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We establish a general existence result for Galerkin’s approximate solutions of abstract semilinear
equations and conduct an error analysis. Our results may be regarded as some extension of
a precedent work (Schultz 1969). The derivation of our results is, however, different from the
discussion in his paper and is essentially based on the convergence theorem of Newton’s method
and some techniques for deriving it. Some of our results may be applicable for investigating
the quality of numerical verification methods for solutions of ordinary and partial differential
equations.

1. Introduction

Let X be a real Hilbert space and X} C X be a closed subspace. Here, h is a positive parameter
(which will tend to zero). We denote by P;, the orthogonal projection onto Xj. We assume
that

%irr})”([ —Py)ul| =0 foranyucX, (H1)

where I : X — X is the identity operator. We are interested in studying error analysis of
Galerkin’s method for the following equation:

fu) =u-opu)=0. (1.1)
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Here, ¢ : U — X is a nonlinear map and U is a subset of X. We define fh :UNnXy — Xp by

fn(u) :=Pyf(u) forueUnX,. (1.2)

The equation fh (u) = 0 is the Galerkin approximate equation of (1.1). A precedent work [1]
by Schultz reads as follows.

Theorem 1.1 (see [1, Theorems 3.1 and 3.2]). One assumes (H1). Let R € (0, 0) be a constant
and U = {u € X; ||u|| < R}. One assumes that ¢ : U — X is a completely continuous map such that
@(U) C U. Then the following holds.

(i) The equation fh(u) = 0 has a solution uy, in U N Xy, for any h and there exists a monotone
decreasing sequence {hy }y-, with limy_, ,hi = 0 and ue, € U such that up, — Uy in X
as k — oo and ue, is a solution of (1.1). Moreover, if u, is the unique solution of (1.1) in
U, then one has limy, _ouy, = Uy, in X.

(ii) Let u. € U be a solution of (1.1). If ¢ has a Fréchet derivative, in a neighborhood, N, of
u, and 0 is not in the spectrum of f', then u, is the unique solution of (1.1) in N and
fr(u) = 0 has a solution uy, € Xy, for any h, which is unique for sufficiently small h and

[l = unll = |(T = Pu)ull, (1.3)

which means that ||u, — uy|| and ||(I — Py)u.|| are equivalent infinitesimals as h — 0.

In this paper, we always assume (H1) and the following (H2) in what follows:
€ C'(U,X), and ¢'(u) € £(X) is compact for any u € U, (H2)

where U C X is an open set. Under the conditions (H1) and (H2), we obtain results
similar to Theorem 1.1 (see Proposition 2.1 and Corollary 2.3). We also establish new other
results on error analysis (see Theorems 2.4 and 2.5). Our results may be regarded as some
extension of Theorem 1.1. The derivation of our results is, however, different from the proof
of Theorem 1.1, which is based on the Brower fixed point theorem and the equality (4.10). Our
proofs are essentially based on the convergence theorem of Newton’s method (Theorem 3.2)
and some techniques for deriving it. We remark that a version of the same theorem is applied
in [2] to an ordinary periodic system for a purpose similar to ours.

Various ordinary and partial differential equations appearing in mathematical physics
can be written in the form (1.1) with (H2) under an appropriate setting of the functional
spaces. See Section 5 for some concrete examples.

We define f, : U — X by

fn(u) :=u—Ppp(u) forueU. (1.4)

The map f, is a natural extension of fh and is very useful in our analysis below. Obviously, u
is a solution of fj,(u) = 0 if and only if u is a solution of f;(u) = 0. We can treat the equation
fn(u) = 0 more easily than f;,(u) = 0 since f}, is defined globally.



Journal of Applied Mathematics 3

One of our motivations for this study is to investigate the quality of a numerical
verification method for solutions of differential equations. Some of our results in this paper
may be applicable for such a purpose. See Remark 2.7 for further information.

The paper is organized as follows. In Section 2 we describe our main results. We
prepare some preliminary abstract results in Section 3 and apply them to prove our main
results in Section 4. In Section 5 we present some concrete examples on semilinear elliptic
partial differential equations.

Notations. Let X and Y be Banach spaces.

