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Finite element exterior calculus is an approach to the design and understand-
ing of finite element discretizations for a wide variety of systems of partial
differential equations. This approach brings to bear tools from differential
geometry, algebraic topology, and homological algebra to develop discretiza-
tions which are compatible with the geometric, topological, and algebraic
structures which underlie well-posedness of the PDE problem being solved.
In the finite element exterior calculus, many finite element spaces are re-
vealed as spaces of piecewise polynomial differential forms. These connect
to each other in discrete subcomplexes of elliptic differential complexes, and
are also related to the continuous elliptic complex through projections which
commute with the complex differential. Applications are made to the finite
element discretization of a variety of problems, including the Hodge Lapla-
cian, Maxwell’s equations, the equations of elasticity, and elliptic eigenvalue
problems, and also to preconditioners.
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1. Introduction

The finite element method is one of the greatest advances in numerical
computing of the past century. It has become an indispensable tool for sim-
ulation of a wide variety of phenomena arising in science and engineering. A
tremendous asset of finite elements is that they not only provide a method-
ology to develop numerical algorithms for simulation, but also a theoretical
framework in which to assess the accuracy of the computed solutions. In
this paper we survey and develop the finite element exterior calculus, a new
theoretical approach to the design and understanding of finite element dis-
cretizations for a wide variety of systems of partial differential equations.
This approach brings to bear tools from differential geometry, algebraic
topology, and homological algebra to develop discretizations which are com-
patible with the geometric, topological, and algebraic structures which un-
derlie well-posedness of the PDE problem being solved. Applications treated
here include the finite element discretization of the Hodge Laplacian (which
includes many problems as particular cases), Maxwell’s equations of elec-
tromagnetism, the equations of elasticity, and elliptic eigenvalue problems,
and the construction of preconditioners.

To design a finite element method to solve a problem in partial differen-
tial equations, the problem is first given a weak or variational formulation
which characterizes the solution among all elements of a given space of func-
tions on the domain of interest. A finite element method for this problem
proceeds with the construction of a finite-dimensional subspace of the given
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function space where the solution is sought, and then the specification of
a unique element of this subspace as the solution of an appropriate set of
equations on this finite-dimensional space. In finite element methods, the
subspace is constructed from a triangulation or simplicial decomposition of
the given domain, using spaces of polynomials on each simplex, pieced to-
gether by a certain assembly process. Because the finite element space so
constructed is a subspace of the space where the exact solution is sought,
one can consider the difference between the exact and finite element solution
and measure it via appropriate norms, seminorms, or functionals. Generally
speaking, error bounds can be obtained in terms of three quantities: the ap-
proximation error, which measures the error in the best approximation of
the exact solution possible within the finite element space, the consistency
error, which measures the extent to which the equations used to select the
finite element solution from the finite element space reflect the continu-
ous problem, and the stability constant, which measures the well-posedness
of the finite-dimensional problem. The approximation properties of finite
element spaces are well understood, and the consistency of finite element
methods is usually easy to control (in fact, for all the methods considered in
this paper there is no consistency error in the sense that the exact solution
will satisfy the natural extension of the finite element equations to solution
space). In marked contrast, the stability of finite element procedures can
be very subtle. For many important problems, the development of stable
finite element methods remains extremely challenging or even out of reach,
and in other cases it is difficult to assess the stability of methods of interest.
Lack of stable methods not only puts some important problems beyond the
reach of simulation, but has also led to spectacular and costly failures of
numerical methods.

It should not be surprising that stability is a subtle matter. Establishing
stability means proving the well-posedness of the discrete equations, uni-
formly in the discretization parameters. Proving the well-posedness of PDE
problems is, of course, the central problem of the theory of PDEs. While
there are PDE problems for which this is a simple matter, for many im-
portant problems it lies deep, and a great deal of mathematics, including
analysis, geometry, topology, and algebra, has been developed to estab-
lish the well-posedness of various PDE problems. So it is to be expected
that a great deal of mathematics bears as well on the stability of numer-
ical methods for PDE. An important but insufficiently appreciated point
is that approrimability and consistency together with well-posedness of the
continuous problem do not imply stability. For example, one may consider
a PDE problem whose solution is characterized by a variational principle,
i.e., as the unique critical point of some functional on some function space,
and define a finite element method by seeking a critical point of the same
functional (so there is no consistency error) on a highly accurate finite el-
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ement space (based on small elements and/or high-order polynomials, so
there is arbitrary low approximability error), and yet such a method will
very often be unstable and therefore not convergent. Analogously, in the
finite difference methodology, one may start with a PDE problem stated in
strong form and replace the derivatives in the equation by consistent finite
differences, and yet obtain a finite difference method which is unstable.

As mentioned, the well-posedness of many PDE problems reflects geo-
metrical, algebraic, topological, and homological structures underlying the
problem, formalized by exterior calculus, Hodge theory, and homological
algebra. In recent years there has been a growing realization that stability
of numerical methods can be obtained by designing methods which are com-
patible with these structures in the sense that they reproduce or mimic them
(not just approximate them) on the discrete level. See, for example, Arnold
(2002), and the volume edited by Arnold, Bochev, Lehoucq, Nicolaides and
Shashkov (2006a). In the present paper, the compatibility is mostly related
to elliptic complexes which are associated with the PDEs under consider-
ation, mostly the de Rham complex and its variants and another complex
associated with the equations of linear elasticity. Our finite element spaces
will arise as the spaces in finite-dimensional subcomplexes which inherit the
cohomology and other features of the exact complexes. The inheritance will
generally be established by cochain projections: projection operators from
the infinite-dimensional spaces in the original elliptic complex which map
onto the finite element subspaces and commute with the differential opera-
tors of the complex. Thus the main theme of the paper is the development
of finite element subcomplexes of certain elliptic differential complexes and
cochain projections onto them, and their implications and applications in
numerical PDEs. We refer to this theme and the mathematical framework
we construct to carry it out, as finite element exterior calculus.

We mention some of the computational challenges which motivated the
development of finite element exterior calculus and which it has helped to
address successfully. These are challenges both of understanding the poor
behaviour of seemingly reasonable numerical methods, and of developing
effective methods. In each case, the finite element exterior calculus provides
an explanation for the difficulties experienced with naive methods, and also
points to a practical finite element solution.

e The system o = gradwu, divu = f (the Poisson equation written in
first-order form) is among the simplest and most basic PDEs. But
even in one dimension, the stability of finite element discretizations
for it are hard to predict. For example, the use of classical continuous
piecewise linear elements for both ¢ and wu is unstable. See Arnold,
Falk and Winther (2006b) for a discussion and numerical examples.
This is one of many problems handled in a unified manner by the finite
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element exterior calculus approach to the Hodge Laplacian given in
Section 7.

e A standard variational form for the vector Poisson problem is to min-
imize the energy [[(|divul? + |curlu|?)/2 — fu] dz over vector fields
satisfying the boundary condition, say, u-n = 0 on the boundary. This
problem is well-posed, but a standard finite element method which pro-
ceeds by minimizing the energy over a piecewise polynomial subspace
of the energy space, will inevitably converge to the wrong solution on
some domains, e.g., nonconvex polygons or polyhedra. See the end of
Section 2.2 for more on this.

e With naive choices of finite element spaces, the computed spectrums
of some elliptic eigenvalue problems related to the vector Laplacian or
Maxwell’s equation, bear no relation to the true spectrum, or include
spurious eigenvalues that converge to a point outside the true spec-
trum as the mesh is refined. See, e.g., Boffi (2006) for more on this
and numerical examples. Application of the finite element exterior cal-
culus makes the computation and numerical analysis of such eigenvalue
problems straightforward, as explained in Section 8.

e The equations of elasticity are classically among the most important
applications of the finite element method. A natural variational for-
mulation for them is the Hellinger—Reissner principle. Despite four
decades of searching, stable finite elements for this variational princi-
ple have proved elusive. The first such using polynomial shape func-
tions were presented in Arnold and Winther (2002) for plane elasticity,
using the ideas of finite element exterior calculus and spurring further
development. New families of stable elements for elasticity in arbitrary
dimensions are presented in Section 11.

e Multigrid methods based on the additive Schwartz smoothers used for
standard finite element methods do not work when applied to some
other problems involving the H(curl)-inner product. But a different
choice of the additive Schwartz smoother does lead to effective multi-
grid solvers. See Section 10.

The finite element exterior calculus is not the only compatible discretiza-
tion approach in active development. It certainly has motivations and
features in common with mimetic finite difference methods (Bochev and
Hyman 2006), covolume methods (Nicolaides and Trapp 2006), and the dis-
crete exterior calculus (Desbrun, Hirani, Leok and Marsden 2005). More-
over, there are coincidences of methods in simple cases. However, there
are also major differences. In mimetic finite differences and the discrete
exterior calculus, the fundamental object is a simplicial cochain, a function
assigning a number to each simplex of dimension k of the simplicial com-
plex. There is, of course, a close relation between differential forms and
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simplicial cochains. A differential form of degree k can be integrated over
a simplex of dimension k to give a number, and de Rham’s theorem states
that this map from the de Rham complex to the simplicial cochain complex
induces an isomorphism on cohomology. It is less obvious how to go from
a cochain to a differential form. An answer was provided by Whitney, who
constructed a one-sided inverse of the de Rham map by associating to any
k-cochain a piecewise linear differential k-form. Bossavit (1988) recognized
that the Whitney forms coincided with low-order finite element spaces that
had been developed for electromagnetism. In view of all this, there is a very
close relationship between mimetic finite differences and discrete exterior
calculus, on the one hand, and the Whitney form complex of the finite ele-
ment exterior calculus. But the finite element exterior calculus described in
this paper involves much more than the Whitney forms, namely two families
of finite element spaces of differential forms, P,.A¥(7;,) and P~ A*(T3,), with
a rich structure of interconnections between them. Of these, the spaces
Pl AF (75) are the Whitney forms and isomorphic to simplicial cochains,
while the others do not naturally fit in the simplicial cochain formalism.
As pointed out at the start of this Introduction, a great strength of finite
element methods is that the discrete solution belongs to the same function
space as the exact solution and so comparison is natural. For this reason
we view the realization of finite elements as differential forms, rather than
as discrete objects which mimic differential forms, as highly desirable.

Much of the foundation of finite element exterior calculus was developed
by many people over a long period of time. Besides the work of Whitney
and Bossavit already mentioned, we signal the contributions of Hiptmair
(Hiptmair 1999a, Hiptmair 2001, Hiptmair 2002), especially to the aspects
of the theory that are relevant for electromagnetic problems. Interest in
the subject grew with the 2002 presentation at the International Congress
of Mathematicians (Arnold 2002) where the strong connection between nu-
merical stability and cochain projections of elliptic complexes was first em-
phasized. Many other references will be made throughout the paper, but
the literature is too large to reference anywhere near all the relevant work.

This paper is more than a survey of an existing theory. We also present
a number of results here which either are new, or appeared only recently
in our other work. For example, we emphasize the relevance of the Koszul
complex in constructing finite element subspaces of spaces of differential
forms and determining their properties. The Koszul differential leads to
the family of finite element spaces P A¥(7},), including the Whitney forms
(r=1).

The two families of spaces P.A*(7;,) and P A*(7;,) include among them,
for special values of r and k, the Lagrange finite elements and most of the
stable finite element spaces that have been used to solve mixed formulations
of the Poisson or Maxwell’s equations. A new aspect of this paper is the
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development of bases and degrees of freedom for all these spaces in a unified
fashion that is not possible when the spaces are studied in isolation from
each other. In particular, the degrees of freedom we present are in some cases
more natural than the ones that have appeared previously in the literature.

As alluded to, a key feature of our approach is the arrangement of these
spaces of finite element differential forms into finite dimensional subcom-
plexes of the de Rham complex. In fact, we show that for each polynomial
degree there are 2"~! such subcomplexes in n dimensions which reproduce
the same cohomology. Some of these complexes had been studied before,
especially the celebrated complex of Whitney forms and its higher degree
generalizations, but many are new. Some of these new complexes turn out
to be essential for the discretization of the elasticity system.

Another direction which is new to this paper is the use of group repre-
sentation theory to characterize the spaces of polynomial differential forms
P,AF(R™) and P, A¥(R™) which are used to construct the finite element
differential forms. In Section 3.4, we show that these spaces are nearly the
only ones with a certain affine invariance property.

The development of finite element methods with weakly imposed sym-
metry for the elasticity equations as presented here appeared only recently
in our work. A key tool, not previously used in numerical analysis, is the
BGG resolution. The presentation here is more general and simpler than
the previous versions, and the treatment of traction boundary conditions
first appears here.

A great strength of the exterior calculus approach is the way it unifies
seemingly different problems in a common framework. A familiar example
is the unification of the three main first-order differential operators of vector
calculus, grad, div, and curl, as a single operator, the exterior derivative,
d. In a similar way, the Hodge Laplacian, dé + 6 d, where ¢ is the formal
adjoint of d, unifies many important second-order differential operators.
By studying the numerical solution of source and eigenvalue properties and
preconditioners for the Hodge Laplacian in generality, we simultaneously
treat many different problems, including the standard finite element meth-
ods with Lagrange elements for the scalar Laplacian, mixed finite elements
for the Laplacian, different mixed finite element formulations for the vector
Laplacian, curl curl problems arising in electromagnetics in different formu-
lations, and div-curl systems.

We also mention some more technical aspects of the current presentation
that distinguish it from others that appear in the literature. We treat do-
mains of full topological generality, that is, with arbitrary Betti numbers.
Thus our goal is not to show that the finite element de Rham subcomplexes
we construct are exact, but rather that they reproduce the de Rham co-
homology of the domain. When we consider boundary value problems for
the Hodge Laplacian, we must take into account the harmonic forms, and
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so well-posedness depends on a finite number of compatibility conditions of
the data and uniqueness requires a finite number of side conditions, and we
reproduce this situation on the discrete level.

Another technical aspect of the presentation is that we use not only the
canonical commuting projection operators into the finite element spaces,
but also smoothed variants of these, which still commute with the exterior
derivative and which have better boundedness properties. These allow sim-
pler and cleaner analysis in many places. The construction of such bounded
cochain projections is a recent and active subject of research. We present an
approach here inspired by Schéberl (2005) and Christiansen (2005), while
recognizing that it is very possibly not the last word in this matter.

The contents of the paper are as follows. In the first part of the paper,
we develop the finite element exterior calculus, starting with a review of
the necessary exterior algebra, exterior calculus, and Hodge theory. We
then turn to polynomial differential forms which are intimately related to
the Koszul complex. Here we develop the polynomial spaces P,AF(R")
and P~ A¥(R") and find bases and degrees of freedom for them, and also
characterize them through affine invariance. We then assemble these spaces
into finite element differential forms, which are the main objects of interest,
and derive the finite element de Rham subcomplexes and cochain projections
which are the key tools of finite element exterior calculus. With these we
easily present the basic finite element discrete Hodge theory.

In the second part of the paper, we apply these tools to concrete problems:
discretization of the Hodge Laplacian, eigenvalue problems, Maxwell’s equa-
tions, and preconditioning. The final application, and the most substantial,
is to mixed discretizations of elasticity. Here we use some additional tools:
vector-valued differential forms and the BGG resolution.

PART ONE

Exterior calculus, finite elements,
and homology

2. Exterior algebra and exterior calculus

In this section we recall the basic objects and results of exterior algebra and
exterior calculus. This material can be found, in varying degrees of gen-
erality and in varying notation, in many sources, including Arnold (1978),
Bott and Tu (1982), Federer (1969), Janich (2001), Lang (1995), and Taylor
(1996).
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2.1. Exterior algebra

Alternating algebraic forms on a vector space

Let V be a real vector space of dimension n. For each positive integer k, we
denote by Alt* V the space of alternating k-linear maps V' x---xV — R. We
refer to such maps as alternating algebraic k-forms on V or simply algebraic
k-forms. Thus, an algebraic k-form on V' assigns to a k-tuple (v, ..., vg) of
elements of V' a real number w(vy,...,v), with the mapping linear in each
argument, and reversing sign when any two arguments are interchanged. It
is natural to set AltV = R. Note that Alt! V is just the dual space V* of
V', the space of covectors.

Exterior product
Given w € Alt/ V and n € AltF V', we define their exterior product or wedge
product w A € AlVTRV by

(w A 77)(7117 SRR vj-i—k)
= Z(Slgn U)w(v0(1)7 SR Ua(j))n(va(j+1)a ) UO'(j—Fk))? v; €V, (21)

where the sum is over all permutations o of {1,...,j+k}, for which (1) <
o(2)<---o(j)and o(j+1) <o(j+2) <---0(j+k). The exterior product
is bilinear and associative, and satisfies the anti-commutativity condition

nAw= (-1 wAn, weAlt!V,ne AltPV.

This can be summarized by the statement that the direct sum AltV :=
D, AIt* V is a anti-commutative graded algebra called the Grassmann al-
gebra or exterior algebra of V*. (In the context of graded algebras, anti-
commutativity is often referred to simply as commutativity.)

Pullback

A linear transformation of vector spaces L : V' — W induces a linear trans-
formation L* : Alt W — Alt V called the pullback, given by

L*w(vy,...,v) = w(Lvy, ..., Lvg), wé€ AW, vy, v € V.

The pullback acts contravariantly: if U v L W, then Alt W L2
AtV £ Al U, and K* o L* = (L o K)*. The pullback also respects
the algebra structure in the sense that L*(w An) = L*w A L*n.

A particular case is when L is the inclusion iy of a subspace V into W.
Then the pullback defines a surjection 47, of Alt W onto Alt V. If in addition
W has an inner product, so that the orthogonal projection 7y : W — V' is
defined, then its pullback defines an injection of AltV into Alt W and the

pullback of the composition W =5 V - W associates to each w € AltF W



10 D. N. ArNoLD, R. S. FALK AND R. WINTHER

its tangential part with respect to V', given by

(@)1, - o V) = Wy vn, . Ty R).

Thus the tangential part of w vanishes if and only the image of w in Alt* V/
vanishes. We may also speak of the normal part of w with respect to V,
defined to be w — w{;ij;w. (For k > 1, this is not generally the same as the
tangential part with respect to the orthogonal complement of V.)

Bases
Let vq,...,v, be some basis of V. Then an algebraic k-form w is uniquely
determined by its values w(vy(1),--.,Vsk)) for each increasing map o :

{1,...,k} — {1,...,n}, and these values may be assigned arbitrarily. Thus

dim Altk V = (’;)

and, in particular, Alt* V =0 for k > n.
Associated to the given basis is the dual basis pq, ..., p, for V*, defined
by pi(vj) = 0i5. For o,p: {1,...,k} — {1,...,n} increasing, we have

1, ifo=p,

Ho(1) N A Ma(k)(vp(l)’ T Up(k)) - {0 otherwise

so the (Z) algebraic k-forms pi,(1) A -+ A pg(x) form a basis for Alt* V nat-
urally associated to the given basis of V.

