergent. For p = 3, it can be shown to be identical to a method of Lo, Christensen,
and Wu [27]. However, we feel it possible that even for larger p, the HRy(p) method is both
more complicated than and less accurate than the HR;(p) method.
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6.3.3. The HR;3(1) Model. . It is the simplest consistent minimum energy model.
Writing the solutions as

(6.3.16) u(z®) = (f(ff)ig) + (wo(gf)ji—%c()g(z?@2(x§>> ’

Ha)ae a%(z°) + Q2(5£€)Q2($§>)

(0*)"(z)Q2(x5) 03s(2°)25
then we have for the stretching part that

. 1 . Co €0 0 .
—¢ divé e(n) — 12e¢; V(divy + Ew) = 5[ +g in Q,

2

1

6crco(divn + %w) — %)\Aw = 5]“31 + g3 in Q,
n=0, w=0 on Of).

Note that this model takes into account the transverse components of the load that also
contribute for the stretching. These terms are not present in the HR;(1) model or in the
membrane equation coming from asymptotic methods. The stress components for stretching
come from substituting

e(n) + 121 (divy + %w)g,

w, 095 =6cre(divy + %w)

3 3 ]
~ iy A7 elg) 4" Var(div g = Jet) oM@~ Vu) =~ +g')
ehdiv(g — V') = 2 ff + g8,

e\ o 2 : 3, e, 0
%)\dleu) + c1cp(div g — SO ) = ?(_f3 —eg)).

Here we have a set of equations that are more complex than HR;(1) but also include the
second moment of f3.

The equations below yield the stress components:
gl p— _é—l g(?) — 1201(d1V% - 5
" =AN-9+Vu’), ¢*=AVu’

033 = —6c1cp(div ¢ — 5@@02).
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6.4. The HR’' models

Another way to characterize the solution of (6.1.1) is by the second Hellinger—Reissner
principle, or HR’ for short.
Define

V'(P9) = L*(P°), S (P9) ={7 € H(div, ) : Tn =g on 0P }.
Then we have

HR": (uf,0¢) is the unique critical point of

1
L’(v77>=§/ A Tdf+/ diVT-vd:fe+/ fe-vdaf
N P € B P

e = €

on V'(P¢) x é”g(Pe).
An equivalent statement is that u¢ € V'(P¢) and 7 € é’;(Pg) satisfy

/AUE:de+/ ut-divrda® =0  forall T € S| (P),
657 - PE o - -

/ divaﬁ'vdxez/ —f-vdz®  forall ve V'(P).

By seeking a critical point for L’ on subspaces V'(P¢, p) x é’;(PE, p) C V(P9 x g’g(Pe), we

define classes of HR’ models. The elements of these subspaces will have certain polynomial
dependence in the transverse direction, and we will specify four differents classes of HR/
models in the table below.

TABLE 2. The principle plate models based on the HR' principle. The degree
p is a positive integer.

model degzo deggo degzoss degzu degzus

HRi(p) p p—1 P p p—1
HRy(p) p  p+1 P p p-1
HRy(p) p p+1 p p  p+l1
HRy(p) p p+1 p+2 p  p+l

For pure bending and p odd, Alessandrini [1] denoted HR’(p) by HRp.0, HR;(p) by
HRp + 1.0, and HR)(p) by HRp + 1.1. A nice feature of some of the above models is that
div S4(P¢, p) = V'(P*, p) and therefore, not only

divo(p) = -7 f*,

where 7, f¢ is the orthogonal L? projection of f¢ into V'(P¢,p), but also ¢¢(p) minimizes
the complementary energy

over all 7 € S) (P, p) such that divr = _Eyff-
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We summarize next, for p = 1, some of the HR' models. To derive the equations of a
particular model, we proceed as in Section 6.3. See also [2], where the equations for HR)(1)
are found explicitly. As the HR}(1), and HR;(1) models are not consistent we do not show
them here.

6.4.1. The HR,(1) Model. Assume that the displacement

o () (455)

and the stress

(6.4.1) Z(:EE) = (6_%(Q(%2$§ g_é xg)
o' (z)x5 a’(z)[1 — e7?Qa(x5)] + ¢
" ((QO)T(»’K)U —e2Qa(x5)] + (g)" e~ gga§ ) '

Then, the equations defining the first components of the displacement for the stretching part

are
—=di -1 — €10 0 1 :
(6.4.2) edivgl e(n) Qf/ +g +51_VY93 in €,

(6.4.3) n =0 on 0.