(1) We denote by || - ||, the norm of X. If X is a Hilbert space, then || - ||, stands for
the norm induced by the inner product of X. For u € X and r € (0,0), we write
By(u; r) :={v € X ||lv—-u| <r}. The subscript will be often omitted if no possible
confusion arises.

(2) For an open set V C A, C}(V, YY) denotes the space of continuously differentiable
functions from V to Y.

(3) We denote by £(X, Y) the space of bounded linear operators from X to Y and .£(X)
stands for £(X, X). For T € £(X, Y), ||IT| x_ y denotes the operator norm of T. The
subscript will be omitted if no possible confusion arises.

(4) Let ¢(h) and ¢(h) be nonnegative functions. We write ¢(h) ~ ¢(h) if ¢(h) and
@ (h) are infinitesimals of the same order as h — 0, that is, ¢$(h) = O(1)g(h) and
g(h) = O)p(h) as h — 0. We write ¢(h) = ¢(h) if ¢(h) and ¢ (h) are equivalent
infinitesimals as h — 0, thatis, ¢$(h) = {1+ 0(1)}g(h) ash — 0.

(5) Let Q be a bounded domain of R". We denote Lebesgue spaces by L7 () (1 < p < o0)
with the norms |[ull;,) = (fg |u(x)|de)1/” forl < p < oo, lullpe) =
ess. sup{lu(x)|; x € Q}. We denote by Hé(Q) the completion of C(Q) (the
space of C* functions with compact support in Q) in the Sobolev norm: ||u|| =
IVullz@ = (Zia ||6u/5xk||iz®))1/2. We denote by H™1(Q) the Sobolev space
{F € &'(Q); 3C € (0,00) such that |[F(¢)| < C”‘i’”Hg(g) for any ¢ € C§(2)} with
the norm ||F|y-1q) = sup{ [F($);¢ € CF(€2) and ||¢”Hg(§z) < 1}. Here, 9'(Q)
stands for the set of distributions on Q.

2. Main Results

In this section we describe our main results. We assume (H1) and (H2). Let u, € U be an
isolated solution of (1.1), that is, u, is a solution of (1.1) such that f'(u,) : X — X is bijective.
We set

T:=¢(u), A=I1-T=f(u),  A,=I-DPTP, (2.1)

for simplicity. The operator Ay, is an almost diagonal operator introduced in [3]. First we have
an existence theorem for Galerkin’s approximate solutions of (1.1).
Proposition 2.1. There exist h. > 0 and {un}yep,) C U such that the following (i)-(iii) hold.

(i) There exists R, > 0 such that u = uy, is the only solution of fi(u) = 0 in B(u.; R.) for
any h € (0, h,).
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(ii) u = uy, is an isolated solution of fr(u) = 0 for any h € (0, h.).

(iii) up — u. in X as h — 0 with the estimate

162 = ]| < Ci || fa ()| = Co (I = Pu)us]|  for any h € (0,h.), (2.2)

where {Ch}yeon,) C (1,2) and Cp, — 1ash — 0.

Remark 2.2. (i) Proposition 2.1(ii) is useful in our analysis below. Moreover, we immediately
obtain from it that u = wuy is an isolated solution of ho(u) = 0 for any h € (0,h,). This
guarantees that we can always construct a Galerkin approximate solution u;, by Newton’s
method for small i > 0.

(ii) In various contexts in applications, X}, is finite-dimensional for any h. In such
contexts the assumption (H1) implies that X is separable.

(iii) We do not assume dimXj; < oo. We briefly explain that it has some practical
benefits. The case dim X}, = oo appears, for example, in the following context. We are
interested in the semi-discrete approximation to a periodic system described by a partial
differential equation with a periodic forcing term. We may apply a Galerkin method only in
space to the original system in order to construct a simpler approximate system described by
ordinary differential equations. Then, for an isolated periodic solution of the original system,
our Proposition 2.1 may guarantee that in a small neighborhood of it the approximate system
has a periodic solution. For example, we can actually apply Proposition 2.1 to a semi-discrete
approximation to a periodic system treated in [3]. See [4, Remark 3.4] for how to rewrite the
system in [3] as (1.1).

