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INTRODUCTION 3

Introduction

Concerning (partial) differential equations, amongst many others two questions are of
great importance: existence and uniqueness, or more general multiplicity of solutions.
Under certain assumptions we can state existence, or we even have information about
the number of the solutions. There are several analytical techniques for proving these
properties, such as variational methods or methods based on maximum principles in the
second order case. But there are plenty of equations, where analytical methods fail to
work. This occurs quite often in the case of higher order equations, since most of the
methods working for second order equations can not successfully be applied for the higher
order case, and new techniques are available only for a limited number of cases. We
summarise the analytical results concerning our problem in Chapter 1.

Even if we can prove existence, we rarely have information about, how the solution looks
like. With the aid of numerical methods one can generate numerical solutions. This can
help us, to have an idea of the solutions if they exist, but the information, whether a true
solution of the equation near to the numerical one exists at all, is usually missing.

The so-called computer-assisted existence proofs can provide all the above information:
they prove existence of possibly multiple solutions and they also supply numerical solu-
tions near to the analytical one. The most well-known methods are monotonicity methods,
a method developed by Plum (see e.g. [25]), and a method developed by Nakao and his
co-authors (see e.g. [17] and [18]). Among the computer-assisted methods the one of
Plum fits best our problem, thus we apply this method to obtain existence results. We
will discuss these methods in more detail in Chapter 2.

The method of Plum was already successfully applied in many cases, for example for
the second order Gelfand-equation (see [26]), or for fourth order travelling waves (in
one space dimension, see e.g. [5]) or in many other cases. Our aim is to apply it for
two dimensional fourth order equations. As a model problem we chose the fourth order
nonlinear biharmonic equation with Dirichlet boundary conditions:

APy = F(u) on 2,
ou

u:%:() on 0,

where Q C R? is a Lipschitz domain and u € HZ(1).

We will discuss in Chapter 3 how we can apply the method of Plum to the general
biharmonic equation.

In the case F'(u) = Aexp(u), the equation is called fourth order Gelfand-equation, and
in the case F'(u) = A + u?, the equation is called fourth order Emden-equation. We will
demonstrate in Chapters 4 and 5 respectively with the help of these examples how our
method works.

The method of Plum requires a numerical approximation of the solution, in our case
in the space H2()). As we calculate these approximations via finite element method,
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we would need C'-finite elements. But compared to C°-elements C'-elements are quite
difficult to implement, moreover they are numerically expensive. Thus our aim is to use
only continuous elements. Therefore we reformulate our problem in a system

—Au= v onf{),
—Av= F(u) on Q,
ou

:%— 0 on 0f).

u

To obtain numerical approximations to the weak solutions u € H}(Q2) and v € H'(Q)
of this system, one only needs C°-finite elements. We will work numerically with these
continuous approximations to v and v. Of course, for the method of Plum we still need
a numerical approximation w € HZ(f2). But we are not going to calculate w, we will only
define it via

A%w = Adiv o,

where o € (H}(Q2))? denotes a numerical approximation to Vu. All the amounts needed
for Plum’s method will be led back to amounts containing only C?-approximations. Chap-
ter 3.2 contains these results.

For our computations we will need auxiliary tools such as the so-called div-rot constant,
imbedding constants and bounds for given eigenvalues. Furthermore we also make use
of some numerical tools, such as interval arithmetics, validated quadrature formulas and
homotopy methods (to get enclosures for certain eigenvalues). Chapter 6 contains these
results.



1 Analytical results for the biharmonic equation

It is widely known that among partial differential equations second order equations play
the most important role in the field of physics. But besides this, fourth order equations also
describe basic processes. One can mention from the theory of elasticity the oscillation of
an elastic rod, or analogously the transverse vibration of a thin plate. The corresponding
partial differential equation is

1 0%u

c? ot?
in one and two space dimensions, respectively. Here ¢ denotes the velocity of sound in
elastic material. Further frequently studied problems of fourth order elliptic equations are
for example models for stationary surface diffusion flow, the Paneitz-Branson equation or
the stream function formulation of Navier-Stokes problems.

Ay =

The operator A? is a prototype of an elliptic operator of order 4, thus the biharmonic
equation

Ay = F(u)
is a prototype of a nonlinear fourth order elliptic equation.

The biharmonic equation in two space dimensions arises in continuum mechanics by plates.
If force F' acts on a plate, then the solution u(z,y) of the biharmonic equation describes
the deformation of the plate under the effect of F'.

For our model we still need to choose boundary conditions for the equation. For higher
order problems a wide class of boundary conditions is available. For the biharmonic
equation the most relevant boundary conditions for the field of physics are Dirichlet
boundary conditions

u:hh _:h27

Navier boundary conditions
U = hl, Au = hg,

and Steklov boundary conditions

u = hq, Au—a%:hg.
v
If we pose Dirichlet boundary conditions, we have the so-called clamped plate problem,
with Navier and Steklov boundary conditions we have the hinged plate problem with
neglecting or considering the contribution of the curvature of the boundary, respectively.
The choice of the boundary condition influences considerably the behaviour of the solution,
e.g. the positivity preserving property.

As a model problem we choose the biharmonic equation with homogeneous Dirichlet
boundary conditions on a bounded Lipschitz domain.
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In the linear case, i.e. if I’ does not depend on u the Lax-Milgram Lemma ensures the
existence and uniqueness of the solution in HZ(€2). The general theory of boundary value
problems for linear elliptic operators of order 2m was developed by S. Agmon, A. Douglis
and L. Nirenberg, see [1], [2], [3] and [7]. The nonlinear case is much more complex. The
recently published book of F. Gazzola, H.-Ch. Grunau and G. Sweers gives a nice detailed
summary of present results and of new techniques concerning the general polyharmonic
operator, i.e.,
(—A)*™ + A,

where A contains all the lower order derivatives. The authors mostly focus on regularity
and positivity preserving properties amongst other ones, and less on the existence and
multiplicity of the solutions.

In a recent paper of W. Reichel and T. Weth (see [27]) one finds existence and multiplicity
results for the strong solutions of the polyharmonic equation on C*-domains with certain
restrictions on the nonlinearity such as growth-conditions. These results can be applied to
the Emden-equation, but they fail for the fast increasing exponential nonlinearity of the
Gelfand-equation. Also in case of the Emden-equation existence and multiplicity results
are obtained, by the methods of [27] and [4], only for small values of A\, see Subsection
1.1.

Also for small values of A we could prove existence of two weak solutions of the Emden-
equation on Lipschitz domains with standard variational methods, see Subsection 1.1.

Ch. Wieners proved in [30] with numerical methods the existence of one solution for larger
values of lambda, more precisely for values of lambda near to the turning point. The proof
is based upon the method of Plum, which we will describe in Section 2.2.1.

The author does not have knowledge about other results of existence and multiplicity of
the solutions of the Gelfand-equation and of the Emden-equation with A not near to 0.
The aim of the present work is to show existence and multiplicity of weak solutions of
the Emden-, and the Gelfand-equations on at most C''-domains, and if possible for larger
values of \.

1.1 Existence of multiple solutions of the Emden-equation by
variational methods

Consider the parameter dependent nonlinear equation on a bounded C*-domain © C R?

Lu=u*+ X\ onQ, (1)
0
u:a—lyb:() on 01,

or more general

Lu= f(z,u) onQ, (2)
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_ Ou _
-

u

0 on 09,

where L = A? and f: Q@ x R — R.

We are aiming at proving existence of multiple solutions of (1) with the help of variational
methods. Let us summarise first a part of the results concerning (2) that are known in
the literature.

Paper [27] deals with strong solutions of (2). Let us introduce the following assumptions
on f and on L as in the paper:

(H1) f: @ x R — R is uniformly continuous in bounded subsets of {2 x R and there exist
g > 1 and two continuous functions k, h: 2 — (0, 00) such that

im 2% _ ) tm = k(z)

s—oo 89 s——00 |S|q

uniformly with respect to x € Q.

(H2) f(z,s) = o(s) as s — 0 uniformly in = € €.

(H3) For some p > 1, v = 0 is the unique solution of Lv = 0 in H**(Q) N H}"(Q).
Problem (1) fulfils (H1) with f(z,u) = u®> + X\ with h =k =1 and ¢ = 2 for all X\ € R,

(H2) for A = 0, and L fulfils (H3). Thus as special cases of Theorems 1, 2 and 3 in [27]
we can state the following lemmata:

1.1 Lemma Problem (1) with A = 0 has a nontrivial solution in H*?(Q) N HZ*(Q) for
all 1 <p < o0.

1.2 Lemma There exists a value A € R such that for A > A problem (1) has no solution
in H*?(Q) N Hy"(Q) for all 1 < p < oo.

1.3 Lemma For every compact interval [—Ag, A] there exists a value C' > 0 such that
for all solutions u € H**(Q) N Hy?(Q) of problem (1) with A € [—Aq, A

HUHOO <C
holds for all 1 < p < .

Proof: The constant C' in Theorem 1 in [27] depends only on © and on ¢, h, k of (H1),
and not directly on the function f itself. As the quantities g, h, k of (H1) do not depend
on A\, therefore C' does not depend on \ either. Thus the assertion holds. 0

If we consider pairs (A, uy), where u, is a solution to (1), then we can state more. Begin-
ning with the trivial pair (0,0) we can continue this pair to a global solution continuum
(A, uy) in A. More precisely under certain assumptions we can prove the existence of two

connected, closed sets C*T C [0,00) x C(Q2) and C~ C (—o00,0] x C(£2) of pairs (A, uy).
This statement is an application of Theorem 3.3 in [4] cited next.
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1.4 Theorem Let X be a Banach space, F': R x X — X such that for all A € R the
mapping F\(\,-): X — X is compact and F (A, x) is continuous in A uniformly with respect
to x in balls in X. Let (Ao, zo) be a solution of

r=F(\x). (3)
Suppose U C X is an open, bounded set such that xq € U and

(i) there is no other solution of (3) in U for A\ = ),
(i) deg(Id — F(Xo,+),U,0) # 0.

Then there exist two connected and closed sets Ct C [Ag,00) x X and C~ C (—o0, Ag| x X
of solutions of (3) with (Ao, z9) € CT N C~. For C* at least one of the following two
statements holds:

(a) C* is unbounded

or

(b) €T ({Ao} x (X\U)) # 0.

The same holds for C~.

A summary of the Leray-Schauder degree appearing in (ii) can be found in [4], in [6] or
in [19].

To be able to apply Theorem 1.4 we rewrite our problem to a fixed point problem as
w= L7 (A +u?), (4)

where L C(Q) € LP(Q) — H**(Q) N HZ"(Q) denotes the bounded inverse of L, with
p> 1.

1.5 Corollary There exist two connected and closed sets CT C [0, 00) x C(Q) and C~ C

(—00,0] x C(Q2) of solutions of (4) with (0,0) € C*NC~.
Moreover, C* is bounded and there exists an ¢ > 0 such that C*N ({0} x (C(Q)\ B-(0))) #

(), and furthermore for C~ at least one of the following two statements holds:
(a) C~ is unbounded

or

(b) C~ N ({0} x (C() \ B:(0))) # 0.

Proof: We have to show that our problem fulfils the assumptions of Theorem 1.4. Let
X = C(Q). Since the imbedding H**(Q) N H;?(Q) < C(Q) is compact, the operator
L=t C(Q) — C(Q) is compact. The pair (Ao, ug) = (0,0) is clearly a solution of (4). As
in the proof of Theorem 2 in [27] we show that an open ball B.(0) C C(Q) exists, such
that (i) and (ii) are fulfilled. Due to the compactness of L™! and to (H2), it holds that
L7 (u?)|loo = o(||t]|o) as [Ju]lec — 0. Therefore there exists a 0 < § < 2 such that

1L~ (w?) ]l
T <1/2 (5)
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holds for [|uljec < 8, u# 0. Thus [[tL~"(4?)||oc < & for |Ju|| = § and ¢ € [0, 1]. Therefore
the operator Id — tL™! o w: C(Q) — C(Q) with w(u) = u? does not attain the value 0
on the boundary of Bs(0). Since deg(Id — 0 - L™ o w, B5(0),0) = 1, by the homotopy
invariance of the degree we have deg(Id — 1 - L™! o w, B5(0),0) = 1 # 0.

From (5) it follows that the only solution of v = L™'(u?) in Bs(0) is u = 0. Thus the
assumptions of Theorem 1.4 are fulfilled, which ensures the existence of the sets C and
C™ and the corresponding statements.

From Lemma 1.2 it follows that the set C'* is bounded in the A-direction and from Lemma
1.3 it follows, that it is bounded in the u-direction. Thus for C'* only case (b) can hold.
O

From Corollary 1.5 it follows, that on bounded C*-domains and for small positive values
of X there exist at least two strong solutions of (1). If we weaken the assumptions on
), we can still prove with variational methods for small values of A the existence of two
solutions of (1), now in the space Hg(f2) equipped with the norm ||ul 2 = [|Aul,,. For
the proof we will use the following version of the Mountain Pass Theorem:

1.6 Theorem (Mountain Pass Theorem) Let H be a Banach space, J € C'(H,R)
be a functional and let uq € H. If

(i) there exist p > 0 and o € R, such that J[u] > « for ||ul| = p, ||uol| < p, and a > J[ug]
(ii) there exists v € H, such that ||v|| > p and J[v] < J[ue],

(iii) J fulfils the Palais-Smale condition, i.e., every sequence (u,)nen C H such that
(J[tn])nen is bounded and J'lu,] — 0 in H, has a convergent subsequence in H,

then

¢ = inf max J[g(t)], where T'={ge€ C([0,1],H): g(0) = up, g(1) = v}

g€l te[0,1]

is a critical value of J.

For the proof we refer to [29].

Our theorem about the multiple solutions of (1) in HZ(€2) on bounded Lipschitz domains
is the following.

1.7 Theorem Let Q C R? be a bounded Lipschitz domain. Then there exists Ay > 0
such that problem (1) has at least two solutions in HZ(Q2) for 0 < X\ < \o.

Proof: Let us define the functional

(Au)?

for u € H3(Q). We are looking for u € H3(Q) such that J'[u] = 0. Then u is a weak
solution of (1).
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First we show, that there exist p > 0 and a > 0 such that J[u] > « for all u € 9B,(0).
For this purpose we estimate J[u] from below as follows:

3 HZHL3HAU’H

Au)? 1 1
Tl > [ A5E  aul — Sl e 2 Saul, - ACupn, 18l - 3
0 2 3 2

where C,_, 5 denotes the imbedding constant from the space A to the space B. Substi-
tuting ||Au|l,, =t, a = 1022;% b= Cyz.,, we have to find ¢y > 0 such that g(¢y) > 0,

where .
g(t) = =t* = AC)p2

2 H0<—>L1

(J

H2<—>L

1
= t(—at® + 3t~ bA).

A simple analysis of g shows that in case )\ < 16 16 the function g has three roots, namely
t1=0,0<ty < ﬁ and t < t3, and ¢ is positive on (f3,t3). Thus we can choose for p
any value in (fy,t3), and for a the corresponding function value g(p).

The above calculations also show, that J is bounded from below on B,(0) C HZ(9),
thus there exists a minimising sequence of J on B,(0). Let us choose now a minimising
sequence (up)nen C B,(0), such that J'[u,] — 0, (n — oo) also holds. As J is lower
semicontinuous, bounded from below on B,(0) and J[0] =0 < a < J[v] for v € 0B,(0),
the variational principle of Ekeland ensures the existence of such a sequence. Since (uy, )nen
is bounded, there exists a weakly convergent subsequence of (u,)nen. W.1.0.g. let (u,)nen
be this subsequence. Let us denote its weak limit by ug. Then for all p € HZ(2)

J'un](p) = / Au,Ap — Ap — up dx — / AugAp — Ao — ude du, (6)
Q Q

since

/AunAwﬁ/Aqugp
Q Q

due to the weak convergence of (uy,)neny and

/Q (W2 — u)p dx

since u,, — ug in Ly because of the compact imbedding HZ(Q2) < L4(2). From J'[u,] — 0
and (6) it follows that ug is a solution of (1) in HZ(Q).

< lun +wollz, lfun = woll 2, lell, < 2Cuz-r,pll# s l[tn = uollz, =0,

We can prove the existence of a second solution with the help of the Mountain Pass
Theorem. We verify the assumptions of the lemma.

1. The functional J is clearly continuously differentiable.

2. Let ug be the first solution from the above results. Then due to the construction of
uo and to the lower semicontinuity of J it holds that J{ug] = inf,ep, o) J[u] < J[0] = 0.
Thus the above p and « fulfils assumption (i) of the Mountain Pass Theorem.

3. J fulfils the Palais-Smale compactness condition. To see it let (u,),en C HE(Q2) such
that (J[up])nen is bounded and J'[u,] — 0 in HZ(€2). Then there exists a constant C' > 0
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such that

1 1 1
—Aung—)\un——uidx—/—AunQ—
e 3 2300
1

— ‘— /(Aun)2 — 4)\u, dx
6 Jo

This means, that (u,)nen is bounded in HZ ().

1 1
> = (lunllZg = 4Alwnlle,) > & (lhuallZ = 42 Cigesy luallag )

Therefore (u,)neny has a weakly convergent subsequence in HZ(Q2). Let us denote this
subsequence also by (u,)neny and the weak limit by u. Due to the compact imbedding
from HZ(Q) to Li1(Q) and L3(), the sequence (u,)neny converges in norm in L;(2) and
in Lg(Q)

Due to the weak convergence of (u,,)nen it holds that

0 <lim inf/ (Au — Au,)” dz = lim inf/ (Au)? — 28ulu, + (Auy,)® dz
Q Q

n—o0 n—oo

= liminf/ (Aup,)® — (Au)? dx.
Q

n—oo

Together with the convergence of (u,)nen in L1(2) and in L3(£2) this results in

n—00

/ (Au)® = \u — u® dx < lim inf/ (Aup)* = My, — v dz = J'[uy) (un). (7)
Q Q

Moreover,
J [un](uy) — 0,

since J'[u,] — 0 and (uy,)nen is bounded. Thus the liminf in (7) exists as a limes and it
is equal to 0. Again since J'[u,] — 0 it holds for all ¢ € HZ(2) that

J [u,](¢) — 0.
On the other hand as in the first part of the proof we can show that

S [un(0) = J'Tul (),

therefore we obtain with ¢ = u that

0= Jul(u) = / (Au)® — \u — u® da.
Q
Thus (7) holds with equality, i.e.,
/ (Au)* = M — o doe = lim | (Au,)® — Au, — u da.
Q

n—oo 0]
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Together with the convergence of (u,)nen in L1(Q2) and in L3(£2), this results that
[eenll iz = Nullz-

From the weak convergence of (uy,)nen follows then w, — w in HZ(€Q). This means, that
J fulfils the Palais-Smale condition.

4. For finding an appropriate v for assumption (i) let v; = t - w for w € H with
Jow® dz > 0. Then

t? t?
Jv] = / E(Awf — tAw — gw?’ dx — —oo, as t— 0o,
0

therefore for sufficiently large ¢ inequality J[v,] < J[ug] holds.

Thus all the assumptions of the Mountain Pass Theorem is fulfilled. This means, that

= inf here T' = 1], Hg()): = 1) =
¢ = inf max Jlg(®)], where T'={ge C(0,1], H5()): 9(0) = uo, 9(1) = v}
is a critical value of J, i.e., there exists u; € HZ(2) such that J'[u;] = 0 and J[u;] = c.