Interior product
To an algebraic k-form w and a vector v € V', we may associate an algebraic

(k — 1)-form w.v called the interior product, or the contraction of w by v,
defined by

wav(vl, ... Ug—1) = wW(V, V1, .., Vk_1)-

(We take wiv to be 0 if w is an algebraic 0-form.) Since the forms are
alternating, repeated contraction vanishes:

(wav)w =0, weAlt*V.
Moreover, it is easy to check that
wAN)w = (ww)An+ (=) fw A (nw), weAltPV, ne Alt' V.
Ui Ui Ui Ui
Inner product, orientation, and volume form

If the vector space V is endowed with an inner product, then Alt* V is
naturally endowed with an inner product by the formula

<w7 7)) = ZW(UU(1)7 SR Ua(k))n(va(l)a SRR Ua(k))a w,n € Altk v, (22)

o
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where the sum is over increasing sequences o : {1,...,k} — {1,...,n} and
V1, ..., Uy is any orthonormal basis (the right-hand side being independent
of the choice of orthonormal basis). The space Alt"V, n = dimV has
dimension 1, and we uniquely determine an element in it by giving its value
on a single ordered basis. Its value on any list of n vectors is then the same
value multiplied by the determinant of the matrix expressing the vectors in
terms of the specified basis. In particular, we determine an algebraic n-form,
unique up to sign, by requiring it to take the value 1 on some orthonormal
basis. It will then take the values 1 on all orthonormal bases. We fix the
sign by orienting the vector space, i.e., by designating one ordered basis
as positively oriented (and then all bases will be positively or negatively
oriented according to the sign of the determinant of the change-of-basis
matrix). The resulting uniquely determined algebraic n-form is called the
volume form on the oriented vector space V.

Bivectors
When we treat the equations of elasticity, we will make use of the space
V AV of bivectors, which we now define. (There is an entire algebra of
multivectors, in analogy to the exterior algebra of multi-covectors, but we
shall not have need of this.)

For v and w elements of a vector space V, define v Aw=vw—-—w®uv €
V®V, and let VAV denote the subspace of V ® V spanned by elements of

the form v Aw. If vq,...,v, denotes a basis of V, then the vectors v; A vj,
1 < j, form a basis for VAV, and so dimV AV = (g) The mapping

v®@w — (v Aw)/2 defines a linear operator skw: V@V — V AV.

The space V @V is identified with £(V*, V'), the space of linear operators
from V* to V, by (v ®@ w)(f) = f(w)v. If we assume that V' has an inner
product, then V* is identified with V', and so V ® V with £(V,V). The
subspace V AV is then the subspace of linear operators which are skew-
symmetric with respect to the inner product and skw is the map which
takes a linear operator to its skew-symmetric part.

The Hodge star operation

Let V be an oriented inner product space with volume form vol. Given
w € Alt* V', we obtain a linear map L, : Alt" ¥V — R, by composing the
map i — w A p with the canonical isomorphism of A”V onto R (given by
cvol — ¢). By the Riesz representation theorem, there exists an element
*w € Alt" %V such that L,(p) = (xw, u). In other words,

wA = (xw,pvol, we APV, pe Alt"FV.

The linear map w — *w taking Alt¥ V into Alt" %V is the Hodge star
operator; there is one for each k with 0 < k < n. From the definition we
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find that

W(ea(1) -+ Ca(k)) = (SI8NT) %W (€ (kt1)s - - - Ca(n))s
for any positively oriented orthonormal basis eq,..., e, and any permuta-
tion o.

Applying this, we see that
*Gw) = (=P Ry w e AltF Y,

and, consequently, that the Hodge star operator is an isometry.

Let W be a subspace of V', and let w = w) +w, denote the decomposition
of an algebraic form into its tangential and normal parts with respect to W.
By taking an orthonormal basis of W and extending it to an orthonormal
basis of V', we find that

(rw) =*wr), (w)r =(w)).

In particular, the image of «w in Alt* W (under the pullback of the inclusion)
vanishes if and only if the normal component of w vanishes.

There is also a Hodge star operation for multivectors. In two dimensions
it takes bivectors to scalars (by e; Aeg — 1) and in three dimensions it takes
bivectors to vectors (via e; A eg +— e3, etc.)

The case V = R"

Finally, we consider the case V = R", and note that we have a natural
identification of Alt R™ and Alt" R” with R. In fact, Alt° R” is defined to
equal R, while the general element w € Alt" R™ can be written

w(vi,...,vn) = cdetfvy] - |vg],

for some ¢ € R, so w « c¢ is the desired identification. For n > 1, we
also have natural identifications of Alt' R™ and Alt" 'R” with R”. The
identification of Alt' R” with R”™ is the usual Riesz identification of V* with
V based on an inner product on V (for R™ we use the Euclidean inner
product, of course). The identification of Alt" ! R” with R” identifies a
vector v € R™ with the algebraic (n — 1)-form

(U1, .+, Up—1) — det[v|vg] - |vp_1].
The canonical basis eq,...,e, of R™ gives rise to a dual basis of (R™)*
which will often be denoted dxj,..., dz, (the reason for this notation will

be made clear in Section 2.3). Thus dz;(e;) = d;; and dz;(v) = e€; - v = v;.
For n = 3, each of the spaces Alt* R? may be identified either with R
(k =0,3) or with R3 (k = 1,2). Thus all the operations on exterior forms
correspond to operations on scalars and/or vectors. The correspondences
are listed in Table 2.1.
A similar set of correspondences exist for n = 2, although in this case, for
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Table 2.1. Correspondence between alternating algebraic forms on R3
and scalars/vectors.

correspondence
AIt'R3 =R ¢ e
Alt'R3 =5 R3 uy dxy + us dzo + uz dag <« u
Alt?R3 =5 R3 uz dzy A dze — uy dzg A das

4uq doo A dzs > u

AP R3 =5 R ¢ cdxy A deg A das

exterior product
A AT R3 x At R3 — Alt2 R3 x :R3 x R3 — R3
A AT R3 x AIt? R3 — AItPR3 G R3X RIS R

pullback by a linear map L : R? — R?

L*: At R3 — AIt'R3 id:R >R

L*: At'R? — Alt' R3 LT . R3 - R3

L*: Alt? R? — Alt* R3 (det L)L~ : R® — R?

L* : Alt* R? — Alt*R? (detL):R — R (c+ cdetL)

interior product with a vector v € R3

v AT R3 — At R3 v- R3S R
v AILZR3 — Alt'R3 vx:R3— R3
v AP R — At R3 v:R—-R3 (cr cv)

inner product and volume form

inner product on Alt" R? induced dot product on R and R3
by dot product on R?

vol = dxq A dzg A dzs (v1,v2,v3) — det]vy|ve|vs]
Hodge star
*: AIt°R3 — AIt3R3 id:R—R

x: AtTR3 — Alt2R3 id: R3 - R3

13
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operations involving Alt' R? there are two possibilities since there are two
different identifications of Alt' R? with R? (as 1-forms or as (n — 1)-forms).

2.2. Exterior calculus on manifolds

Manifolds

The natural setting for exterior calculus is a (sufficiently) smooth manifold
Q of finite dimension n, with or without boundary. At each point x € €2,
the tangent space T,() is a vector space of dimension n . The tangent
bundle consists of all pairs (z,v) with x € Q, v € T,Q. It is a smooth
manifold of dimension 2n. The sections of this bundle, that is the maps
x € Qi v(z) € T,Q, are the vector fields on €.

If ¢ : Q — € is a smooth map of manifolds, and x € €, then the tangent
map D¢, is a linear map from 7,2 to T¢(x)ﬂ’. In case ¥ =R, s0 ¢ is a
smooth scalar-valued function on €, we write dy¢(x) for D¢, (v), = € Q,
v € T2, the directional derivative of ¢ at z in the direction given by v. In
case ) C R, so ¢ is a curve in ', we write d¢(t)/dt = Dey(1).

Differential forms

Applying the exterior algebra construction to the tangent spaces, we obtain
the exterior forms bundle, a smooth manifold whose elements are pairs (x, 1)
with z € Q, p € AIt* T,Q. A differential k-form is a section of this bundle,
i.e., a map w which associates to each z € Q an element w, € Alt* T,0Q.
Thus, if w is a differential k-form on €, z € Q, and vq,..., v € T,(), then
wz(v1, ..., vx) € R, If the map

€ Qi wy(vi(x),...,v(x)) €R, (2.3)

is smooth (infinitely differentiable) whenever the v; are smooth vector fields,
then we say that w is a smooth differential k-form. We denote by A¥(Q) the
space of all smooth differential k-forms on Q. Note that A%(Q) = C>(Q)
and A'(Q) is the space of smooth covector fields.

Exterior product

For each k, A¥(2) is not only an (infinite-dimensional) vector space, but
also a module with respect to the ring C°°(2) of smooth functions on €: if
w € A*(Q) and f € C*(Q), the product fw belongs to A¥(Q). The exterior
product of algebraic forms may be applied pointwise to define the exterior
product of differential forms:

(WAN)g =wg ANg.

In this way we obtain the anti-commutative graded algebra

AQ) = P AF Q).
k
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C™ spaces of differentiable differential forms

We may also consider spaces of differential forms with less smoothness. If
the map (2.3) merely belongs to C™(2) for some m > 0 whenever the v;
are smooth vector fields, then we say that w is a C" differential k-form, the
space of all such we denote by C™AF((Q).

Integration of differential forms

Differential forms can be integrated and differentiated without recourse to
any additional structure, such as a measure or a metric, on the manifold
Q. If f is an oriented, piecewise smooth k-dimensional submanifold of the
manifold ©, and w is a continuous k-form, then the integral [ pw is well-
defined. Thus, for example, 0-forms can be evaluated at points, 1-forms
can be integrated over directed curves, and 2-forms can be integrated over
oriented surfaces.

Exterior differentiation

The exterior derivative d : A(Q) — A(Q2) is a graded linear operator of
degree +1, i.e., d maps A*(Q) into A**1(Q) for each k > 0. We give a
formula for €2 a domain in R". In this case, we may identify each tangent
space T, with R™, and hence for given w € A¥(Q) and vectors v1,. .., vy,
obtain a smooth mapping 2 — R given by

T = we(v,. .., V).
We then define
k+1
dwg(v1, .., Vk41) = Z(—l)j+161,ij(v1, ce Uy Ukt1),s
j=1

k
weAN v, .. v €V

where the hat is used to indicate a suppressed argument. For {2 a general
manifold, a similar but more involved expression can be used to define exte-
rior differentiation. In this case the vectors v; must be replaced by smoothly
varying vector fields, and additional terms arise due to the noncommutativ-
ity of the vector fields. See Lang (1995, Chapter V, Section 3).

We recall two key properties of exterior differentiation. It is a differential:
do d = 0; and it satisfies a Leibniz rule with respect to the wedge product:

dwAn) = doAn+ (=1 wAdy, weA(Q), neAkQ).

Pullback
A smooth map ¢ : © — Q' between manifolds, provides a pullback of
differential forms from €' to Q. Namely, if w is a differential k-form on €,
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we define the pullback ¢*w € AF(Q) by
(P*w)e = (D¢x)*w¢(x)

(@* W)z (V1,5 V) = We(a (Dbe(Ul) ,Dbe(Uk))-

The pullback respects exterior products and differentiation:

¢ (wAn) =P wAe™, ¢ (dw)=d(¢"w), w, ne Q).

If ¢ is an orientation-preserving diffeomorphism, then we also have

/Qdf"w://w, w e A" ().

If Q' is a submanifold of €2, then the pullback of the inclusion ' < € is the
trace map Tro o @ A(2) — A(Q'). If the domain 2 is clear from context,
we may write Tros instead of Trq o/, and we usually abbreviate Trq oo as
simply Tr. Note that, if ' is a submanifold of positive codimension and
k > 0, then the vanishing of Trq o w on € for w € A¥(Q) does not imply
that w, € Alt* T,Q vanishes for = € €', only that it vanishes when applied
to k-tuples of vectors tangent to ', or, in other words, that the tangential
part of w, with respect to T,,) vanishes.

Stokes’ theorem and integration by parts

Integration of differential forms and exterior differentiation are related via
Stokes’ theorem. If € is an oriented n-manifold with boundary 92 (endowed
with the induced orientation), then

/dw—/ Trw, weAH(Q).
0N

Combining with the Leibniz rule, we get the integration by parts formula

/ dw/\n:(—l)k_l/w/\ dn+/ Trw A Trn, (2.4)
Q Q o0
if we AF(Q), n e AP FHQ).

Interior product
Clearly we may form the interior product of a differential k-form w with a
vector field v, to obtain a (k — 1)-form: (wiv),; = wyv,.

Inner product

Suppose () is an oriented Riemannian manifold, so that each tangent space
is endowed with an inner product, and so also are the spaces AltF T,0.
Moreover, there is a unique volume form, vol in A™(€2) such that at each
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x € (), vol, is the volume form associated with the oriented inner product
space T,€). Therefore we can define the integral of any function f € A%(€)
simply as fQ fvol. In particular, we can define the L? inner product of
any two differential k-forms on {2 as the integral of their pointwise inner
product:

oo = [ Gorna)vol = [ (2.5)

The completion of A¥(Q) in the corresponding norm defines the Hilbert
space L2A*(Q).

Sobolev spaces of differential forms

On an oriented Riemannian manifold, we may also define the Sobolev spaces
H*(Q)) and W*P(Q) of functions with s > 0 derivatives in L?() and L?(£2),
respectively. We may then define the spaces H¥A¥(Q) consisting of differen-
tial forms for which the quantities in (2.3) belong to H*(€2). These Sobolev
spaces are Hilbert spaces.

For a differential form to belong to H*A*(Q), all its partial derivatives of
order at most s (in some coordinate system) must be square integrable. A
different notion is obtained by only considering the exterior derivatives. We
define another Hilbert space:

HA*(Q) = {w e L’A*(Q) | dw € L2AF1(Q) }.
The norm is defined by
lwliFar = lwllFra = llwllfzpr + | dwll72prs1-

The space HA®(Q) coincides with H'A(Q) (or simply H'(£2)), while the
space HA"(Q) coincides with L2A™(€2). For 0 < k < n, HA¥(Q) is contained
strictly between H'A¥(Q) and L2A*(0Q).

The de Rham complex
The de Rham complex is the sequence of spaces and mappings

0-A@Q) LA L. LA —o.
Since d o d = 0, we have
R(d: AHQ) — AF(Q)) c M (d: AF(Q) — AFTH())),

for k =0,1,...,n, which is to say that this sequence is a cochain complex.
The de Rham cohomology spaces are the quotient spaces. They are finite-
dimensional vector spaces whose dimensions are the Betti numbers of the
manifold 2. For a bounded connected region in R3, the zeroth Betti number
is 1, the first Betti number is the genus (number of handles), the second
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Betti number is one less than the number of connected components of the
boundary (number of holes), and the third Betti number is 0.

For an oriented Riemannian manifold, we obtain the same cohomology
spaces from the L? de Rham complex!:

0—HAQ) S AN Q) S L HAM(Q) — 0. (2.6)
The kth cohomology space is isomorphic to the space of $*(Q) of harmonic
k-forms on :
9*(Q) ={we HAFQ) | dw =0, (w, dn) 2pe =0V € HAF L},

The isomorphism simply associates to a harmonic form w the cohomology
class it represents.

In the case of a contractible domain €2, all the cohomology spaces vanish,
except the one of lowest order, which is the constants. In other words, the
extended de Rham complex

0-RSAQLAOQS L An@) —o0

is exact.

The coderivative operator
The coderivative operator § : A¥(Q2) — AF~1(Q) is defined

*w = (—1)Fd*w, weAFQ). (2.7)
It follows directly from (2.4), (2.5), and (2.7), that
(dw,n) = (w, In) +/ Trw ATr+n, we A¥Q),ne A Q).  (2.8)
o0
Thus § : AM1(Q) — A*¥(Q) is the formal adjoint of d : A¥(Q) — AF1(Q)
with respect to the L2-inner product: we have
(dw,m) = {w,on)

if w or n vanish near the boundary.
In analogy with HA*(€), we define the space

H*AF(Q) = {w e L2AF(Q) | 6w € L2A* 1) }.
Clearly H*AF(Q) = xHA*="(Q), and so the dual complex

0 HAYQ) < HAM(Q) & - & H*A™MQ) — 0 (2.9)

contains the same information as the de Rham complex.

! The L? de Rham complex is often written 0 — L2A%(Q) < - .. L L2A™(Q) — 0 where
the d are taken as unbounded operators with the HAF(Q) spaces as domains. This is

an equivalent notion.
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Boundary traces
Using the theory of traces in Sobolev space, we find that the trace operator
Tr : A¥(Q) — A¥(09) extends by continuity to a mapping of H'A¥(2) onto
the Sobolev space H'/2A*(9Q). Of course, the trace cannot be extended to
all of L?2A(£2). However, we can give a meaning to the trace of w € HA(£)
as follows. Given p € HY/2AF(9Q), let xp € HY2A"*~1(9Q) denote the
Hodge star of p with respect to the boundary. Then we can find n €
H'A™*=1(Q) with Trn = %p and

Il < cllplana < clole
Now for w € A¥(Q), (2.4) gives

<Trw,p):/ (Trw)/\*p:/ TrwATrn
o0 o0

— /Q [dw A+ (— 1w A ] < cllwllmalinllm

< cllwllzallplle-

It follows that we can extend Tr to a bounded operator on HA¥(Q) with
values in H—1/2A¥(9Q), the dual of H'/2A*(9Q). We may then define

HAR(Q) = {we HAFQ)| Trw =01}.
If w € H*AF(Q), then xw € HA"¥(Q), so Tr(%w) is well-defined. Clearly,
H*AF(Q) := xHA"*(Q) = {w € H*A*(Q) | Tr(xw) = 0}.

We recall that for w smooth, Trw vanishes at some z € 9N if and only if
the tangential part of w, vanishes, and Tr(xw) vanishes if and only if the
normal part vanishes.

We can use the coderivative operator and the trace operator to charac-
terize the orthogonal complement of the range of d and §. From the adjoint
equation (2.8), we see that

{we L2A%(Q) [ {w, dn)p2px = 0V € HAFH(Q) }
={we H*A*(Q)|6w=0}. (2.10)
and
{we L2A%(Q) | {w, o) 2ar = 0 ¥V € HAFFH(Q) }
={we HA*(Q)|dw=0}. (2.11)
The first then gives us an expression for the harmonic forms:
9 ={we HAFQ) N H*A*(Q) | dw =0,6w =0}. (2.12)

In words, the harmonic functions are determined by the differential equa-
tions dw = 0 and dw = 0 together with the boundary conditions Tr xw = 0.
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Cohomology with boundary conditions

Let AF(Q) denote the subspace of A¥(€2) consisting of smooth k-forms with
compact support. Since pullbacks commute with exterior differentiation,
Tr dw = dTrw, and so dAF(Q) ¢ A*1(Q). The de Rham complex with
compact support is then

0—-A@Q) LA QL. L AnQ) —o. (2.13)

Since the closure of A¥(Q) in HA*(Q) is HA¥(Q), the L? version of the
complex (2.13), with the same cohomology, is

0— HA Q)L AL Q) S L AAnQ) — 0. (2.14)

The cohomology space is again isomorphic to a space of harmonic forms, in
this case,

HF(Q) ={we HA*(Q) | dw =0, (w, dn) opx =0V € HAF 1}
In analogy to (2.10), (2.11), and (2.12), we have

{w € L2AM(Q) | (w, dn) p2gr = 0¥y € HAF1(Q) )

{w e L2AR(Q) | {w, 61) p2pr = 0 ¥ € HAML(Q) )}
—{we HA¥Q)| dw =0},

9 ={we HAFQ) N H*A*(Q)| dw =0,6w=0}.