In what follows in this section, {up},¢( ) always denotes the sequence as described
in Proposition 2.1. Since u, — uy, is decomposed into the Xj,-component P,u. —uj;, and the Xﬁ—
component (I — Py)u,, we have |ju, — uh||2 = || Puuts — u;,||2 +|I(I - Ph)u*ll2 and ||(I = Pp)u.|| <
||« — upl|. So, the last inequality and (2.2) immediately imply (2.3) below.

Corollary 2.3. We have

e = unll = || frn () || = 1T = Pr)ull, (2.3)
| Prtts — unl = o(|(I = Pr)usl) as h — 0, (2.4)
| Pres — unl = o[l — unll) as h — 0. (2.5)

Actually, we easily verify that (2.3), (2.4) and (2.5) are mutually equivalent. They
are very general features for the Galerkin method. The estimate (2.5) means that the Xj,-
component of the error ||P,u, — uyl| is an infinitesimal of a higher order of smallness with
respect to the whole error |[u, —uyl ash — 0.

The following two results are useful for applications (see Remark 2.7 below).
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Theorem 2.4. We have the following:

loee =l = [|f @) || = 1= PG || = | A7 f )|, 2.6)
1Putte = unll = | A7 fu(Pw) | = || Padi f P | ~ I Pu {00 = 9P [l @)
Theorem 2.5. (i) We have
sup ||¢'((1 - s)uy + sPyu)(I = Pp)|| — 0 as h — 0. (2.8)
se[0,1]
(ii) Let &y, be a positive constant for h € (0, h,) such that
en 2 sup [|¢/((1 - s)u. + sPyu) (I - Py)| (2.9)

s€[0,1]
forany h € (0, h.). Then, there exist constants hy € (0, h.) and C1 > 0 such that

I Putts — unl| < Crenl|(I - Pu)usl| for any h € (0, hy). (2.10)

In view of Theorem 2.5 (i) and (ii), we can always take {&n},¢(,) in (2.10) such that
en — 0ash — 0. The following Remarks 2.6 and 5.3 below shows that our estimate (2.10) is
in general sharper than an estimate which can be derived directly from the discussion in [1].

Remark 2.6. (i) In the same way as in the proof of [1, Theorem 3.2] we can obtain an estimate
related to (2.10). We set i, := (2pn + qn + 1)/ (1 = (pn + qn + 1)), pn == |A2T - Py)T|],
g = | A P.T(I - Py) || and ry = | A1 |- p(oun) = p(ae2) = T (=0 ) [/l — ]| Tt followss from
Proposition 2.1 (iii) and Proposition 3.1 below that py,, gn and rj, converge to 0 as h — 0. So,

Mk — 0as h — 0. Let &, be a positive constant for h € (0, h.) such that &, > /17 + 27,. Then
we have

|1 Pri — up|| < Exl|(I — Pp)u,|| for any h € (0, hy). (2.11)
We can verify that
€y is larger than ||(I - P)T|Y? for sufficiently small h > 0. (2.12)
Indeed, we immediately obtain (2.12) from
pr=I(I = Py)T]. (2.13)

We derive (2.11) and (2.13) at the end of Section 4.
(ii) When we compute &), for concrete examples (e.g., examples in Section 5 below),
it seems reasonable to estimate g, as g, < C||T(I — Pp)||. Here, C represents some positive
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constant independent of h. Then, it is actually necessary to take &, such that &, >
C|T(I - Ph)||1/ 2 for small k > 0. On the other hand, roughly speaking, (2.9) means that we
can take g, = ||T(I-Pp)|| for small h > 0 (See Remark 5.3 below). (We note that Proposition 3.1
below implies that || T(I = P4)|| — Oash — 0.)

(iii) We consider the case where T is self-adjoint (e.g., Example 5.1 below). In this case,
we have ||(I-Py)T|| = |[T(I-Pr)|- So, by (2.12) & is larger than ||T(I - P;,)||1/2 for small h > 0.

Remark 2.7. We mention applications of our results. Some of our results may be applicable for
testing the quality of a numerical verification algorithm for solutions of differential equations.
In general we obtain an upper bound of ||u, —uy|| as output data from a numerical verification
algorithm (See e.g., [5] and the references therein). By our Theorem 2.4 ||u,—uy|| is sufficiently
close to || f (up)|| for sufficiently small h. So, Theorem 2.4 shows that we can check the accuracy
of the output upper bound of ||u, —u|| by finding the value of || f (up,)|| when h is small. In [5]
we proposed a numerical verification algorithm which also gives upper bounds of || Py, —up||
as output data. Our Theorem 2.5 may be applicable for testing the accuracy of such upper
bounds. See Remark 5.4 for more detailed information.