Therefore u, is a solution of (1), which is clearly different from wy, since Jug] <0 < a <
c = Ju]. O

2 Computer-assisted enclosure methods

First of all let us make clear what we mean by computer-assisted proof and enclosure
method occurring in the title.

2.1 Computer-assisted proofs

A computer-assisted proof is a mathematical proof that has been at least partially gener-
ated by computers. The role of the computer can vary from a very small contribution (e.g.
calculating the inverse of a matrix via Maple or Matlab) to the entire proof (automated
theorem proving). In case of automated theorem provers the computer works in a given
logic with axioms and formulas, and in the favourable case it decides whether the given
formula is valid or not. But we do not go that way, since there is no chance to obtain
fully automatised proof for nonlinear partial differential equations. We “only” use the
computer for getting numerical approximations to some functions, for calculating given
integrals (validated), for solving huge eigenvalue problems. If all the numerical approxi-
mations are good enough in some sense, then Theorem 2.2 ensures the existence of a true
solution of the given problem near to the approximate solution.

It is a controversial question in mathematics whether these proofs are reliable or not. The
computer-program as well as the hardware can contain several bugs. A way out can be,
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if the program is run on several machines. We used 6 different computers to calculate our
results. Furthermore, there are also methods to decide about the correctness of certain
programs. For a more detailed discussion of reliability we refer to e.g. [11].

2.2 Enclosure methods

Let X be a function space and u € X be a given function. Enclosure means generally a
subset U C X which fulfils u € U. One is of course interested in a “small” subset U which
then gives us information about the function w itself. In practice the enclosing subset U
is e.g. a ball with center v and a given (small) radius, or in case of an ordered space X
an interval {v € X: u; < v < wuy} with a small diameter ||u; — uz||x.

The most well-known enclosure methods are based upon monotonicity principles. Maybe
the simplest example in the classical theory of partial differential equations is the mono-
tonicity principle for the equation

—Au = F(x,u)

with Dirichlet boundary condition. The theorem follows from the maximum principle for
subharmonic functions and states that if the right-hand side F' is monotone in some sense,
then one can construct “closely neighbouring” upper and lower solutions u; and us, and
thus obtain an enclosure u(z) < u(x) < ug(z) for some solution w.

There are generalisations of this method for more general partial differential equations,
relying on the monotonicity of an operator and on a fixed-point argument, see e.g [23] for
a summary and references therein.

There is also another enclosure method developed by M.T. Nakao and his coauthors, see
e.g. [17] and [18].

The monotonicity methods have the defect that they work only for a limited class of
equations. A newer method developed by M. Plum can be applied for a much more general
class of problems. It is an existence and enclosure theorem based upon the Schauder fixed
point theorem. We will use this method to get our results for fourth order problems. We
discuss this method in detail in the next section.

2.2.1 Existence and enclosure method of Plum

In this section we describe the existence and enclosure method of Plum on a general level.
In Section 3 we show the application of the general theorem to fourth order problems.

Let the following notations and assumptions hold throughout this chapter. Let X, Y,
Z denote three Banach spaces such that X C Y and that the imbedding E : X — Y
is compact. Let F : Y — Z denote a Fréchet differentiable operator. Moreover, let
Ly € B(X, Z) be a bounded linear operator such that the mapping Lo + SEY : X — Z is
bijective for some 3 € B(Y, Z).



14 2 COMPUTER-ASSISTED ENCLOSURE METHODS

We are looking for solutions u € X of problem

Lo[u] = F(u). (8)

Let us investigate first in Lemma 2.1 a consequence of the last assumption.

2.1 Lemma Let Ly + SEY : X — Z be bijective with some 3 € B(Y,Z). Then the
following implication holds for every v € B(Y, Z):

If Ly + vEY is injective, then it is also surjective, and (Lo +~E%)"" € B(Z, X).

Proof: Let us assume that Lo+ vyFEY is injective. Let z € Z be given arbitrary. We show
that there exists u € X, such that

(Lo +7vEY) [u] = =. (9)
Equation (9) is equivalent to
(Lo + BEY) [u] = (BEY —vEX) [u] + 2
le. to
u=Ku+s, (10)

with

K = (Lo+BEY) " (BEY —7EY), 5= (Lo+BEY) " 2.
From the Open Mapping Theorem follows that (Lg + ﬁE}?)*l . Z — X is bounded.
Therefore due to the compactness of EY, the operator K : X — X is also compact. Since
the operator Lo + vEY is injective, equation (9) has in the homogeneous case (i.e., if
z = 0) only the trivial solution u = 0. Therefore Fredholm’s Alternative Theorem yields

a unique solution w of (10) for all z € Z. Thus Ly + vEY, is surjective. Again from the
Open Mapping Theorem follows, that (Lg + vEY)™! is bounded. O

The following main theorem describes the enclosure method of Plum.
2.2 Theorem (Existence and Enclosure Theorem of Plum) Let w € X denote an

approximate solution to problem (8) and let us denote the linearisation of the equation
atw by L: X — Z, defined via

L =1Ly~ F(w)EY.

Moreover, let the constants 6, C, K and a monotonically nondecreasing function G :
[0,00) — [0, 00) satisty
| Lolw] = F(w)lz <9, (11)

llully < Cllullx forallu € X, (
|lullx < K||L[ul]||, for allu € X, (13)

—_
N
~—
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|F(w+u) — F(w) — F (|, <G(ully) forallue, (14)
G(t) =o(t) fort—0+. (15)
Then, if
1
§ < i G(Ca) (16)
holds for some 0 < «, then there exists a solution u € X of problem (8) satisfying
lu—w|x < a (17)
and in particular
|lu —w|ly < Ca. (18)

Proof: Let us denote the defect of the approximation w by
d = Lylw] — F(w) € Z. (19)

Let u € X be a solution of (8). Denoting the error by v = u — w € X, (19) is equivalent
to
—d = Lo[v] + F(w) — F(w +v). (20)
Let us define g : Y — 7 as
g(v) = F(w+v) = Fw) = F(w)[v]. (21)

From (13) follows, that L is injective. According to Lemma 2.1 L is bijective and L is
bounded. Thus we can rewrite (20) as a fixed point equation

T(v)=L"(g(Elv) —d) = v.

The operator 7' : X — X is continuous and compact, since L1 is bounded, ¢ is continuous
and EY is compact. To apply Schauder’s Fixed Point Theorem we are left to find a
closed, convex, bounded set V' C X such that T'(V) C V. We are looking for V' as a ball
{ve X: |vl]x <a}. Due to (11), (12), (13) and (14) we obtain for each v € X that

1T ()]lx < KLIT ()]l = Kllg(Exv) - dl|,
< K ([lg(Exo)llz + lld]l2) < K (G ([Exvlly) +0) < K(G(C [lv]lx) +9).
Now let ||v||x < . Then due to the monotonicity of G
IT()]lx < K(G(Ca)+96).

Thus ||T(v)||x < « is fulfilled if

K(G(Ca)+9) <a,
ie., if

0 < %Q—G(CO(). (22)
Thus (22) yields (17).

Inequality (18) follows trivially from (17) and (12). Thus the proof is complete. O]
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2.3 Remark Theorem 2.2 holds also in the case, if F is continuous and Fréchet differ-
entiable only at the approximation w.

3 Enclosure for fourth order nonlinear equations

In the first subsection of this section we show how the general Theorem 2.2 can be ap-
plied to fourth order nonlinear equations. As we already described in the Introduction,
Theorem 2.2 requires approximation w to the true solution in the space X, in our case
in H3(Q). In the finite element context this means C'-approximations. To make the
numerical computations easier, we reduce all the computations concerning w to compu-
tations containing only C°-approximations, as we will describe in Subsection 3.2. In the
further subsections we explain how we can obtain the constants ¢, C', K and the function
G required in Theorem 2.2.

3.1 Application of the method of Plum to fourth order equa-
tions

We are aiming at weak solutions of
Ay = F(u) on €2, (23)

u:%:O on 0f),

where 2 € R? is a bounded Lipschitz domain and F': R — R is continuously differentiable.
Weakly formulated we are looking for u € HZ(2) such that

/ Aulyp dx = / F(u) ¢ dv for all p € HJ(S).
Q Q

We apply Theorem 2.2 with the following casting: let the Banach spaces be
X = (Hy(Q), || - llg) with [Jullz = [|Au]ls,.,
Y =(C@Q), [ )
and Z = H2(Q) equipped with the usual operator norm. Further, let the operator
Lo : H3(Q) — H%(Q), Lo[u] = A%u

be defined via

Lolul(¢) = (u, )z = /QAuAgo dr  for o € HZ(Q).
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Let
F:0Q) — H Q)

be defined via
F(u)(p) = / F(u)pdx for o € HZ(Q).
0

Then the mapping F is Fréchet differentiable in uy with Fréchet-derivative

F (o) (1) (ip) = /Q Fluhp dr  for he C(Q), ¢ € H2(Q). (24)

According to the Rellich-Kondrachov Imbedding Theorem the imbedding from HZ(2) to

C(Q) is compact for n = 2.
The operator Ly = A? is bounded and due to the Riesz Representation Theorem L +
BECLY is bijective for B = 0.

HE ()
Thus the setting defined above fulfils the assumptions of Section 2.2.1. To prove existence
and enclosure for problem (23) with the help of Theorem 2.2, we have to find the following
quantities (i)-(v):
(i) a numerical approximation w € HZ(Q) to the true solution,
(i) a constant 0 such that

|A%w — F(w)|lg-2 <6, (25)

(iii) a constant C' such that
[ulloo < Cllull gz for all u € HJ(Q), (26)

(iv) a constant K such that
||uHH3 < K||A%u — F(w)[u]|| g2 for all u € HZ(9), (27)

(v) a non-decreasing function G: [0, 00) — [0, 00), such that
| F(w+u) — Fw) — F(w)u]]| g < G(||ulle) for all u e C(£), (28)
G(t) =o(t) fort—0+. (29)

The differentiability of F at w follows then directly from (28) and (29).

We are going to explain in detail in the next subsections, how we can gain the function
w, the constants §, C' and K, and the function G.

3.2 A numerical approximation w € H3(Q2) to the true solution

Theorem 2.2 requires approximation w in the space H3(2). Since we compute our ap-
proximations with the help of finite element methods, we need to choose appropriate
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elements. Continuous elements generally do not satisfy the condition being in the space
HZ(€). Thus to compute w in HZ() we would need at least C'-elements. Implementing
C'-elements is quite difficult and it is moreover numerically expensive. Thus we would like
to use only continuous elements. With continuous elements we can certainly not compute
w in HZ(Q), only approximations in the lower order Sobolev space H'(Q2). In order that
these approximations suffice for our problem we reformulate it as a system, such that the
solutions of this system are in the space Hg(2) x H'(Q). We compute to this reformulated
problem numerical approximations with continuous finite elements. Then we define with
the help of these approximations the function w. However, w will be not computed, all
the calculations needed will be led back to the computed approximations.

3.2.1 Reformulation of the problem

We can rewrite problem (23) as a system of equations as

—Au = v on £, (30)
—Av = F(u) on{, (31)
u =0 on 09, (32)
% = 0 on 0. (33)
The weak formulation of this system reads: find v € H}(Q2), v € H'(Q) such that

/VU'V(,D dx :/v-godx for all p € H*(Q), (34)

Q Q
/vamx:/mmwm:fmmwe%m) (35)

Q Q

Observe, that v does not have any boundary condition, therefore v € H*({2), while u €
HJ () because of (32). To keep the second boundary condition (33) we use test functions
o € HY(Q) in (34), while ¢v € H(Q) in (35) in order not to enforce any boundary
condition for v.

Now, to obtain numerical approximations to the weak solution of the system, one only
needs C’-elements. Thus this is a suitable reformulation of our problem.

3.2.2 Numerical approximations

Denote an exact solution of (23) by u*. Let us compute with the help of the reformulation
(34), (35) numerical approximations to u*, Vu*, —Au* and —VAu*, i.e.,

o~ u*, @€ Hy(),
o~ Vu*, &€ (Hy(Q))?,
b~ —Au, v e H'(Q),

p~—VAu", p € H(div, Q).
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Now let w € HZ(Q2) be defined (not actually computed) via

A*w = Adiv o,

Le, (Aw,Ayp), = (diva,Ap),,, forall p € H3(Q). (36)

Existence and uniqueness of w as a solution of (36) is ensured by the Riesz Representation
Theorem. Furthermore, let 6 € (H3(2))? be defined by

o= Vuw. (37)
Observe, that because of the definition
rot 6 = rot Vw = 0, (38)
where rot f = 0y fo — 02 f1 for f = (f1, fo)-

3.2.3 Estimates for w

In inequalities (25), (27) and (28) the approximation w is involved. Since w is not com-
puted, we can not simply compute K and § by numerical means. Therefore, we estimate
first certain expressions including w with the help of the computed auxiliary functions ,
o, v and p.
To these estimates the existence and computation of the so-called div-rot constant D is
essential. The constant D is a value such that

ldiv ol|., < Dllrot o||., (39)

holds for all ¢ € (H(2))? with Adivo = 0. In Section 6.1 we prove the existence of
D. We also give a method for obtaining a numerically computable upper bound for it on
star-shaped domains in Subsection 6.1.1.

In getting estimates of w the following inequalities play a central role.

3.1 Lemma With the div-rot constant D of (39) it holds that

ldiv (6 = )[l., < D-|[rot ], (40)
||5- - a||L2 < CH(%%LQ TV D*+1- ||1“Ot ’5||L2’ (41)

where Cy1.,,, denotes the imbedding constant from Hg () to Ly(9).

Proof: To prove inequality (40) we apply (39) (or Lemma 6.2). Observe that due to (36)
and (37)

37)

Adiv (5 — 6) ' E A% — Adive Z o,

Therefore taking (38) into account we obtain

o (39) o _
|div (6 = 6|z, < [[rot (7 = &)z, = [lrot 7]z,
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For the proof of (41) we will need the following representation of the inner product
(u, v) gy = (U1, v1) g + (U2, v2)
on (H(Q))?, where u = (uy,uz), v = (v1,ve) € (H}(2))% Then it holds that
(u, v) g = (div u, div v)p, + (rot u, rot v),, for u,v € (Hy(2))*. (42)

For more details we refer to (85). Then using Friedrichs’ inequality for o = (01,02) €
(L) we get

oIz, = lloallZ, + llo=lZ, < Chais,

(IVaillZ, + IVeal,) = Chy i, ol

1 1
Hf— Lo H§

ez L (Idivel?, + ot o).

H{—Ly

With ¢ = 6 — 7 in the above calculations we obtain

I6—6ll%, < Chy.s, (Idiv (G =67, + llrot (G — 6)IZ,)
(40), (38) 2 2 ~12 ~2
Cseny (D?|lrot &7, + [Irot J7,)
= Chics, (D*+1) [rot &1, .
Thus the proof is complete. U

With the help of the previous lemma we are able now to prove estimates for w.

3.2 Lemma For w defined by (36) the following estimates hold

[Vw =0, < Cuyicy, VD> +1-|rotaf.,, (43)
[Vw =V, < |6V, +Choy, VD2 4+ 1 - |rot 7llL,, (44)
o=, < Cuon, - (CH3HL2 VDT 1 |rot &, + |5 — va||L2) . (45)

Proof: We can prove the above inequalities by the following simple calculations

Inequality (43):
~ O G5 ~
[V =, = 16— 3, S Cupory - VDT - 10t 5l
Inequality (44):
~ - oy W -
V6= Vil,, < Ve 5l, + 17— Val., < 15— Vls, + Cypry - VDT 1- 10t 7.,

Inequality (45):
lw —l|, < Cpyess, - Vo = V],
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(44

) - _ -~
< o, (CH%LQ D 1+ 1ot &, + |5 — Vu||L2> .
O

On the right-hand side of the above estimates only computable terms can be found:
integrals of approximate functions, the div-rot constant D and an imbedding constant. As
already mentioned, we will discuss the computation of the div-rot constant in Section 6.1.1.
The approximations u, o, v and p are numerically computed finite element functions.
To calculate the Lo-norm of expressions of these approximations, one needs a validated
cubature formula, unless the integrals can be computed in closed form. We give an
appropriate formula in Section 6.4.

An upper bound for the imbedding constant Cy.,;, can be obtained with the help of a
lower bound for the first eigenvalue of the Laplace operator. We are going to deal with
this question in Section 6.2. This eigenvalue problem is in general not directly solvable.
However, there exist methods to enclose eigenvalues, i.e., to give them an upper and a
lower bound. We are going to treat the problem of obtaining these bounds in Section 6.3.

3.3 Computation of )

Our aim in this section is to find a computable upper bound ¢ for the defect of w, i.e.,
|A%w — F(w)||g—2 < 6.

Computable means, we are looking for ¢ in terms of computable quantities, i.e., in terms
of u, v, o and p, as well as imbedding constants and the div-rot constant D.

Recall that for g € (Ly(2))? and f € Ly(f2) the following equations hold:

: | Jo 9V dz|
\div gy =  sup Ldeg¥Ed (46)

PEHL(Q),p#0 ||V<P||L2

and analogously

Ao d
IAfle = sup  Hofaedel (47)

PEHZ(Q),p7#0 ||A90||L2
3.3 Lemma Let a constant Cr > 0 (depending on u and w) be given which satisfies
|F@) — F(@)llas < Cr| V- V|1, - (48)
Then for the defect of w the following estimate holds:

|8% = F@)lly2 < div &+, + Cgoas - V5 = s,
+ Czi, - | div 5+ F(@)||,, + CF<||5 — Vil + Cyers, - VDR 1+ 1ot 5||L2.) (49)
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Proof: Using the definition of w, (44) and inequalities (46) and (47), one obtains

|8% = F@)lly s = [AdivE — Fw)ly -

|Adiv & + AV|| -2 + || AT — div pl| -2 + ||div p 4+ F (@) z—2 +

+ [|F (@) = Fw)llu—

|div o + 0|, + Cy-1,y—2 - ||Av — div p|| z—

+ Oy - |div p + F(w)|[o, + Cp|[Vu = Val|,

|div o +0l1, + Crger, - VO = plluy + Crzes, - div p+ F(@)]2,

+Cp (5 = Ville, + Cpersy VD F 1+ |Jr0t 51,

IN

IN

In the last step we used the estimates Cp-1, 52 < Ciyp, and Cpy 2 < Oz, For
more detail we refer to Section 6.2. O

The right-hand side of (49) contains only numerically computable terms. Moreover the
integral expressions are expected to be small. Thus it is an appropriate upper bound ¢:
6 =||diveo 4|, + Crir, - Vo —pll.,
+ Cugessy - v 5+ F@) ey + Cr(IF = Vitlle, + Cogoss, - VD + 10t 511, ).

3.4 Computation of

We are looking for a computable upper bound for the imbedding constant from HZ({) to

C(92), i.e., for C' such that
e < Cllullyg = ClAull,  for all ue HAQ).

For this purpose we are going to use a theorem of Plum about L..-bounds of functions in
the space H'(€). We assume on the domain Q C R? that it is bounded and that a convex
and compact set Q C R? with Q° # () exists with the following property: for every x € Q
there exists an orthogonal matrix T}, € R?? and a vector b, € R? with

r€T,Q+b, CQ. (50)

Note, that a bounded Lipschitz domain, which we deal with, always satisfies the above
condition. Moreover, this property is equivalent to the interior cone condition.