Note that here we have basically the same equations as in HR;(1) plus a term taking into
account the contributions of gi. It is easy to compute the in-plane stress components by
substituting

0_ -1 v ls
g =47 ¢eln) + 7959

For the bending part we have that

3 ) 1 )
(6.4.4) —% dfivvélf1 e(g) + 65)\(@ —Vw) = —€(§f1 + ggl) -’V in Q,

5
(6.4.5) SeAdiv(g - Yw) = g gl + %div ¢ inQ
(6.4.6) ¢=0, w=0 on 0f).
This time we find the Reissner-Mindlin model with shear correction factor 5/6.
The stress components can be found by substituting
5
0

egs8, g = cM=¢+Yw) - gl

14

ol =—A"1 g(@ +

~ N 1—v

6.4.2. The HR/(1) Model. We look for displacement solution in the form:

u(a) = (ﬁg)i?)) * (WO@E) +o:2%§)[);z(g) + §]> ’
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and the stress

o [ 2z) € g5
(6.47) o(2f) = (e_l(go)Txg (1 —e2Qa(25))055 () + 93)

o'l (z€)xs o%(z)(1 — e72Qa(x5)) + ¢ ) _

19

+ € ~ — € € € — € — €
((QO)T(% )(1—e72Q2(x5)) + (g)" 0353(z°) (2§ — e72Qs(x5)) + e g3a5

The equations defining the first two displacement components for the pure stretching case
are

1
—5divg1 e(n) 2[ +q° +5 V(gdivg0—|—§f31+931,) in Q,
Q—O on 0f).

Next we can compute the other unknowns by substitution.

_ v € .. 1
¢ =A"el)+1— (gdlvg“+§f§+g§,) g,
o € .. 1
O33 = glego + §f3}7
1 oy, 6 o 1
w = E[_Vtr(g )+ 5033 T gs].
For pure bending,
S A () + 2eNé— Vo +
—_—— V p—
3 ~ N A~ @ 6 (&b ~ )Z: 6g
v . _ 1 S5 _ .
— ngg Y(dwg + 6¢ gg + §fg? + 58 Zf??) m Q,

ga)\div(Q—Yw) = %fg—i—gg—l—%divgl in €,
¢ = 0quadw =0 on 0f2.

This is again a Reissner-Mindlin model, with shear correction factor of 5/6. Additional
moments of the load are taken into account. Compare with the HR; (1) and HR5(1) models.
For the other unknowns,

5
(6.4.8) gl =—-A"e(d) + ﬁ(dwg + 67 gy + f3 +55 /)3
5 5 . 5 _
(6.4.9) ¢ = M=¢+Yw) - cg' o= g(dlv g' +e gl + fg +5e7°f5),
v 10 g1
(6:4.10) wr = =3 ) + gy 30



CHAPTER 7

Asymptotic Expansion for a Reissner—Mindlin Model

We consider here a simple Reissner-Mindlin model for pure bending of elastic plates. We
then assume that the volume plate load f° and the traction load g¢ satisfy

J[“odd in x3, f5 even in x3,

g (z) = g™ (z,6) = —g "(z,—¢), g5(z) =93 (z,€) = g5 (z,—2).

~

In this case, it is easy to check that u¢ is odd in z3 and u§ is even in x3.

7.1. Asymptotic Expansions

We follow the paper by D. Arnold and R. Falk [3].! Consider a Reissner-Mindlin model
given by

L@+ -V =F 0,

I 5. :

Se 2 div(d — V) = 0

€ iv(ig —Vw) =G in €,
=0, w=0 on Of).

in Q, where L(¢) = 2div g* e(¢), with g* e(¢) =2pe(g) + A" divgd, A = 2ur/(2u + A)
and o = 3/(5p). Here, A and p are the Lamé coefficients. Also,

1 € 13
F=-2"" (QE + 52 / [z, x3)xs dscg), G=¢c3 (2g§ + / f5(z,3) d:c3>.
—e —€
It is reasonable to expect an asymptotic expansion of the solution of the form
QNQI_FQBa wNwI—i—wB,
where QI is a series of the form ), 5"@», and QB represents a boundary layer expansion of

the for >, 52@1-, where ®; depends on ¢ through the variable p/e where p is the distance to

09, and ®; behaves like a decaying exponential in p, and similarly for w?. Now, using the
identity div L(¢) = D Adiv ¢, where D = 8u(p + A)/[3(21 + )], we obtain

(7.1.1) DAdivg =G —div F,
(7.1.2) ¢ =Vw+ae*(Lo + F),
(7.1.3) divg = Aw + ac’G,
(7.1.4) DA’w=G—divF — ae?DAG.

1Actually7 I believe that great part of the text itself came from a course on plate theory by Arnold.
73
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Thus w satisfies and a biharmonic equation, and so w does not have a boundary layer. Sim-
ilarly, div ¢ satisfies a Poisson equation, which would suggest that the divergence annhilates

the boundary layer of ¢, and ¢” = curl p” for some p”. Recall that
o —81}/8@

To construct an asymptotic expansion of this form, we will ask that the pair Ql ) satisfy

the Reissner-Mindlin system and the pair (curlp B 0) satisfy the homogeneous Reissner—
Mindlin system, and that their sum satisfy the boundary conditions. From this we shall
deduce recipes for the series representing ¢!, w = w!, and p®.