3. Preliminary Abstract Results

In this section, we prepare some abstract results in order to prove our main results in
Section 2.

Proposition 3.1. We assume (H1). Let K : X — X be a compact operator. Then we have the
following:

P.K —K, KP,—K in£(X)ash—sD0, (3.1)

P.KP, — K in £(X) as h — 0. (3.2)

Proof. Though this result was proved in [6, Section 78], we give a simpler proof for the
convenience of the reader. First we show that

IK(I-Py)|| — 0 ash—s 0. (3.3)

We proceed by contradiction. We assume that (3.3) does not hold. Then we have 6 :=
limsup, _, [IK(I-Py)|| > 0. Therefore, there exist {h,},2; and {u,},; C X such that h, \, 0 as
n — o, ||yl =1 forn € N and

|K(I = Py, )un| > g for any n € N. (3.4)

Since K is compact and (I — Py, )u,, converges weakly to 0, we have ||K(I — Py, )u,|| — 0 as
n — oo. This contradicts (3.4). So, (3.3) holds. Since K* is also compact, we obtain

I(T = Po)K]|| = |[{(I = P)K}*|| = IK*(I = Pp)| — 0 asn— oo. (3.5)

So, we have (3.1), which implies (3.2). O
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Next, we describe some results in a more general setting. In what follows in this
section, let A and Y be Banach spaces and U C X be an open set. We assume F € C'(U, Y).

Theorem 3.2. Let ug € Uand L € £L(X, Y) be bijective. We defineamap g : U — X by

g(u) ==u- L'F(u). (3.6)

Let R > 0 be a constant satisfying B(up; R) ¢ U and b : [0,R] — [0, 00) be a non-decreasing
function such that

sup{[|g'@)|; u € Bluyr)} <b(r) for any r € [0,R]. (3.7)

Let gy > 0 be a constant such that

HL-lF(uO) || < &. (3.8)
We assume that there exist constants ry and r1 such that 0 <ro <1 <R,

£+ J‘ b(r)dr <, (3.9)
0

b(r) < 1. (3.10)

Then the equation F (u) = 0 has an isolated solution u, € B(ug; ry). Moreover, the solution of F(u) = 0
is unique in B(ug; 7).

Remark 3.3. (i) Theorem 3.2 is a new version of the convergence theorem of simplified
Newton’s method, which is a refinement of the classical versions such as [5, Theorem 0.1].
Actually, the former implies the latter.

(ii) The convergence theorem of simplified Newton’s method is a very strong and
general principle to verify the existence of isolated solutions. The reason is, roughly speaking,
that the condition of the theorem is not only a sufficient condition to guarantee an isolated
solution but also virtually a necessary condition for an isolated solution to exist. See [4,
Remark 1.3] for the detail.

Proof of Theorem 3.2. Though we may consider Theorem 3.2 as a corollary of [5, Theorem 1.1],
we describe the proof for completeness. We easily verify that u is a solution of F(u) = 0 if and
only if u is a fixed point of g(u). Let u,v € U. We obtain

1

(u) - (U)=J‘ 4 (v+t(u—v))dt=J‘1 "(v +t(u—v))dt(u - ) (3.11)
g -g 58 8 : :

0
By (3.7) and (3.11) we have

lg(u) — g(@)|| <b(r)|lu—-2| forany r € (0,R] and u,v € B(ug; ). (3.12)
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We set By := B(ug; 19). Let u € By. In view of (3.7), (3.8), and (3.11) with v := 1y, we have

lg(w0) = o] = || L Fuo)| < o, (3.13)

1 -
|lg(w) - g(uo)|| < 7o fo b(rot)dt = fo b(r)dr. (3.14)

Combining (3.9), (3.13), and (3.14), we have ||g(u) — uo|| < ry, which implies g(By) C By.
Therefore, in view of (3.10) and (3.12) g is a contraction on By. By the contraction mapping
principle there exists a unique solution u = u, on By for the equation F(u) = 0. We
immediately obtain from (3.10) and (3.12) that the solution of F(u) = 0 is unique on B(ug; r1).
Finally, it suffices to show that