Let us define the moments of a set () by

ToEQ

M,(Q) = max [ﬁ /Q |z — 20l d:BF

for s > 0. Tt is easy to see, that diam(Q) gives a rough upper bound for M,. Although, if
e.g. s=1,2,4 and @ is a "nice” domain, e.g. a circular disc or a square, then the integral
can be calculated in closed form.
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Further, let p > 2 and a > 1.5 be fixed and define

(@) = T 2L 0) = o vmw=3¢ >

2V 2a—3’

p—2)(p—1

1 |3p—2 ap B 2p—3 ap =5
2 p—2p—1 p—1"p—1 ’

where B denotes the Beta-function.

Let us denote by D[o] the Jacobian of o € (H'(Q2))?, and D,,,[0] = 5(D[o] + D[o]").

Moreover, let || A||r., denote the Ly-Frobenius norm of the function valued matrix A4, i.e.,
1

. 2
if A = (aig)igot,eon then [Allee, = (X7 layl2,)

The following theorem of Plum gives an upper bound for the L,,-norm of functions in the
space H'(Q), see [24].

(ar) =5 [% /Oltﬁ(l —t)(”‘ﬁf“]l”

3.4 Theorem (Plum) Let p > 2, u € H'(Q) and 0 € (H'(Q))?. Then
[ulloe < Collullz, + Cr (IVullz, +llollz,) + Call Dyulolllrr, + CsllVu = alls,,

with constants

_ 0(a) _ ()M (Q) () My(Q)? ~ wilap)M 2 (Q)
“=var T ¢ = o

vieh Vel

For the proof we refer to [24].

Observe, that (with suitably chosen a and p) all the numbers v; and M;(Q) are com-
putable, or at least one can easily obtain a good upper bound for them. Thus upper
bounds for all the constants C; are computable (i =0, 1,2, 3).

3.5 Corollary For u € HZ(Q)) it holds that

[ulloo < (Co+ Cuzer, +2-Cr- Cyzeyy + Co) - |Aufl, = C - || Aul|,. (51)

Proof: Let us choose 0 = Vu in Theorem 3.4. Then we get the estimate
[ulloo < Collullz, +2 - CillVullz, + Colltias| s, (52)

where u,, denotes the Hesse-matrix of w.
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Moreover, for u € HZ(£2) it holds that

lullz, < Cuzor,l|Aulli,, (53)
Vulle, < Cuzomlldulle,, (54)
[tarllre, = (| AullL,. (55)

Only the third inequality has to be proven. Let u € HZ(Q) and with o = (01,02) = Vu €
(HL(Q))? we get

u u ul|? ) )
e, = | 5 \ o I = I e IR R
(85) |\ ;- .
= llolfy = ldivallf, +llrot olf7, = lldiv o|7, = | AullZ,
If we combine (52) with (53), (54) and (55), we get
[ulloe < (Co- Cruzerry +2-Cr - Cuzog + Ca) - [|Aul|,. (56)

O

Let us estimate now the constants Cy, Cy, Cy and C3 occurring in Theorem 3.4. (We do
not need the constant C5 for the computation of C', but we will need it later in Section
4.3.)

If we analyse the functions vo(a), 11 (a), v2(«) and ~v3(c, p), we discover that on }%, oo

the function 7y takes its minimum in o = 2 and it is monoton increasing on [2, oo, the

function ; is monotone decreasing on ]%, oo[ and the function 7, is monotone decreasing

on ] — £, 00[. For 73 observe, that the function

1{3p—2 ap 1 =3
2 p—-2p—1lala+1l)

is monotone decreasing in p on |2, co[ and also in « on ]0, oo|.

Thus p = 4 and o = 3 is a possible good choice. With these values one obtains

Yo = \/> = \/7 Yo = \/7 V3 = <2o/t§(1—t)3>i_%7(1—;>2.

Let us calculate now the moments My, M, and M in case of a circular disc of radius p
and of a square with side length a. It is easy to see, that the function f(y) = [, 0 |z —y|* dz
is subharmonic, since

Af(y) = /QAy|x P de = /Qdivy Az — y*2(y — 7)) do = /QA% P de >0
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Thus f takes its maximum on the boundary of @). In case of the circular disc with radius
p, using its symmetry and transforming to the unit disc Ey, its moments can be reduced
to

(@) = [ [ le=to O da]" = pM(E).

Analogously in case of the square with side length a we obtain

M@ = [ [ el as]” = ari o)

where Fo denotes the unit square.

The moments M, and M, can be calculated in closed form, but in general the term M 2

do not. One can apply a quadrature formula with remainder term to obtain an upper
bound for its value. We show another possible formula in Section 6.4.1.

It follows then for p = 4 that

3 /10
in case of a circular disc with radius p, and
2 ./ 28
Ms(Q) = \/;a My (Q) = 5° and  My/3(Q) < a-0.8497 (58)

in case of a square with side length a.

Now we can calculate the desired constants in case of a circular disc with radius p:

3
31 3 1 /10 27 ( 3\ VP
Co=(l=, Ci=—F—=, Co=-\[oop, Cy=" () Y5 11672. (59
““Norp T amr T aVNmT T (154) T/ (59)

Then according to (51) we have

3 1 3 1 /10
C(p) = \or CH3<—>L2; +2- m Oz + 1\ 77

The optimal radius p that minimises C'(p) can be determined for each domain 2. The
minimum of C(p) on [0, 00) will be attained in

21
Pmin = 2 ECH(%«—UQ : (60)

Furthermore, an upper bound for the radius arises from condition (50). One chooses for
p the smaller of these two values.
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In case of a square we have

3
31 1 1 27 3 \1
CO \/;a7 Cl \/S, CQ 2\/1_56L, 03 9 (154) 0.8 97\/5,

and thus

3 1 2 1
C(a) = \/; . CH(Z’H%E + E . CH?)‘—*H(% + 2— 1_5a.
One can choose for p the smaller value of the minimiser of C'(a) on [0, 00) that is
3V10Cls.,,. (61)

and the upper bound arising from condition (50).

3.5 Computation of K

Let us introduce a new scalar product in Hg(2), namely for o > 0 let
(U, V) 2.0 = / AulAv + auv dz for u,v € HG ().
Q

Let us denote the corresponding norm in H3(Q2) by ||-|| u2,o and the corresponding operator
norm in H2(Q) by || - | 4-2... We will make clear the role of a in Section 6.3.5.

We are looking now for a constant K satisfying the inequality
[l g0 < K| Lu]l|y-2. forallue HZ(Q), (62)
where L is the linearisation of our problem at w:
Lu = A*u — F'(w)u = A*u — cu,

with ¢ = F'(w). Due to

L
lullyz < llulls.n < K|IL[]|l42, =K  sup | L[u](¢)]
pemz\foy [1#llxz2.a

L
<k sup  EUON_ ),
peH2(M)\{0} HSOHHg
this K satisfies (27).

The operator L depends on the function w, which has not been computed, only defined
via (36). Thus it would be difficult to construct K directly from inequality (62). Instead,
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we define similarly to the operator L the perturbed operator L: HZ(Q) — H~2(Q) with
u in place of w by

Llu] = A?u— F'(@)u = A%u — cu,
denoting analogously F”(u) by c.

Then we calculate first a constant K similar to K and a constant v such that for all
u € HZ(Q2) hold

]l 172, K| L{ull| 2., (63)
(L= Dlllg—20 < lulluz.a (64)

IN

Then we obtain for all u € HZ(Q) that
ez o < KIE[]ll 2,0 < K (1[0 + 12 = D))l -2..)
< K| L[]l 420 + KA1l 3.0
This yields in case fy[? <1

K

Ul g2 . < — || L|u||| 5-2 ..
il < 1 L
=K

Observe, that if u is a good approximation of w, then L is "close” to L. Therefore ~ can
be chosen small enough to fulfil yK < 1. We will show in Section 4 a possible way to
find an upper bound for v in case of the Gelfand-equation, and in Section 5 in case of the
Emden-equation.

Let us consider now the problem of finding the (optimal) constant K in (63). This problem
is equivalent to finding a positive lower bound for
L[]l

wemg@uro  ullf, |

(65)

To abolish the operator norm let us introduce the canonical isomorphism ®: H3(Q) —
H~2(§2) with respect to the norm || - ||z ., i.e.,

D) () = (A% + ap)[Y)] = (9, V) 2.0

Then ||Z[u]||H72,a = ||<I>*1Z[u]||H§7a, therefore problem (65) becomes to find a positive
lower bound for _
R L e 1 2]
min ————=

w0 lullfs
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Since

(@ Efu], v} = (Elu) 0] = /Q Aulo — Fuw dz = (u, @ L) ..

,a

the operator ®~'L is symmetric. As it is defined on the whole space H2(Q), it is self-
adjoint. Therefore (62) holds with

K = fmin {Jul: e o (072)}] .

where U(q)_lz) denotes the spectrum of the operator ®~1L. Let us consider therefore the

eigenvalue problem B
O Lu] = pu, u € H(S). (66)

This problem is equivalent to
A?u —cu = p(A%u + au), u € H3 (),
le. to
(a+0)u = (1— p)(A% + au), u € H3(Q).
Thus we obtained the new eigenvalue problem
u € H3(S), /(E(I) + a)up dr = li/ Aulp + aqup dx, for all ¢ € H3(Q), (67)
Q Q
with k =1 — p.

In order to ensure that all the eigenvalues of (67) are positive, we assume from now on
that a is chosen such that

dz)+a>0  forallzel (68)

Analogously to the corresponding eigenvalue problem in [21] for equations of second order,
we can state the following lemma:

3.6 Lemma The spectrum of problem (67) consists of the point zero and a countable
number of positive real eigenvalues accumulating only at zero.

Proof: Choose any p > 1 and let ¢ = -2%. The imbedding HZ(§2) = L,(f2) is compact,

P
therefore for u € L,(2), p € H3(Q) there exists a constant d such that

< [le+ allpllullsllelly < dliullgllellz.q-

/Q(E+ a)up dz

Thus the functional ¢ — [,(€+ @)ue dz is linear and bounded on H{(£2). We can apply
then Lax-Milgram Lemma for the problem

Y € H3 (), /QA@bAgo + avpp dx = /Q(E—I— Q)up dr for all ¢ € HZ(Q). (69)
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Let us denote by T'u the unique solution ¢ of (69) for every u € L,. T is then a linear
operator from L, to H3(Q2). Inserting ¢ = T'u into (69) we get

HTqu{g@ = / ATuATu + oTuTw dx = /(E—i— a)uTw dz < d||ullq||Tull 2.,
Q Q
i.e., T is bounded. The operator T' = TEig: HZ(Q) — HZ(Q) is compact and due to
0

(Tu,v) 3.0 = /QATuAU—i—a(Tu)U dx = /Q(E—l—a)uv dr = (u,Tv) 2., foru,ve HZ2(Q),

it is also symmetric. Taking (68) into account we can deduce that the spectrum of T
consists of the point zero and a countable number of positive real eigenvalues accumulating
at zero. Since the eigenvalue problem T'u = ku is equivalent to (67), we are done. Il

Returning to problem (66) we obtain from Lemma 3.6 and from p = 1 — k that ®~1L has
countably many eigenvalues with accumulation point 1. We have

pio = min{|p| : g € o(® L)} = min{|1 — &| : k eigenvalue of (67)}.

To give an upper bound for K in terms of the above eigenvalues let us denote

Apper = Inf{k : Kk eigenvalue of (67), k > 1},

Ajwer := max{k : k eigenvalue of (67), k < 1},
with inf ) = +o0o. Then we get the upper bound for K

~ 1
K<
~ min{l — A

Aupper - 1} ’

lower »

As the eigenvalue problem (67) is not directly solvable, we need eigenvalue bounds. We
discuss the methods for obtaining such bounds in Section 6.3.

3.6 Determination of the function GG

We are looking for a non-decreasing function G': [0, 00) — [0, 00), such that
| F(w+u) — F(w) — F(w)[u]ll -2 < G(||u]|s0) for all u € C(Q), (70)

and
G(t) =o(t) fort— 0+
hold. If we replace in (70) the terms of u by y € R and F by F, we get the following

similar, but simpler inequality for a function G: [0,00) — [0, 00):

|F(w(z) +y) — Fw(z)) — F'(w(z))y| < G(Jy) for all z € Q, y € R. (71)
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Assuming that such a function G exists, which is in addition non-decreasing and satisfies
G(t) = o(t) for t — 0+, (72)
then we can obtain the desired function G as follows:

1F(w +u) = Fw) = F(w)ull| a2

| Jo (Fw(@) +u(@)) — Fw(z)) — F'(w(z))u(z))(x) da|

= sup
eeHZ(2)\{0} ||A%0||L2
(71) G(lu(z z)| dx
m o hOE)w)
e H2()\{0} |A]|L,
< G ([ul)llos Jo lo(2)] dz
C peH2(Q)\{0} 1A]|L,
G

< QY2 Cracr, - Glllulloo)

for all w € C(€2). Then define G(t) = [Q|'/?- Cyz_,,, - G(t).
The advantage of this method is that it is easier to find G first, as to find G directly.

In Section 4 we will show how we can find a function G in the case of the Gelfand-equation,
and in Section 5 in the case of the Emden-equation.

4 Application to the Gelfand-equation

As an application of the previous results let us consider the fourth order Gelfand-equation

A%y = Xe* on(, (73)
u = % =0 on 019,

with A > 0.

The function F'(u) = Ae* clearly fulfils the regularity assumptions we made in Section 3.1.
In the following subsections we determine the quantities depending on the function F,
namely the constants § and v and the function G. Afterwards we demonstrate numerical
results on the unit-square, on a disc-like domain and on a dumbbell-like domain, which
verify the existence of solutions of the Gelfand-equation.
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4.1 Computation of o

Due to Lemma 3.3 for determining ¢ we only have to determine the constant C'r satisfying
(48). We will make use of the Trudinger-Moser inequality:

4.1 Lemma (Trudinger-Moser inequality) If u € H}(Q2) and ¢ > 1/v/4x, then

1 u?(z) 1
— de <1+ —r——. 74
|2 /Qexp (C2HUHZ’6> = Are? — 1 (74)

For the proof see [16], (Theorem 1 and the first part of its proof). The following Corollary
is due to Plum and Wieners, see [26].

4.2 Corollary If u € Hj(Q), then exp(|u|) € L,(Q) for 1 < ¢ < oo. Moreover, it holds

that ) 22
1 \+ gc?|lu
lexp(lublle, < 1907 (14 g ) e (T> ,

with ¢ > 1/v/4x.

Proof: Let 1 < ¢ < oo and ¢ > 1/v/4xw. From the arithmetic-geometric mean inequality
follows for 0 < t, d # 0 that
qt < @Pd*/4+ 1%/ d?,

which yields
exp(qt) < exp(¢*d®/4) - exp(t?/d?).

On substituting ¢ = [u(z)| and d = c||ul[ ;3 and integrating one gets

2 211,112
q*c?|ul[ 7 u(x)?
exp(lu(z)N? dx < exp | ——2 -/ex( )da:
| expliute)) b ( : [ (G
(74) 1 QQCQHUHZI
< 191+ — — 0.
< | |(+47r02_1)exp< 4

The following lemma is a consequence of Corollary 4.2.

4.3 Lemma For u,v € H}(Q) it holds that
e ¢"ly < Ko - Coorg - €Ny - xp (L5 [V = Voll2) - [V — Ve,

with

K =195 [ 1+ L)
e A72 —1)
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Proof: Using Holder’s inequality and the mean value theorem we get

Jev —ef2, = / e — V2 da

Q

= /62“‘1—6”_“‘2 dx
Q

MVT

< / €2u . 62|”u—u| . |U . u|2 dr
Q

< (e, - e, - |l - U|2HL3

= lell7, - e 2 - o — ull?,

< e 2, - e, - Oy [V = Yl

We obtain from Corollary 4.2 with ¢ = 6 and by choosing ¢ = 1 for p € H}(Q) that

6
) e (15 el

1, < 113 (1 T

A2 _
K,
Therefore
He‘”*“‘HL6 < Kiexp (1.5 Vo — Vu||%2)
Thus the assertion holds. [

Now we can state our lemma about the constant Cr satisfying (48).

4.4 Lemma The constant Cr defined as

Cp = ’)\‘ K- CH(%«—JJZ 'CH(%«—UJG : HeﬂHLG
~ ~ ~ 2
cexp (L5 - (VI — &, + Cpry VD2 + 1+ |10t 5]1,)°),

with K, from Lemma 4.3, fulfils the requirement of (48).

Proof: Using the boundedness of the imbedding from HZ(Q) to Ly(f2) one gets

L | [o(F (@) = F(w))p dzl
—||F(@) = F(w)||g-2 =  sup Q
WH (@) " e H2(M)\{0} AL,

< Cugen, [P (@) = F@)lle, < Cgeor, - lle” = €,

Using Lemma 4.3 and (44) we obtain the assertion. O
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4.2 Computation of v

In case of the Gelfand-equation one can find an appropriate constant v satisfying (64) as
follows.

4.5 Lemma The constant v defined as
v =IAC;

u wH
HgHL4He € 1y

fulfils the requirement of (64).

Proof: With the following straightforward calculations we get

L= D20 = IF @[]~ F@)llls-2..
= A llefu] = e*[ulll 2.

| Jo(e" — e)up da

= [Al  sup
YEHZ(Q), 970 ||90||Hg,a

— |)\| sup ||ea_ewHL2Hu||L4H§0||L4
PEHZ(Q), p#0 ||<10HH(2),a

< INChz Lo lle” = eIl lullga

< N Chaslle” = €Il g o

One can compute v by using Lemma 4.3 for the term |e* — e*|,,.

4.3 Determination of the function G

We show how we can determine the function G fulfilling the requirements of Section 3.6.
4.6 Lemma The function G : [0, 00[— [0, 00|, defined as

Gly) = X -elvll . (ev —y — 1)
is non-decreasing and it fulfils (71) and (72).

Proof: It is easy to see, that the function

flyy=e"—y—1 (75)

is nonnegative, monotone decreasing on (—oo,0), monotone increasing on [0, 00), it fulfils
fly) =o0(y) asy — 0 and f(y) < f(Jy|) for all y € R. Using these properties we obtain

|Fw(z) +y) = Flw(z) — Flw()y| =
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A @ _ \e@@) _ €@y = XL @ ey — g — 1| < X ellwlee(ev — g — 7).
Again, from the properties of f follows, that G fulfils the assumptions we made. 0
To finish this section we are left to find a computable upper bound for ||w||so.

4.7 Lemma With constants Cy, C, Cy, C5 from Theorem 3.4 it holds that

[wlloo < [[tlloo + Collw = |z, + Co([[V(w = )|, +[16 = ll2,) + (76)

1 - - o~
CQ D2—|—§||I"Ot 0'||L2+03HVU—O'HLP.

Proof: Due to
[Wlloo < flw — tlloo + [|t]] oo,

it is enough to bound [w — U/ from above. We can fulfil this task with the help of
Theorem 3.4. Let u = w — u and ¢ = ¢ — ¢ in the notations of the theorem. Then
u € H}(Q) and 0 € (H}(Q))?, thus u and o satisfy the assumptions of the theorem.
Therefore using 6 = Vw it holds that

o Tl < Collw = @, + ColIV (@ = Dz, + 16— 512,

+ C2|| Doyl = 0]z, + C5l| VU = 7,

For the term || D,,,,[6—0]|| ., we use the following result of Plum (see [24]): if o € (H(Q))?,
then

, 1
1Duylolllz, < lldiv oz, + S lrot o2,

This yields now in view of (40)
~  A112 . A A2 1 ~12 9 1 ~112
|D.nld = 81112, < lldiv (& = 5)I2, + Slrot 2, < (D* + 5 ) llrot 5112,

U
Using the estimates (41), (44) and (45), we obtain a computable upper bound for ||w/||s.