It is a simple untangling of the definitions to see that x$*(Q) = ﬁ”_k(ﬂ)
Thus there is an isomorphism between the kth de Rham cohomology space
and the (n — k)th cohomology space with boundary conditions. This is
called Poincaré duality.

For a contractible domain €2, the only nonvanishing cohomology space is
now that of highest order, and the extended de Rham complex

0 AL AL .. Ling)Lr-o

is exact.

Homological algebra

The language of homological algebra was invented to clarify the common
algebraic structures behind a variety of constructions in different branches of
mathematics, for example the de Rham cohomology of differential geometry
and simplicial homology in algebraic topology. Here we introduce some
of the basic definitions of homological algebra which will be useful below,
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including cochain maps, cochain projections, and cochain homotopies. More

details can be found in many places, e.g., Hilton and Stammbach (1997).
A cochain complex is a sequence of real vector spaces (or more generally

modules or Abelian groups, but we will only use vector spaces) and maps:

di—1 d
v Vieg —— Ve =5 Viyg — -+

with dg41 o dp = 0. Equivalently, we may think of a cochain complex
as the graded algebra V = @V} equipped with a graded linear operator
d:V — V of degree +1 satisfying do d = 0. A chain complex is the same
thing except that the indices decrease, and all the definitions below apply
mutatis mutandi to chain complexes. The de Rham complex (A(f2), d) and
its variants (2.6), (2.13), and (2.14) are examples of cochain complexes,
while the dual complex (2.9) and its variants are chain complexes. All
the complexes we consider are nonnegative in that V3 = 0 for k£ < 0, and
bounded in that V,, = 0 for n sufficiently large.

Given a cochain complex V', the elements of N'(dy) are called the k-
cocycles and the elements of R(dy) the k-coboundaries. The quotient space
HE(V) := N (dy)/R(dg) is the kth cohomology space.

Given two cochain complexes V' and V', a set of maps f : Vi — VJ
satisfying d} fr = fr+1di (i.e., is a graded linear map f : V — V' of degree
0 satisfying d'f = fd) is called a cochain map. When f is a cochain map,
fr maps k-cochains to k-cochains and k-coboundaries to k-coboundaries,
and hence induces a map H*(f) : H*(V) — H*(V").

If V is a cochain complex and V' a subcomplex (i.e., V) C Vj, and dV} C
Vi Jrl), then the inclusion 7 : V/ — V is a cochain map and so induces a
map of cohomology H*(V') — H¥(V). If there exists a cochain projection
of V onto V', i.e., a cochain map 7 such that 7 : Vj, — V/ restricts to the
identity on V/, then 7o = idy, so H*(m) o H*(i) = id g (yry. We conclude
that in this case H¥(i) is injective and H¥(7) is surjective. In particular,
if one of the cohomology spaces H”*(V') vanishes, then so does H*(V'). We
shall use this property frequently.

Given a cochain map f : V — V', a graded linear map x : V. — V' of
degree —1 (i.e., a sequence of maps sy : Vi — V/_,) is called a contracting
cochain homotopy for f, if

fo = dj_1kk + Kpp1di s Vi = Viya

If there exists a contracting homotopy for f, then f induces the zero map
on cohomology (since if z is a k-cocycle, then fz = d'kz + kdz = d'kz is
a k-coboundary). In particular, if the identity cochain map on V admits a
contracting homotopy, then the cohomology of V' vanishes. We shall see an
example of this when we discuss the Koszul complex (Theorem 3.1).
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Cycles and boundaries of the de Rham complex

We have four variants of the L? de Rham complex: (2.6), the dual ver-
sion (2.9), and versions each of these incorporating boundary conditions,
namely (2.14) and the dual analogue. For each of these we have the corre-
sponding spaces of cycles and boundaries (for brevity we use the term cycles
and boundaries to refer as well to cocycles and coboundaries). We denote
these by

F={we HA*(Q)|dw=0}, 3*={weHAQ)|w=0},
F={we HAFQ)|dw =0}, 3*={we H*AFQ)|bw=0},
and
BF = dHAFL(Q), B = FAFTL(Q),
BF = dHA*(Q), B = FAF(Q).

Each of the spaces of cycles is obviously closed in the space HA*(Q) or
H*A*(Q), as appropriate. Each is closed in L2A*(Q) as well. For example,
we show that 3’“ is L? closed. Suppose that w, € Sk and w, converges
to some w in LZA*(Q). We must show that w € HA*(Q) and dw = 0.
Now convergence of w, to w in L? implies convergence of dw, to dw in
H~!. Since dw, = 0, we conclude that dw = 0, so w € HA¥(Q). Since we
have convergence of both w, and dw,, we have that w, converges to w in
HAF(), and so w must belong to 3*.

The spaces of boundaries are all closed in L2A*(Q) as well. This will
follow from Poincaré’s inequality, in the next subsubsection.

For any of these subspaces of L2A*(£2), we use the superscript L to denote
its orthogonal complement in that space. Note that the orthogonal comple-
ment of 3% in HAF(Q) is just HA*(Q)N 3%+, and a similar relationship holds

for all the other spaces. Equation (2.10) can be rewritten as B = 3kl
In fact, it is easy to verify using (2.8) that
Skj_ C %kj_ _ é*k, S*kJ_ C iB*kJ_ _ ék, (215)
f})kj_ C %kj_ _ 3*1@7 é*kj_ C %*kj_ _ :;)k (216)

Compactness and Poincaré’s inequality

If © is a smoothly bounded oriented Riemannian manifold with boundary,
then the space HAF(Q)NH*A(Q) is a subspace of H'A¥(Q), and there holds
the estimate (Gaffney 1951)

lwllg < e(lf dwll + [[ow]] + [lw])-

(A similar result holds for HA*(2) N H*A*(Q).) We can then apply Rel-
lich’s lemma to conclude that HA*(Q)N H*A(Q) is compactly embedded in
L2A*(Q).
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For polyhedral €2, the space HA*(€2) N H*A(Q) may not be embedded in
H'A¥ (). However the following theorem, which is proved in Picard (1984)
for manifolds with Lipschitz boundary, states that the compact embedding
into L? still holds.

Theorem 2.1. The embeddings of HA*(Q) N H*AF(Q) and HA*(Q) N
H*A*(Q) into L2AF(Q) are compact.

From this we obtain Poincaré’s inequality by a standard compactness
argument.

Theorem 2.2. There exists a constant ¢ such that
[l < e(|| dw]] + [|[éw]])
for w € HAF(Q) N H*A*(Q) N HFL or HAF(Q) N H*AF(Q) N H*L.

Proof. We will give the proof for HA¥(Q) N H*A*(Q)N$H L, the other case
being similar. If the result were not true, we could find a sequence of w, €
HAR(Q) N H*AF(Q) N $H*L such that ||w,|| = 1 while dw, — 0 and dw, — 0
in L2. The sequence is certainly bounded in HA*() N H*A¥(2), and, so
precompact in L2A¥(Q) by Theorem 2.1. Passing to a subsequence, we have
wy converges in LZAF(Q) to some w € L2AF(Q). Clearly dw = 0, dw = 0,
and the convergence holds in HA*(Q). Thus w € HA*(Q)nH*AF(Q) and so
w € $H* by (2.12), but also in H**, and so w = 0. But ||w| = lim |jw,]|| = 1,
which is a contradiction. L]

A special, but very useful, case is if w € 3¥. Then w € HAF(Q) N
H*AR(Q) N oF, so
lwll < elldwll, w e 3" (2.17)

Of course the analogous result for the coderivative holds as well.

Theorem 2.3. The spaces of boundaries, BF, B* %k, and %*k, are
closed in L2AF(Q).

Proof.  We prove that B is closed, the other cases being similar. Suppose
w, € BF and w, — w in L2A*(Q). There exist 7, € 3" with w, =
dn,. From the fact that the sequence dn, is convergent in L2AF(Q) and
Poincaré’s inequality, we find that n,, is Cauchy with respect to the L?-norm

and so 7, converges to some 7 € L2 Necessarily dn = w, so n, converges
ton in HA*(Q), son € HA*(Q) and w = dn € B*. ]

Hodge decomposition

At this point, the Hodge decomposition (or really two Hodge decomposi-
tions, with different boundary conditions), is just a matter of gathering
results.
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From the first equality in (2.15), we have an orthogonal decomposition

But B** is a closed subspace of 3*’“ whose orthogonal complement is, by
the second equality in (2.16),

3¢k A 3k = gk
Thus
which is the first Hodge decomposition. The second follows analogously.
The following equation summarizes both, together with the relations of the
various spaces discussed:

3k gkl 3kL Sk gk L 3kl
— ——

LPAF(Q) = BF @ 9F & B = BF @ §F ¢ B+ (2.18)
~ = ~N Y=
3kl Zrk_spkl 3xkl ek _pkl

The Hodge Laplacian
The differential operator 6 d + dé maps k-forms to k-forms. It is called the
Hodge Laplacian. Here we briefly consider boundary value problems for the
Hodge Laplacian, taking a variational approach.

Consider first the problem of minimizing the quadratic functional

tﬂm:%m%mg+;mAm—qw>

over u € HAF(Q) N H*A¥(Q) where f € L2AF(Q) is given. Here we run into
a problem if the space of harmonic forms $* is not 0. If the L? projection
Pgr f is not zero, then J admits no minimum, since we could take u = cPgx f
for ¢ arbitrarily large. If we insist that f be orthogonal to $*, then there
exists a minimizer, but it is not unique, because the addition of a harmonic
function to u will not change J(u). To avoid this difficulty we can work in
the orthogonal complement of $*. That is, we assume that f € $*L, and
seek u € X := HAFQ) n H*A*(Q) N 9L minimizing 7 (u). Now X is a
Hilbert space with norm

[ullx = llullaa + llullg=a-

By Poincaré’s inequality, Theorem 2.2, the square root of the quadratic part
of J(u) defines an equivalent norm:

lullx = [[dull + [|oull, v e X.

Therefore it is easy to prove that there exists a unique minimizer v € X
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which satisfies the Euler—Lagrange equations
(du, dv) + (du, 0v) = (f,v), ve X.

In fact, these equations are satisfied for all v € HAF(Q) N H*A¥(Q), since
they are trivially satisfied for v € $H* (using the fact that f L $¥). Thus, in
view of (2.8), the solution u satisfies the differential equation (6 d+ dd)u = f
and also the boundary condition Tr(xdu) = 0 in a weak sense. We have also
imposed the boundary condition Tr(u) = 0 and orthogonality to $*, i.e.,
we have well-posedness, in an appropriate sense, of the following boundary
value problem: given f € L2A*(Q) orthogonal to $*, find u such that

(6d+ dd)u= fin Q, Tr(xu) =0, Tr(xdu) =0o0n dQ, u L H*.

A slightly different way to handle the harmonic functions, which we shall
follow when we discuss mixed formulations in Section 7, is to impose the
orthogonality condition via a Lagrange multiplier p € $¥. Then the weak
problem is to find u € HA*(Q) N H*A*(Q) and p € $* such that

(du, dv) + (6u, 6v) + (p,v) = (f, ), v e HAR(Q) n H*AF(Q),
(u,q) =0, q € 9.

The differential equation is now (6d 4+ ddé)u + p = f, which has a solution
for any f. We get p = Pgr; and so p vanishes if f L 9k,

Returning to the first approach, we could have also chosen the space X
to be HAF(Q)NH*A*(Q)NHFL. In this case we obtain the same differential
equation, but the weakly imposed boundary condition Tr(du) = 0 and the
strongly imposed boundary condition Tr(u) = 0, and the orthogonality
assumed on f and imposed on u is to jﬁk rather than to $H¥.

The finite element solution of this problem might seem straightforward,
at least when the harmonic functions vanish, but for some domains it most
definitely is not. Take, for instance, the case where {2 is a contractible
but nonconvex polyhedron in three dimensions and the form degree k = 1
or 2. It is shown in Costabel (1991) that the norm on the space X =
HAF(Q) N H*A¥(Q) is equivalent to the H'A¥(Q)-norm when restricted to
X1 = H'AR(Q) N H*A¥(Q), but that X! is a closed infinite-codimensional
subspace of X, and that except for very nongeneric data, the solution u to
the Hodge Laplacian problem will belong to X but not to X'. Now if we
triangulate the domain and use piecewise smooth (e.g., finite element) forms
in X to approximate the solution, we will not converge to the solution. For a
piecewise smooth form which belongs to HA*(Q) N H*A¥(Q) always belongs
to H', and so if it belongs to X, it belongs to X'. Thus our approximate
solutions will remain in a closed subspace which does not contain the exact
solution, and so cannot converge to it.
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The mixed formulation we present in Section 7 will not suffer from this
(very serious) defect.

2.3. Exterior calculus on R™

Global coordinates

Suppose that €2 is an open subset of R”. Then we have the global coordinate
functions xz;, i« = 1,...,n. Moreover, each of the tangent spaces T,€) may
be identified naturally with R"™, and so with each other. This simplifies
matters greatly, especially from the computational point of view. Note that
the exterior derivative of the coordinate function x; is the functional that
takes a vector v € R" to its ith component v; € R. This explains the
notation dz; introduced for this functional in Section 2.1.

A general element of A*(Q) may be written

Wy = Z g dxa(l) VANEEIWAN dxg(k),
1<o(1)<-<o(k)<n

where the a, € C®(Q). If we allow instead a, € CP(Q), a, € L*(Q),
ay € H%(Y), etc., we obtain the spaces CPA(S2), L2A(Q), H5A(Q), etc.
The volume form is simply dz; A --- A dzx,.
In terms of the global coordinates, the exterior derivative also has a simple
expression:

" da,
dzag dxg(l) JANRIERIVAN dxa(k) = Z Z 8—% dz; A dxa(l) VANEEIAN dxg(k).

Proxy fields

Based on the identification of Alt° R™ and Alt" R™ with R and of Alt! R”
and AIt" "' R™ with R”, we may identify each O-form and n-form with a
scalar-valued function and, for n > 1, each 1-form and (n — 1)-form with a
vector field. The associated fields are called prozy fields for the forms. For
n = 2 we have two different identifications of A'(Q) with C*(£;R?), i.e.,
two ways to associate a proxy field to a 1-form.

Interpreted in terms of the proxy fields, the exterior derivative operators
d: A%Q) — AL(Q) and d : A" 1(Q) — A™(Q) become grad : C®(Q) —
C*(Q;R™) and div : C°(Q;R™) — C°(Q), respectively.

Table 2.2 summarizes correspondences between differential forms and
their proxy fields in the case Q C R3 (The last column refers to the Koszul
differential, introduced in the next section.)

For © C R3, the de Rham complex becomes

0 — 0°(Q) 22, coo (R <UL oo R?) & 0% () — 0,
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Table 2.2. Correspondences between a differential forms w on Q C R3

and scalar/vector fields w on €. In the integrals, f denotes a submanifold
of dimension k, and Hj denotes the k-dimensional Hausdorff measure
(Lebesgue measure for k = 3). The unit tangent ¢ for £ = 1 and unit
normal n for kK = 2 are determined by the orientation of f.

k | AF(Q) HA*(Q) dw ff w Kw

0 C>(Q) HY(Q) grad w w(f) 0

1| C°(R3) H(curl,Q;R3)  curlw Jpw-tdHy oz a-w()
2 | C®(R3)  H(div,Q;R3) divw ff w-ndHs z—zxw(z)
3 C>(Q) L?(Q) 0 ff w dH3 r — zw(z)

and the L? de Rham complex

div

grad, H(curl, Q; R?) cud, H(div, ;R?) =% L2(Q) — 0.

0— HY(Q)
For © C R?, the de Rham complex becomes

0 — C=(Q) £ 0= R?) % 02 (Q) — 0,

or
0 — C°(Q) L ceo(; R2) &Y ¢ (Q) — 0,
depending on which of the two identification we choose for A*(R?).

For ) any bounded domain in R™ with Lipschitz boundary, it is known
that the divergence operator maps H!(Q;R") onto L2(2) and H'(;R™)
onto the orthogonal complement of the constants in L?(Q) (see Girault and
Raviart (1986, Corollary 2.4)). Since we will need this result in the final
section of the paper, we state it here in the language of differential forms.

Theorem 2.4. Let ) be a bounded domain in R™ with a Lipschitz bound-
ary. Then, for all u € L?A™(Q) there exists n € H'A""1(Q) satisfying
dn = p. If, in addition, [, 4 = 0, then we can choose n € H'A"™1(Q).

3. Polynomial differential forms and the Koszul complex

In this section we consider spaces of polynomial differential forms, which
lead to a variety of subcomplexes of the de Rham complex. These will be
used in later sections to construct finite element spaces of differential forms.
A key tool will be the Koszul differential and the associated Koszul complex.
The material in the first two subsections can be extracted from the litera-
ture, to which some references are given, but the goals, context, and level of
generality are often quite different from ours, so we intend the presentation



28 D. N. ArNoLD, R. S. FALK AND R. WINTHER

here to be self-contained. In Section 3.3 we introduce the spaces P, AF,
which will be of great importance later. (We introduced these spaces under
the name P | A* in Arnold et al. (2006b), but have changed the indexing
in order to have the graded multiplication property (3.16).) In Section 3.4
we determine all finite-dimensional spaces of polynomial differential forms
which are invariant under affine transformations. To the best of our knowl-
edge, this result is new. In the following subsection, we exhibit a wide
variety of polynomial subcomplexes of the de Rham complex (essentially
27~1 of them associated to each polynomial degree). These will lead to fi-
nite element de Rham subcomplexes in the following sections. Some of these
have appeared in the literature previously, but the systematic derivation of
all of them first appeared in Arnold et al. (2006b).

3.1. Polynomial differential forms

Let Pr(R™) and H,(R™) denote the spaces of polynomials in n variables
of degree at most r and of homogeneous polynomial functions of degree r,
respectively. We interpret these spaces to be the zero space if r < 0. The
space of all polynomial functions is P(R") = €@, , H»(R"™), a commutative
graded algebra. We can then define spaces of polynomial differential forms,
P.A*(R"), H,A¥(R"), etc.For brevity, we will at times suppress R” from
the notation and write simply P,, H,., PrAF, etc.
We note for future reference that

dim P, A*(R") = dim P,.(R") - dim Alt* R"

-(E-C0

and dim H, A*(R") = dim P, AF(R"1).
The space of polynomial differential forms

PA- DB
r=0 k=0
is called the Koszul algebra (Guillemin and Sternberg 1999, Chapter 3.1).

For each polynomial degree r > 0 we get a homogeneous polynomial
subcomplex of the de Rham complex:

0 — H,.A° N H,_ 1AL d, ... 4, H,_, A" — 0. (3.2)

We shall verify below the exactness of this sequence. More precisely, the
cohomology vanishes if » > 0 and also for r = 0 except in the lowest degree,
where the cohomology space is R (reflecting the fact that the constants are
killed by the gradient).