F'(u) : X — Y is bijective for any u € B(up; 1) (3.15)

in order to prove that u, is isolated. We denote by I the identity operator on X. Let u €
B(ug; r1). Then, by (3.7) and (3.10) we have ||g’(u)|| < b(r1) < 1. This implies that I — ¢'(u) :
X — X is bijective. Since L is also bijective and F'(u) = L{I — g'(u)}, (3.15) holds. O

The next result may be considered as a refinement of [7, Theorem 3.1 (3.14)] and [8,
Theorem 3.1 (3.23)].

Proposition 3.4. Letu,v € U, (1-s)u+sve U foranys e (0,1) and L € L(X, Y) be bijective.

We set m := maxejo1] ||IL — F'((1 = s)u + sv)||. Then we have

JL () - F)l|
Tml[L]

<u-o|. (3.16)

Moreover, if m||L™Y|| <1 then we also obtain

|L{F(u) - F(0)}]
1—ml|L|

lu-ol < (3.17)

Proof. The proof is similar to that of Theorem 3.2. Let g: U — A be a map defined by (3.6).
We have

u-v=g(u)-g@)+L Y F(u)-F(v)}. (3.18)

It follows from (3.11) that ||g(x) — g(v)|| < m||L7||||u - v||. Combining this inequality and
(3.18), we obtain (3.16) and (3.17). O
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Theorem 3.5. Let u = u, € U be an isolated solution of the equation F(u) = 0. Let hg > 0 be a
positive constant, F, € C*(U, Y) and Hy, € L(X, Y)(0 < h < hy). We set H := F'(u.). We assume
that

Frn(u,) — 0 inYash—0, (3.19)
F,(w,) — H, H,— H in£(X,Y)ash—0, (3.20)
1:\1;161 dir,uy=0 foranyue U. (3.21)

Here, d(r,u) := sup{||F, (u)~F, (v)|; 0 <h < hg and v € UNB(u;r)}. Then, there exist a constant
h. € (0, ho) and sequences {cn}pe(on,) C (1,2), {n}peqon,) C U such that the following (a)—(f) hold:

(a)

ch—1 ash—0, (3.22)

(b) u = uy, is an isolated solution of Fy(u) = 0 for any h € (0, h,),
(c)

i = wall e < en|| R Fi)

P for any h € (0, hy), (3.23)

(d) fihhis) bijective with ||Hy, — Fj(w.)l| < 1/2)|H; || and |H;'|| < 2|[HY|| for any h €
O/ * )7

(e) the solution of Fy(u) =0 is unique in B(u,; Ry,) for any h € (0, h.), where

Ry, := sup{R >0; B(u.; R) cU,d(R,u.) < o || Fr - F,;(u*)”} >0, (3.24)

12,

(f)

Ch ”H};1 Fr(u)|| < Ry for any h € (0, hy). (3.25)

Proof. By (3.20) and the stability property of linear operators (e.g., [3, Corollary 2.4.1]), F, (u.)
and Hj, are bijective for sufficiently small h > 0 and F} (,)”" — H™', H,' — H 'in £(Y, X)
ash — 0. Letyn, = ||H};1Fh(u*)|| and g (u) == u— H;th(u). We set d(r) := d(r,u.) forr >0
and define by (r) := [|H, [[{|[H — F} (e.)| + d(r)). Let o = 1/{1 — by(2ns)}, 1 := cagy and
6 = (1/2||H,;1||) — |Hp, = F} (u.)||. Then, we easily verify thatas h — 0,

Hh — Or Cp — 1/ rhn — O/ 6h 0) (326)

— ;(>
2|l
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Therefore, there exist h. € (0, hg) and ¢ € (0,1) such that for any h € (0, h.), F} (u.) is bijective
with (d), 1 < ¢ <2,d(r, +€) < 6, and B(u.; 1, +€) C U. It follows that |[|g} (w)]| < bu(r) for
any h € (0,h.), r>0,and u € UN B(u.;r). We also have r, +¢ < R, and

T
Nn + f by(r) dr < N + by (ry) < 1. (3.27)
0

Let he (0,h.) and R € (1, Ry). We apply Theorem 3.2 by setting F := Fy, 1 := u., L := Hp,
b := by, ry := rp, 1 := Rand &y := 1. Then, we obtain the desired conclusions. ]

Remark 3.6. Theorem 3.5 is related to [7, Theorem 3.1] and [8, Theorem 3.1]. Actually, their
proofs are similar to ours. Our proof is based on the convergence theorem of simplified
Newton’s method, from which they may be derived similarly.