4.4 Computation of the error bound «

Condition (16) reads in this context

1
5§Ea—a-(eco‘—0a—1), (77)
with

1
a = >\ |Q|2 CH%‘—)LQ e“W“oo
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A simple analysis of the right-hand side of (77) as a function of a shows, that if A > 0
this function is concave and the maximal value is attained in oy = %log (1 + ﬁ) This
means that ¢ has to fulfil

1
6 < o2 ag—a- (€ — Cag— 1) = a((1+7)log(1+7) = 1) with r = (78)

aKC
to obtain an enclosure result. In the affirmative case the minimal « satisfying (77) with the
given 0 can be obtained by solving (77) with equality instead of inequality approximately
e.g. by Newton method, then verifying the inequality a posteriori for a value a little bit
larger than the approximate minimum.

4.5 Numerical examples

We investigated the fourth order Gelfand-equation on three different domains: on the unit
square, on a disc-like domain €2, and on a dumbbell-like domain €2;, see Figures 4 and 7.
We computed on each domain numerical approximations to (u,v) € H}(Q2) x H*(Q) via
Newton method. These numerical solutions behave the same way in some sense on each
domain. There is a value 0 < Ay, such that the Newton method safely converged for all
A < Ap. For each A < Xy we found (at least) two solutions, a lower and an upper one.
Moreover, on the nonconvex dumbbell-like domain {2; there are two more nonsymmetric
solutions as well, which we will describe below. If we investigate the maximum norm of
the lower solutions, we find that it increases as A — Ag. Analogously, the maximum norm
of the upper solutions decreases on ]0, Ag], and the two branches tends to the same value
near to \g, see the pictures below. Thus )y seems to be a turning point.

The next question is, how such approximations can be obtained. One starts at the origin,
i.e., if A = 0 with the trivial solution v = 0. Then we step towards the apparent turning
point. In every step A will be chosen a little bit larger, and one uses as starting function for
the approximate solver the approximate solution for the previous A (continuity method).
In this way one can get the lower branch. Now, if we multiply a lower solution near to the
turning point with an appropriate factor, say 1.5, and we start the approximate solver
with this starting value, then we arrive on the upper solution branch. Then the continuity
method used at the lower branch can be applied also here, and one can ”"walk” along the
upper solution branch.

There are two crucial values for obtaining enclosure: the defect § in (25) and the constant
K in (27). Calculating ¢ with the same number of unknowns in the finite element context,
we observe, that ¢ increases on the lower branch if A increases. It increases further if we
bend onto the upper solution branch and we go along this branch with decreasing \. This
means, that it is harder and harder to fulfil (78) as we go along the lower then back on
the upper solution branch.

To obtain an upper bound for the constant K according to Section 3.5 we need eigen-
value bounds for the eigenvalues of (67) close to 1. On the lower solution branch all the
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eigenvalues are smaller than 1. Moreover, the largest of them is getting closer to 1, if
A increases. Thus K increases, which means that the right-hand side of (78) decreases.
Therefore it is again harder and harder to fulfil (78), if A increases. On the upper solution
branch one of the eigenvalues slip above 1. As A decreases from the apparent turning
point to 0, the eigenvalue above 1 increases and the second largest eigenvalue (below 1)
increases to 1, see Figure 1. This has the consequence, that on the upper solution branch
K decreases first, as A decreases, and then it increases again. One can obtain an enclosure
of the solution on the upper branch with the least computing effort near to this minimum
of K.

We remark that on the the nonconvex dumbbell-like domain €2, for the upper approximate
solution branch one finds numerically two, clustered eigenvalues of (67) larger then 1, see
the examples below.

Figure 1: Eigenvalues of (67) of the Gelfand-equation on €24

We obtained the following results on the three domains.
1. Unit square

On the unit square the value of the apparent turning point is approximately 437. The
maximum norm of both solution branches was about 1.5 near to the turning point, see
Figure 2.

An upper bound for the value of the div-rot constant on the unit square is D = v/2 + 1,
see [28].

The first Dirichlet-eigenvalue of the Laplace-operator is known on the unit-square, it is
w1 = 2m2. Moreover, bounds for the first eigenvalue ji; of the biharmonic operator are

also known, see [31]. It holds /iy € [1294.93394,1294.933988]. Using the results of Section
6.2 this results in the following upper bounds for the required imbedding constants:

1 1 3 3
CH6<—>L2 < E, CHS‘—>L2 < 00278, CYH[%(_”J4 < \/—2_7'(‘, CH(%;)Lﬁ < (4\/57‘(‘) .

For calculating the constant C' of (26) we have to determine the constants Cy, Cy, Cy of
Theorem 3.4. The domain @) can be chosen as a square. According to (61) the optimal
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l[ulloo

43‘7 A
Figure 2: Maximum norm on the lower and upper solution branches of the Gelfand-

equation on the unit square

Figure 3: Numerical solution for A = 150 on the lower and on the upper solution branch
of the Gelfand-equation on the unit square

"u on the lower branch”

"u on the upper branch”

side length of the square is 475% < 0.694, that obviously fulfils condition (50). Then

with @ = 3 we have
Co < 1.7648, (7 <0.4473, (5 <0.0896,

thus Corollary 3.5 results in
C < 0.3804.

For the upper estimate of ||w||« in (76) one needs the constants Cy, Cy, Cy, Cs of Theorem
3.4. Due to the form of C3 we choose the side length of the square ) maximal, i.e.
Q = [0,1]?. Then with a = 3 and p = 4 we have

Cp <1.225, () <0448, (05 <0.13, (C5<0.612.
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Using the above constants we obtained the following enclosure results.
a) Lower solution branch

(i) For A = 100 we computed the following defects with 2402 unknowns in the finite
element approximations:

|7 — Vi, < 0.000238661
o —Vau|,, < 0.000363857
|rot 7|, < 0.00221956
|div e+, < 0.00303927
Vo —pll, < 0.126857
|div p+ F(a)|,, < 3.06379
and ||w|loc < 0.1419.

To obtain an upper bound for the constant K, according to Section 3.5 we need eigenvalue
bounds for the eigenvalues of (67) close to 1. In this case all the eigenvalues are smaller
than 1, thus we need only an upper bound for the largest eigenvalue, that is approximately

k1 ~ 0.086.

According to Sections 6.3.2 and 6.3.5, the inverses of the eigenvalues of problem (145) with
s = 0 on the unit square yield rough upper bounds for the eigenvalues of (67). Bounds for
the eigenvalues of (145) with s = 0 on the unit square can be clearly computed from the
Dirichlet eigenvalues of the biharmonic operator on the unit square. Very good bounds
for the latter eigenvalues are computed in [31]. Thus we obtain

1

< 0.0896.
A

The eigenvalue )\go) is in this case very close to the approximate value of k1, since the
approximation u is very “flat”, it is everywhere “close” to its maximum value, that is less
then 0.14. Moreover, k; is “far away” from 1, since A = 100 is still far away from the
apparent turning point 437. Therefore the upper bound (O) is also less then 1 and it is

still enough to obtain enclosure for a solution on the lower solution branch. In this way
we obtained K < 1.09853. This gives with v < 0.0007248 that K < 1.0994. From the
defects we computed

0 =0.191354,

that is small enough to fulfil (78). For the minimal o holds a;, < 0.2398. This gives the
enclosure of a true solution u* € HZ(12)

[u* — wl|gz < 0.2398,

and in particular
| — w]|eo < 0.09409.
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From ||t — wl|c < 0.00264325 follows then

|u* — | < 0.09674.

(ii) For A = 200 we computed the following defects with 9410 unknowns in the finite
element approximations:

o — Vaull,, < 0.0000674049

|6 — Vall,, < 0.000106268

|rot o, < 0.000539964
|div &+, < 0.0011045
Vo —pll., < 0.0877672
|divp+ F(u)ll, < 121353
and |lw|les < 0.310377.

As in the case A = 100 we used as rough upper bound for the largest eigenvalue of (67)
that is
K1 ~ 0.194,

the inverse of the smallest eigenvalue of (145) with s = 0, that is
L < 0.212.
AY

Thus we obtained K < 1.277778. This gives with v < 0.000389057 that K < 1.278414.
From the defects we have
0 = 0.0847791,

that is small enough to fulfil (78). For the minimal a holds c;;, < 0.132799. This gives
the enclosure of the true solution u* € HZ(Q)
||u* — w||Hg < 0.132799,
and in particular
|u* — w]le < 0.0521178.
From ||t — wl|s < 0.00066064 follows then

[|u* — | < 0.05277844.

b) Upper solution branch

For the upper solution branch we computed from the defects the following values for §
and for the approximate maximal value R, of the right-hand side of (78) using the
Ritz-approximation of the eigenvalue problem (67) for approximating K.
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A ) Roaz
200 3.9 0.001699
300 2.4 0.004006
350 1.84 0.006027
380 1.54 0.007293
400 1.33 0.004994

(The maximal value for R,,,, depending on A seems to be near to A = 380.)

For these computations we needed 9410 unknowns for the finite element approximations,
circa 30 M memory and it took 18 minutes. To obtain a ¢ smaller than H we would
need much more unknowns. If we assume on the basis of our experience, that d decreases
by a factor 1/2 by each refinement of the mesh, i.e. by dividing all triangles into four
subtriangles, even in the case A = 380 we would need [log, goi2sss | = 8 refinements. This
means circa 9410 - 4% = 616693760 unknowns, at least 30 - 4°M = 1920G memory and
18 - 4% min = 820 days. This is unfortunately a task for the future computers or different

numerical methods.

[0.25,1.25] 0.75,1.25]

[~0.25,0.75] [1.25,0.75]

[~0.25,0.25] [1.25,0.25)

[0.25, —0.25] [0.75, —0.25]

Figure 4: The disc-like domain €2,

2. Disc-like domain (2,

This domain €2, is bordered by four cubic Bézier-splines with corners of the unit square
as knots. The control points are determined such that €, is a C'-domain, see Figure 4.
A parametrisation of 0f2 is then

gi(t) = (1 —1)34; + 3(1 — )*tCyy + 3(1 — )t*Chy + P Aiy1, i=1,...,4, te€l0,1],
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with
Al = A5 - (070)7 A2 = (170)7 A3 = (17 1)7 A4 - (07 1)7

Cyy = (0.25,-0.25), Cha = (0.75,—0.25), Cay = (1.25,0.25), Chy = (1.25,0.75),
Cs1 = (0.75,1.25), Css = (0.25,1.25), Cyy = (—0.25,0.75), Cyp = (—0.25,0.25).

Also in this case we have two approximate solution branches, as described above. The
value of the apparent turning point is approximately 151, the maximum norm of the

approximate solutions on both branches is about 1.5 near to the turning point, see Figure
5.

llulloo

Figure 5: Maximum norm on the lower and upper solution branches of the Gelfand-
equation on 2,

A lower bound g for the first Dirichlet-eigenvalue of the Laplace operator on €, is
calculated in Section 6.3.4, Example 1: it holds that y; = 11.9122. Hence according to
Section 6.2 we obtain the following upper bounds for the imbedding constants:

Chicr, <0.2898, Crzesr, < 0.08395, Chicsr, < 0.461, Chicrg < 0.6013.

A better bound can be calculated for Cyz.,,, by using bounds for the first eigenvalue of
the biharmonic operator, see Section 6.2. According to the Min-Max Principle a lower
bound for the first eigenvalue of the biharmonic operator on a square containing €2, yields
a lower bound for the first eigenvalue of the biharmonic operator on €2,. Using the bounds
in [31] we obtain Cyz.,,, < 0.05254.

An upper bound for the div-rot constant is calculated in Subsection 6.1.1, Example 2, it
is D < 1.089.

For calculating the constants Cy, Cy, Cy, C3 of Theorem 3.4, we can choose the domain
@ as a circular disc. The optimal radius for minimising the constant C' according to (60)

is 1/2 25—1#% > 0.57, that does not fulfil condition (50). Therefore we choose for p the



42 4 APPLICATION TO THE GELFAND-EQUATION

Figure 6: Numerical solution for A = 100 on the lower and on the upper solution branches
of the Gelfand-equation on €2,

"u on the upper branch"

"u on the lower branch”

maximal possible radius p = 0.53 that satisfies (50). Then one gets from (59) with a = 3,
p = 4 that
Cp <1.3041, () <0.3786, (5 <0.0894, (5 <0.4583.

Using Corollary 3.5 this results in

C <0.4183.

With the above constants we obtained the following enclosure results.
a) Lower solution branch

For A = 50 we computed the following defects with 9410 unknowns in the finite element
approximations:

|G — V|, < 0.000889917
|G — V., < 0.00679581
|rot 7], < 0.00347851
|dive + 7], < 0.0127502
Vo —pll, < 0.310339
|divp+ F(u)l,, < 1.38171
and |lwllee < 0.216446.

As in the case of the unit square we used a rough upper bound for the largest eigenvalue
of (67)
k1 ~= 0.134.

In this case we cannot use the inverse of the smallest eigenvalue of (145) with s = 0 on
), since bounds for this eigenvalue are not known. Therefore let us consider (145) with
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s = 0 on the square

3 3 19 3 19 19 3 19
QOZCOHV T EE EE T A T T L T
(( 16 16) (16 16) (16 16) ( 16 16))

that contains €2,. This eigenvalue problem can be chosen as a comparison problem for
(145) with s = 0 on €., since condition (111) is fulfilled with

Hy = HF (), (U, v)p, = / AuAv + auv dz,
Qo

H={uéc Hj(Q): u=0o0nQ\ N}, (u,v)y = / AuAv + ouv dz,

and
No(u, p) = /Q (M + a)up dr and  N(u,p) = / (c(z) + a)uyp dz,

o

where we used the notations of Sections 6.3.2 and 6.3.5. Again with the help of the bounds
in [31] we obtained the following upper bound for the inverse of the smallest eigenvalue
of (145) with s = 0 on €
ﬁ < 0.478.
1

We can observe that this bound has larger distance to the approximate value of x; as in
the case of the unit square, because we did two steps now in the estimate: we enlarged
the left-hand side N and we also enlarged the domain. But fortunately, this rough upper
bound is still “much” less then 1 and that is why it is still enough to obtain an enclosure
of a solution.

This way we obtained K < 1.153733, and with v < 0.00154927 we have K < 1.155799.
From the defects we computed
6 = 0.22622,

that is small enough to fulfil (78). For the minimal a holds a,;, < 0.341. This gives the
enclosure of the true solution u* € H3 ()

|u* — w|| gz < 0.3410,

and in particular
|u* — wl|oo < 0.1427.

From ||t — wl|sc < 0.00589445 follows then
|u* — @lloo < 0.1486.

b) Upper solution branch

On the upper solution branch we computed the following values for ¢ and for the approx-
imate maximal value R,,,, of the right-hand side of (78) using Ritz-approximations of
the eigenvalue problem (67) for approximating K. For these computations we used 9410
unknowns in finite element context.
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A ) Raz
50 4.0207 0.000812
100 1.9204 0.004248
120 1.5103 0.007099

Due to similar arguments as in the case of the unit square we could not achieve enclosure
on this branch.

Figure 7: The dumbbell-like domain {2,

3. Dumbbell-like domain (),

Also this domain €2 is bordered by cubic Bézier-splines such that €y is a C*-domain, see
Figure 7. Now the base points are

Al = All = (070)7 A2 = (272)7 A3 = (47 1)7 A4 = (67 1)7 A5 = (87 2)7
Aﬁ - (1070)7 A? = (87 _2)7 AS = (67 _1)7 A9 = (47 _]-)) AlO - (27 _2)7

and the so-called de Boor points are

—22 44 54 74 12 116 12
Bi=Bu=(=0). Bo=(15:75) Bs= (75075 ) B = (5510

19 19719 19719 19719
146 54 212 146 54 116 12
B - <_7_)7 B - <_7 )a B - <_a__>7 B - <_a__)7
> 19719 6 19°0) B 197 19 8 197 19
74 12 44 54
= (-t2) 2= (330
97 \19°" 19 107 \19° 19

The control points are determined by C;; = %Bﬁ— %BHI, Cio = %Bi—i— %Biﬂ. A parametri-
sation of 02 is then

gi(t) = (1 —1)34; + 3(1 — )*tCyy + 3(1 — t)t*Cip + 12 Aip, i=1,...,10, t€]0,1].
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As already mentioned, there exist four approximate solution branches, two symmetric
branches (an upper and a lower) and two nonsymmetric ones. The two nonsymmetric
solution branches are reflections of each other to the symmetry-axis x = 5 of €2y, see
Figures 8 and 9.

Figure 8: Numerical solutions for A = 1 on the lower and on the upper solution branches
of the Gelfand-equation on

"u on the lower branch” —— "u on the upper branch" ——

TR
AN VAR
A

N\ DET

A

Figure 9: Numerical solutions for A = 1.8 on the nonsymmetric solution branches of the
Gelfand-equation on

u on the nonsymmetric selution branch "u on the nonsymmetric solution branch” ——

The solutions on the lower symmetric branch are getting more flat near to the origin and
more high near to the apparent turning point, that is approximately 2.12. The upper
symmetric solutions are vice versa, larger near to the origin and getting lower (as high as
the lower solutions) near to the apparent turning point. The upper branch seems to be
unbounded near to 0. One can see this behaviour, this nose-shaped curve in Figure 10.
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The nonsymmetric approximate solutions are getting more ”symmetric” near to a ap-
parent bifurcation point close to the apparent turning point. This phenomenon can be
observed in Figure 10. Curve L shows the maximum of the nonsymmetric solutions on the
left-half of the domain (i.e., for < 5), curve R shows the maximum on the right-half of
the domain (i.e., for x > 5). (Of course, for the other nonsymmetric branch we would get
the same picture with L instead of R, and vice versa.) The nonsymmetric branches also
seem to be unbounded near to 0. Observe the similarity of the curves on the subfigures
of Figure 10.

Figure 10: Maximum norm of the numerical solutions of the symmetric branches and on
the nonsymmetric branches of the Gelfand-equation on €,

lulloo llelloo

76 T 7.6 T

21 A 2.1

One can relatively easily find the two symmetric branches as described at the beginning of
this section. Getting the nonsymmetric branches is a bit more costly. One can make use
of the following technique: one perturbs the domain a little bit, destroying its symmetry.
Then the above mentioned continuity method can be applied: start at the point A = 0
and then "walk” upwards until the approximate solver method converges. In this way
one obtains nonsymmetric solutions on the nonsymmetric domain. Now one chooses a A
and builds a rough approximation on the symmetric domain, which is similar to the non-
symmetric approximation to the same A on the nonsymmetric domain. The approximate
solver will be started with this rough nonsymmetric approximation. Then it converges
most likely to a nonsymmetric solution on the symmetric domain. The last task is to
reflect this nonsymmetric solution with respect to the symmetry-axis z = 5 to get the
other nonsymmetric approximate solution. (Or we can start the approximate solver with
the reflected rough nonsymmetric approximation.)

If we consider approximate eigenvalues of the eigenvalue problem (67) on the upper solu-
tion branch (assuming that these approximations are good enough), then we can assert
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that the two biggest eigenvalues over 1 are clustered. For example for A = 1 we have
k1~ 2.74038, kg = 2.74036, K3 =~ 0.4578.

This phenomenon may point to the fact, that the turning point is not simple, or that
there is a bifurcation point (where unsymmetric solutions bifurcate from the symmetric
branch) very close to the turning point. The investigation of this question requires other
methods.