Inserting w ~ Y, e'w; into (7.1.4) gives

D A*w; = 8;p(G — div F) — §paD AG.
Inserting ¢' ~ 37, &'¢; into (7.1.2) and using the identity LVv = DV Av we get
o1 =V,
¢3 =V ws + aLQl V(ws +aD Aw,),
¢s = Vws + aLgs = V(ws +aD Aws + o®D?* A*wy),
¢7r =YV wr +algs = w7+aDAw5+a2D2A2w +a®D? A’ wy),

etc. In view of the biharmonic equatlons satisfied by the w;, these simplify to

%1 = Vwy,
Griv1 = V(waip1 +aD Awy 1), i=1,2,....
For the even indexed terms we get
Qo vaa

¢oi = V(wai + aD Awgi_o + -+ + o' D' N wg) + o' L' 'F, i=1,2,....
Using the biharmonic equations to simplify this gives
Qo = vaa
¢2 = V(ws + aD Awg) + aF,
¢4 = w4+aDAw2+a2D(G div F)] + o’LF,
G2 = V(wa; + aD Awy; o —o'DTE AT ldIVE) + y IE, 1=3,4,....

We have thus derived PDE’s for the w; and formulas for the ¢; in terms of the w;.
Next we determine differential equations for the boundary layer functions. When we put
¢ = curl p?, w = 0 into the homogeneous Reissner-Mindlin equations, and use the identity

Lcurlp = (3a) ™! curl Ap we get
1
ayl(—gg Ap? +pP) =0,
or

1
—582 ApP 4 pP = constant.
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Since we want pB to decay exponentially, the constant must be zero.
Inserting p? ~ ZéP for P and gathering like powers of ¢, using boundary fitted coor-
dinate (p,0) and p = e~ 1p gives

0 P - jOP_j—1  ;0*P_j_s OP;_ ;9
i—2 - ] ) J =)
Ze ij( aQ—aQ2 + az 50 >],

where P, = 0 for k < 0. Thus the differential equation for p? leads to
10%°P;
3 0p?

8Pz— Ly jOPPij 9 | jOPij
=35 (A g )

Note that these are simple ODEs for the P;. They admit exponentially increasing and
decreasing solutions. We shall only allow the latter, i.e., we insist that lim, .., P;(p,6) = 0.
Once the P; are known, we get

Ly P = Fy(p,0),

curl P; = %—];Z curl p + aa—]; curl 0.
But
curl p = et curl p = —eflg,
and
curl = —o(ep, 0 25] pr(0
Thus

(op, : 9P, ;
B __ B __ i i+1 ~ i—j
¢~ = curlp ———-% 3 ( o5 & pr(O)F =34 Q>,

so ¢F =3 e'®;, with

OP;i . QP
P, = — J7 = .
2 ( 55 T 2 OF =5 n)

j=0

7.1.1. Boundary conditions. Now we turn to the boundary conditions. Since w ~
>~ elw;, we impose

(7.1.5) w; = 0 on 00.
Now A
i i af)i-i-l - aR—J
=22 | T et O T
50,
0P ob;

(7.1.6) ¢ = 5 s+ 50 on 0f.
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Now if we take the tangential component of (7.1.5) for i = —1 we see that
0F,
=0atp=0.
ap P
Together with differential equation
20%P,
————+F =0
592 0T

and the condition lim, .., P, = 0, we get Py, = 0. If we then take the normal component
on (7.1.6) for i = 0 we get

?O'LL:07
or a
ZUQi

We thus see that wq satisfies the biharmonic equation
DA*wy =G — div F
together with homogeneous Dirichlet boundary conditions. So, wy and ¢y = Vwy are deter-

mined completely. Actually, from (6.2.1), we conclude that wy solves the biharmonic model.
Hence the Reissner-Mindlin model is consistent. We also have ¢y - s = 0 on J€2, so the

tangential component on (7.1.6), case ¢ = 0, gives

0P,

dp
This leads again to P, = 0. Then we find that w; satisfies a homogeneous biharmonic
problem with homogeneous Dirichlet boundary conditions, so w; and ¢; vanish identically.
This in turn implies that P satisfies homogeneous Neumann boundary conditions, so it too
vanishes. Considering next the normal component of (7.1.6) for i = 2 gives the vanishing of
¢z - n, or, in view of the relation of ¢o and w,,

8w2 oA Wo
— = —aD
on on
Together with the inhomogeneous biharmonic equation for ws and the boundary condi-
tion (7.1.5), we can then determine wy and ¢,.
This time ¢ - s does not vanish, and so P will not, in general vanish:

=0at p=0.

—aF - n.

P3(p,0) = c(0)e” 1/3’3,

where c(6) is the trace of —v/3¢s - s on the boundary. Note that in general, we have ¢; = 0
for 2 = 0 and 1, but not for ¢ = 2.

We continue as follows: knowing Pj, econdition (7.1.6) gives us an inhomogeneous bound-
ary condition for ¢3 - n, and hence for Ows/0On. Then we can determine ws and ¢3. This
gives us the Neumann boundary data for P, which can then be determined. Etc.

In this way all the functions w;, ¢;, P;, and ¢; can be computed. The functions wy, ¢1,
¢o, and ¢y vanish. From the formula for it, we also see that ¢, - n vanishes. No other terms
of the expansion vanish in general.
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