4. Proofs of Main Theorems

We prove the results in Section 2. We use the notation (2.1).

Proof of Proposition 2.1. We apply Theorem 3.5 by putting X =Y :=X,F:= f, Fj:= fp, H = A
and Hy, := Aj. We show (3.19)—(3.21). By (H1) we have f,(u,) = (I - P,)u, — 0 inX as
h — 0. Therefore, (3.19) holds. It follows from (H2) and Proposition 3.1 that

filu)=1-PT—I-T=A, A,— A in £(X)ash—0. (4.1)

So, (3.20) holds. Let r > 0, u € Uand v € UNB(u;r). Since ¢’ is continuous, we have ||f (1) -
@I < l¢'(w) —¢'(v)| — 0 asr ™\, 0, which implies (3.21). Therefore, by Theorem 3.5,
there exist a small constant k. > 0, {un} e n,) and {Cn}pe(p,) such that (a)—(f) with ¢, == Cy
hold. So, we immediately obtain (ii) and u, — u, in X as h — 0. Since A;lfh(u*) = fn(ui) =
(I = Pp)u,, (a) and (c) imply (2.2). So, (iii) holds. In view of (d) and (e), we have (i) with

_ - 1
R, := sup{R >0;B(u,; R) c U and d(R) < m}, (4.2)

where E(R) =sup{|[{¢'(v) — ¢'(u.) }|; v € UN B(u,; R) }. The proof is complete. O

Proof of Theorem 2.4. We set u(s, h) := (1-s)up+su., for simplicity. Proposition 2.1 (iii) implies
maXsefo,1]||ts — 1u(s, h)|| = ||ux —unl| — 0 as h — 0. First we show (2.6). We have f(uy) =
~(I = Pp)g(up) = (I - Pp) f(un), A;,' — A in £(X) ash — 0 and

my = Sré}gj(]”Ah _f (u(sl h))”

(4.3)
<||An - Al + n}oa>1<]||f’(u*) - f'(u(s,h))|| — 0 as h—0.
se|0,
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Since Ay f(up) = f(up), we have A;lf(uh) = f(up). We apply Proposition 3.4 with L := Ay,
U :=uy, v = u, and F := f to obtain

I|.f Gun) ||

u
WP - PN
1= my]| 4]

— < for small h > 0, (4.4)
Lmy |43

which implies ||u, — w.|| = ||f(un)]. We also have |u, — u.| = ||A~1f(uy)|| by the above
discussion with L := Aj, replaced by L := A. Next, we show (2.7). In the same way as above
we apply Proposition 3.4 with L := A (resp., L := Ay), u := up, v := Pyu, and F := fj, to have

1Pa =il = || A7 fuPaw) | (resp., 1Puee —wall = | A7 fu (P ||). 45)
Since fn(Ppus) = Pyf(Pou.) and A, commutes with P,, we have ||Pyu, — uyl| =
||PhA,;1f(Phu*)||. Combining (4.5) and f (Pnu.) = Pr{¢(u.)—@(Pyu,)}, we obtain || Pyu,—up|| ~
1Priep(ie) = @(Pre) . O
Proof of Theorem 2.5. We set u.(s, h) := (1 — s)u, + sPyu, for simplicity.
(i) It follows from (H2) and Proposition 3.1 that
l¢' () (I = Py)|| — O. (4.6)
By (H1) and the continuity of ¢'(u) at u = u, we have
sup ||¢' (1) — ¢ (ue(s,h))|| — 0 as h — 0. (4.7)
s€[0,1]
We obtain (2.8) from (4.6) and (4.7).
(ii) In the same way as (3.11) we have
1
p(u) = p(Pas) = [ ¢/ (a5, ) (1= P (48)
0
By this equality, (2.7) and (2.9), we have (2.10). O

Finally we derive (2.11) and (2.12).