For the method of Plum we have to determine a lower bound for the smallest Dirichlet
eigenvalue of the Laplace operator, the div-rot constant, and the constants Cy, C7, Cs
and Cs from Theorem 3.4.

A lower bound for the smallest eigenvalue of the Laplace operator is established in Section
6.3.4, it is py = 1.3819.

An upper bound for the div-rot constant is calculated in Section 6.1.1, Example 3, it is
D < 87.56.

For determining the constants Cy, C, Cs and C3 from Theorem 3.4 we choose () as a
circular disc. We obtained by curvature calculations that the radius of the maximal disc
that fulfils (50), satisfies r < 0.72. The optimal radius for calculating the constant C
according to (60) is larger than 1.7. Thus we choose r = 0.72. Then according to (59)
this gives the following values with a = 3, p = 4:

Cp <0.9600, (7 <0.3786, (5 <0.1215, C5 <0.5342.
Using Corollary 3.5 this results in
C < 1.4602.

a) Lower solution branch

For A = 0.4 we computed the following defects with 32738 unknowns in the finite element
approximations:

o — Vall,, < 0.000423

o —Vull,, < 0.00202
|rot G|, < 0.0006243

|div &+, < 0.003008
Vo —pll,, < 0.0211647
|div p+ F(u)|,, < 0.00969
and ||w|l.c < 0.192763.

Since the eigenvalues of the biharmonic operator are not known on €2;, we can not simply
use as rough upper bound the inverse of the smallest eigenvalue of (145) with s = 0 to
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obtain an upper bound for K , as in case of the unit square. One may think of using
the eigenvalues of the biharmonic operator on a square that contains 24, but they are
too small to get an enclosure of the solutions of (73) on ;. We should enclose the
eigenvalues of (126), or equivalently the eigenvalues of (145) with s = 1 on €, with the
help of a homotopy as described at the end of Section 6.3.5, (or at least enclose the
eigenvalues of an appropriate intermediate problem). But unfortunately the defects in
the estimates (134) - (137) converge too slowly, and thus produce matrices Ay, A, Ao
with too wide interval entries to get such an enclosure.

As an example let us consider the first step of the domain homotopy. In the course of this
homotopy we are aiming at bounds for the smallest eigenvalue of the biharmonic operator
on €24, since that would be sufficient to obtain an enclosure of the solutions of (73) on €.
The two smallest eigenvalues are clustered, it holds that

M A~ 630 and Ay~ 6.31.

Since bounds for the eigenvalues of the biharmonic operator are known on squares, we
can start the domain homotopy with the square €y = conv((0,0), (10, 0), (10, 10), (0, 10))
that contains €2;. We can choose for § in the first homotopy step the fourteenth eigen-
value A4 > 8.78 of the biharmonic operator on )y and we are aiming at the enclo-
sure of the thirteenth eigenvalue A3 &~ 8.74 of the biharmonic operator on the rectangle
conv((0,0), (10,0), (10, 8.87), (0,8.87)). We demonstrate with the example of the interval
matrices on the left- and on the right-hand side of (143), why the enclosure failed in this
case, see the following table:

# unknowns Ay — BA; Ay — 2BA, + %A,

2402 [-5.097296, 5.033425] [-22.542253, 25.472481]
9410 [ -0.650203, 0.586540)] [ -6.949375, 9.874456]
37250 [-0.110896, 0.047250] [ -5.487982, 8.413077]
148226 [ -0.044654, -0.018991] [ -5.315913, 8.241028]

Since the matrix Ay —28A; + 32 A, on the right-hand side of (143) contains 0, the interval
matrix eigenvalue problem (143) is meaningless. This means that we cannot even get an
enclosure in the first homotopy step.

But if we take into account that the Rayleigh-Ritz approximations yield very good ap-
proximations to the eigenvalues of (126) (or equivalently the eigenvalues of (145) with
s = 1), then we can use them to calculate K and « approximately. This will of course not
provide a rigorous proof of the existence of true solutions near to the numerical one. But
it indicates that if we will be able to enclose the eigenvalues we are looking for, possibly
with another method, then the method of Plum will yield us the desired enclosure of a
true solution of (73).

From the approximation of the smallest eigenvalue of (126)

vy ~ 5.05
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we obtained 1.2482 as an approximate upper bound for K. With v < 0.0224 we get 1.284
as an approximate upper bound for K.

From the defects we have
6 = 0.06522,

that is small enough to fulfil (78) (with approximate upper bound for K). For the ap-
proximate minimal « holds «,,;, ~ 0.1384. If we knew the existence of a true solution
u* € H2(Q)) near to the numerical one then taking

1T — w||s < 0.08145

into account we would get the approximate upper bound 0.2689 for ||u* — ]| .
b) Upper solution branch

Again for the upper solution branch we computed the following values for § and for the ap-
proximate maximal value R,,q, of the right-hand side of (78) using the Ritz-approximation
of the eigenvalue problem (67) for approximating K. We used for these calculations 32738
unknowns in the finite element approximations.

A J Rmax
0.5 44.27 0.00008
1.0 19.2 0.00022
1.5 9.83 0.00049
2.0 4.08 0.00042

Due to similar arguments as in the case of the unit square we could not achieve enclosure
on this branch.

¢) Nonsymmetric solution branches

Due to similar arguments as in the case of the upper solution branch we could not achieve
enclosure on these branches.

5 Application to the Emden-equation

As a second example let us consider the fourth order Emden-equation
A%y = o2 on €2,

ou
u—a—o on 0f).

We embed this equation into the following family of problems

A%y =u?+ )\ on €2, (79)
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u = % =0 on 01,
ov
where A > 0. As in case of the Gelfand-equation we first give a computable upper bound
for the terms 0 and 7, and then we show a possible appropriate choice for the function
G. Afterwards we illustrate our method with numerical enclosure results for the Emden-
equation on the unit square, on the disc-like domain €2, and on the dumbbell-like domain

Qq.
5.1 Computation of §
Using the results of Section 3.3 we are left to find a computable constant C'r such that
|F (@) — F(w)lla-2 < Cpl[Vw = V|, (80)
5.1 Lemma The constant C'r defined by
Cr = Cugerr,Crra s, (10 + V|l + Crgiry - VD* + 1+ |10t 51,
fulfils (80).

Proof: By Holder’s inequality one gets

| Jo (@ — w?)y dx|

27 — Wlllg—2 = up
| F (@) — F(w)ll s
PEHZ(Q),p7#0 ||90||Hg
< sup [0 — wllz,lu+ wlle,llele,
T eH2(Q),0£0 o ll 2

< CH%(—)LQ ) CH%(—>L4||27 + WHL4”VW - VﬁHLz'
Moreover,

||E+W||L4 < CH%HL4(||va+ a-/||L2 + ”VW - gHL?)

Then by (43) we obtain

Cr = Cugern,Crasn, (10 + Vil + Crgir,y - VD + 1+ 10t 51,).

5.2 Computation of vy

We show how we can obtain in case of the Emden-equation the constant v satisfying

I =Dl < Alullig,  for all ue H3(Q). (81)
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5.2 Lemma The constant v defined by
7=2-C% 1, Cupery (Cugory - VD + 1+ |lr0t 5, + 15 = Vi)
fulfils (81).

Proof: By Hélder’s inequality one gets

L= D)[u)ly2n = |F @[] — F(w)ulll-2.
= 2-||(@—w)ullz-2.
| fQ(ﬂ — w)up dr|

= 2 sup
PEHZ (), 0 ||90HH3,&
S L I
B PEHZ(Q), p#£0 H%DHH(Z)
< 2-Cha, i —wll, llullg
< 2-Chae, i = wllyllullug.o.
Using estimate (45) for the term ||u — w||,, we get the desired upper bound . O

5.3 Determination of the function G
In case of the Emden-equation we can easily determine the function G as follows.

5.3 Lemma The function )
G(y) = [Q>Crzr,y?

satisfies (28) and (29).
Proof: According to Section 3.6 let us calculate
|F(w(@) +y) — Flw(z)) — F'(w@)yl = [(wz) +)* —w(@)’ - 2w(@)y] = y*

Thus let é(y) = 2. One can easily see, that G is non-decreasing and it satisfies é(t) =
o(t) for t — 0+. Thus according to Section 3.6 the above function G fulfils (28) and (29).
[

5.4 Computation of the error bound «

Condition (16) reads in this context

1

§ < Ta-a (Ca)?, (82)
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with

a=1Qz Cy

3<—>L2'

The right-hand side of (82) as a function of « is concave and the maximal value is attained

in g = 5705z This means that ¢ has to fulfil inequality

1
K

1

0 < =
- 4aK?2C?

ap —a- (Cog)?

to obtain an enclosure result. In the affirmative case the minimal « is

1 —+V1—4aK?C?) 2K§

Appin = - .
20K C? 1+ V1 —4aK2C?%)

5.5 Numerical examples

We investigated the fourth order Emden-equation on the same three domains, as the
Gelfand-equation: the unit square, the disc-like domain €2, and the dumbbell-like domain
Q4. Most of the general observations from the beginning of Section 4 about the numerical
solutions and about the eigenvalues of (67) are valid here as well.

An essential difference compared to the Gelfand-equation is that the upper branch, as
well as the nonsymmetric branches in case of the dumbbell-like domain 24, seem to be
bounded near to 0 and they reach the case A = 0. This means that we found at least one
nontrivial approximate solution for the true Emden-equation, i.e., for the case A = 0, and
moreover on the nonconvex dumbbell-like domain €2; we found two more nonsymmetric
approximate solutions (which are reflections of each other to the symmetry-axis z = 5).

For the values of the constants Cy, C7, Cs and C3, as well as for the imbedding constants
and the div-rot constant on the above domains we refer to Section 4. The enclosure results
we obtained for the Emden-equation are the following:

1. Unit square

On the unit square the value of the apparent turning point is approximately 349000. The
maximum norm of both solution branches was about 900 near to the apparent turning
point, see Figure 11.

Using the constants calculated in Section 4 we obtained the following enclosure results.
a) Lower solution branch

(i) For A = 200000 we computed the following defects with 148226 unknowns in the finite
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l[ulloo

1868

349000 A

Figure 11: Maximum norm on the lower and upper solution branches of the Emden-
equation on the unit square

element approximations:

|G — Vall,, < 0.00105338

|G — Vill,, < 0.00165689
|rot of|,, < 0.018161
|div e + 7|, < 0.031596
IV =, < 127189
|div p+ F(u)|., < 0.0680583
and |lwlls < 309.506.

To obtain an upper bound for the constant K according to Section 3.5 we need eigenvalue
bounds for the eigenvalues of (67) close to 1. In this case all the eigenvalues are smaller
than 1, thus we need only an upper bound for the largest eigenvalue that is approximately

K1~ 0.348.

As in the case of the Gelfand-equation we used

1
—g7 < 0.481,
)‘1

the inverse of the smallest eigenvalue of problem (145) with s = 0 on the unit square as
rough upper bounds for x;. Now again we are in the lucky situation, that the largest
eigenvalue for the comparison problem is still less then 1 and it is still enough to obtain
enclosure for the solution on the lower solution branch.
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In this way we get K < 1.917432. This gives with v < 0.00004259 that K < 1.917588.
From the defects we computed
0 = 3.01643,

that is small enough to fulfil (82). For the minimal o holds o, < 6.3965. This gives the
enclosure of the true solution u* € HZ(Q)

[u* — wl| gz < 6.3965,

and in particular
lu* — Wl < 2.511.

From ||t — wl|s < 0.3379 follows then

[t — ]| < 2.849.

Figure 12: Numerical solutions for A = 200000 on the lower and on the upper solution
branches of the Emden-equation on the unit square

"u on the lower solution branch”

"u on the upper solution branch”

b) Upper solution branch

(i) For A = 200000 we computed the following defects with 591362 unknowns in the finite
element approximations:

|o — Vall,, < 0.000629005
o —Vaull,, < 0.000933744
|rot 5], < 0.00898193
|dive +|,, < 0.0156803
Vo —pll, < 11.0626
I|div g+ F(@)],, < 0.144046
and [lwljc < 1527.87.
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To obtain an upper bound for the constant K we need bounds for the eigenvalues k; near

to 1 of the eigenvalue problem (67), or equivalently bounds for the eigenvalues \; = +

Ri

near to 1 of the eigenvalue problem (145) with s = 1 (i = 1,2). The Rayleigh-Ritz
approximations of the two smallest eigenvalues are

A1~ 0.606 and Mg~ 3.316.

The smallest eigenvalue is now smaller than 1, since we are on the upper solution branch.
Therefore we need an upper bound for A; and a lower bound for A,. For A\; we used
verified Rayleigh-Ritz upper bound

A < M\ =0.61

(see Section 6.3.5). To bound Ay we calculated the following lower bounds for the two
smallest eigenvalues of the eigenvalue problem (145) with s = 0 on the unit square

AY>042 and AP >1.749.

The value /\éo) is bigger than 1, but it is “far away” from the approximate value for
A2. Nevertheless, it is again sufficient to consider this comparison problem to obtain an
enclosure for a solution of (79) and we do not need a homotopy (as described in Section
6.3.5). Thus for Ay we used 1.749 as a rough lower bound.

In this way we get K < 2.335114. This gives with v < 0.0000214558 that K < 2.335231.
From the defects we computed
0 = 2.79954,

that is small enough to fulfil (82). For the minimal a holds c;, < 7.6. This gives the
enclosure of the true solution u* € HZ()

[ = wllz < 7.6,

and in particular
|l — w|eo < 2.99.

From ||t — wl|so < 0.0102 follows then
[u* — | < 3.0002.

We are left to show that this solution on the upper branch is different from the solution
on the lower branch. Let us denote by u} the true solution of (79) with A = 200000 on
the lower solution branch and by u3 on the upper solution branch, and analogously by u;
and usy the corresponding approximations. Then we have from the above results that

[u = uilloe = [[uz = Unloo = [lu7 = Unlloe = [luz = Ualloe = U2 — Ul = (3.0002 + 2.849)

> (U — 12)(0.5,0.5) — 5.8492 > (1427 — 293) — 5.8492 = 1128.1508.
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Figure 13: Nontrivial numerical solution of the Emden-equation on the upper solution
branch on the unit square

"Montrivial solution of the Emden-equation”

Thus we can deduce that the two solutions on the lower and on the upper solution branches
are different.

(ii) For A = 0, which is the true Emden-equation, we computed with 591362 unknowns
the following defects:

o — Vaull,, < 0.0007912

o —Vall,, < 0.001192
|rot 7|, < 0.010364
|div & +73,, < 0.019605
Vo —pll., < 13.6073
|divp+ F(u)l[;, < 0219118
and ||| < 1876.54.

Similar to the case when A = 200000 on the upper branch, the smallest eigenvalue A; of
the eigenvalue problem (145) with s = 1 is smaller than 1, the second smallest eigenvalue
Ay is larger than 1,

A1~ 0.501 and Ay =~ 2.761.

For \; we used the verified Rayleigh-Ritz upper bound
A < A =0.5014

(see Section 6.3.5). For Ay we used again as a rough lower bound a lower bound for the
second smallest eigenvalue of the eigenvalue problem (145) with s = 0, i.e.,

A > 143,
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This is fortunately still larger then 1. Moreover, despite of the fact that it is “much closer”
to 1 as the approximate value for Ay, we could achieve enclosure for a nontrivial solution
of the true Emden-equation with this very rough lower bound.

In this way we get K < 3.3255. This gives with v < 0.000024995 that K < 3.3259. From
the defects we computed

§ = 3.31261,

that is small enough to fulfil (82). For the minimal a holds a;,;,, < 13.18. This gives the
enclosure of the true solution u* € HZ(Q)

= | < 13.18,

and in particular
| — wlloo < 4.81.

From ||u — wl|s < 0.0117989 follows then

[u* — o < 4.822.

To prove that this solution u* is different from the trivial solution of the true Emden-
equation, it is enough to show that

|u*||oe > 0.
From the above results we have
|u*]|co = [J1]]oo — |Ju* — Ul|oo > u(0.5,0.5) — 4.822 > 1743 — 5.8492 = 1737.1508

Thus we can deduce that these two solutions are different. This result is consistent with
the statement of Theorem 1.7. Note however, that due to the lack of uniqueness we cannot
guarantee the coincidence of the Mountain Pass solution given by Theorem 1.7 with the
solution u* obtained here. Moreover, in the latter case we have not only a pure statement
of existence, but furthermore we have some knowledge on the picture of the solution.

2. Disc-like domain (),

On the disc-like domain €2, the value of the apparent turning point is approximately 41000.
The maximum norm of both solution branches was about 300 near to the apparent turning
point, see Figure 14.

The numerical solutions appear similar to the ones of the Gelfand-equation, see Figure
15.

We obtained enclosure on the lower solution branch for A = 5.000.
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llulloo

638

11000 A

Figure 14: Maximum norm on the lower and upper solution branches of the Emden-
equation on €2,

We computed the following defects with 9410 unknowns in the finite element approxima-
tions:

|G — Vi, < 0.02969

o —Val.,, < 037594

|rot 5||,, < 0.13117
|div e 47|, < 0.40592
Vo —pll, < 28.293
|div p+ F(a@)|,, < 57.98

and ||w|l.c < 19.0213.

To obtain an upper bound for the constant K we used again a rough upper bound for the
largest eigenvalue of (67)
k1 == 0.065.

To get an upper bound for k; we chose the same comparison problem as in the case of
the Gelfand-equation on €),, and we obtained

1
k1 < — < 0.108.

0
AY

In this way we get K < 1.121952. This gives with 7 < 0.000858972 that K < 1.123034.
From the defects we computed
0 = 11.8084,

that is small enough to fulfil (82). For the minimal o holds a,;, < 16.037. This gives the
enclosure of the true solution u* € HZ(Q)

[u* — w2 < 16.037,
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Figure 15: Numerical solution of the Emden-equation for A = 10000 on the lower and on
the upper solution branches on {2,

"u on the lower solution branch”

"u on the upper solution branch”
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and in particular

|[u* — wllae < 6.0768.
From ||t — wl|s < 0.274191 follows then

0" — ]| o < 6.350991.

3. Dumbbell-like domain ),

Also in case of the Emden-equation we found four approximate solution branches, an
upper and a lower symmetric branch and two nonsymmetric ones. The two nonsymmetric
approximate solutions are reflections of each other with respect to the symmetry-axis
x = 5 of Q4. It can be seen in Figures 18 and 19, how the approximate solutions look like.

The four approximate solution branches behave in many respects similar to the approxi-
mate solution branches of the Gelfand-equation. The apparent turning point is approxi-
mately 8.3. The nonsymmetric approximate solutions seem to join the symmetric branches
in an apparent bifurcation point, close to the apparent turning point.

The two largest approximate eigenvalues of the eigenvalue problem (67) on the upper
solution branch are again clustered. For example for A = 5 we have

k1 ~ 1.54449, Ko =~ 1.54443, k3~ 0.35991.

Again, the investigation of the simplicity of the turning point requires other methods.

As already mentioned, an essential difference compared to the Gelfand-equation is that
the upper and the nonsymmetric approximate solution branches are bounded near to the
origin, and they tend to an approximate solution of the Emden-equation, i.e., to a solution
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of the case, when A\ = 0, see Figure 16. Unfortunately we could not achieve enclosure
with our method for these nontrivial solutions of the true Emden-equation.

To find these approximate solutions one can use the same technique as we described in
Section 4.5, Example 3.

We obtained the following results on €.