Taking the direct sum of the homogeneous polynomial de Rham com-
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plexes over all polynomial degrees gives the polynomial de Rham complex:

0PN L poal L L op A (3.3)

for which the cohomology space is R in the lowest degree, and vanishes
otherwise.
It is easy to see that if ¢ : R — R” is a linear map, then

o*(HAR) € HAF ¢*(PAF) C PAF,
and if ¢ : R” — R" is an affine map, then
¢*(P.AF) C P.AF. (3.4)

3.2. The Koszul complex

Let x € R™. Since there is a natural identification of R" with the tangent
space TpoR"™ at the origin, there is a vector in TyR"™ corresponding to x.
(The origin is chosen for convenience here, but we could use any other point
instead.) Then translation map y — y + z induces an isomorphism from
ToR™ to T,R™, and so there is an element X (z) € T,R™ corresponding to
x. (Essentially X (z) is the vector based at z which points opposite to the
origin, and whose length is |z|. The interior product with the vector field
X, k:=2X, maps AF(R") to A*"}(R") by the formula

(kw)g(viy .y vp—1) = wI(X(:I;),vl, .. .,vk_l).

From the similar properties for the interior product of algebraic forms, we
have that

kok =20 (3.5)
and
k(wAn) = (kw) An+ (=DFw A (kn), we Ak npe Al (3.6)

In terms of coordinates, if w, = ), as(z) drsy) A -+ A dzs), then

k
(kw)y = Z Z(—l)i+1ag($)$g(i) dxg(l) VANEEIRWAN (/i\:l?g(i) VANEEIAN dxg(k).

Note that x maps H,A* to H, 1AL, i.e., k increases polynomial degree
and decreases form degree, the exact opposite of the exterior derivative d.

Another useful formula is the pullback of xw under a linear or affine map.
First suppose that ¢ : R — R" is linear. Then if w is a k-form on R", we
have

O kw = Ko w.
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Indeed,

(¢*HW)I(U1, SRR vk—l) = (KW)¢$(¢U17 ) ¢U/€—1) = w¢x(¢x7 ¢Ul7 SRR ¢Uk—1)
= (¢*w)z(z, 01, k1) = (K" W) (V1 - - VE-1).

For the case of an affine mapping ¢x = vz + b, with ¢ linear and b € R” a
similar computation gives

(0 kw) e (v, ..o VE—1) = (KW)ge (YU1, . .., YUE_1)
= Wy (Y + b, Y, Pur, ... Y1)
= Wez (Y, Yv1, . ., YUE_1) + wee (b, Yu1, . .., YUE_1)
= (k¢ w)p(v1, . oy Vp—1) + (V1,0 VE—1),

where 15 (v, ..., Vp—1) = Wez (b, Yv1, ..., YUp_1), 80 1 € P, A*~1. Thus
P kw — ko*w € PoARTL w e HAR (3.7)

The operator k maps the Koszul algebra PA to itself. There it is called
the Koszul operator (Guillemin and Sternberg 1999, Chapter 3.1), and gives
rise to the homogeneous Koszul complex (Loday 1992, Chapter 3.4.6),

0 — HrnA" = Hp_ i A 2 o0 55 HA0 S 0. (3.8)

We show below that this complex is exact for » > 0. Adding over polynomial
degrees, we obtain the Koszul complex (for any r > 0),

0 — PrpnA” - r—n+1An_1 s PT‘AO — 0,

for which all the cohomology spaces vanish, except the right most, which is
equal to R.

To prove the exactness of the homogeneous polynomial de Rham and
Koszul complexes, we establish a key connection between the exterior deriva-
tive and the Koszul differential. In the language of homological algebra, this
says that the Koszul operator is a contracting homotopy for the homoge-
neous polynomial de Rham complex.

Theorem 3.1.
(de+rd)w = (r+k)w, weHA" (3.9)

Proof. 1t suffices to prove the result for w = f dz,1) A -+ A dzsy) where
1<o(l)<---<o(k) <n,and f € H,. To simplify notation, we may as
well assume that o(i) =14, s0o w = f dzg A--- A dzg. Now

n
Iidwzﬁ<§ gf do; A dxg A--- A dmk>
: X
=1

- 0
:ZFL( fda:i/\dazl/\---/\dxk)
i=1 O
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= Z B r; dry A+ A dxg

i=1
k —
+ ) (1 da A dag A A dag A A dwk]
j=1
= rw+zz 6:1: ~—x; dr; A dzg A A dx] -A dxg.
i=1 j=1 v

In the last step we have used Euler’s identity > ., x;0f/0xz; = rf for f € H,.
On the other hand,

dkw = d[Z(—l)j_lf:l?j dzg A A (/i;:j AR d:z:k]

o _
=> ) (-1 0/ da; A dag Ao+ A daj Ao A day,

7j=1 =1 awz
:Z (—1)3_1 <f5m—|—6—xj) do; A dxg A--- A dmj/\---/\ dxp
j=1 i=1 L
= kw + ;;(—1)3—16%@ de; A dzyg Ao A dag Ao A day,.
Adding these two expressions gives the desired result. []

Remark. An alternative proof of the theorem is based on the homotopy for-
mula of differential geometry (see Lang (1995, Chapter V, Proposition 5.3)
or Taylor (1996, Chapter 1, Proposition 13.1)), which states that for any
vector field v on a manifold

d(ww) + (dw)av = Lyw.

Here L,w denotes the Lie derivative of w with respect to v, defined by

d
Low = 7 (atw))

where z — ay(z) € Q is the flow defined for (z,t) in a neighbourhood of
Q x {0} in @ x R by day(z)/dt = v(au(z)) and ag(z) = z. For the vector

field v = X, it is easy to check that the flow is simply a;(z) = ez, so

’
t=0

(r+k)t

(afw)z (v, ..., 0) = werg(evy, ..., elv,) = e we (V1,5 V),

for w € H,AF. Differentiating with respect to t and setting ¢ = 0, we obtain
the desired result. L]
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As a simple consequence of Theorem 3.9, we prove the injectivity of d on
the range of k and vice versa.

Theorem 3.2. If dkw = 0 for some w € PA, then kw = 0. If kdw =0
for some w € PA, then dw = 0.

Proof. We may assume that w € H,AF for some 7,k > 0. If r = k = 0, the
result is trivial, so we may assume that » + k > 0. Then

(r+k)kw =k(de + kd)w =0,
if dkw =0, so kw = 0 in this case. Similarly,

(r+k)dw = d(ds + kd)w =0,
if kdw = 0. []

Another easy application of (3.9) is to establish the claimed cohomology

of the Koszul complex and polynomial de Rham complex. Suppose that
w € H,A* for some 7,k > 0 with » + k > 0, and that xw = 0. From (3.9),
we see that w = xn with n = dw/(r + k) € H,_1A*"1. This establishes
the exactness of the homogeneous Koszul complex (3.8) (except when r = 0
and the sequence reduces to 0 — R — 0). A similar argument establishes
the exactness of (3.2).

Another immediate but important consequence of (3.9) is a direct sum
decomposition of H, A for r,k > 0 with r + k > 0:

H AR = kH,  AFT @ dH, AR (3.10)

Indeed, if w € H,A*, thenn = dw/(r+k) € H,—1 Al and p = kw/(r+k) €
Hrp 1t AP and w = knp+ du, so HpAF = kH, 1 AR+ dH, AL Also, if
w € KH,_1A*1 N dH,. 1 AFY the dw = kw = 0 (since do d = ko k = 0),
and so, by (3.9), w = 0. This shows that the sum is direct. Since P,A¥ =
P_, HjA", we also have

PoA* = kP AR @ AP, AL (3.11)

We now use the exactness of the Koszul complex to compute the dimen-
sion of the summands in (3.10).

Theorem 3.3. Let r >0, 1 < k < n, for integers r, k, and n. Then

dim kM, A*(R") = dim dH, 1AM (R") = (n . /Z) (T Z ' I 1)- (3.12)
n — —

Proof. Applying s to both sides of (3.10), we have
KH,A*(R") = k dH, 1 AFL(RD).

But « is injective on the range of d by Theorem 3.2. Thus the first equality
of (3.12) holds.
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We turn to the proof of the dimension formula
+r\(r+k—-1
im kM, AR (R = . 1
dim kH, A" (R"™) (n—k‘)( Eo1 ) (3.13)

From the exactness properties of the Koszul complex, we know that the
Koszul operator is injective on HoA¥(R™) for all k& > 1 and on H,A"(R")
for all r > 0, so the formula is trivially verified in these cases. Now the range
of k acting on M, A*(R") is equal to the dimension of H,A¥(R™) minus the
dimension of the null space of k on that space. By the exactness of the
Koszul complex, the null space is kH,_1 A¥*1(R"). By (3.1)

dim'HrAk(Rn) — dimPr(Rn)Ak(R”—l) _ <n +r— 1) (n)
n—1 k
Thus

dim kH, A (R™) = <” Z: 1) <Z> — dimkH,_ AFTH R, (3.14)

The dimension formula (3.13) follows from this equation and a backward
induction on k, the case k = n being known. Indeed suppose that (3.12)
holds for all  with k replaced by k + 1. Substituting this (with r replaced
by r — 1) into (3.14) and using the binomial identity

n+r—1\/n B n+r—1 r+k—1 _(n+r r+k—1
n—1 k n—k—1 k S \n—k k-1
we obtain the result. ]

3.8. The space P, AF

Let 7 > 1. Obviously, P.A¥ = P,_1A* + H,.A*. In view of (3.10) we may
define a space of k-forms intermediate between P,_;A* and P,A* by

'P;Ak = PT_lAk + IiHr_1Ak+1 = 'Pr_lAk + kP, _1Ak+1.

Note that the first sum is direct, while the second need not be. An equivalent
definition is

PAY = {we PA* | kw e PAR L)

Note that P;-A? = P,A? and P, A" = P,_1 A", but for 0 < k < n, P, A is
contained strictly between P,_1A*¥ and P.A*. For r < 0, we set P AR =0.
From (3.12), we have

dim P,;” A*(R™) = dim P,_1 A + dim xH,_; AP
B (n+r—1) (n) N <n+r—1) (r+k—1>
B n k n—k—1 k (3.15)
r+k—1\/n+r
(OGN
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where the last step is a simple identity.
Analogous to the obvious closure relation

P AP APA C Py AR
the P~ A¥ spaces satisfy
Pr AP APSA C P AR (3.16)
first proved in Christiansen (2005). To prove (3.16), it suffices to show that
KHp 1 AFPUA kH AT C kHpp o ARFETL

By the exactness of the Koszul complex, it is enough to show that k(kw A
kp) = 0. But this follows immediately from (3.5) and (3.6). Taking [ = 0
and noting that P; Al = P;, we get

pEPs, we Py A¥ = pwe P AR (3.17)
We close by noting a simple consequence of Lemma 3.2.

Theorem 3.4. If w € P, A* and dw =0, then w € P | AF.
Proof. Write w = w1 + kwy with w; € Pr_1A* and wy € P,_; A¥+1. Then

dwo=0 = dkwe =0 = kwy =0 = w e P,_1A". O

3.4. Invariant spaces of polynomial differential forms

We have already noted in (3.4) that the spaces P,A* of polynomial differen-
tial forms are affine-invariant, i.e., mapped into themselves by the pullback
of affine transformations of R™. This is a stronger property than linear-
invariance (invariance under the pullback of linear transformations). For
example, H, A* is linear-invariant, but not affine-invariant. Let us explain
the significance of affine invariance for finite element spaces of differential
forms. In the next section we define the space P, A¥(T) for an n-simplex T
to be the space of restrictions of polynomials in P,A* to the simplex. In the
following section we define the finite element space P,.AF(7},) for a simpli-
cial complex 7}, consisting of piecewise polynomial differential forms which
restrict to P, A*(T) on each T € T;. Another possible construction would
be to select a single reference simplex 7', and define P, A¥ (T ), and then to
define P, A*(T) = &* (P, A" (T)) for any other simplex T, where ® : T' — T
is an affine isomorphism. Affine invariance shows that these two definitions
of P,A¥(T) are the same (and so the space does not depend on the choice
of affine isomorphism ® of T on T).

It is relatively easy matter to see that the only finite-dimensional affine-
invariant spaces of polynomial 0-forms (i.e., ordinary polynomial functions)
are the spaces P,A° for r = 0,1,2,... (and this will follow from the tech-
niques below). Similarly, the only finite-dimensional affine-invariant spaces
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of polynomial n-forms are the spaces P,.A"™. However, for 0 < k < n, there
are other affine-invariant spaces of polynomial k-forms. Specifically, the
spaces P, AF. r=1,2,..., are affine-invariant. In this subsection, we shall
determine all the affine-invariant subspaces of polynomial k-forms.

First we note that the decomposition of H,A* given in (3.10) is a decom-
position into subspaces which are linear-invariant (but not affine-invariant).
Indeed, if ¢ : R™ — R"™ is linear, then from the relations ¢*d = d¢* (which
holds for any transformation ¢), and ¢*k = k¢* (which holds for ¢ lin-
ear), and the invariance under linear transformations of the spaces of the
homogeneous forms, we have

¢* dH, 1 AP = d¢*H AP C A AP
¢*HHT—1A]€+1 — H¢*H7~_1Ak+1 C KHr—lAk+1-

This establishes the invariance of the summands.
The same argument shows that the space dPH_lAk_l is invariant under
affine transformations:

¢* AP AP = do* P AR AP AL (3.18)
For the range of x, we can only get a weaker result using (3.7), namely
¢ kP AT C k" P AR 4 P AR C kP AR P AR (3.19)

We now combine these results to find several affine-invariant subspaces of
P, AF. Below we shall show that these are the only such subspaces.

Theorem 3.5. Let 0 <k <n,r >0, -1 < s <r, for integers k, n, r,
and s. Then the space

X(Tﬂ S, k? n) = dpr+1Ak_1 (Rn) + ,QPSAk'i‘l (Rn)
is an affine-invariant subspace of PA¥(R"). Furthermore:

o (case s =7) X(r,r, k,n) =P, A*(R");
o (case s=7—1) X(r,r — 1,k,n) = P, AF(R");
e (case s<r—1)if =1 <s<r—1, then

X (r,s,k,n) = Py AF(R™) + AP, AFHR™)
= {w € PAMR™) | dw € P,AF(R™) T
This space is contained strictly between P,y 1A* and P,.AF, but does
not contain Py oAF.
Proof. From (3.18), (3.19), (3.11), and the fact that s < r, we have
¢* X (r,s,k,n) C AP AP+ kP AR 4 PAK
= AP, AR 4 kP AR 4 dP AP 4 kP AR
= AP, AR+ kP AR = X (1, 5, k,n),
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which is the claimed invariance. The bulleted points are then simple obser-
vations. ]

Thus, for 0 < k < n, there are three distinct types of finite-dimensional
affine-invariant spaces of polynomial differential k-forms (and, as we shall
soon show, that these are the only ones):

e the spaces P,AF of all polynomial k-forms up to a given degree, 7;

e the reduced spaces P, AF: and

e the spaces consisting of all w € P, AF for which the exterior derivative
dw is constrained to belong to PAF for some —1 < s < r—1 (with
s = —1 corresponding to the constraint dw = 0).

In this paper we will investigate spaces of piecewise polynomial differential
forms for which the pieces belong to one of the spaces P, A¥ or P=A¥, i.e., to
spaces of the first or second kind listed. The third class of spaces will not be
considered. Up until now, these spaces have not been widely used as mixed
finite element spaces, and it is not clear that there is a motivation to do so.
However, a vector-valued analogue of these spaces played a major role in
the development of stable mixed finite elements for elasticity in Arnold and
Winther (2002).

In the remainder of this subsection, we show that the spaces X (r, s, k,n)
given in Theorem 3.5 are the only finite-dimensional affine-invariant sub-
spaces of PAF. This result will not be needed later, and so the reader
uninterested in the proof may safely skip ahead to Section 3.5.

Theorem 3.6. Let 0 < k < n, and suppose that X C PA* is a nonzero
finite-dimensional subspace satisfying ¢* X C X for all affine maps ¢ : R” —
R™. Then X = X(r,s,k,n) for some integers r, s, with r > 0, —1 < s < r.

The proof will be based on the representation theory of the general linear
group, for which we will first summarize the main results needed. These re-
sults may be gleaned from Fulton and Harris (1991), especially Section 6.1.
Via the pullback, the group GL(R") acts on PA* and on its subspace H,A*.
From equation (6.9) of Fulton and Harris (1991) in the case A = (r) and
m = k, and the accompanying discussion, we find that H,.A* (which is
Sym” V@A V in the notation of Fulton and Harris (1991)) has precisely two
nonzero proper invariant subspaces under this action. Since we have already
established that dH,1A* 1 and kH,_; A**1 are such subspaces, the decom-
position (3.10) is the decomposition of H, A* into irreducible linear-invariant
subspaces. Moreover, all the nonzero spaces dH,,1A*1, kH,_1AF1 (for
varying r and k) are inequivalent as representations, because, as explained
in Fulton and Harris (1991), they are the images of projections associated
with different partitions (or different Young diagrams). This means that
there does not exist a linear isomorphism between any two of them which
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commutes with the pullback action. Consequently, we may write down the
decomposition of PA*F = D, H, A* into irreducible linear-invariant sub-
spaces,

PA* =P dH; A @ @ rHAFT, (3.20)
j=1 i=0

and from this decomposition we can read off all the finite-dimensional linear-
invariant subspaces of P,A*: they are just the sums of some finite number
of the summands appearing in (3.20).

The next step is to determine which of the linear-invariant subspaces is
actually affine-invariant. We shall do this by considering the effect of the
pullback by the translation operation. First we introduce some notation.
Let

rd PAR — dH, AL T PAR — H AP

denote the projections determined by the decomposition (3.20). Denote by
7 : R"® — R™ the unit translation in the x; direction:

T(z) = (1 4+ 1,22,...,2p).
The proof of Theorem 3.6 will follow easily from the next lemma.

Lemma 3.7. Let 0 < k <n.

(1) For any 7 > 1, there exists w € dH,;1A¥~! such that 7 | (7*w) # 0.
(2) For any s > 2, there exists w € kHs_1 A¥T! such that 7% | (7*w) # 0.
(3) For any s > 1, there exists w € kHs_1A¥T! such that 7d | (7*w) # 0.

Proof. For the proof we will exhibit such forms w explicitly, and verify the
result by direct computation.

(1) Let
w=(r+1)" @ dzg A A day) = 2F dzg Ao A dag € dHe o AR
Then

T*w:(:l:1+1)rd$1A---A dx;
=z dry A A dack—krac?l"_l dey A ANdxg + -+

where we have expanded by polynomial degree. The term of degree r — 1 is
rat ™ day Ao A day = d(af dzg Ao A day) € dHARTL

Therefore 7 | (t*w) = rat =t dzy A--- A day, # 0.

r—1
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w=r(zi dry A A dzgyg)
k+1 . -
= ac‘i_l Z(—l)ﬂﬂmj dey A AN dzj Ao A dagg € kHs_g AR
j=1

Then

T*w=(x1+1)° dea A+ A dags
k+1 .
+ ($‘1 + 1)8_1 Z(—l)j—HIj dry A A dl‘j FANCREIAN dl‘k+1~
j=2
Letting pn = m,_1(7*w), where m,_1 : PA¥ — H,_1AF is the projection onto
homogeneous polynomial forms of degree s — 1, we get

= s:zr:f_1 dra A+ A dxgas

k+1
(s — 1Dz Z J+1£I?jd.fl?1/\'~'/\d£l?j/\-"/\dxk+1.
Then
dp=s(s — D)5 deg A A dagg
k+1 e
(s — 1Dz Z ‘7+1d$j/\'-'/\d.flfj/\-'-/\d£l?k+1

= (s — 1)z5! d:z;l/\---/\ dzgiq # 0.
Thus p € Hs_1A*, but p ¢ dHAFTL. Therefore 78 | (7*w) = 7, # 0.
(3) Let

k+1
w=k(x, deyA\---ANdzge) =z, Z(—l)j+1a}j dziA--Adai A oA dagg.
j=1

Then 7*w = w + p where p = z; dza A--- A dzgyr. Now

k+1
ﬁu:foZ(—l)jxj deg A A dzj A A dagq # 0.