Proof of (2.11) and (2.13). Without loss of generality we assume &, = /1 +21. First we
derive (2.11). This proof is essentially the same as that of [1, Theorem 3.2]. It suffices to prove

i = i)l < (14 ) 1T = Pyl (49)
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which implies (2.11) in view of ||u, — up||* = || Pytts — u]|* + || (I = Pp)w.]|*. We have

A(up —we) + (I = Pp)T (up — us) = PuT(I = Pp) (up — u.)
= Pu{op(un) — o (us) = T(up — 1) } (4.10)
=-A(l = Py)u. — (I - P,)T(I - Pp)u

It follows that
lun = wall < (pn + gn + 10) lun = wa|l + (1 + pu) |1 = Pr) ], (4.11)

which implies (4.9). Next we derive (2.13). Since A = [ + K with K := T(I - T)™!, we obtain
from Proposition 3.1 that

| A7 (1= P)T = (1= POT | = IK(T = P)T < |K (L =PI = P)T]|

(4.12)
=o(1)||(I-Py)T| as h—0.
So, (2.13) holds. O
5. Concrete Examples
In this section we consider the following semilinear elliptic boundary value problem:
—Au=G(x,u,Vu) in Q with u =0 on 09, (5.1)

where Q is a bounded convex domain in RN (N < 3) with piecewise smooth boundary
0Q. We will rewrite (5.1) as the form (1.1) under the appropriate setting of functional
spaces. We simply denote G(u) = G(-,u, Vu). We assume G € C'(H(Q), H'(Q)). Let
L € L(H)(Q), H'(Q)) be the operator defined by Lu := —Au. We set X = H;(Q) with
the norm [|ully := [|Vull2qy and @(u) := L™'G(u). Then, we have ¢, f € C'(X,X). We can
rewrite (5.1) as f(u) = 0. We choose X}, as an approximate finite element subspace of X with
mesh size h.

In what follows, we concentrate on the cases: Q = (0,1) Cc Rand Q = (0,1)x(0,1) c R%
We use finite element methods with piecewise linear and bilinear elements on the uniform
(rectangular) mesh with mesh size h = 1/n(n € N). Then, we have dim X, = n — 1 in the 1-
dimensional case and dim X}, = (n—l)2 in the 2-dimensional case. In this context the following
basic estimates hold:

(I = Pu)ull 2y < Cah [lully  for any u € X, (5.2a)
(I = Pr)ullx < Coh ||Aullj2q) forany ue Xn H?*(Q), (5.2b)

”(I - Ph)u”Lw(Q) < Cch ||Au||L2(Q) for any u exXn HZ(Q), (52C)
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where C,, Cp, and C. are some positive constants independent of h and u. As in previous
sections, we denote by u, an isolated solution of f(u) = 0 and by uy, a finite element solution of
f(u) =0 (i.e., asolution of fh(u) = 0) in a small neighborhood of u,. In view of Proposition 2.1,
uy, exists uniquely in a small neighborhood of u, for sufficiently small & > 0. In our examples
below we show that the following error estimate holds:

| Patts — || = o(h2) as h — 0. (5.3)

For simplicity we denote u.(s, h) := (1 — s)u. + sPyu,.. We will derive (5.3) from Theorem 2.5
and the duality

ll¢’ (s, ) (I = Pu)|| = || (I = Pu)g' (s (s, 1))" |- (5.4)

We now present two examples.

Example 5.1. We consider the following Burgers equation:

-Au+uu,=g inQ:=(0,1)x(0,1) with u=0 on 0. (5.5)

Here, g(x,y) is a given function with ¢ € L*(Q2). As mentioned above, we rewrite (5.5) as
f(u) :=u—¢(u) = 0. In the present case ¢ : X — X is a nonlinear map defined by ¢(u) :=
L' (—uu, + ). By the elliptic regularity property we have u, € H*(Q) (see e.g., [9]). We will
derive (5.3). Let u, v € X. We easily verify that