Figure 16: Maximum norm of the numerical solutions on {2; on the symmetric branches
and on the non-symmetric branches of the Emden-equation, respectively

llulloo llelloo

9.3 9.3

a) The true Emden-equation

The true Emden-equation, i.e., the case when A\ = 0, is particularly important. As
already mentioned, we found three nontrivial approximate solutions for this case, but
unfortunately we could not achieve enclosure for these solutions. One can see the picture
of these solutions in Figure 17. But these numerical solutions point to the fact that one
could show the existence of true nontrivial solutions of the true Emden-equation on {24
with more accurate numerics or possibly with other methods.

b) Lower solution branch

For A = 0.4 we computed the following approximate values for the defects, where the inte-
grals were approximated by cubature formulas and cubature error terms were neglected.
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Figure 17: Approximate solutions of the true Emden-equation on €2y

“Montrivial symmetric solution of the trus Emden-equation”

"Monsymmetric solution of the true Emden-equation”

e
iy

We used 129986 unknowns in the finite element approximations.

o — V|, < 0.0000126164

|6 — Vi, < 0.0000167367

|rot 7|, < 0.0000607805

|div e+, < 0.000156727
VU —pll,, < 0.0142451
|div g+ F@)||,, < 0.00155363
and [|w|lec < 0.104995.

Due to similar arguments as in case of the Gelfand-equation on €2; we used the Rayleigh-
Ritz approximations to the eigenvalues of (145) to get approximate values for K and
Qmin-  Of course, both these neglects (quadrature error and eigenvalue approximation
error) spoiled the proof character. But again it indicates that if we will be able to enclose
the eigenvalues, then with validated defects the method of Plum will yield us the desired
enclosure of the true solution of (73).

From the approximate eigenvalues of (145) with s = 1 we obtained 1.187333 as an ap-

proximate upper bound for K. With v < 0.0033622 we get 1.192092 as an approximate
upper bound for K.

From the approximate defects we have
0 =0.0146122,

that is small enough to fulfil (78) (with approximate upper bound for K). For the ap-
proximate minimal « holds a,,;, =~ 0.023525. If we knew the existence of a true solution
u* € H2(Q)) near to the numerical one then taking

|2 — wl|oe < 0.007796
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Figure 18: Numerical solution of the Emden-equation for A = 2 on the lower and on the
upper approximate solution branches of the Emden-equation on €24

"u on the lower solution branch" —— "u on the upper solution branch” ——

04 a,
03 N
0.2 v-’ﬂu“ Y
A IR
0 GANLBETE ;ﬁ-ﬁ"‘yunﬂrev
e AvATAY: 5

Figure 19: Numerical solution of the Emden-equation for A = 6 on the nonsymmetric
approximate solution branches on {4

"u on the nensymmetric solution branch" —— "u on the nonsymmetric solution branch" ——

O =W Mo

into account we would get the approximate upper bound 0.04069 for ||u* — |-
c) Upper and nonsymmetric solution branches

Due to similar arguments as in the case of the Gelfand-equation we could not achieve
enclosure on these branches.
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6 Auxiliary tools

6.1 The div-rot constant

The so-called div-rot constant, that plays an important role in the estimates of w, is a
constant D > 0, which fulfils

||d1V O-”Lz S DHI’Ot U||L2 (83)

for all ¢ € (H(Q2))? with Adivo = 0, as we will see in Lemma 6.2. This lemma is a
consequence of results in [28]. To be able to prove it, let us summarise these results with
the notations of [28].

The Velte Decomposition of the space (HL(€2))? is the following orthogonal decomposition:
(Ho()’ =Voa Vi &V, (84)

where
Vo = kerdiv = {cp € (H&(Q))2 cdiv o = 0},
Vi = kerrot = {gp € (Hé(Q))2 crot @ = O}.

To achieve an analogous decomposition of the space Ly(€2), we make the following con-
siderations: the operator div maps Vj onto 0, V; @ V3 onto

L270(Q) = {U € LQ(Q) /U dr = O}
Q
as an isomorphism (see [10], Lemma 3.2). Moreover, we can write the scalar product in
(H} ()" as

2

(v, w) g = (div v, div w),, + (rot v, rot w),, for v,w € (Hy(Q))". (85)

(For the proof of (85) we choose first w € C§°(£2), then we get the assertion by partial in-
tegration. Using that CS°(9) is dense in (HE(€2))? we obtain (85) for all v, w € (HL())?.)
According to (85) we have for v € Vi, w € Vj that

0= (v,w)yy = (div v, div w),,.

Thus
Lyo(Q) = div (Vi + V) = div(Vh) @ div (V3) .

Therefore
Ly(Q) = Py ® Py @ Pg,

where Py is the space of constant functions, P, = div (V1) and Pg = div (V3).
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6.1 Lemma (Stoyan) (i) Ps is the space of all harmonic functions with zero mean over

Q,
(ii) P, = rot (Vy) L rot (Vi) = Ps,
(iii) In V3 there exists a constant 0 < D such that

di
D= sup M (86)
0#£veVp Hl"Ot U”Lz
We remark, that D depends only on the shape of the domain €2, and not even on its size.
Relation (86) holds not only in the space Vs, but in a larger subset of (Hj(€2))?. This is
the statement of our Lemma.
6.2 Lemma and Definition With the above constant D of (86) it holds that
||d1V 0||L2 S DHTOt U||L2 (87)

for all o € (Hy(Q2))* with Adiv o = 0. We will call D the div-rot constant.

Proof: From (84) and (i) of Lemma 6.1 follows for o € (Hj(2))?, that Adiv o = 0 if and
only if o € V3 + V4.

Let 0 = vg + vy with vg € Vi, vy € V. Then

mma 6.1, (ii

. . Le: iii)
Idivoll., = Idivvgll, < Dlrot vgll., < D(||rot vglz, + [|rot wollZ,)

[N

Lemma 6.1,

=% Dlrot (v +vo)||,, = Dl[rot o,
Thus the assertion holds. O
6.3 Remark The problem of the div-rot inequality (87) is equivalent amongst others to
Friedrichs’ inequality, i.e., to the following problem: find a constant 1" such that for all

f, g : Q — R harmonic conjugate functions in Ly(2) (i.e., f+ig is a holomorphic function)
with the normalisation [, f dz = 0 the inequality

1#@Fmgrlﬁ@fm (88)

holds. For the proof see [14] and [9]. The specific connection between the two constants
D andT isT = D%

6.1.1 Computation of the div-rot constant on star-shaped domains

We showed in the previous section the existence of the div-rot constant. As almost all
quantities in this work, this constant also needs to be computed, or at least we need a
computable upper bound for it. In the paper [14], Section 6., Horgan and Payne give an
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upper bound for the constant of Friedrichs’ inequality, and thus also for D, in case of a
star-shaped C'-domain €.

Let us introduce the notations of the paper. Let Q be a star-shaped C'-domain. Let us
assume without loss of generality that the star-center is the origin. Let the boundary 0f2
be represented in polar coordinates by

f:[0,27] = Ry, f(0)=r.

6.4 Theorem Let h, g : 2 — C be harmonic conjugate functions with the normalisation
h(0,0) = 0. Let 0 < a < 1 be arbitrary and let us denote ) = maxgep2+ f(#). Then

with
r2 —af*0)+ 2, (f*(0 2(0
o= g (LUELES)
and N
I'= 92[10?;} P(a,0) (90)
holds that

/h%ixﬁf/fdx.
Q Q

6.5 Remark (i) Observe the different normalisation of the conjugate harmonic function
h in Remark 6.3 and Theorem 6.4. It is easy to see, that I' < T for I' of (88).

(ii) As all the quantities defining [ are directly computable data of the domain, an upper
bound for I' is computable.

Proof of Theorem 6.4 Let the functions H and G be defined via

H(z,y) = h*(z,y) — g°(2,y) = Re [(h +ig)’]
and

G(z,y) =2 h(z,y) - g(z,y) = Im [(h +1ig)*].
Thus H and G are harmonic conjugate functions with

H(0,0) < G(0,0) = 0. (91)

Then in polar coordinates using the Cauchy-Riemann equations

"OH "10G
Hir,0)— H0,0)= | ZZ00.0)dp= [ ~Z2(5,6) dp.
) =100 = [ T do= [ 2T dp

Thus because of (91)

H(r.6) < /O T %%p, 0) dp. (92)
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Using (92) we obtain the following estimates:

2 pf(0) pr r oG 2 pf(0) ,f(6) , PYe
:/0 /0 /0 pf2(0) @(p,e) dpdrd@:/ / / W%(,Oﬁ) dr dp do
P

6) f2 2 oG
/ / T a0 o 0

PO -0 e e
[ (v s Gtan) dan.

Let us denote ¥(p,0) = J;Z(;)T);(g;. Then further by integration by parts, using that
Y(z,y) = 0 on the boundary and that

/'(6)

0
—U(r,0) = fg—w),

0 0
—y - %Mﬂf,y) +x- 8—y¢($, y) = 50
it holds that

H(z,y)
o f2(0)

d(z,y) < mi/}(x,y)( —y-Gla,y) v +a-Gx,y) - v2) do

o 9 /'(6)
+/§2G(~"E,y><a—$(y-¢($,y)) - a—y(xw(%y))) d(z,y) = —/QG(JJ,y)f?,(Q)

where v = (11, /2) denotes the outward normal unit field to 992. Let us introduce Q(z,y) =

d(z,y),

’}(—9)’ and substitute the definition of H and G in the above inequality, then we get

h?(x,y / (2, y)] Ig z,y)| - Qz,y)
)+ 2 d(z,y). (94
720 f2 o) (z,y). (94)
With the arithmetic-geometric mean inequality we get
2-|h] -9 - Q < (1= B*)h* + Q*(1 — 5*) 7', (95)

where 32 = af ( with an arbitrary 0 < o < 1. Then 1— 32 > 0 holds. Substituting (95)
into (94) ylelds

[ #) doy

Q
< ot (< S| [P nden

Thus the proof is complete. 0
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For a given domain {2 we can determine maxgep 2] P(c, ) for all a € (0,1) and then
calculate the infimum over all a.

The following lemma gives us another formula for calculating an upper bound for the div-
rot-constant. Although this formula gives a rougher bound, it is often easier to compute.
Moreover, if the domain is not too longish, then the ratio 24 between the maximal and

minimal radius of the domain is near to 1. Then formula (96) gives a good upper bound,
as for example in case of the disc-like domain €2, see Figure 4.

I0)
0)

i ‘ Then with

6.6 Lemma Let us denote r,, = mingejo 2+ f(0) and K = maxgep 2x
_ 2
Ty = 7;—2M(K +VET 1) (96)
holds that T < T,
Proof: Let § > K. Then the arithmetic-geometric mean inequality yields
1
2|hllg| < =h* + Bg”.
5
Using the bounds r,,, rpy and K in (94) we get
21+ K
/ h? dx < T—Ml—i_—ﬁ ¢* dz.
Q

= 2 K
'm =% Ja

The infimum of the function g — 1;}(55 on | K, oo is attained at fy = K + vVK? + 1 and

E
its value is just (K ++/K?2 + 1)?. As the function z — (/1 + 22 + z) is strictly monotone
increasing on R, our statement holds. 0

If the boundary of € is parametrised by a differentiable function g = (g1, g2): [a,b] — R,
where [a, b] is a real interval, then one can get the terms f(0) and f’(6) in the following
way: let h: [a,b] — [0, 27] denote the angle h(t) = 0 and k: [a,b] — R, denote the radius,
k(t) =r, ie.,

)
)
) > 0792<t) < 07
)
)

Then due to f(0) = (ko h™1)(0) = k(t) we have

FO) = VP T alE and [16) = ) = W SOOI o)
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6.7 Remark In [14], Section 6 as a consequence of Theorem 6.4 one can find another
2

formula similar to (96), but without the term (%) . However, the proof contains some

mistakes. Also our numeric calculations for the dumbbell-like domain €2, points to the
fact, that this formula cannot be achieved by maximising P(«,0) for fixed o on the
boundary and then minimising the maxima in «, as done in the paper. Namely, we can
calculate that

f'(0)
< 15.84
vl F(0) = o8
and this means that
1 2
f’(9)>2 L0
1+ + < 1005.6
0e[0,2n) (f(@) f(6) -

But if we use plots (e.g. Maple) to get a picture of the function P(«, ), then we find that
for some values of 0 the function P(«,0) is much larger then the above value 1005.6 for all
a €]0,1[. We verified as an example that P(«,0.838) > 7650 for all o € [0, 1], therefore

min  max P(«,#) > 7650.
ae(0,1] 6€[0,27]

Examples:

1. Square: An upper bound for the div-rot constant on the unit square is D = v/2 + 1,
see [28].

2. The disc-like domain ),: Since this domain is similar to a circular disc we can apply
Lemma 6.6 and formula (97). With the help of a mathematical software such as for exam-
ple Maple or Mathematica one can easily obtain, that maxgep 2 f'(6)/f(6) < 0.05549,

and that 72 = %. This gives D < 1.089.
55

3. The dumbbell-like domain {y: Since in this case ryy = 5 and r,, = 25, the ratio
M ~ 6.91 is too big to apply Lemma 6.6. We therefore calculate with interval arithmetics

Tm

maXge(o,2q] P(c, 0) from (89) with the help of the formula (97) for o € (0,1). We observe,

that this expression is decreasing in «, and we get the lowest upper bound for I' when
« is near to 1. Thus for o = 0.99999 we obtain I' < 7662, hence the div-rot constant
D < 87.6.

6.2 Imbedding constants

To almost all of our computations imbedding constants (C’Hé_)LZ, C’H(%;,LQ, C’Héqu, C’Hé%LG,
Chzemy and Cy-1e, +—2) are needed. In this section we explain shortly a possibility to get
an upper bound for these constants.

(i) Let us consider first the imbedding constant Chicsr,- With the help of the smallest
Dirichlet eigenvalue of the Laplace operator we can gain an upper bound for Ciy1.,;,, as
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we will see below. The remaining imbedding constants can also be bounded in terms of

CH(}—»LQ‘

Let us consider therefore the eigenvalue problem
—Au=pu, u€ Hy(Q). (98)

Let us denote the smallest eigenvalue of (98) by p;. From the Min-Max-Principle follows
that

. IVull?, : IVull?,
1 = min max = B
veny@)dim v=1u€lu0 [[ul[?,  weni@\for [lull?,
Therefore

1
ull,, < —||Vu for all u € Hy (),
|z, < \/EH I, 0(2)

1
VAL
(ii) Tt holds that Cy-1,4-2 < Cyz 1. To see it let f € HY(). Using the density of
HZ(Q) in H(Q) we get

with equality when u is an eigenfunction associated with g;. This yields Cpa,,, =

1fll-2 =  sup flell _ 0 7 IVell,
H™* — =
eetz @20 1861, pemzen IV, 1801,
f(p ensi f(p
cerz(@)p#0 [V, pemy g0 1V,

(iii) Analogously to case (i) we can obtain an upper bound for Cyz., ;1 with the help of
the smallest eigenvalue of the following eigenvalue problem

APu = ji(—=Au), ue€ HF (Q). (99)
Let fi; denote the smallest eigenvalue of (99). From the Min-Max-Principle follows that

- Aul, A,
-

vcnz(),dim v—1 vcUu0 ||[Vul|2,  ueHE(Q)\{0} IVull2,

Therefore ]

Vi

with equality when u is an eigenfunction of (99) associated with gi;. This yields Crzoomy =
1

T
Another way to get an upper bound for Cyzo,my 18 to use the embedding constant Cyi.,,, .
Namely, it holds that Cy2., 1 < Cpae,yp,. Toseeit let u € HZ(2). Then with the notation
o = (01,02) = Vu € (H}(Q))? we have rot o = 0. Using (85) we get

|Vul,, < |Aul|,, forallue HZ(Q),

lully = llollz, = lloullZ, + llo2llZ, < Chui.s,

(IVarllZ, + IVonll2,)
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2
CHlHLQ

o5 = Cr

Hy—Lg

|div o2, = Ch

Hy—Lg

|Aul?, = C2

2
H f—>L2HuHH§

(iv) Again, analogously to case (i) we can obtain an upper bound for Cjz.,,, with the
help of the smallest eigenvalue of the biharmonic operator. Thus let fi; be the smallest
eigenvalue of the eigenvalue problem

A*u = fiu, u€ HZ(Q). (100)
From the Min-Max-Principle follows that
. [Aulf, A,
f = min max o = 5
vcH2(9),dim y=1 veUu#0 ||u|| ue Hg ()\{0} ||U||L2

Therefore

1
|, < ﬁHAuHL2 for all u € H3(9),
1

with equality when u is an eigenfunction associated with fi;. This yields Cya.,,, = T

Another possibility to obtain an upper bound for Cz.,,, is to use Cpa.,;, < Crzop -
Cuno,,, and (ii) to get Cp2,, < C?,
0 2 0 2

HOHLQ

C?, )1/4 and Cpo,py < (gCHé;)LQ)l/?’. For the

(v) At last it holds that C); 2

0Ly — (2 H{< Loy
proof we refer to [26], Lemma 6.

In case (iii) and (iv) the bounds in terms of Cy;.,,, give in general rougher upper bounds
than the ones containing the smallest eigenvalue of the given eigenvalue problems. But
usually it is much easier to compute bounds for the eigenvalues of the second order Laplace
operator as to compute bounds for the above eigenvalue problems for the fourth order
biharmonic operator. Thus the bounds in terms of Cy1.,,, are often also useful.

We will describe a method for obtaining bounds for the smallest eigenvalue of the Laplace
and the biharmonic operator in the next section.

6.3 Eigenvalue bounds and eigenvalue homotopy
6.3.1 Eigenvalue bounds

In this section we describe a method, how two-sided eigenvalue bounds for problems of
the form

(u, )y = AN (u, ), for all p € H, (101)

can be obtained, where (H, (-,-);) denotes a separable Hilbert space and N a bounded,
positive definite, symmetric bilinear form on H. Let us denote by gy the infimum of the
essential spectrum of problem (101).

The method of Rayleigh-Ritz ensures upper eigenvalue bounds for the n smallest eigen-
values Ay < --- <\, of problem (101), provided that at least n eigenvalues of (101) below
0o exist.
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6.8 Theorem (Method of Rayleigh-Ritz) Let n € N and us,...,u, € H be linearly
independent functions. Let us further define the matrices

AQ = (<UZ, uj)H) A1 = (N(u“ uj))i,j:
Let the eigenvalues of the matrix eigenvalue problem

Apr = KAx (102)

o ,
i,j=1,...,n

be denoted by k1 < -+ < k. If k, < 09, then problem (101) has at least n eigenvalues
below oy and it holds that
)\igl‘ii z:l,,n

For the proof we refer to [22]. Observe, that to apply this method, one only has to en-
close eigenvalues of a matrix eigenvalue problem. Since there exist direct methods for
that problem, the Rayleigh-Ritz method can be easily realised. If one chooses uyq, ..., u,
as approximate eigenfunctions of (101), then it ensures very good upper bounds for the
eigenvalues Ay,...,A\,. This means in particular, that in this case, the values k1,..., Kk,
also serve as very good approximations to Ay, ..., \,. One can obtain approximate eigen-
functions by numerical means, e.g. by finite element approximation of (101).

It is a much harder task to obtain lower eigenvalue bounds. One possibility is to use the
method of Lehmann-Goerisch. The following version admitting essential spectrum is due
to Plum (see e.g. [5]).