Thus p € HsAM ! but p ¢ kHe AR, so nd i T*w =nd 75 # 0. [l

Proof of Theorem 3.6. Finally, we complete the proof of Theorem 3.6. If X
is an affine-invariant subspace of PA¥, it is a fortiori linear-invariant, and so
a sum of finitely many summands from (3.20). Also 7*X C X. Suppose that



FINITE ELEMENT EXTERIOR CALCULUS 39

dH,1 A*~1 is the highest degree summand in the range of d. It follows from
the first statement of the lemma that dH,A*~! must then be a summand
as well, and so, by induction, dP,jA¥' c X. Similarly, if KH A is
the highest degree summand in the range of x, the second statement of
the lemma ensures that kP;A*t! ¢ X. Finally, the third statement of the
lemma ensures that r > 5. Thus X = dP, 1 AF 1+ kP A = X (1,5, k,n).
This completes the proof. []

3.5. FExact sequences of polynomial differential forms

We have seen the polynomial de Rham complex (3.3) is a subcomplex of
the de Rham complex on R" for which cohomology vanishes except for the
constants at the lowest order. In other words, the sequence

R-PA L p AL 0 L p A0 (3.21)

is exact for any r > 0 (some of the spaces vanish if » < n). Such a complex,
namely one which begins with the inclusion of R, has vanishing cohomology,
and terminates at 0, is called a resolution of R.

As we shall soon verify, the complex

R P-A0 4 pral 40 poan g (3.22)
is another resolution of R, for any » > 0. Note that in this complex, involving
the P~ A* spaces, the polynomial degree r is held fixed, while in (3.21), the
polynomial degree decreases as the form order increases. Recall that the
Oth order spaces in these complexes, P, A? and P~ A°, coincide. In fact, the
complex (3.21) is a subcomplex of (3.22), and these two are the extreme
cases of a set of 2"~ ! different resolutions of R, each a subcomplex of the
next, and all of which have the space P,A° in the Oth order.

To prove all this, we first prove a simple lemma.

Lemma 3.8.

(1) For r > 1, dP;A* C dP,A* C P, AP C PAFTL
(2) The following four restrictions of d each have the same kernel:

d: P.AF — P AR d: P.AF — PTARL

d: P A% — PART d: P AP — P A
(3) The following four restrictions of d each have the same image:

d: P.AF — P AR d:P.AF — PoAFFL

d: P AR — P AR d: PoAF — poARL

Proof. The first statement is clear. To prove the second, we need to show
that if w € PT_HA]“ with dw = 0, then w € P, A*. We write w = wq + Kwa,
with w; € P,A* and wy € H,A**1. Then dw = 0 if and only if dw; = 0
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and dkwy = 0. But d is injective on the range of k, so kwy = 0, so
w = w; € P.A* . Finally, to prove the third statement, it suffices to note
that P.AF = P-AF + AP, 1AL, so dP,.AF = dPAF. (]

We now exhibit 277! resolutions of R, subcomplexes of the de Rham
complex, beginning R — P,A". In view of the lemma, we may continue
the complex with the map d : P,A? — P,_jA! or d: P.A° — P-Al. The
former is a subcomplex of the latter. With either choice, the cohomology
vanishes at the first position. (In the former case we use the cohomology of
(3.21), and in the latter we get the same result thanks to the lemma.)

Next, if we made the first choice, we can continue the complex with
either d : Pr_1Al — P,_oA% or d : P, Al — P;_lAQ. Or, if we made
the second choice, we can continue with either d : P, AY — P._1A% or
d:P-Al — P-A2 In any case, we may use the lemma and the exactness
of (3.21) to see that the second cohomology space vanishes. Continuing in
this way at each order, k = 1,...,n—1, we have two choices for the space of
k-forms (but only one choice for k = n, since P._1 A" coincides with P A™),
and so we obtain 27! complexes. These form a totally ordered set with
respect to subcomplexes. For r > n these are all distinct (but for small r
some coincide because the later spaces vanish).

In the case n = 3, the four complexes so obtained are:

R—PA L p At L p A2 L p A3 S,
R—PA -4 Pl -4 P A2 L P A%,
R PA -5 poal L op A2 L p A3 o,

R—PA -4 pal L poa2 dop A3 0.

3.6. Change of origin

We defined the Koszul differential as k =X, where X (z) is the translation
to x of the vector pointing from the origin in R"™ to . The choice of the
origin as a base point is arbitrary — any point in R"™ could be used. That
is, if y € R", we can define a vector field X, by assigning to each point x
the translation to x of the vector pointing from y to x, and then define a
Koszul operator x, =1X,. It is easy to check that for w € Pr_1AF1 and
any two points v,y € R", the difference kyw — Kkyw € P,_1AF. Hence the
space

PT—AK‘ _ Pr—lAk + ’%yp _1Ak+1

does not depend on the particular choice of the point y. This observation is
important, because it allows us to define P, A¥(V) for any affine subspace



FINITE ELEMENT EXTERIOR CALCULUS 41

V of R™. We simply set
PrAR(V) =P 1 AF(V) 4 5y Pr  AFTL(V),

where y is any point of V. Note that if w € P~ A¥(R"), then the trace of w
on V belongs to P, A (V).

4. Polynomial differential forms on a simplex

Having introduced the spaces of polynomial differential forms P,.A*(R™)
and P~ AF(R"), we now wish to create finite element spaces of differential
forms. These will be obtained using a triangulation of the domain and
assembling spaces of polynomial differential forms on each of the simplices
in the triangulation. First, for each simplex T of the triangulation, we
specify a space of shape functions. This will be either P.A*(T) or P~ A*(T),
where these denote the spaces of forms obtained by restricting the forms in
P, AF(R™) and P~ A*(R™), respectively, to T'. It is also necessary to specify
how these pieces are assembled to obtain a global space — in other words to
specify the degree of interelement continuity. To this end, we need to specify
a set of degrees of freedom for the shape spaces associated to a simplex — that
is, a basis for the dual space — in which each degree of freedom is associated
with a particular subsimplex. When a subsimplex is shared by more than
one simplex in the triangulation, we will insist that the degrees of freedom
associated with that subsimplex be single-valued, and this will determine the
interelement continuity. This assembly process is an important part of the
architecture of finite element codes, and the specification of a geometrically
structured set of degrees of freedom distinguishes a finite element space from
an arbitrary piecewise polynomial space. The association of the degrees of
freedom to subsimplices gives a decomposition of the dual space of the
shape functions on 7T into a direct sum of subspaces indexed by all the
subsimplices of T'. It is really this geometric decomposition of the dual
space that determines the interelement continuity rather than the particular
choice of degrees of freedom, since we may choose any convenient basis
for each space in the decomposition and obtain the same assembled finite
element space.

For computation with finite elements we also need a basis, not only for the
dual space, but also for the space of shape functions itself, which similarly
decomposes the spaces into subspaces indexed by the subsimplices. This way
the necessary discretization matrices can be computed simplex by simplex
and assembled into a global matrix. In this section we define such bases
and decompositions for P, A¥(T) and P~ A¥(T). There have been several
papers which have discussed bases of these spaces for use in computation, in
particular cases, e.g., Webb (1999), Hiptmair (2001), Ainsworth and Coyle
(2003), Gopalakrishnan, Garcia-Castillo and Demkowicz (2005). In our
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presentation, we emphasize the fact, first noted in Arnold et al. (2006b),
that the construction of the degrees of freedom and basis for the P,AF
spaces requires the use P, A* spaces on the subsimplices, and vice versa.
Therefore, the two families of spaces must be studied together to get optimal
results.

4.1. Simplices and barycentric coordinates

For 1 < k <mn, let ¥(k,n) denote the set of increasing maps {1,...,k} —
{1,...,n} and for 0 < k < n, let ¥o(k,n) denote the set of increasing
maps {0,...,k} — {0,...,n}. These sets have cardinality (}) and (Zﬁ)
respectively. For o € 3(k,n) with £ < n we define 0* € ¥(n — k,n) such
that R(c) UR(c*) = {1,...,n} and, similarly, for o € ¥¢(k,n) with k < n,
we define 0* € Xg(n — k — 1,n) such that R(o) UR(c*) = {0,...,n}. For
o € X(k,n) we define (0,0) € Xg(k,n) by (0,0)(0) = 0, (0,0)(j) = o(4),
j=1,... k.

Let xg,x1,...,x, be n+1 points in general position in R" ordered so that
the vectors 1 — xg, ..., x, — xg give a positively oriented frame. Then the
closed convex hull of these points, which we denote by [zo,...,x,], is the
n-simplex with the vertices x;. Call this simplex T'. For each o € ¥(k,n),
the set f, = [5(), -+, To(k)] 13 a subsimplex of dimension k. There are
(ZE) subsimplices of dimension k, with the vertices being the subsimplices
of dimension 0, and T itself being the only subsimplex of dimension n. For
k < n, fy« is the (n — k — 1)-dimensional subsimplex of 7" opposite to the
k-subsimplex f,. We denote the set of subsimplices of dimension k of T' by
Ag(T), and the set of all subsimplices of T by A(T).

We denote by Ag,..., A, the barycentric coordinate functions, so \; €
P1(R™) is determined by the equations A;(z;) = d;5, 0 < i,j < n. The \;
form a basis for P(R") and satisfy ) ., A\; = 1. We have

T={zeR"|N\(x) >0, i=0,...,n},
and for the subsimplices
fo={xeT|N(z)=0, i€ R(c™) }.
In particular, the subsimplices of codimension one, or faces, of T" are
Fy:=lzo,...,Zi...;xn) ={xz €T | N(x) =0}, i=0,...,n.

For a subsimplex f = f,, the functions A, (), . - ., As(x) are the barycentric
coordinates of f. Note that they are defined on all of R™. Their restrictions
to f depends only on f, but their values off f depend on all the vertices of T'.
There is an isomorphism between the space P,(f) of polynomial functions
on f of degree at most r, i.e., the restrictions of functions in P,.(R") to f,
and the space H,(R**1) of homogeneous polynomials of degree r in k + 1
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variables. Namely each p € P,.(f) may be expressed as
p(l’) :Q()‘G(O)(‘T)?-'-7)‘a(k)($))7 T € f,

for a unique ¢ € H,(R¥t1). The right-hand side is defined for all z € R",
and so provides a way to extend functions from P,.(f) to P.(R™). We shall
call this extension Ef7(p). Note that E¢r(p) vanishes on all subsimplices
of T disjoint from f.

The bubble function associated to a subsimplex f = f, of T is given by
the product

bf =Xy = )\0(0))\0(1) e )\g(k) € 'Pk(Rn).

It vanishes on any subsimplex of T" which does not contain f, and, in par-
ticular, on all the subsimplices of dimension less than k. Thus its restriction
to f belongs to Pji1(f), the subspace of Pyy1(f) consisting of polynomials
functions on f which vanish on the boundary of f.

The vectors t; := x; —x¢, 7 = 1,...,n, form a basis for R"”. The dual basis
functions are the 1-forms d); € Alt' R™. Note that d\g = — Yoy dA s
not included in the basis. Similarly, for any face f = f, the restrictions
of dAs(1),- .., dA\s(x) to the tangent space V of f at any point of f (V is
independent of the point), give a basis for Al V.

The algebraic k-forms (d\)s := dAsq) A+ A dAyy, 0 € X(k,n), form
a basis for Alt*. Therefore, a differential k-form w can be expressed in the
form

w= Y as(dN), (4.1)

oeX(k,n)

for some coefficient functions a, : T' — R. The coefficient functions in this
expansion are uniquely determined and can be recovered using the dual
basis:

o () = Wz(to(1ys -« s toh))-

For any simplex f, let |f| = [ f vol; denote its k-dimensional volume.
Then volp(t1,...,t,) = n!|T|, while d\;y A --- A dA\,(t1,...,t,) = 1. Thus
dAi A A dA, = 1/(n!|T]) volr. Similarly, if f is the k-simplex with vertices
ZTo(0)s - Lo(k)s then

1
kS

d)\g(l) FANKIERIAN d)\g(k) =+ V0|f.

It follows that

1
Ao() QA1) A A dAy ::I:—/)\g-vol = , J=0,...,k.
/f () (1) (k) kUf) s () VOUf (k+1)!
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4.2. Degrees of freedom and basis for P.(T)

Before proceeding to the case of general P, A*(T') and P A*(T), we consider
some simple cases. First we consider the familiar case of P,.(T) = P,A%(T) =
P,~A%(T), which will correspond to the Lagrange finite element spaces.

It is well known (and is easily shown, and will follow from the more general
result below) that an element of P,.(7") vanishes if it vanishes at the vertices,
its moments of degree at most r — 2 vanish on each edge, its moments of

degree at most r — 3 vanish on each 2-subsimplex, etc.Let us associate to
each f € A(T), a subspace of the dual space of P,.(T)* by

W(f) = {¢ & Po(T)

P(p) = /qu voly for some g € Pr_gim f—1(f) }

In case dim f = 0, i.e, f = {x;} for some vertex z;, then P.(f) = R
and ffpvolf = p(z;), so W(f) is the span of this evaluation functional
at the vertex. Thus if ¢(p) = 0 for all p € Zf W(f), then p vanishes.
Therefore, the W(f) span Pr(T)*, i.e., 3 renpy W(f) = Pr(T)*. Obviously
Pr—dim f—1(f) maps onto W (f) for each f. But it is easy to check that

> dimPr_gim p—1(f) = dim P, (T)*,
fFEA(T)

from which we conclude that P,_gim r—1(f) = W(f) and

PAT) = @ W)

FEA(T)

This is the desired geometrical decomposition of the dual space of P,(T).
As mentioned, it is then easy to generate a set of degrees of freedom by
choosing a convenient basis for each of the spaces Py_gim f—1(f), for example
the monomials of degree » — dim f — 1 in the barycentric coordinates for f.

Next we give the geometrical decomposition of P.(T) itself. We start
with the monomial basis in barycentric coordinates (sometimes called the
Bernstein basis): the basis functions are the polynomials Al = A ... \in
where I = (ig,...,i,) € N**1 is a multi-index for which the i; sum to 7.
We then associate the monomial A’ to the simplex f whose vertices are
the x; for which i; > 0. Thus Aj is associated to the vertex xg, the r — 1
monomials )\6_1)\1, )\6_2)\%, - )\0)\71"_1 are associated to the edge [z, z1],
etc.

Define V(f) to be the span of the monomials so associated with f. Ob-
viously

P(T)= D V),
)

FEA(T
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and it is easy to see that Pr_qim r—1(f) = V(f) = Ef7T75r(f) with the
isomorphism given by p — by Er 7(p).

4.8. Degrees of freedom and basis for the Whitney forms

A differential k-form on T can be integrated over a k-simplex f € Ag(T) and
thus associates to each such f a real number. (In the language of algebraic
topology, a differential form determines a simplicial k-cochain.) Given any
simplicial k-cochain, i.e., any choice of real numbers, one for each f €
Ag(T), Whitney showed how to define a differential form corresponding to
that cochain. Namely, he associated to f = f, € Ag(T) a differential k-form
on 1", which we shall call the Whitney form associated to the subsimplex f,
given by
k —
bo = (=1) Ay dAgoy A= A dAg(iy A+ A ddor) (4.3)
=0

(Whitney 1957, equation (12), p. 139). Now if f’ = f, is a k-subsimplex
different from f, then for some i, (i) ¢ R(p), and so the trace of A;(;) and
dAs(;) both vanish on f'. Thus Trg ¢ = 0. On the other hand, it follows
from (4.2) that [ ;9o = %1 /k!. Thus the Whitney k-forms corresponding

to the k-subsimplices of T' span a subspace of P;A¥(T") which is isomorphic
to the space of k-dimensional simplicial cochains.

The next result asserts that the space spanned by the Whitney k-forms
is precisely the space P; AF(T).

Theorem 4.1. The Whitney k-forms ¢, corresponding to f, € Ax(T)
form a basis for P; AF(T).

Proof. Tt is enough to show that ¢, € P; A¥(T), since we have already
seen that the ¢, are linearly independent, and that their number equals

(Zj:) = dim Py A¥(T); see (3.15). Now for each i, kd\; = A; — \;(0), so
k d\; differs from \; by a constant. Combining this with the Leibniz rule for

K (3.6) we conclude that k( dAy) A+ -+ dAsq)) differs from ¢, by a constant
k-form. Thus ¢, € PoA*(T) + kPoA+L(T) = P AR(T). O

The trace of a function in P; A¥(T) on a k-dimensional face f belongs
to Py A*(f) = PoA*(f), a 1-dimensional space. Thus, for f = f,, Tr; ¢o
is a nonzero constant multiple of voly, while on the other k-dimensional

subsimplices the trace of ¢, vanishes.
Based on the Whitney forms, we again have geometrical decompositions

PrAMT) = @ V), PrANT) = @ W/
feA(T) feA(T)
where now V' (f) and W (f) vanish unless dim f = k and for f = f, € Ag(T),
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V(f) and W(f) are 1-dimensional:
V(f) = Rés. W(f)=R[f, Tr(-)].

4.4. A basis for P7A*(T)

In this subsection we display a first basis for P~ A*(T), analogous to the
basis (4.1) for P, A¥(T). This basis is not well adapted for numerical compu-
tation, because it does not admit an appropriate geometric decomposition.
Such a basis, which is more difficult to obtain, will be constructed in Sec-
tion 4.7. We begin with two lemmas.

Lemma 4.2. Let x be a vertex of T. Then the Whitney forms corre-
sponding to the k-subsimplices that contain x are linearly independent over
the ring of polynomials P (7).