¢ (v)u = -L (vu, +v,u), @' (v)'u=L"(vu,) foranyueX. (5.6)
By (5.2b) we have

(T = Pu)¢ (ua(s, h)"u

| < Cohllus(s, Muxllz(q) < Cohllue(s, W)l llullx.  (57)
It follows that

| (I = Pr)g' (us (s, 1)"|| < Cohllua(s, h)ll»(q)- (5.8)
We obtain from (5.2c) that

llus(s, h)||L°°(Q) < ||”*||Lw(gz) + CChS”Au*”LZ(Q)' (5.9)
It follows from (5.4), (5.8), and (5.9) that

Sl[lp]”(p'(u*(s, h))(I - Ph)” < Cbh(””*||L°°(Q) + Cch”A“*”LZ(Q)) = Eh- (5.10)
s€[0,1

By (5.10), (5.2b), and Theorem 2.5 we have (5.3).
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Example 5.2. We consider the Emden equation
~Au=u* in Q:=(0,1) x (0,1) with u =0 on 0Q. (5.11)

We omit the one-dimensional case since it is easier. We can treat the present case in a similar
way to Example 5.1. We rewrite (5.11) as (1.1). In the present case ¢ : X — X is defined by
¢(u) == L' (u?). Let u,v € X. We verify that ¢'(v)u = 2L~ (vu) and that ¢'(v) is self-adjoint.
By (5.2b) and Sobolev’s inequality we have

| (I = Pu)¢p (. (s, h))u|| < 2Cohllua(s, h)ll s qyllull s (o

< Chllu(s, W) |[[[ull < Chlfe||[fze]|

(5.12)

forany s € [0,1] and u € X. Here, C > 0 is a constant independent of s, h, and u. It follows
from this inequality and (5.4) that

sup ||¢'(u.(s, h))(I = Py)|| < Chllu]| := . (5.13)
s€[0,1]

By (5.13), (5.2b), and Theorem 2.5 we have (5.3).

Remark 5.3. This remark is related to Remark 2.6.

(i) As mentioned in Remark 2.6 (ii), SUPe01] llo'((1—5)us+5Phus)(I-Py)|| = |T(I-Pn)||
holds in general. Actually, in Example 5.2 (resp., Example 5.1) our best possible upper bound
of SUPe0,1] ll¢' (1x(s, b)) (I — Py)|| is the right-hand side of (5.13) (resp., (5.10)), which is just
the same (resp., has the same order) as that of ||T(I — Pp)||.

(ii) We pointed out that our estimate (2.10) is in general sharper than (2.11), which is
directly derived from the discussion in [1]. In order to show it concretely, we apply (2.11) to
the equations in Examples 5.1 and 5.2. In both cases our best possible error estimate is the
following:

Pt — up|| = o<h3/2) as h —s 0. (5.14)

Compare (5.14) with (5.3), which is based on (2.10). Though we omit the detailed derivation
of (5.14), we show here that we cannot obtain a better estimate than (5.14) if we use (2.11) as
a basic estimate. By the same discussion in Examples 5.1 and 5.2 we have

(I =Py’ (w.)]| = O(h) as h—0, (5.15)

which is our best possible upper estimate of ||(I - P;,)T||. So, in view of (2.13), it is necessary to
take &, such that &, > Ch'/2 for small h. Here, C > 0 is a constant independent of h. (Compare
this estimate with (5.10) and (5.13).) Therefore, we cannot improve (5.14) if we use (2.11) and
(5.2b) as basic estimates.

Remark 5.4. Various numerical verification algorithms for solutions of differential equations
were proposed up to now (see e.g., [10]). Some of them give upper bounds of || Pyu, — uy|| as
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output data (see [5]). Theorem 2.5 may be applicable for checking the accuracy of such output
upper bounds since we can apply it to given problems in order to compute the concrete order
of ||Pyu. — uy|| as h — 0. For example, we treated problems (5.5) and (5.11) as concrete
numerical examples in [5], where we proposed a numerical verification algorithm based on a
convergence theorem of Newton’s method. In these problems (5.3) is the theoretical estimate
of || Phu, —up|| derived from our Theorem 2.5. The output data as upper bounds of || P, — up||
in [5, Section 3] seem to have just the order of h? as h — 0. So, the accuracy of such output

upper bounds in [5, Section 3] is satisfactory as long as we judge it by the theoretical estimate
(5.3).
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