6.9 Theorem Let (X, b(-,-)) denote a complex Hilbert space and T : H — X an iso-
metric linear operator, i.e., b(Typ,TV) = (p,)y for all p,v» € H. Let n € N and
Ui, ..., u, € H be linearly independent functions. Let wy, ..., w, satisfy

(T, w;) = N(p,u;) forallop e H, i=1,...,n. (103)
Let us further define the matrices
AO = (<UZ‘,U]'>H) R Al = (N(UZ,U]))

ij=1,...n 45=1,....,n - > Wil )i =1,...,
Let 0 < 8 < gy be given such that
(i) there are at most finitely many eigenvalues of (101) below £,
(ii) the matrix

Ao — BA

is negative definite.
Let the (negative) eigenvalues of the matrix eigenvalue problem

(AO — ﬁAl)I = K,(AO - QBAl + ,BQAQ)ZE (104)

be denoted by k1 < -+ < K, < 0. Then problem (101) has at least n eigenvalues below
[ and for the n largest of them A, < --- < Ay it holds that

s

].—lii7

N> B— i=1,...,n. (105)
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For the proof we refer to [5]. (The above version of this theorem is weaker, than the one
in [5]. We remark, that from assumption (ii) of Theorem 6.9 follows assumption (42) in
Theorem 3 in [5]. This is the special case, when the matrix eigenvalue problem (104) has
the full number, i.e., & = n negative eigenvalues.)

We remark further, that the matrix eigenvalue problem (104) has indeed n negative
eigenvalues, since the matrix Ag — 28A, + B2A, is positive definite. To see it, let
r=(x1,...,2,) ER", u=>3" wu;, w=> . z;w;. Then

QJT(AO - 25141 + B2A2>ZE = <u7 u>H - 25N(U, u) + 62b(w7 UJ)

= b(Tu, Tu) — 26b(Tu, w) + B*b(w,w) = b(Tu — Bw, Tu — Bw) > 0.
Moreover, if equality holds here, i.e. if Tu = fw, then

o' Agr = (u,u) g = b(Tu, Tu) = Bb(Tu, w) (1) BN (u,u) = Bz’ Ayx.
Therefore
z" (Ao — BA)z =0,

which means x = 0, since due to assumption (ii) of Theorem 6.9 the matrix Ag — fA; is
negative definite.

Similarly, as by the Rayleigh-Ritz Theorem, we choose the functions uy, ..., u, as approx-
imate eigenfunctions. But how shall we choose the functions wq,...,w,? If uy,..., u,
were the exact eigenfunctions, and w; = %Tui (1t = 1,...,n), then equality (103)
would clearly be satisfied (this corresponds to the original Lehmann method, see [15]).
Thus, if uq,...,u, are approximate eigenfunctions, then one should choose w; = /\lTuZ
(i=1,...,n), of course with (103) as a hard side condition.

The next question is, how we can use the Lehmann-Goerisch method, combined with
the Rayleigh-Ritz method, to obtain enclosure for A{,..., \,. For that purpose, we can
proceed as follows. First we compute approximate eigenelements wuq,...,u, € H. We
can apply the Rayleigh-Ritz method, which yields us the upper bounds \i,...,\, for
Alyeeos Ape

Then we apply Lehmann-Goerisch method: First we define the space (X,b(:,)), the
isometry 7" and the functions wy,...,w, suitably (depending on the given problem).
Then we choose a 3 < g such that

An < B < Mgt (106)

Assumptions (i) and (ii) follow from (106). Then Theorem 6.9 yields lower bounds
Ay -y, for A, ... \,. Therefore the intervals [);, \;] are enclosing intervals for \;
fori=1,...,n.

We show a possible choice for X, T, b and wy, . .., w, for two different problems in Sections
6.3.4 and 6.3.5, respectively. A method for finding (3 is described in Sections 6.3.2 and
6.3.3.
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In the special case n = 1 of Theorem 6.9, we can simplify assumption (ii) and we can
calculate the lower bound in (105) directly. This is the statement of the following corollary.

6.10 Corollary Let (X,b(-,:)) denote a complex Hilbert space and T : H — X an
isometric linear operator. Let w € H and let w satisfy

b(Typ,w) = N(p,u) for all p € H. (107)

Let 0 < 8 < gy be given such that
(i) there are at most finitely many eigenvalues of (101) below £,
(ii) and
(u,u)y
N(u,u)

Then there exists an eigenvalue k of problem (101), which satisfies

BN (u,u) — (u,u)y
Bb(w, w) — N(u,u) —

< p. (108)

K< B. (109)

6.11 Remark Observe, that if u, is the exact eigenfunction to the eigenvalue )\, and
w = %Tun, then

1 1
b(w,w) = )\—Qb(Tun,Tun) = F(un,un),{,

n

and thus

ﬂ(“naun>H - <unaun>H . ﬂ)\n — )\EL .

BN (tn, un) = (Un, Un)y _ = \,.

>\n
Bb(w, w) — N (U, uy) %(un, Up) g — ﬁ(un, Un) g B = An

Thus, if u is approximate eigenfunction to the eigenvalue \,, then (109) gives a good
lower bound for \,,.

6.3.2 Comparison problems

For the method of Lehmann-Goerisch a constant 3 satisfying (106) is required. One can
obtain a suitable constant in many cases with the help of a so-called comparison problem.
Roughly speaking a comparison problem is another eigenvalue problem such that its
eigenvalues are index-wise smaller than the eigenvalues of the original problem (101).
More precisely, let (Hy,(:,)n,) be another separable Hilbert space and Ny a bounded,
positive definite, symmetric bilinear form on Hy. We consider the following eigenvalue
problem

(u, 0y = N No(u, ), for all p € H. (110)

Let us assume that the infimum of the essential spectrum of problem (110) coincides with
0o (the infimum of the essential spectrum of problem (101)). Moreover, to ensure the
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desired connection between the eigenvalues of problem (110) and of (101) let us assume
that

(u, u)y (u, u)
H C H, d L < for all H. 111
C Hy, an No(a, 1) = N(u. ) or all u € (111)
Provided that at least n + 1 eigenvalues of (101) below oq exist, the smallest of which we
denote again by Ai,..., A,+1, we obtain by the Min-Max Principle from (111) that

AV <N, =1 n+1, (112)

where A§°), N )\S)J)rl denote the n 4 1 smallest eigenvalues of problem (110). Therefore,

g = )\;Oll can be chosen in (106) provided that
Mo < A0 (113)

This method is only practicable of course, if we have some knowledge on the spectrum
of the comparison problem, for example if we know precisely its eigenvalues, or if we can
at least easily calculate rough lower bounds for them. Furthermore, assumption (113) is
satisfied in general only if the comparison problem is not too ”far away “ from the original
problem.

6.3.3 Eigenvalue homotopy

To obtain a constant [ satisfying (106) with the help of a comparison problem is of course
not always possible, since in many cases one cannot find an appropriate problem satisfying
also (113). There is a more general possibility to gain the desired constant [ via the so-
called homotopy method. This method is in some sense a generalisation of the method
using a comparison problem.

In the course of the homotopy a so-called base-problem is connected to our given problem
via a sequence of intermediate problems, such that in each step the previous problem serves
as a comparison problem for the next problem. The base problem is chosen such that we
have some knowledge on its spectrum and moreover that in each step the eigenvalues of
the intermediate problems are increasing. With the help of the knowledge on the spectrum
of the base problem we gain information about the eigenvalues of the next problem in the
homotopy, and then in the further steps about the eigenvalues of the following problems,
until we arrive at our given problem.

More precisely, for all s € [0,1] let (Hs,(-,-)n,) be a separable Hilbert space and N a
bounded, positive definite, symmetric bilinear form on H, such that Ny = N and H, = H.
We consider the family of eigenvalue problem

(U, ), = AN (u, ), forall p € H,. (114)

Let us assume, that the infimum of the essential spectra of problems (114) for all s € [0, 1]
coincides with oy (the infimum of the essential spectrum of problem (101), i.e. problem
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(114) with s = 1). To ensure the desired monotonicity property of the eigenvalues let us
assume that

(w, )y, (W, W,

H,, C Hy,, d <
2 © Ha an Ny, (u,u) = Ng,(u,u)

for all s; < s9, u € Hy,. (115)

Again assuming that (at least) n + 1 eigenvalues of problem (114) below oy exist, we
obtain by the Min-Max Principle from (115) that indeed for s; < sy

)\Z(sl) < )\2(82), i=1,...,n+1, (116)

where Ais), . )\S}rl denote the n 4 1 smallest eigenvalues of problem (114).

Moreover, let some By < o¢ and m € N be given such that the base problem, i.e., problem
(114) with s = 0, has precisely m eigenvalues in (0, 5y). Because of (116) problem (114)
has at most m eigenvalues in (0, 5y) for all s € [0, 1].

The homotopy method works as follows: we start with the m-th eigenvalue of the base
problem. Let us assume, that the gap between A9 and By is sufficiently large. Then
for some s; > 0 we compute approximate eigenfunctions vgsl), . ,vfff) and approximate
eigenvalues ngl) <...< AV with the Rayleigh-Ritz method. We will use the approx-
imate eigenfunctions for exact computations, while the approximate eigenvalues ”only”
for getting a conjecture, how the exact eigenvalues behave. Our aim is now to apply

Corollary 6.10 to problem

(U, o)u,, = )\(Sl)Nsl(u, ©), for all ¢ € Hy,, (117)

with v = v and B = [y. Since problem (114) has at most m eigenvalues in (0, fy),
condition (i) is satisfied for all s € [0,1]. Then we only have to check if

. 8,

<8 (18)
NS1(U£§1)7U( ) "

In the affirmative case Corollary 6.10 yields the existence of an eigenvalue x with

ﬁ . 50 S1 (Um 77}7%1)) <v7(7§1)7v’£31)>H51 <K< ﬁ
1- < 0-
BO 51 (w817w81) - Ns1 (Uﬁn ),Uﬁl))

Since the base problem has precisely m eigenvalues in (0, 5y), due to (116), problem (117)
has at most m — 1 eigenvalues in (0, 5;).

In general, there exist infinitely many s;, which satisfy inequality (118). We choose from
the suitable values 51 as large as possible. Then consequently 5y — 1 is small. If the
approximations )\m , and Aot are well separated, (and thus - we hope - also /\1(51_)1 and
Ay , if the computations are precise enough), then we can expect, that the only eigenvalue
n [, fo) is ASU . Then problem (117) has precisely m — 1 eigenvalues in (0, 5;). This
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last statement is of course not proved, but it is not necessary. We continue our homotopy,
and we verify the analogous statement at the last homotopy step with the help of the
Rayleigh-Ritz upper bounds, which also prove our expectations in the intermediate steps.
(We could prove this expectation by using the Rayleigh-Ritz upper bounds, i.e., we could

check, if XSZI_)I < B1. But if the computations are not precise enough, it can occur that

)\(51)1 <Bl <X(51)

m— m—l‘)
Then we come to the second homotopy step: we proceed as in the first step, now with
m — 1 in place of m, 5y in place of 5y and s; in place of 0. We obtain then m — 2, 55 and
S9.
The algorithm comes to an end in [ steps, if either s, =1 and m —1 > 0 or s; < 1 and
m = (.

In the first case, if s;, = 1, then we ”arrived” at our original problem (101) and we can
deduce that it has at most m — [ eigenvalues in (0, §;). If m = [, then [, yields a lower
bound for the first eigenvalue of (101). Otherwise we use the Rayleigh-Ritz upper bounds

to verify our expectation: if XSL < [, holds, then problem (101) has indeed precisely
m — [ eigenvalues in (0, 5;) and we found our f satisfying

Xn <5§)\n+1

withn =m — [ and § = f;.

In the second case, if s; < 1 and m = [ then problem
(U, 0, = AN (u,0),  forall p € H,, (119)

has at most m — [ = 0 eigenvalues in (0, ;). Because of (116) also problem (101) has no
eigenvalues in (0, ;). Thus in this case we obtained a lower bound for the first eigenvalue
of (101), i.e., B < Ag.

In all these steps we assumed, that the gap between A and Bo, and /\521_)1 and /\,(fbl)...etc.
is sufficiently large. If in a step this assumption is not fulfilled, i.e., that the eigenvalues
are clustered, then one has to apply Theorem 6.9 instead of Corollary 6.10 with n equals
to the number of elements in the cluster. Then one has to "drop” the whole cluster and

correspondingly reduce the number of eigenvalues by k instead of 1.
We consider the following two more special cases of the general homotopy method.
a) Linear homotopy

In some applications we can choose Hy = H (with equal inner products) for all s € [0, 1]
and, with Ny given such that

Ni(u,u) < No(u,u) for all v e Hy, (120)

choose the linear homotopy
NS = (1 — S)N() + SNl.
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Due to (120) assumption (115) is satisfied. Thus the above homotopy method can be
applied.

We will see an example for linear homotopy at the end of Section 6.3.5, where the non-
constant coefficients of the given elliptic eigenvalue problem are homotopically connected
with constant coefficients (coefficient homotopy).

b) Domain homotopy

We demonstrate the general homotopy for the following eigenvalue problem
u€ HF(), Au=\u,

where {2 C R" is a given domain. If we do not have enough information on the eigenvalues
on €2, but we have knowledge on the eigenvalues of the same eigenvalue problem on some
larger domain Q) D € (e.g. on a rectangular domain), then we may connect 2y with
) =, via intermediate domains Q; for s € [0, 1] such that g, C Q, for s; < s9, and on
each domain we consider the "same® eigenvalue problem. In the above abstract setting
then

Hy = Hg(QO), Hy={ue Hy: u=0o0n Qy\Q}, with (-, )u =(,)u, on Hy,
(121)
further

No(u, ) = / wp dr and Ny, = Ny on Hy
Qo

for all s € [0, 1].
Clearly assumption (115) is fulfilled, thus the above homotopy method can be applied.

We remark that the Dirichlet boundary conditions are essential in this case, since for
example with Neumann boundary conditions the extension by zero in (121) would be in
general discontinuous, and thus lead out of the required Sobolev space.

6.3.4 Application to the Laplace problem

As we have seen in Chapter 6.2 the value \/%Tl provides an upper bound for the imbedding

constant Cpi.,,,, where iy is the smallest eigenvalue of the Laplace operator. Thus we
are aiming at a lower bound for the smallest eigenvalue of problem

—Au=pu, u€ Hy(Q),

ie.,
/ VuVy dr = /L/ up dv for all ¢ € Hy(S2),
Q Q

with u € Hg(9).
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This is equivalent to

/Vquo dx+7/ucp dr = (7+u)/ucp dr  for all ¢ € Hy(Q), (122)

=v

with v > 0 and v € Hj(2). We will make clear the role of v later. We use the method
of Rayleigh-Ritz and Lehmann-Goerisch with the following casting using the notations of
Section 6.3.1: the Hilbert space H = H}(f2) provided with the inner product

<<Pa¢>Hg,y:/QVSOV1/J d:c+’y/ﬂg0w dx.

The right-hand side is N(p,v) = [, ¢¢ dx.
Let us define the Hilbert space (X, b(,-)) and the isometry T': H — X as follows:

X = (L2(Q))3, To = (Vp,p) forall o € Hyj(9Q),

b(gD, 77Z)> - <Q017 77Z)1>L2 + <902777Z}2>L2 + 7<¢37¢3>L2
for all ¢ = (1,92, 93), % = (1,92, 93) € (L2(2))".

Then the assumption b(T'p, T¢) = (p, )y, is obviously satisfied.

Let (w,v) € Hj(Q2) x R be an approximate eigenpair to the exact eigenpair (ue,v.). Let
us choose now the vector w = (wy, we, w3) € X satisfying (107). Condition (107) reads in
this context

/Vg@-xdz+’y/gow3 dx:/goﬂdx for all ¢ € Hy(Q), (123)
Q Q Q

where x = (wy,wy). Let us assume, that x € H(div,€2). Then due to

—/d1'v><~cpdx:/Vg0-de7
Q Q

(123) is equivalent to

/(—div X +yws) - ¢ dr = / up dr  for all p € Hy(Q). (124)
Q Q

Equation (124) is equivalent to
—div x + yws = u.

Therefore we can choose .
ws = —(div x +u), (125)
7
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and determine x in H(div,2) "free”. Due to the remarks after Theorem 6.9 and Remark
6.11 the optimal choice would be w = V—leTue = V%(Vue, u.). Thus we choose x € (H'(Q2))?
satisfying

1
X ~ —Vu.
v

Then x € H(div,(?) is indeed satisfied. (Recall, that we compute y via continuous finite
elements, i.e., x € (H'())? is "automatically” satisfied.)

At this point it became clear, why we need the ”artificial” constant v: without v we would
not have the freedom to choose x. We would have to solve then

/—divx-gpdx:/ﬂgo dx for all ¢ € Hy(Q)
Q Q

exactly, which is a hard task.

As we are looking for the smallest eigenvalue vy, we are left to find 8 € R such that
Al < B < Ay (or A\, < B < Ayyq for some n > 1) holds. To fulfil this task, we can
use a domain homotopy. As the exact eigenvalues of the Laplace operator are known on
rectangular domains, we can choose for {2y a rectangle such that Q C €.

Examples:

1. Disc-like domain €),: For the description of this domain see Section 4.5, Example 2
and Figure 4. In this case we need only one homotopy step. Let us choose v = 1. The

base domain €}y is a square with side length %, that contains §2,. The second Dirichlet-

eigenvalue of the Laplace operator on {2y is ps = 3?27{2 > 26, thus v, = 26 + v = 27. The

Rayleigh-Ritz upper bound for the first eigenvalue of (122) on 2, is 7; < 12.9277. Thus
we can choose # = 27. Now Corollary 6.10 yields the lower bound v; > v, = 12.9122,

and thus g > v, — vy = 11.9122.

2. Dumbbell-like domain €24: For the description of this domain see Section 4.5, Example
3 and Figure 7. In this case we need only one step as well. Let the base domain €2y be the
rectangle with corners (0, —2.1), (0,2.1), (10,2.1), (10, —2.1) and let v = 1. The first two
eigenvalues of (122) are not well separated, as we can see it on the Rayleigh-Ritz upper
bounds 7; = 2.38192 and 7, = 2.39065. Therefore we have to use Theorem 6.9 with
n = 2, instead of Corollary 6.10. The third smallest eigenvalue of the Laplace operator
on g is known, thus

1 9
vy > 0 = 4 4 72 <E + ﬁ) > 2.445 > Uy = 2.39065 > 5.

Hence we can apply Theorem 6.9 with § = 2.445 and n = 2. This yields us lower
bounds v; = 2.31832 and v, = 2.34139. Therefore we obtain the enclosing intervals
[1.31832,1.38192] for the first and [1.34139,1.39065] for the second eigenvalue of the

Laplace operator on €.
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6.3.5 Application to problem A?u + au = v(¢(z) + a)u

In this section we are aiming at bounds for the eigenvalues of problem (67) near to 1, i.e.,
of

/ Aulyp dx + a/ up dx = V/(E(.r) + a)up dr for all ¢ € HZ(Q), (126)
Q Q Q

with u € H3(Q), & > — mingeq ¢(x) and a > 0. Observe that s = L and p=1—k=1-1
with & from (67) and p from (66).

We apply the results of Section 6.3.1 with the following casting: the Hilbert space H =
HZ(Q) provided with the inner product (V)20 = [ ApAY do + o [ dr. The
right-hand side N(p, ) = fQ Yo dx.

Let us define the Hilbert space (X , b(-, -)) and the isometry T : H — X as follows:

X = (LQ(Q))27 To = (Ap,p) forall p € H3(Q),

b(p, ) = <9017w1>L2 =+ 04<9027¢2>L2 for all ¢ = (o1, 02), ¢ = (¢1,12) € (LQ(Q))2-
Then the assumption b(T'p, TY) = (¢, v) 4z.. is obviously satisfied.