Proof. Without loss of generality, we may assume that the vertex x = zg,
so we must prove that if
W= Z p0¢a

c€Xo(k,n)
c(0)=0

vanishes on T for some polynomials p, € P(T'), then all the a, = 0. From
the definition (4.3), we see that if 0(0) = 0, then
¢G(x0) - d)\g(l) VANRRRIVAY d)‘a'(k)

Thus the values of the Whitney forms ¢, at the vertex zy form a basis for
Alt! R”. By continuity, we conclude that there is a neighbourhood N of z
such that for x € N the algebraic k-forms ¢, (), o € X(k,n), o(0) = 0, are
linearly independent. Since

§ Po(7)do(z) = w(x) =0,
c€Xo(k,n)
o(0)=0

we conclude that for each o, p,(x) vanishes for all z € N, whence p, = 0.
(]
Lemma 4.3. Suppose that
W= Z p0¢a
o€ (k,n)
where
pO’(m) = Qo ()‘0(0) (l’), )‘U(O)—Fl (l’), SRR )‘n(w))a

for some polynomial a, in n — og + 1 variables. If w vanishes, then each of
the a, vanishes.
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Proof. If one of the a, # 0, choose p € ¥o(k,n) such that a, # 0 but
ac = 0if 0(0) > j := p(0). Let f = [xj,xj11,...,2,]. Then Try ¢, = 0 if
0(0) < j and a, =0 if 0(0) > j, so

Tryw= Z Tr¢(ps) Trs ¢g.

o€ (k,n)
o(0)=j

Now Tr; ¢, is the Whitney form on f associated to the subsimplex f,
of f, so the preceding lemma (applied to f in place of T') implies that
Tr¢(ps) = 0 for all o with o(0) = j, and, in particular, for & = p. Since
Pp = ap(Aj, ..., An), this implies that a, = 0, a contradiction. ]

Theorem 4.4. For each o € Xy(k,n) let a, € Hr_l(]Rn_"(O)H). Then
the k-form

w= > A0y Ao()+1s - > An)Po (4.4)
o€Xo(k,n)

belongs to P,-A*(T). Moreover, each w € P A¥(T) can be written in the
form (4.4) for a unique choice of polynomials a, € H,_1(R"~7@+1),

Proof. For a, € Hr_l(]Rn_"(O)H), Ao (A (0)s Aa(0)4+15 - - > An) € Pr1(T), s0
w € PoA*(T) by (3.17).
Thus (4.4) defines a linear mapping

P Hoa RO AT,
o€ (k,n)

By the preceding lemma, we know that this map is injective, so to complete
the proof of the theorem it suffices to check that

Y dimH (RO = dim PrANT) = (T e 1) (n ; r)-
k r+k
c€Xo(k,n)

To see this, observe that for a fixed j, 0 < j < n — k, we have by (3.1)
Z dim Hr_1(Rn_a(0)+1)

c€Xo(k,n)
7= r+k—1\(n—j5+r—1

=di L AF(RYI = B B ).

dim P, A% ( ) < I ) ( k1 )

Therefore, we have

> dimH, (RO
c€Xo(k,n)

_(r+k-1 L jrr—1 _(r+k=1\(n+r
B k : r+k—-1 ) k r+k)

1=
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Here, we have used the identity

zs: m+j)  (m+s+1
: m ) \ m+1 )’
7=0

which is easily established by induction on s. L]

Of course the theorem implies that we obtain a basis for P~ A*(T), by
choosing any convenient basis, e.g., the monomial basis, for each of the
spaces H,_1 (R?*~7(0)+1),

4.5. Geometrical decomposition of P.AF(T)*

We now turn to the general case of P,.A¥(T) and P A*(T), providing a geo-
metrical decomposition of each space and its dual, as was done for P,A"(T)
and P, A*(T) in Sections 4.2 and 4.3. In this subsection, we construct the
decomposition of P,.A¥(T)* in which the summand associated to a subsim-
plex is isomorphic to a space of polynomial differential forms (of the P
type) on the subsimplex. As a consequence, we obtain (via choice of bases
for the summands), a set of degrees of freedom for P,.A*(T), with each
degree of freedom associated to a subsimplex of T'. This will allow the con-
struction of finite element differential forms based on the P,A* spaces in
the next section.

The decomposition, which is given in Theorem 4.10, will be built up in a
sequence of results.

Lemma 4.5. An element w € P.A¥(T) has vanishing trace on the faces
Fi, ..., F, (but not necessarily on Fp) if and only if it can be written in the
form

w= Y pedo=(dN), (4.5)

oex(k,n)
for some py € Pr_pik(T).

Proof. Both \; and the trace of d\; vanish on the face Fj, so all the forms
Ao+ (dN) vanish on each Fj, i = 1,...,n. Thus if w has the form (4.5), then
its traces vanish as claimed.

On the other hand, suppose the w € P,.A¥(T) has such vanishing traces.
Write w as in (4.1) with the a, € P,(T"). We must show that A,+ is a divisor
of ay. For 1 <7 <k, and 1 < j < n —k, the vertices xg, and x,(;) belong
to the face F},«(j). Therefore the vector ¢,(; is tangent to the face, and so

Po () = We(toi)s - - > o))

must vanish on F-(;). Thus Ay« ;) divides py(z) for each 1 < j < n — £,
i.e., Ao+ divides p, as claimed. (]
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Lemma 4.6. Let w € P.A*(T). Suppose that Trrpw =0fori=1,...,n
and that

[ern=0. nePuai@). (4.6)
Then w = 0.
Proof. Write w as in (4.5), and set

n= Z (i)apa(d)‘)a* S Pr—n—s—kAn_k(T),
ceX(k,n)

where (), is the sign of the permutation (o(1),...,0(k),0*(1),...,0%(n—

k)). Then
O:/w/\,u: (Z/pg)\a*> dM Ao A dg.
g

Since Ay+ > 0 on the interior of T', we conclude that all the p, = 0 and so
w = 0. (]

Lemma 4.7. Let w € P.A*(T). Suppose that

/ wAn=0, neP_ L AHT). (4.7)
Then w = 0.
Proof. If w € P,A¥(T), then dw € Pr_1AF+1(T), and
/dw/\,u:i/w/\ dp, pe APFL (4.8)

Now if jt € Pp_p it A" F~1(T), then
dp € Propiua A" H(T) € P, AR,
SO

/ dwAp =0, n€PrpikxA"F1T).

Applying Lemma 4.6, we conclude that dw = 0, and hence, by (4.8), that

/w An=0, neA"* D).
Together with the hypothesis (4.7), we find that the hypothesis (4.6) of the

previous lemma is fulfilled, and so w vanishes. L]

Now for some 0 < k <n,r > 1, let w € PTA]“(T) and f € Ag(T). The
trace of w on Jf certainly vanishes (since it is a k-form on a manifold of
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dimension k — 1), so if ff Tryw An =0 for all n € PA(f), then, by the
previous lemma applied to f, Tryw = 0. Therefore, if we assume that

[ tpwan=0 nePA%s), fedu)
f
we conclude that Tryw = 0 for all f € Ag(T). If we then assume also that

/TrfW/\T/:Ov ,P 1A1(f)7 feAk+1(T)7
f

we may apply the lemma again to conclude that Tryw = 0 for all f €
Ag11(T). Continuing in this way, we obtain the following theorem.

Theorem 4.8. Let 0 < k <n,r > 1. Suppose that w € P.A*(T) satisfies
/Trf wAn=0, nec Pr_+k—dimfAdimf_k(f)7 feAT). (4.9)
f

Then w = 0.

Note that since P AF vanishes, if s < 1 or k < 0, the only subsimplices
that contribute in (4.9) have k < dim f < min(n,r + k — 1).
The association of 7 to the linear functional w — [ f Tryw A, gives a

surjection of 737f+k_dimfAdim F=k(f) onto
W(f) ={ 6 Pty

p(w) = /fTrfw A n for some n € P__ ke dlmfAdimf_k(f) }

(4.10)
The following theorem, a simple dimension count, will imply that all these
surjections are isomorphisms, and that the W(f) span.

Theorem 4.9. Let 0 <k <n,r >1. Then
N AP g AR = dimPANT). (411
fFEA(T)

Proof. Using the convention that (T) =0 for ! < 0or!l > m, the fact that

the number of simplices of dimension j is (?Ill

(3.15), we see that the left-hand side equals
Z n+1\/r—1\/r+k
7 J+1)\j—k k
_(r+k> — ( n+1 )(r—l)
S\ k VA VAN

), and the dimension formula

M
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S(CEC0

J=0

_ (7" ; ’“) <Z * ;) — dim P, AR (T).

In the last step we have used the binomial identity
2(,-5)(5) - (57)

; b—=7 J p
which can be deduced by matching coefficients of zP after binomial expan-
sion of the equation (z + 1) (z + 1)™ = (z + 1)™, ]

Combining Theorems 4.8 and 4.11, we have the main result of this sub-
section.

Theorem 4.10. Let 0 < k <mn, r > 1. For each f € A(T), define W (f)
by (4.10). (Note that W(f) = 0 unless k < dim f < min(n,r + &k — 1).)
Then W(f) = _+k_dimfAdlmf_k(f) and

PANT) = @ W(f).

FEA(T)

We also have, as a corollary of the above, an isomorphism of P, A (T)*
with P, A" *(T); see Lemma 4.7. Thus

r+k—n
2 -1\ [(r+k
im P, AR (T) = (" .
dim P, A"(T) (n—k)( 1 )

4.6. Geometrical decomposition of P;” AF(T)*

In a very similar manner, we obtain a geometrical decomposition of the dual
of P-AF(T). First we prove an analogue of Lemma, 4.7.

Lemma 4.11. Let w € P A*(T). Suppose that

/W AN =0, 1€ Pt A" H(T).
Then w = 0.
Proof. Since w € P-AF(T), dw € Pr_1 AF1(T). Therefore
/dw/\,u:i/w/\ dp, pe A"FL

Now if pt € Pp_p i, A" F1(T), then du belongs to Py_,1r_1 A" *(T) which
is contained in P,_  A"M(T), so [ dwAp=0. Thus [ dw A p =0 for
€ Pr_pirx A" *~1(T). Applying Lemma 4.6 with r replaced by r — 1 and
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k replaced by k + 1, we conclude that dw = 0. Theorem 3.4 then implies
that w € P,_1A*(T), and we can apply Lemma 4.6 again, this time with r
replaced by r — 1, to conclude that w vanishes. (]

Just as for Theorem 4.8, a finite induction based on this result gives the
desired decomposition.

Theorem 4.12. Let 0 < k < n, r > 1. Suppose that w € P A*(T)
satisfies

/Trfw AN =0, 1€ Prik_dims1 AR, feAT).
f

Then w = 0.

Note that since P; A¥ vanishes if s < 1 or k < 0, again, the only subsim-
plices that contribute have k¥ < dim f < min(n,r + k — 1).
The dimension count is a simple calculation like that of Theorem 4.9.

Theorem 4.13. Let 0 <k <n,r > 1. Then
> dim Prppgim p-1 AT TF(F) = dim PTAN(T). (4.12)
feA(T)
Combining Theorems 4.12 and 4.12, we get the desired decomposition.
Theorem 4.14. Let 0 < k <mn, r > 1. For each f € A(T), define

W(f):= { ¢ € PrANT) |
p(w) = / Tryw A n for some n € PTJFk_dimf_lAdimf_k(f) }
f

(Note that W(f) = 0 unless & < dim f < min(n,r +k —1).) Then W(f) =
Prtk—dim f—1 A E(f) and

PoANT) = D W().
FEA(T)

Moreover, ﬁ;Ak(T)* > P, k—n_1A""F(T); see Lemma 4.11. Therefore,

dim P AR (T) = (Z) <T i i N 1).

4.7. Geometrical decomposition of P A*

Finally we give geometrical decompositions of the spaces themselves. From
these we can easily obtain bases for use in computation. In this subsection
we consider the spaces P A*(T'), and in the next, the spaces P, A*(T). Since
we have already treated the case k£ = 0, we assume that 1 < k£ < n.

Our main result will be the following decomposition.
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Theorem 4.15. Let k,r > 1. Then
PrANT) = D V()
feA(T)
where V(f) =0 if dim f < k or dim f > r + k and
V(f) = Prik—dim -1 AR (f)
otherwise.

We will build up to the proof with a number of preliminary results.
First we obtain a representation of forms in P~ A*(T') with vanishing trace.
In it we use the notation (0,p) to denote the extension of a sequence
p:{1,...,k} — {1,...,n} to the sequence (0,p) : {0,...,k} — {0,...,n}
determined by (0, p)(0) = 0. Note that for any p € ¥(k,n) the elements
Ap*®(0,p) Of P;_kHAk(T) have vanishing trace.

Theorem 4.16. For 1 <k <n,r>n+1—k, the map
D (AN = Y apdrdop)
peX(k,n) peX(k,n)

where the a, € Pyix—n_1(T), defines an isomorphism of Py g_,_1 A" *(T)
onto P-AF(T).

Proof.  The map is an injection according to Lemma 4.2, and Theorem 4.12
implies that dim P~ A*(T) < dim P, p_,—1 A" ¥(T). The result follows. []

Corollary 4.17. Let f = f, € A(T) with k < dim f <r +k — 1. Then
the map

Z ap( d)\)UOp* = Z ap)‘O'Op* d)ao(O,p)?

peS(k,dim f) peS(k,dim f)
where the a, € Prii—dim f—1(f), defines an isomorphism
Prit—dim f-1 AT TR (F) 2 PIAR(f).
Proof. This is just the theorem applied to f rather than T'. []

From the unique representation

W = Z ap)\g-op*d)g-o((),p)?
pEX(k,dim f)

we obtain an extension operator
Ef o PrAR(f) — P AN(T).

Namely, we write the coefficients a, in terms of the barycentric coordinates
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on f, so the entire expression is in terms of these barycentric coordinates,
and so extends to the whole of R". We then obviously have

Trp(Bfpw) =w, w € PrAR(f).

Proposition 4.18. If w € P AF(f), then TrF(Eljijw) vanishes for each
face F' opposite a vertex on f.

Proof. Let x; be a vertex of f and F the face opposite (on which A\; = 0).
For each p € ¥(k,dim f), i is either in R(o o p*) or in R(o o (0,p)). In
the first case, Trr(Agop+) vanishes and in the latter, Trr(¢yo(0,p)) vanishes.
Thus each term in the expression for E?,TW has vanishing trace on F'. []

Corollary 4.19. Let f,g € A(T) with dimensions at least k. If f € g,
then
Trg(Efpw) =0, we PrAFS).

Proof. There exists a vertex of f which does not belong to g, and so g is
contained in the face opposite this vertex. (]

Proposition 4.20. Foreach f € A(T) withdim f > k,let wy € PrAR(f).

If
§ Ek =0
£ TYf )

FEA(T)
dim f>k

then each wy = 0.

Proof. 1f some wy does not vanish, there is a face g of minimal dimension
such that w, # 0, so that g does not contain any of the other faces f for
which w; # 0. Taking the trace of the sum on g and invoking the corollary,
we conclude that wy, = 0, a contradiction. L]

We can now prove Theorem 4.15. We define
V(f) = Ej 2P AR (f),

for f with k < dim f < r + k. By the previous proposition, the sum of the
V(f) is direct, and we need only prove that it equals all of P~A*(T). But
we have already shown, in Theorem 4.14, that the dimensions of V(f) sum
to the dimension of P A¥(T'), and this completes the proof.

4.8. Geometrical decomposition of P, A"

In complete analogy with Theorem 4.15 above, we will establish a corre-
sponding geometrical decomposition for the spaces P,.A*(T).



FINITE ELEMENT EXTERIOR CALCULUS 55

Theorem 4.21. Let k,r > 1. Then
PANT) = D V),
feA(T)
where V(f) =0 if dim f < k or dim f > r + k and

V() =P gim AT ()
otherwise.

As above, we start the construction by defining an isomorphism onto the
subspace of forms in P,AF(T) with vanishing trace, P.A*(T). Recall that
for p € Eo(n — k,n), p* € Xo(k — 1,n) is defined such that \,(d\),~ €

703n_k+1Ak(T). In the definition of the isomorphism below we will also use
the representation (4.4) of any element P A*(T).

Theorem 4.22. For 1< k<n,r>n—k+1, the map

D apde— D aph(dN),

pEXo(n—k,n) pEXo(n—k,n)
where a, = a,(Xp0), Ap0)+15--+>An) € Pryk—n-1(T), defines an isomor-
phism of P, A""*(T) onto P, A*(T).
Proof. As Theorem 4.8 implies that dim P, A*(T) < dim P, A" *(T),

it is enough to show that the map is injective. However, if
> aph(dN),r =0,
pEXo(n—k,n)
and the coefficients a, are of the form given above, then we must have

> apr(dN),s =0,

pEXo(n—k,n)
p(0)=0

since none of the other terms will have )y as factor. Furthermore the set
{(dA),+}, where p is taken to be in Xg(n — k,n) with p(0) = 0, is a basis
for Alt* R™. Therefore, all a,, with p(0) = 0, are identically equal to zero.
A simple inductive argument on p(0) now implies that all a, are identically
equal to zero. This completes the proof. L]

If we apply this result to a subsimplex f instead of T, we immediately
obtain the following.

Corollary 4.23. Let f = f, € A(T) with k < dim f <r +k — 1. Then
the map

Z ap¢aop = Z ap)\aop( d)\)aop*,

pEXo(dim f—Fk,dim f) pEXo(dim f—k,dim f)
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where ap = ap(AUop(O), >‘U(p(0)—|—1)7 SRR )‘U(dim f)) OE PT+k—dim f—l(f)v defines
an isomorphism of 73;+k_dimfAdim F=k(f) onto P.A*(f).

From the unique representation
Z ap)\aop( d)\)oop*v
pEXo(dim f—Fk,dim f)

where ap = ap()‘aop(o)7 )‘a(p(O)—H)v SO )\a(dim f)) € Prik—dim f—1(f)7 we ob-
tain an extension operator

B PoAR(f) — PAR(T),

which is analogous, but not identical, to the extension operator introduced
in Section 4.7. Furthermore, as above we can show that if f, g € A(T), with
dimensions at least k and f ¢ g, then

Trg(Efpw) =0, w e PpAR(f).
We can therefore again conclude that the sum of
V(f) = EfsPrA(f), feA(T), dimf >k
is direct. Finally, it follows from Theorem 4.10 that
dimPA*(T) = > dimV(f).
feA(T)
dim >k
Hence, Theorem 4.21 is established.

4.9. The canonical projection operators

In this subsection, we shall define projection operators II from the spaces
CYA*(T) of continuous differential forms on T' onto the spaces P,A*(T)
and P A¥(T), and show the commutativity property dII = IId. By Theo-
rems 4.8 and 4.12, for 0 < k < n,r > 1, w € P.A¥(T) is uniquely determined
by the quantities

/fTI‘f w A n, RS ;+k_dimfAdimf_k(f)7 f S A(T)a
and w € P~ AF(T) is uniquely determined by the quantities
/fTI'fw A n, mne P?"—Fk—dimf—lAdimf_k(f)a f € A(T)

Hence, for w € A¥(T), we define the projection operators IT¥ mapping A*(T')
to P.AF(T) and II¥_ mapping A*(T) to P~ A*(T) by the relations

/f Trj(w - TEw) An =0, n€ P gn AN, feAD),



FINITE ELEMENT EXTERIOR CALCULUS 57

and
/Trf(w —TF_w)An=0, 7€ Prib—dim—1AYF(f), feA(T).
!

An easy consequence of the definitions is that the projection operators
commute with affine transformations. That is, if ® : 7/ — T is an affine
map, then the following diagrams commute:

ART) 25 AR(TY) AR 25 AR

J J J J
PAR(T) 25 PART)  PrAK(T) 25 PrAR(TY)

This follows from the facts that the pullback by an affine isomorphism re-
spects the trace operation, wedge product, and integral, and that the P,A*
and P, A" spaces are affine-invariant.