Now let (dy,v1),. .., (ln, v,) € H(Q) x R be approximate eigenpairs to the exact eigen-
pairs

(S, v8), ..., (us,ve) € HE(Q) x R. We can choose the vectors w; = (w},w?) € X,
(1=1,...,n) satisfying (103) in the following way: Condition (103) reads in this context

/wl-l -Agp dx—koz/wich dr = /(E(m) +a)ipdr  forall p€ HY(Q), i=1,...,n.
Q Q Q
If Aw! € Ly(9), then (127) is equivalent to

/Awil-cpdx—i—oz/w?godx:/(5($)+a)ﬂig0dx forall p € H}(Q), i=1,...,n,
Q Q Q

(128)
which is equivalent to
Aw; + aw? = (&(z) + o), (129)
for i = 1,...,n. Therefore we define
L .
w? = —((¢(x) + a)i; — Awy), (130)
o
and then we are free to determine w} with Aw! € Ly(Q),(i = 1,...,n). Similarly to the

role of 7 in Section 6.3.4 the role of « is to have the freedom to choose w,. Otherwise we
would have to solve

/Awg-cpdx:/g(x)ﬂigodx forall p € HX(Q), i=1,...,n,
Q Q
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exactly, which is a hard task.

Corresponding to the optimal choice w; = 2=Tuf = - (Auf, uf), we need to choose

1
w; € Ly(Q) such that w] ~ —Ad; and Aw; € Ly(9Q), i=1,...,n. (131)
Vi
The problem of computing w; is connected to the computation of the approximate eigen-
function ;. Let us discuss this second problem first, and then we come back to the
definition of w;.

By the computation of the approximate eigenfunctions @; € HZ(Q2) we have the same
difficulty, as we had for the approximate solution w € HZ(2) of (36): since we use only
continuous, i.e., H'-finite element approximations, in general we can not compute H?>-
functions. We can solve this problem again with an analogous technique as we used
earlier for w in Section 3.2.2. We compute numerical approximations to u{, Vu§, —Auf

and —VAuS, i.e.,

u; A ug, u; € Hy (Q)
A 5, € (Hy ()
v; &~ —Aug, 0 € HY(Q)
P~ — VAL, 7i € H(div,Q),
and approximate eigenvalues 7; to vf for ¢ = 1,...,n. For these computations continuous

finite elements are sufficient. Let 4; € HZ(€) be defined (not actually computed) via
A%, = Adivo; on €,
i.e.,
(At;, Ap),, = (div o, Ap),, for all ¢ € H3(Q),
fori=1,...,n.
Furthermore, let us introduce the following notation:
6; = Vi, € (Hy(2))?, i=1,...,n. (132)
Observe, that again because of the definition

rot 6; = 0, i=1,...,n. (133)

With the help of the above auxiliary functions we can also define w} that meet the
requirements:

1 ~
—Aw; = =divp; on{,
Vi
1 1.
w; = —=v; on 0f),
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ie.,
1
/ VzVedr = 5/ div pip + Vo;Vp dx for all ¢ € Hy(€),
Q T JQ

with z € Hj() and w} = z — =0;, for i = 1,...,n. From this definition follows, that
w} € HY(Q) and Aw] € Ly(Q2), but in general wi ¢ H?(Q), (i = 1,...,n).

For the method of Lehmann-Goerisch as well as for the method of Rayleigh-Ritz the
matrices

Ty

It M)

.....

are needed. The entries afj, (,7 = 1,...,n, k = 0,1,2) of these matrices contain the
functions w; and 4; (i = 1,...,n), which are not computed. Therefore, using the approx-
imations

’ZAL,L' ~ Eljh

Aui ~ div g;,
1

1 o ~

w; =~ —=0;,
Vi

1 1
w? & — ((E(x) + a)u; + gdiv ﬁl)

7

instead of Ay, Ay, Ay we compute the following approximate matrices

,,,,,,,,,,

~ 1 — 1 - - 1 - - |
Ay = (ﬁ/gvivj dx—i—a/ﬂ((a—i-c(m))ui—i—idlv pi)((a—i—c(x))uj—l—g—jdw pi) dm)i’jl ..... o

k

with entries Ziij, (1,7 =1,...,n, k=0,1,2). By calculating upper estimates for the errors

k ~k k L
‘aij_aijyggiﬁ 173217"'7n7k:07172a

we can enclose the matrices Ag, Aq, Ao into the interval matrices
Ao € )~ ) 4ol =
e (B A vl =
Ay € (B — 4 ] = 7,
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For this purpose we calculate estimates analogous to (43), (44) and (45), i.e.,

|Ad; — div 5|, = ||div 6; — div 5|, < D - ||rot &|l.,. (134)
IVii; = Gille, < Ciaisr, - VD> + 1+ |10t 4., (135)
Vi, — V||, < 15i — V||, + Cuyor, - VD? + 1+ ||rot i, (136)
i = lle, < Cugersy - (Cpesn - VD1 |10 5ol + 3 = Vil ). (137)
for i = 1,...,n. Moreover, using that for g € H}(Q)
gl = sup  H¥OVODL o,
PEHL(Q),070 HVSOHLQ

holds, we have

1. 1 1 .
||wz1 + TUiHLz < CHé%Lgvail + TvviHLg = CH&%LQHAwil + = AU g1
Vi Vi Vi

1 s - (46) 1 - . .
= = Cuicr,||div pi — AV g1 < =Cuyi,[lpi — Vi 1, i=1,...,n.
(138)
At last we calculate
1/ - - 1 ~ 1, - ~ .
Jo =5 (@ o gavs) | = 26 + )@ il
1 ~ ~ . :
< ~(at+max(@)) @ — dill,,  i=1..n (139)

Observe that all the terms on the right-hand sides of the above inequalities are computable
quantities, if we use (137) in (139).

With the help of these estimates we are able now to compute 5% by using equality
ab—cd=(a—c)(b—d)+c(b—d)+d(a—c)

and the estimates (134) to (139). For example:

0 ~0 P A. 7 Ppp— 7 ~. 7 ~. A.A Pp— ~.~.
|ag; — ag;| = '/ Au; Aty — div 6; div o, do + oz/ Uy — uu; do
Q Q

S ||Aﬁz—le 61’|L2||A@j—dlv 5]HL2+||le 5ZHL2HA?ALJ—d1V 5J|’L2+||d1V 5JHL2||Azlz—d1V 5Z|‘L2
oo ([t = | o, [y — 5]y + Nl 105 — wle, + Nl s — will.,)

< D?|[rot G;1, |rot Gz, + D div Gills, [0t &;|., + Dl|div &, || rot &ills,
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O‘[Cir(};mg (C'H(%_MVD2 + 1f|rot 74|, + ||os — VﬁiHLZ)
(Copor VD F llr0t 55112, + 155 = Vi1,
il g - (Coorr - VD 1+ l108 G511, + 1155 = V511,
N l,Cogrss - (Cgerry - VD H 1 0t il + 115 = Viills,) |.
For the Rayleigh-Ritz method one needs the eigenvalues of the matrix eigenvalue problem
Agr = Nz, (140)
while for the Lehmann-Goerisch method the eigenvalues of
(Ag — BAz = MAg — 2841 + B2 Ay)z. (141)

We can obtain an enclosure for the above eigenvalues by means of the interval matrix
eigenvalue problems

Agr = Ny, (142)
(Ag — BAz = A(Ay — 284, + 87A,)x. (143)

If the matrices are of small dimension (n = 1,2), then we can obtain such an enclosure
rather directly. For higher dimensions we can use the following Lemma of Plum, see [13].

6.12 Lemma Let A, B € C™" be complex Hermitian interval matrices such that B is
positive definite for all B € B. For some fixed Hermitian Ay € A and By € B, let (A, Tk),
(k=1,...,n) denote approximate eigenpairs of Apx = AByz with T} ByT; & 0.

Suppose that for some 1y, r1 > 0,
IXTAX — XT"BXA||. <7y |X'"BX —1I||.<r foral Ac A B¢cB,

where X = (T1,...,%,), A = diag(xl, o). Ifry <1, we have for al A€ A, B € B
and all eigenvalues A\ of Ax = \Bx

n
re |l B with r= 1i°r1, i=1,...,n,
k=1
where B,(\) = {z € C: [z — A| < r}. Moreover, each connected component of this union

contains as many e1genvalues as midpoints )\k Especially, if the balls B, ()\k) are disjoint,
then we have \, € B,(\;) for k=1,...,n
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In case of the Rayleigh-Ritz method we obtain enclosures A; € £; (i = 1,...,n) for the n
eigenvalues Ay, ..., A, of (140). Theorem 6.8 yields us then the desired upper bounds for

the n smallest eigenvalues ky, ..., K, of (126)
ki < N <supL;, 1=1,...,n.
In case of the Lehmann-Goerisch method we obtain the enclosures \; € £; (i=1,...,n)

for the n eigenvalues Xl, ...y Ap of (141). Theorem 6.9 yields us then the desired lower
bounds for the n largest eigenvalues k,,_, < -+ < Ky, of (126) below S,

B B

—> - — T=m-—-n,...,m.

KJ@ZB_ - ~
1—\ 1 —sup L;

Homotopy for finding

At last in this section we deal with the problem of finding 3, which satisfies assumptions
(i) and (ii) of Theorem 6.9 for problem (126).

Problem (126) is similar to the eigenvalue problem for the biharmonic operator in the
sense that on the left-hand-side of (126) stands also the biharmonic operator. Enclosures
for the first 100 Dirichlet eigenvalues of the biharmonic operator are known on the unit
square FEp, i.e. for

/ Aulp dr = 1// wp dz, for all p € H3(Ep),
Eg Bg

see [31]. Thus we can start our homotopy with a domain homotopy connecting a square
)y containing the domain 2 = ; with ;. We gave a more detailed description of the
domain homotopy in Section 6.3.3. At the end of this homotopy we gain lower bounds
for the k£ smallest eigenvalues of the biharmonic operator on €2, for some suitable k.

Afterwards we start a linear homotopy on the domain €2 connecting the eigenvalue problem
for the biharmonic operator with problem (126) via intermediate eigenvalue problems.
More precisely let M = max, g c(x) and let the base problem be

/ Aulp + aup dr = \O(M + «) / up dr, for all p € HZ(Q), (144)
0 Q
the eigenvalues of which can clearly be computed from the Dirichlet eigenvalues of the
biharmonic operator. This means with the notations of Section 6.3.3 that H = HZ(1),

No(u, ) = (M+a)/

up dr, and Ni(u,p)= /(E(:U) + a)uyp du.
0

Q

Assumption (120) is obviously satisfied. Thus the intermediate eigenvalue problems for
s €10,1] are

Aulyp + auyp dz (145)
Q
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= )\(S)/ (1= 8)(M + ) + s(c(z) + o)) up dr, for all p € H ().
Q
As explained in the general description in Section 6.3.3, the lower bounds obtained in the
last step in the linear homotopy is an appropriate value for 8 we were looking for.

6.4 Enclosure of integrals

In this section we give bounds for integral-expressions appearing in our work.

6.4.1 Enclosure for the moments M,

In Section 3.4 we defined the moments of a domain () as

M; = ma — d
gl J, e ]

In the case, when (@) is a circular disc or a square, and p is even, one can calculate M, in
closed form. But for general s we need a cubature formula with remainder term, or we
can treat this problem as follows. If ) is a circular disc with midpoint 0 and radius r,

then A
M@ =iy [ Ie = 0 aa]

Figure 20: Division of a circular disc into circle-strips

The function © — |z — (r,0)|° is constant along circles with center (r,0), and monotone
increasing as the radius of these circles grows. Thus we can split ) in circle-strips A;, as

shown in Figure 20 and
[le-opar<y na
Q i=1

where ¢; denotes the major radius of the circle-strip A;, and T; denotes its area. If n is
big enough, we get a good upper bound for the integral.
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In case of a square as shown on Figure 21 we can proceed analogously. Now we have

@)= [ /) ol da]

We can divide the square into circle-strips as shown in Figure 21.

The advantage of this method is that we can omit the supremum norm of some derivatives
of the integrand, as usually required for validated cubature formulas.

(0,0)

Figure 21: Division of a square into circle-strips

6.4.2 A cubature formula with computable error term

We use isoparametric elements to represent the domain 2. This fact has amongst others
the consequence, that the transformation of the unit triangle onto each of the elements
has the form

T(fﬂ]) = (P1(£7U)7 P2<€777)>7

where P, P, are cubic polynomials. If we calculate integrals of derivatives of some
finite element function, then we have to deal with a rational expression. In general such
expressions can not be integrated in closed form. Therefore we need a cubature formula
with computable error term. We use for the error representation the so-called Sard kernels.
We give a short description of the theory, for more detail see [8].

Let €2y denote the unit triangle throughout this chapter. Let C’go be a cubature formula
on ), which is exact for all polynomials of degree k. Let Eg” denote the error of the
cubature, i.e., for a function f: Qy — R let

Egé)y(f) = f(a?,y) d([E,y) - Cno(f)

Qo

Further, we use the notation

_Jy it 0<y
Y+ =1 0 otherwise ’
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and for i,57 >0
ot f(x,y)
fij(z,y) = T owioy

6.13 Definition Let k > 0 and k = 2l or k = 2] + 1. Define for (z,y) € Q

Ki(u) = Esfoy[yz( u)k fori=0,...,l,

Ki(v) = Egoy[m’(y v)h] fori=0,...,l,

Kiy(u,v) = E[(z—wli(y—v)]  ifk=2l,
Kipa(u,v) = ERY[(z —wl(y — o) ifk=20+1,
Kii(u,v) = Eg¥[(x — u)' sy —v)4] ifk=20+1.

These functions are called the Sard kernel functions of EG?.

6.14 Theorem Let k > 0. For f € C**1(Qy) we have

Egt’)y(f) :ki ( ) / KZ fk—i—l zz(u 0 du+/ K fzk—i—l Z(O U)dv]

L ) i) . 0),
ifk=2l+1 and

B = 5 [ KU ot 0) dut [ 30 hoain(00) o]

ki ( ) / K (u) fra- ii(u, 0) du+/ Ki( ) fikr1-i(0, U)dv]

/ Kp—1(u,v) fig1(u,v) d(u,v) + Ki—1(u,v) frie1(u,v) d(u,v)},

(z — !
if k = 2l.

Qo

With the help of Theorem 6.14 we obtain an upper bound for |E3”(f)|, if we compute
upper bounds for the supremum norm of the derivatives of f and for the integrals of the
absolute value of the Sard kernels occurring in the theorem.

We use the following cubature formula on Q. Let Py = (3,0), P = (3,1), P, = (0,3).
Let the cubature Cq, be defined for a function f: Qg — R via

Cas() = GU(P) + F(R) + ()
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This formula is exact for all polynomials of degree 2, i.e., k =2, [ = 1 in the theorem. If
we calculate the integrals of the Sard kernels listed above, then we get the desired upper
bound:

|EGY(f)] < 0.0013889 - (|| f3,0(w, 0)|lso o) + 10,300, 0) || oo 0.11)
+0.0014215 - (|| f2,1 (4, 0) || e o1 + 11f1.2(0, 0) s, 10.17)
+0.00290425 - (|| f2,1 (1, V)| et + [l fr.2(2, V) || sc20)-

To increase the precision of the integrals, we divide first the unit triangle into four sub-
domains as it can be seen in Figure 22, and we calculate the cubature and the error on

each subdomains. If needed, we proceed iteratively with dividing each subtriangles as in
the first step (Figure 22).

Figure 22: Division of the unit triangle

6.5 Numerical tools

All the computations were performed on the following computers:

1. InstitutsCluster of the Steinbuch Centre for Computing at KIT, with computing nodes
with 2 Quad-Core Intel Xeon X5355 processor of 2,667 GHz and 16 GB central memory
per dual board. For a more detailed description see the User’s Guide of the Institutscluster
33].

2. High-performance Computer HP XC3000 of the Steinbuch Centre for Computing at
KIT, with computing nodes with 2 Quad-Core Intel Xeon E5540 processor of 2,53 GHz
and 24 GB central memory. For a more detailed description see the User’s Guide of
HPXC3000 [34].

3. Parallel computer Otto of the Institute for Applied and Numerical Mathematics of
KIT with AMD Opteron 2352 processor of 2110.840 MHz and 32 GB central memory per
dual board.
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4. The cluster Taurus at the Engineering Mathematics and Computing Lab. of KIT with
5. Personal computers of the University of Debrecen and of KIT.

The computation of the approximate functions and the corresponding integrals were car-
ried out with the C++-finite-elements-program M++ developed by C. Wieners and his
research group. For a description of the package see [32]. We used continuous isopara-
metric cubic triangle-elements.

For solving linear systems we applied preconditioned GMRES with partial ILU precondi-
tioner, and the direct solver SuperLU. For the approximate integrals we used a 7-degree
quadrature rule. For computing eigenvalues of small matrices we used the linear algebra
package Jama and the template numerical toolkit TNT.

For verified computing we calculated the appropriate expressions in interval arithmetics
using the package C-XSC developed by R. Hammer, M. Hocks, U. Kulisch, D. Ratz et
al.. For a detailed description see [12].
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Notations
R, — the set of the positive real numbers
a — multiindex, a = (aq,...,a,) € (NU{0})"
la] — Ja|l=a1+ -+ a,
2 — domain in R", (open and connected)
0f) — boundary of 2
v — exterior unit normal at OS2
B.(z) — open ball with center in z and radius r
B(X,Y) — the space of bounded linear operators from X to Y,

)
)

Cy(©2) — the space of smooth functions f: Q@ — R with compact support in 2
)

— Lebesgue space

(-,-), — inner product in Ly(Q2), (u,v),, = / uv dx
0

I ll, — norm in L,(©)
I+ lle, — mormin (Ls())*, [lol, = ll(on, o) 12, = lovllZ, + lloallz,
H™P(Q) — Sobolev space of m-times weakly differentiable functlons f: Q=R

with weak derivatives in L,(2)
H™Q) — H™*(Q)

gme  — norm in H™P(Q), |jul

1
i = (32 I1Dull, )’

laj<m

HyP(Q) — C§°(2) in the norm of H™? for bounded domains
H'(Q) — H™(Q)

(,)uy — inner product in H3 (), (u, v) g = / VuVo dx
Q

|- llug — corresponding norm in Hy(Q), [Jull = [[Vull,

(,)mg — inner product in (Hy(©2 )) (0, p) iz = (o1, p1) g + (02, P2) s

|-[lzg — corresponding norm in (H&(Q)) ol 1= H(O’l,O'Q)HHé = ||lo|% 1+ HUZHHl
(*y)mi, — inner product in HY (), (u,v) / VuVv +yuv dx, v >0

| Ilu2,, — corresponding norm in Hi (), ||U||H01,7 = /(Vu) +yu? dz, v >0
Q

(,)uz — inner product in H3(Q), (u, )z = / AuAv dx
Q

— corresponding norm in Hg(€2), [ullzz = |Aull.,
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<'7 '>H(2J,a

(RN P
H™™(Q)
I Az

[RRIPEER

C'X‘—>Y

NOTATIONS

inner product in Hg (), (u,v),2, = / AulAv + ouv dzr, o >0
Q

corresponding norm in Hy (), ||u||?{3a = /(Au)2 + au? dr, a >0
Q
dual space of Hj"(2)

usual operator norm in H~"(2),

norm in H?(f2) corresponding to the norm || - 2. in HG(Q)
imbedding from the space X to the space Y

imbedding constant X — Y
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