We now show that these projection operators commute with d. More
specifically, we establish the following lemma.
Lemma 4.24. The following four diagrams commute:

AF(T) 4 AR (T) AF(T) 4 AR (T)

g | | n|
PART) -5 P AT PART) L poARY(T)

ART) -4 ARYT) AR(T) & ARFYT)

d g g n|
PrAMT) =5 PrAMNT)  PIAMT) =5 P AT

Proof. Let IT¥ denote the projection onto P, A¥(T). Then the first diagram
asserts that p := dHffw — Hfff% dw = 0. From Lemma 3.8, we know that

dlTkw — " dw € P, AF+HH(T). Thus p = 0 if
/fTrfu A=0, 10€P i qmA™ T, feAD)
But, by Stokes’ theorem and the fact that Try d = d; Try, we get

/Trf dH’ﬁw/\n:/dfTerfw/\n
f f

:(—1)k_1/fTer7]fw/\ dfn—k/é)fTerfw/\Trn
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= (_l)k—l /fTrfw A dfn+/6f Trw ATrn

:/dfTrfw/\n:/Terfﬂdw/\n.
f f

A similar argument is used to establish the other three identities. []

5. Finite element differential forms and their cohomology

Throughout this section, we assume that €2 is a bounded polyhedral domain
in R™ which is partitioned into a finite set of m-simplices 7. These n-
simplices determine a simplicial decomposition of 2. That is, their union is
the closure of €2, and the intersection of any two is either empty or a common
subsimplex of each. Adopting the terminology of the two-dimensional case,
we will refer to 7 as a triangulation of ). In this section we will define
two families of spaces of finite element differential forms with respect to the
triangulation 7, denoted P,A¥(7) and P A¥(T), which are subspaces of
the corresponding Sobolev space HA¥(Q2). In particular, we will show how
these finite element spaces lead to a number of finite element subcomplexes
of the de Rham complex.

5.1. Finite element differential forms

Interelement continuity

Recall that A;(T") denotes the set of all j-dimensional subsimplices of the
simplex T'. Furthermore, we let A;(7) be the set of all j-dimensional sub-
simplices generated by 7, i.e.,

A(T) = | a5D).
TeT

It follows from Stokes’ theorem that if w € L?A*(Q) is piecewise smooth
with respect to the triangulation 7', then w € HA¥(Q) if and only if Trw
is single-valued at all f € A,,_1(7). In other words, if T71,7T» € T have the
common face f € A,_1(7), then

TrThf w= TrTQ’f w,

where Trr ; denotes the trace on f derived from w|p. However, if Trpy fw =
Trr, rw, then clearly Trp, jw = Trp, gw for all g € Aj(f), k< j<n-—1
Hence, we have the following characterization of piecewise smooth functions
in HA*(Q).

Lemma 5.1. Let w € L2A*(Q) be piecewise smooth with respect to the
triangulation 7. The following statements are equivalent:

(1) w e HA¥Q),
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(2) Trw is single-valued for all f € A,_1(7),
(3) Trw is single-valued for all f € A;(7T), k<j<n-—1.

Shape functions and degrees of freedom

For r > 1, the spaces P.A*(7) and P A¥(7T) are defined using the poly-
nomial spaces P, A¥(T') and P A*(T), respectively, as shape functions, and
enforcing just enough interelement continuity to ensure inclusion in HA*(€2).
That is, we define

PAN(T) = {we HAF(Q) | w|r € P.AF, T e T,
PAMT) = {we HA*(Q)| w|r € PoAR, T € T},

Hence, all elements of these spaces have to satisfy the continuity require-
ments specified in Lemma 5.1.

Degrees of freedom for these spaces are easily determined from the case
of a single simplex treated in Section 4. For the space P,A¥(7) we use

/fTrfw/\V, Ve 73;_]-+kAj_k(f), feAi(T), (5.1)

for £ < j < min(n,r + k — 1). By Lemma 5.1, the quantities in (5.1)
are well-defined for w € P.A*(7;,). In view of Section 4.8, the quantities
corresponding to f C T determine w|r € P.A¥(T). Therefore, if we choose
any basis for the test spaces P,_; +kAj ~k(f) and assign arbitrary values to
i  TrgwAwp for basis elements v and for all f € A;(T), we determine a unique
piecewise polynomial w. Moreover, if F € A,,_1(T), then Trrw € P, A*(F)
and so is determined by the quantities in (5.1) corresponding to f C F.
Thus Trpw is single-valued and so w € HA¥(Q)). This establishes that
we have a set of degrees of freedom P.A*(T) (and so this is truly a finite
element space).

Analogously, the degrees of freedom for the space P~ A¥(7) are given by

/Trfw ANV, VE Pr_j+]€_1Aj_k(f), fe A](T), (5.2)
f

for K < j <min(n,r+k —1).

In 2 and 3 dimensions we may use proxy fields to identify these spaces
of finite element differential forms with finite element spaces of scalar and
vector functions. In the tables below, we summarize the correspondences
between spaces of finite element differential forms and classical finite ele-
ment spaces: the Lagrange elements (Ciarlet 1978), the Raviart—-Thomas
introduced in two dimensions by Raviart and Thomas (1977) and gener-
alized to three dimensions by Nédélec (1980); the Brezzi-Douglas—Marini
elements introduced by Brezzi, Douglas and Marini (1985) and generalized
to three dimensions by Nédélec (1986) and Brezzi, Douglas, Durdan and
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Table 5.1. Correspondences between finite element differential forms and
the classical finite element spaces for n = 2.

k| ARQ) Classical finite element space
0 P,.A°(T) Lagrange elements of degree < r
P.AY(T) Brezzi-Douglas-Marini H(div) elements of degree < r
2 P,.A?(T) discontinuous elements of degree < r
0 | P7A%T) Lagrange elements of degree < r
P-A(T) Raviart-Thomas H(div) elements of order r — 1
2 | P-A?(7) discontinuous elements of degree < r — 1

Table 5.2. Correspondences between finite element differential forms and
the classical finite element spaces for n = 3.

k| ARQ) Classical finite element space

0 P.A(T) Lagrange elements of degree < r

1| PANT) Nédélec 2nd-kind H (curl) elements of degree < r
2 | PAT) Nédélec 2nd-kind H (div) elements of degree < r
3 P.A3(T) discontinuous elements of degree < r

0 | P-A%T) Lagrange elements of degree < r

1 | P-AYT) Nédélec 1st-kind H (curl) elements of order r — 1
2 | PoA%(T) Nédélec 1st-kind H(div) elements of order r — 1

3 | P-A3(T) discontinuous elements of degree < r — 1

Fortin (1987); and the spaces of discontinuous elements of degree r, i.e., all
piecewise polynomials of degree no greater than r.

5.2. The canonical projections

In Section 4.9, we defined for each simplex T' a projection Ily : COA¥(T) —
P.A*(T). We can then define II = II7 : COA*(Q) — P, A*(T) by

(Ilzw)|r = O (w|r).

(Note that the degrees of freedom used to determine Il ensure that the
traces of Il7w on faces are single-valued.) Equivalently, IT7w is determined
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by the equations

/Trf [lrwAv = / TrrwAy, ve P;_j+kAj_k(f), feAi(T),
f f

for £ < j7 < min(n,r + k — 1). Of course, an analogous operator Il =
7 : COA¥(Q) — P-A¥(T) is defined similarly. From Lemma 4.24, we get
commutativity of the projections with the exterior derivative.

Theorem 5.2. The following four diagrams commute:

AF@Q) -4 ARL(Q) AF(Q) -5 ARL(Q)

1) 1) 1) 1)
PAKT) L P ARY(T)  PART) - PrARTY(T)

AR L AR AFQ) L ARFL(Q)

) 1) ) 1)

PoART) -5 PoARML(T)  POART) -5 P ARFY(T).

5.8. Error estimates

Now we consider error bounds for ||w—TIw||. To this end we need to consider
not just a single triangulation 7 but a family of triangulations 7; of
indexed by the discretization parameter
h = max diam T
TeTy,

We assume that the discretization parameter runs over a set of positive
values bounded by some hpax and accumulating at zero.

In order to obtain error estimates we will assume that there exists a
constant Cpesh > 0, called the mesh regularity constant, for which

A" < CesnlTI, T €T, (5.3)

where |T'| denotes the volume of the simplex T'. This assumption has two
consequences. First, it enforces the shape regularity of the triangulation
family, meaning that each simplex is Lipschitz diffeomorphic to a ball with
uniform bounds on the Lipschitz constants of the diffeormorphism and its
inverse. Second it implies that the family {7,} is quasiuniform in the sense
that ratio of diameters of elements in 73 are bounded uniformly in h. The
quasiuniformity property is too restrictive for many applications, and often
it can be avoided by more sophisticated analysis, using, instead of (5.3),
the weaker assumption |diam7T|" < C|T|. However, here we shall assume
quasiuniformity in order to avoid some technical difficulties, and so use (5.3).
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We now state bounds for the error in the canonical projection of a differ-
ential form, in terms of the W;Ak(ﬂ) seminorm of the form and a power of
the mesh parameter h.

Theorem 5.3. Denote by IIj, the canonical projection of A*() onto ei-
ther P,A*(Ty,) or P A*(T). Let 1 <p<ooand (n—k)/p<s<r+l.
Then II; extends boundedly to W;Ak(Q), and there exists a constant c
independent of h, such that

lw = Thwl[oar(@) < CP°|wlwsar @), w € Wy AR(Q).

Proof. We shall show the result element by element. That is, we shall show
that Il extends boundedly to W;Ak(T) and

lw — HTWHLPM(T) < ChSl“’lW;Ak(T), w e Ak(T)a (5.4)

for each element T € 7, with the constant independent of 7" and h.

Since s > (n — k)/p, the Sobolev embedding theorem implies that w €
W, (T) admits traces on subsimplices of dimension & and so the operator
Iz is bounded on W (T') with the bound

(L = II7)wl|oarry < cllwllwsarr),

for some constant ¢ (which may depend on T'). But I — IIp annihilates
polynomial forms of degree r or less, and s < r + 1, and so the Bramble-
Hilbert lemma (Brenner and Scott 2002, Lemma 4.3.8) implies that

I = T )wl[ pons(ry < e(T)wlwsak (), (5.5)

where now the Sobolev seminorm appears on the right-hand side. We choose
¢(T') to be the least constant ¢ for which (5.5) holds. Then ¢(7') is a contin-
uous function of 7', or, more precisely, of its vertices, which belong to the
open set

{(x0,...,2,) € (RM)"| det[z; — 20,..., 2, — 0] #0}.

To get from (5.5) to (5.4) we use scaling. Let xy denote the first vertex
of T, and define ®(x) = (x — x¢)/h, an invertible affine map depending on

T and h which maps T to T := ®(T). See Figure 5.1. For w € W;Ak(T),
define © = 1w € W;Ak(f) It is easy to check that 1z = &~ (Ilyw)
and so that

1T =T2)& | o gy = BN = D)l ooy,

N k—
|w|W5Ak(T) = h*t n/p|w|W;Ak(T)~
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Figure 5.1. Scaling of a simplex by dilation and

translation.
Therefore
17 = T7)wll onrry = RPN = T2)@ gy
(DR 1ol i )
= c(T)R*||(I = i) |l pons 1),
whence

o(T) = e(T)h*. (5.6)
But the mesh regularity assumption implies that there exists positive con-
stants K1 and K9 depending only on C\,esn such that

diamT < K1, |T|> K.

Together with the fact that T has a vertex at the origin, these conditions
confine the vertices to a compact set, and so there is a constant C', indepen-
dent of T € T;, and h so that ¢(T) < C. Combining with (5.5) and (5.6),
we obtain (5.4) and hence the theorem. O

Remark. This proof uses the standard elements of localization, Sobolev
embedding, the Bramble-Hilbert lemma, and scaling, but is a little unusual
in that we scale by dilation and translation only, and thus we get a family
of scaled elements T, which is, in an appropriate sense, compact. The more
standard proof uses affine scaling to a fixed reference element and so avoids
the compactness argument. We have chosen to use dilation and compactness
here, because we will use the same technique again when bounding smoothed
projections. (]

5.4. Projections and smoothing

The estimates just obtained for the canonical projections are not sufficient
for our needs. For example, they do not furnish bounds for the projection
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into P.A'(73,) in terms of the H'-norm in three dimensions (s = 1, p = 2,
k =1, n = 3 is not allowed). They provide no estimate in terms of any
p = 2 based Sobolev norm for the projection into P;A%(7;,) (i.e., the nodal
interpolant) in more than three dimensions.

The difficulty with the canonical projection is that, due to its dependence
on traces on subsimplices, it is not bounded on spaces with insufficient
smoothness. This same problem shows up in that it is not easy to use the
canonical projections in a cochain projection from a version of the de Rham
sequence onto a discrete subcomplex. If the spaces in the de Rham sequence
are smooth enough that the projection operators are bounded on them, they
are generally too smooth to include the finite element spaces.

In finite element theory the Clément interpolant (Clément 1975) is often
invoked to overcome problems of this sort. In our situation, the Clément
interpolant would be defined by assigning to a given form in w € L2A*(Q) a
finite element differential form IT,w specified by the degrees of freedom in the
finite element space. For a degree of freedom associated with a subsimplex
f, the Clément interpolant takes the value of this degree of freedom not
from w, but rather from the L?-projection of w into the space of polynomials
forms of degree r on the union of the simplices in T, containing f. This
construction yields an operator which is bounded on L? and satisfies optimal
order error bounds:

lw = Thwl oak () < ch®||wllwsar), 0<s<r+1.

However II;, is not a projection (it does not leave the finite element subspace
fixed), and it does not commute with the exterior derivative. And so it, too,
is not sufficient for our purposes.

To overcome these difficulties, in this subsection we will construct an al-
ternative set of projection operators II;, which are bounded from L2Ak(§2)
to the finite element space. The approach we take is highly influenced by
recent work by Schoberl (2005) and Christiansen (2005), partially unpub-
lished. Briefly, to project a form w we will first extend it to a slightly larger
domain and then regularize. Regularization commutes with exterior differ-
entiation, and the extension is chosen so that it commutes with exterior
differentiation as well. Next we use the canonical projection to project the
regularized form into the subspace. This procedure gives an operator which
is bounded and L? and which commutes with the exterior derivative, but
which is not a projection. We remedy this by multiplying by the inverse
of the operator restricted to the subspace (which can be shown to exist).
The resulting operator still commutes with exterior differentiation, is still
bounded on L?, and is a projection. From the last two properties we easily
obtain optimal error estimates.
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The extension operator
Since we will make use of a smoothing operator defined by convolution
with a mollifier function, we will need to extend functions in HA*(Q) to a
fixed larger domain ) where the closure of {2, Q is contained in €. Let the
extended domain be of the form = QU Q,, where QN Q, = (). Following
Schéberl (2005), we utilize the compactness of the boundary 02 to construct
the outer neighbourhood €2,, a corresponding interior neighbourhood of 952,
Q; C Q, and a Lipschitz continuous bijection ¥ : , U 92 — Q; U 912, with
the additional properties that ¥(z) = = on 0.

Using the mapping ¥, we define an extension operator E : HA*(Q) —
HAF(Q) by

(Fw)z = (V*'w)y, € Q.

This operator clearly maps L?A*(Q) boundedly into ;2Ak(§~2), and since
do U* = U* o d, we obtain that E € L(HA*(Q), HA*(Q)).

The smoothing operator

As in Christiansen (2005), we will perform a construction where we com-
bine the canonical projections introduced above with a standard smoothing
operator defined by convolution with an approximate Dirac delta function.
For parameters ¢ > 0, we will employ smoothing operators R, : LZAF(Q) —
A¥(Q) of the form

Rew = (pe * Ew)|q.

Here * denotes the convolution product, and the mollifier function p. is of
the form p.(z) = e "p(z/€), where p : R™ — R is C*°, is nonnegative with
compact support, and with integral equal to 1. Note that for e sufficiently
small, the operator R, : L2A*(Q) — A*(Q) is well defined, and we have the
commutativity property dR. = R.d.

The smoothing parameter has to be related to the triangulation 7. In
fact, for more general triangulations than we allow here, it seems that an
x dependent smoothing parameter is required. We refer to Christiansen
(2005) for such a discussion. However, since we assume that the triangu-
lation is quasiuniform (see (5.3)), we can choose the smoothing parameter
proportional to the mesh parameter h. Hence, our construction will use the
smoothing operator R, where ¢ > 0 will be chosen independently of the
triangulation 7. We will take e sufficiently small so that

e For x € Q, the ball of radius ehmax about x is contained in QU €.
e For each h, if x € T for some T € 7}, then the ball of radius eh about

x is contained in the union of the simplices in 7, which intersect T

Uniform bounds
Now we let A¥ denote either P,A¥(7},) or P, A*(7,) and denote by IIj, the
canonical interpolation operator onto Aﬁ.
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Since we have restricted to e sufficiently small, R, maps L2A*() into
CA*(Q) for all h. Then the map Ry : L2A*(Q) — AF is certainly
bounded. The following lemma, we shall prove below via a scaling argument,
states that the bound is uniform in A (but not in €).

Lemma 5.4. For € sufficiently small as above, there exists a constant c(e),
such that, the operator norm

105 Renll o2k (02), 224k (02)) < €(€),
for all A.

The restriction I1j, Rp| Ak MAPps Afl into itself. The following lemma, which

we shall also prove below using scaling, states that it converges the identity
as € — 0, uniformly in h. In it we use the notation || - Hg(A']g,Azﬁ) to denote

2 k k
the L* operator norm of an operator A} — Aj.
Lemma 5.5. There exists a constant ¢, independent of A and ¢, such that
1 = Tl Ren| pn [l poak k) < ce.
In view of this lemma, we can choose € sufficiently small that
[ = TIh Ren| pk [l poak aky < 1/2 (5.7)

for all h. It follows that IIj,Rep| Ak is invertible and that its inverse Jj :
Afl — Afl satisfies
HJiezHﬁ(A’,g,Aﬁ) < 2. (5.8)

The smoothed projections
Combining these results we can easily complete the construction of the

smoothed projections. We fix e sufficiently small as above and also so that
(5.7) holds. Then, for this fixed €, we set

1T, = JEI, Rey,.
This operator has all the properties we need.

Theorem 5.6. The smoothed projection I, is a projection of L2Ak(Q)
onto Aﬁ which commutes with the exterior derivative and satisfies

lw = Iw|| < ch®||wlls, we HAMQ), 0<s<r+1.
Moreover, for all w € L2AF(Q), jw — w in L? as h — 0.

Proof. By construction IIj, is a bounded linear operator from LZA*(Q) to
Afl which commutes with d, so we need only establish the error bounds.

Using Lemma 5.4 and (5.8), we have that IIj is uniformly bounded in
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E(LQA’“(Q), L2Ak(Q)). Thus from the projection property we have

lw = [l = inf (I = Th)(w = p)l| < e inf o= p] < ch®llo]s,
peEAR pEAR

where the last inequality can be proved, e.g., by using the Clément inter-
polant. The final pointwise estimate follows from the estimate for s = 1

and the fact that H'A*(Q) is dense in L2A*(Q). O

Proofs of the uniform bounds

We now turn to the proofs of Lemmas 5.4 and 5.5. As in the proof of Theo-
rem 5.3 we use localization and scaling and compactness, but the situation
is complicated by the fact that the smoothing operator is not entirely local:
the restriction of Repw to a simplex T' is not determined by w|r. However,
since we have assumed that e is sufficiently small, (Rcpw)|r is determined
by w|r+ where T* = |J 73,(T) and.

T(T):={T €T, |T'NT #0},

is the macroelement in 7;, determined by T' (see Figure 5.2). We shall write

Figure 5.2. Macroelement of an element 7': the
triangulation is 75, (7T), the triangulated region is 7, and
the shaded simplex is T'.

AF(T) and AF(T*) for the space of restrictions of elements of A¥ to T or
T*. The former is just the polynomial space P,A¥(T) or P A*(T), while
the later is equal to either P.A*(T;,(T)) or P-A¥(7;,(T). Now the shape
regularity property implies bounded overlap of the 7™, so

D lwll groan ey < ellwllsar(e)-
TeT,,

Therefore, to prove Lemma 5.4, it suffices to show that
T Ren || £(z2nk (%), L2a% (1)) < c(€)

with ¢(€) uniform over T' € 7j, and over h. (There are some small modifica-
tions needed for the simplexes T intersecting 0f2.) Similarly, for Lemmas 5.5
it is sufficient to show that

1 =T Renl| £ (ak 70y, 0k (1)) < 6
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uniformly over T' € 7;, and over h. To prove these we shall employ scaling.
Let ®(x) = (z — xo)/h where xq is the first vertex of T. Thus ® maps T’
onto a simplex 7" with a vertex at the origin and diameter bounded above

and below by positive constants depending only on Chnesh- It also maps T’ *
onto T* := ®p(T*). See Figure 5.3. Then ®*I,®* : A¥(T) — AF(T)

AR —

TCT*

i @iilEs

Figure 5.3. Scaling of a simplex and its
macroelement.

is just the canonical projection IL; onto the polynomial space AQ(T), and
O 1Ry, ®* : L2AF(T) — AQ(T) is just the smoothing operator R, (because
of our choice of regularization parameter eh, proportional to h). Thus we
find that

HHTRG"c(L2Ak(T*),L2Ak(T“)) = HHTRehHL(L?Ak(T*),LMk(T))
and
I = T3 Rell g a7y, a5 7)) = I = T Renll gat o), at ()
Thus we must show that for fixed e,
Mg Rell £ popn ey, L2nn(ay) < €(€), (5.9)
uniformly over T' € 7, and over h, and that
HI - HTRGHL(A’;(T*),AZ(T)) < ce, (5'10)

uniformly over T' € 7, h, and e.

For such T and h, the configuration of simplices in T* varies over a
compact set, and hence it is sufficient to show (5.9) for any single sim-
plex T with a macroelement neighbourhood 7*. But this is evident: R
is bounded L2AF(T*) — CAF(T) (though not uniformly in €) and IL; is
bounded CA¥(T) — AQ(T) This proves (5.9) and so Lemma (5.4).

Finally, to prove (5.10) and so Lemma (5.5), We will derive (5.10) from a
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more general bound. We will show that there is a constant ¢, independent
of €, such that

LA (I = R)wl popniry S ce Y lwllwre (5.11)
T'eT(T)

for all w € HA®(T*) such that w|;» € H'AF(T') for T' € T(T). Here
7T (T') denotes the set of n simplexes which defines 7*. In fact, (5.11) will
immediately imply (5.10) since Iljw = w and

S wllwreqr < cllell e
T'eT(T)
for any w € A;“L(T*)
In order to establish (5.11) recall that the space A¥ (T) is either of the form

P.AF(T) or P A¥(T) for a suitable r > 1. As a consequence of the degrees
of freedom for these spaces, given by Theorem 4.10 and Theorem 4.14, to
prove (5.11) it is enough to show that for a given f € A(T), with dim f > k,
and 1 € AY™/ k() we have

| [ (I = R)wAn| < ce w100 (1) (5.12)
f

T'eT(T)

for all w € HA®(T*) such that w|p € H'A*(T") for T € T(T). Here the
constant c is independent of € and w, but it is allowed to depend on the test
function 7.

To show this bound assume that w € HA*(T*) N H'AF(T"), T' € T(T).
We will decompose the f into f. and f\ fc, where

fe=A{z € f|dist(z,df) > Ce}.

Here the constant C' > 0 is chosen such that for any point z € f, the ball of
radius € with center at  will only intersect the elements of 7(7) which has
f as a subsimplex. A consequence of this construction is that if x € f. and
U1, V2, ...,V are unit tangent vectors to f, then wy(vq,. .., vx) is continuous
for |z — y| <, and

wa(v1, -y vk) — wy(vr, - o) e > [wllwree(ry.-
T'eT(T)
However, this implies that
‘ (I — Re)w A 7)’ < ce Z ||W||W1,00(T/),
Je T'eT(T)

where the constant ¢ is independent of € and w. Finally, it is straightforward
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to see that

| (I — R)wAn| < | wAn}+’/ Rew A SCEHWHLooAk(T*)-
fA\fe JAVE

f\fe
Hence we have verified the bound (5.12).

5.5. Discrete de Rham complezes

As in Section 3.5, the spaces P, A¥(7},) and P A*(7},) lead to a collection of
discrete de Rham complexes, essentially 2"~ for each polynomial degree.
To this end, we observe that

AP A*(T;,) € P AFY(T,) € P AT,

and
AP A*(T,) € P AFTL(Ty) € PoAMY(T,).

This leads to discrete complexes of the form
0—A? LAl L Ao, (5.13)

where for each map of the form AZ 4 AZH, we can substitute one of the
four choices

PAAR(T,) S P AT, PAAMT) S PUARTY(T),
PrAN(TL) S PENTYT),  PrANTL) S P ARTU(T,).

Each complex so obtained is a subcomplex of the L? de Rham complex
(2.6). Making use of the smoothed projections, we obtain in each case a
commuting diagram

0—HAQ) - HAY Q) L . L HAMQ) —0

e I

0— A0 LA L4 A

Thus the projections give a cochain projection from the de Rham sequence
to the discrete de Rham sequence, and so induce a surjection on cohomology.
In fact as we shall now prove, following Christiansen (2005), this is in each
case an isomorphism on cohomology.

The simplest finite element de Rham complex is the complex of Whitney
forms,

0—PrAYT) S PrAY T S - L PrAN(T) — 0. (5.14)

That the cohomology of this complex is isomorphic with the de Rham co-
homology is a known, but deep result. It follows from de Rham’s theorem,
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since the cohomology of the complex of Whitney forms is equal to the sim-
plicial cohomology associated with the triangulation 73, de Rham’s theorem
states that this simplicial cohomology is isomorphic to the de Rham coho-
mology.

Considering the Whitney forms complex (5.14) as a subcomplex of (5.13),
the canonical projections II;, define cochain projections. Note that the IIy
are defined on the finite element spaces AZ, because all of the trace moments
they require are single-valued on A]fl. From the commuting diagram

0 A 4 ooar 44 A g

[ Jn.
0= PrAT) = PrANT) = - =% PrAYT) =0,

we conclude that the cohomology of the top row, which we have already seen
to be an image of the de Rham cohomology, maps onto the cohomology of
the bottom row, which is isomorphic to the de Rham cohomology. Hence
the dimension of all the corresponding cohomology groups are equal and
both cochain projections induce an isomorphism on cohomology.

5.6. Discrete Hodge decompositions and discrete Poincaré inequality

We close this section with the discrete analogue of the Hodge decomposition
and of Poincaré’s inequality.

Discrete Hodge decomposition and discrete harmonic functions
Let

F={weAf|dw=0}, BF=dAF™,

denote the spaces of finite element cycles and boundaries. We have ‘Bﬁ C 32
SO SQL C ‘BQL, where the orthogonal complements are taken within the
space AZ with respect to the LZAF-norm (or the HAF-norm, which gives
the same result). The orthogonal complement of 3’;} inside ‘Bfﬁ is

g)/fl ;:%’fliﬂ‘ﬂi:{we/\ﬂdwzﬂ, (w, dT)ZOVTGAZ_l},

the space of discrete harmonic forms. We have seen above that this space
has the dimension of the kth de Rham cohomology space, which is the kth
Betti number of the domain. We note that ‘Bﬁ C BF and 3’; C 3% but 3’;}
is not generally contained in 3%+ and f_)ﬁ is not generally contained in $*.

The discrete Hodge decomposition is a simple consequence of the defini-
tions:

AF = 8F o BFt = 8k @ of ¢ 35

We now make some important observations about discrete harmonic forms.



72 D. N. ArNoLD, R. S. FALK AND R. WINTHER

The following theorem shows that they can be computed as the elements of
the null space of a finite element matrix.

Theorem 5.7. Consider the homogeneous linear system: find (o, up) €
A]fl_l X A’fl such that

(op, ) = (dT,up), 7E€ AZ_l,
(dop,v) 4+ (dup, dv) =0, v e A}

Then (op,up) is a solution if and only if o5, = 0 and uy, € f,)ﬁ.

Proof. Clearly (0,uy) is a solution if up € $¥. On the other hand, if
(on,up) is a solution, by taking 7 = o5, v = uy, and combining the two
equations, we find that ||oy | + || dup||* = 0, so that o, = 0 and duy, = 0.
Then the first equation implies that (dr, uy) = 0 for all T € Ai_l, so indeed
up, € HY. O

We know that the space of discrete harmonic k-forms has the same di-
mension as the space of harmonic k-forms. In the next theorem we show
that as well the discrete harmonic forms provide good approximation of the
harmonic forms. In it we use the smoothed projection operator II;, but, as
can be seen from the proof, any projection operator which commutes with
d could be used just as well.

Theorem 5.8. Let o € §*. Then there exists oy € f_)ﬁ such that
o — o] < ||J—f[ha||. (5.15)
Proof. First we show that there exists a unique (o, up) € AF x %ffl such

that
(op,T) — (dT,up) = (o, 7), TE AZ,
(dop,v) =0, wve ‘BZH.

This is a finite-dimensional linear system, so we just need to show that if
(oh,up) is a solution when o = 0, then 0, = 0 and uj, = 0. Choosing 7 = oy,
and v = up, we get that o, = 0, and then that (d7,u) = 0 for all 7 € Afl,
i.e., up € ‘Bffu. Thus up = 0.

Next we show that for the solution of (5.16), o, € $F. The second
equation immediately gives dop = 0, i.e., o, € 3%. Taking 7 = dp, p €

(5.16)

Ai_l we get
(on, dp) = (0, dp) =0, pe€E AZ_l,
where the last equation holds because ¢ is harmonic. Thus o}, € %]fﬁ, i.€.,

op € f)z
Finally, we have from the first equation in (5.16) that

(o — o, 0 — op) = (d(op, — flha), up) =0,
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since doj, = 0 and dIlo = O do = 0. The inequality (5.15) follows
immediately. []

It is also the case, as we show below, that a discrete harmonic k-form can
be approximated well by a harmonic k-form.

Lemma 5.9. Let p € ﬁﬁ be a discrete harmonic k-form. There exists a
r € $¥ such that ||r|| < ||p|| and

lp = rll < (I = Tin)r]l.

Proof. We define r = p — do, where do € B* is the L?-projection of p
onto BF, i.e.

(do, d7) = (p, d1), TE€ HAk_l(Q).

Note that € 3* since both p and do belongs to this space. On the other
hand, the definition of o implies that

(r,dr) =0, e HA1(Q).

Hence, r € 3* N B = §*. Furthermore, the bound ||r| = ||p — do| < ||p||
is a consequence of the fact that do is the L%-projection of p. Finally, to
derive the error bound, observe that since p € 552 we have

(r—p,dr)=—(p,dr) =0, 7€ A]fl_l.
Therefore,
lr = pl* = (r —p, do) = (r —p, d(I =)o)
< |lr = pllI(I = 1L) dol| = |r = p|l[|(1 = II)r ],
which gives the desired bound for |r — p||. ]

The following approximation result, relating forms in 3]}% to forms in 3%+
will also prove useful.

Lemma 5.10. Ifu € SQL and w € 35+ satisfies dw = du, then
lu — w| < [[w — Hpwl].
Proof. Since w € 3%, there exists z € B*! such that w = dz, i.e.,
(w,v) = (dv,2), ve HA¥Q).
Similarly, since u € SQL, there exists zp, € ‘Bﬁ“ such that
(u,v) = (dv,z,), ve Al

Hence,

(w—u,v) = (dv,z — z,), v €Ak
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Choosing v = Ipw — u and noting that dv = 0, we get
lw =l = {w = u,w — Tpw) < [ — ul||w - Tyw].

The result follows immediately. (]

A discrete Poincaré inequality
Using Lemma 5.10, we prove the analogue of (2.17).

Theorem 5.11. There is a positive constant ¢, independent of h, such
that

loll < el dwll, we 35

Proof. Define n € 38+ ¢ HA*(Q) by dn = dw (so 7 is the L2-projection
of w into 3*1.) By (2.17),
Inll < cf| dw].

Hence, it is enough to show that ||w|| < ¢||n||. But this follows immediately
from Lemma 5.10 and the boundedness of II},. (]

6. Differential forms with values in a vector space

In Section 11 at the end of this paper, in which we study discretizations
of the equations of elasticity, we will need to use differential forms with
values in a vector space. We introduce the necessary ideas here, which are
straightforward extensions of the material in Section 2. Federer (1969) is
one reference for this material. At the end of this section we consider a
particular operator acting on vector- and bivector-valued algebraic forms,
and establish some properties which will be needed later.

Let V and W be finite-dimensional vector spaces. We then define the
space Alt*(V; W) of alternating k-linear forms on V with values in W. This

is a vector space of dimension (dir;: V) dim W. There is natural identification

of (AltF V) @ W with Alt*(V; W) given by

(w@w)(v,...,v5) =w(vy,...,00)w, we AWV, we W, vi,...,0, € V.
For k = 0 and 1, we have Alt°(V; W) = W and Alt}(V; W) = L(V, W), the
space of linear operators from V' — W. Most of the definitions of Section 2.1
carry over without difficulty. For some we require an inner product on W,
which we shall assume is given (and denoted with a dot). For example,
the exterior product maps Alt/(V; W) x Alt®(V; W) — Alt/TF V (the range
space is scalar-valued). It is defined by the analogue of (2.1)

(WAnN)(v1,. .., Vj4k)
= Z(Sign U)w(vg(l), ceey Ug(j)) . n(vg(j+1), Ceey Ug(j+k)), v; €V,
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where the sum is again over all permutations o of {1,...,j + k}, for which
o(l)<o(2) < ---o(j)and o(j+1) <o(j+2) <---0(j+k). Assuming
that V' also has an inner product, we get an inner product on Altk(V; W)
in analogy with (2.2):

(W,m) = w1y > V(i) MWs(1)s -1 Vo), @, € ARF(V; W),

o

where the sum is over increasing sequences o : {1,...,k} — {1,...,n} and
V1, ..., U, 18 any orthonormal basis. Assuming also an orientation on V', the
Hodge star operation is again defined by

wAp= (Gw, uyvol, w € Altk(V; W), ne Alt”_k(V; W).

Both sides of this equation are elements of the 1-dimensional space Alt" V'
of real-valued n-forms on V.

For a manifold €, we define the space A* (Q; W) of differential k-forms
with values in W in the obvious way, i.e., as forms w on {2, such that at
each point z € Q, w, € Alt*(T,Q; W). By taking the tensor product of the
de Rham complex with W we get the vector-valued de Rham complex

0— AQW) LAY QW) S LA W) — 0. (6.1)

Here d represents the W-valued exterior derivative d ® idy where d is the
ordinary exterior derivative. The cohomology is just the tensor product of
the ordinary de Rham cohomology with W.

When 2 is an open subset of R™ (the only case we require), we can write
an arbitrary element of A*(Q; W) as > a, dagy A -+ A dxg) with the
a, functions from 2 — W. In Section 11 we will use two different vector
spaces W, namely V' = R" (to be thought of as the tangent space to 2 at
any point; we use the linear structure and the Euclidean inner product on
V' but our approach is basis independent) and V' AV, the space of bivectors,
defined in Section 2.1 and identifiable with the space of skew-symmetric
linear operators on V.

In treating the equations of elasticity on a domain 2 C R™, we shall rep-
resent the stress as an element o € Alt"~!(€; V). This is natural, because
the stress is a quantity that, when integrated over surfaces (submanifolds of
dimension n — 1), gives the force vector (or covector — in view of the inner
product, we will not draw this distinction). Let us relate this to the usual
definition of the stress, a second-order tensor (or matrix) defined at each
point z € €2, which, when multiplied by the normal vector to a surface pass-
ing through the point, yields the surface force density acting on the surface.
The tensor of course represents an element of £(V,V) = Alt!(V; V). That
operator is simply xo,.

To close this section, we consider the operator S = Sj : Altk(V; V) —
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AP (V; V A V), defined by

k+1

(Sw)(viy .y Vp41) = Z(—l)j—HUj AWV, .., D4y Upt1),
j=1

Vi,...,V+1 €V, (6.2)
for V an inner product space of dimension n. Of particular importance for
our work in elasticity are the cases k =n — 1 and k = n — 2. The operator
Sp_1: A"HV; V) — A(V;V AV), in particular, is a familiar operator in
disguise. This is revealed by composing with the Hodge star isomorphism
on both sides.

Proposition 6.1. The composition
ALV V) 5 ALV V) S5 ANV, V AV) 5 ALO(V; V A V)
is equal to (—1)"2skw.

Proof. Letv,w € V, and view v ®w as an element of Altl(V; V). We shall
show that xS (x(v@w)) = (—=1)"vAw. Since such elements span AltL(V; V),
this gives the result. The calculation is straightforward. Let ey, ..., e, be a
positively oriented orthonormal basis for V. Then

*S(x(v @ w)) = S(*x(v@w))(er,... en)

_ Z(—l)j+1€j A (*(v ® w))(el, ey €jy ., €n)
j=1

(=1)ej A (=1)" (v @ w)(ey)

I

1

J

n n
= (=1)"*! Zej ANo(w - ej) = (=1)" Z vAw,
§=0 j=1
where we have substituted w for ) (wj; - ej)e; in the last step. O

Finally we consider the operator Sy for &k = n — 2. In this case the
dimensions of the domain and range coincide:

dim Alt"2(V; V) = (Z)n = dim A" Y (V; V A V).

In fact, the operator is an isomorphism. To prove this, we first establish
two lemmas.

Lemma 6.2. Let eq,...,e, be a positively oriented orthonormal basis of
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V, and let w € Alt"2(V; V). Then
(Sp_ow)(€1, ... &5, ... en) = (—=1)1 Z ej N (+w)(ei,ej), i=1,...,n.
j=1

Proof. Tt suffices to prove the case i = n, since we may always reorder the
basis elements (possibly changing orientation). Then, from the definition of

S?’L—Qa

n—1
(Sn_gw)(el, cey en_l) = Z(—1)3+1ej A w(el, Ce éj, cey en_l)

j=1
n—1 ' '

= Z(—l)3+1(—1)"_=7_1ej A *w(ej,en)
j=1

n
= (—1)"*! Z ej N\ *w(en, €;),
j=1
where we have used the fact that xw(ey, e,) = 0. O]

Lemma 6.3. Suppose p € Alt?(V; V) satisfies

n

Zej/\u(ei,ej) =0, i=1,...,n,
j=1
for some orthonormal basis ey, ..., e, of V. Then pu = 0.

Proof. We may expand p(e;, e5) = > p_; [ijkek, for some coefficients ju;5, €
R satisfying

Wijk = —Mjik- (6~3)
Now

n
0= Z Mijk€; N e = Z(Mijk — Uikj)€j N €k,
J.k=1 j<k

whence we conclude

Wijke = Mikj- (6.4)
But (6.3) and (6.4) imply that p vanishes:

Mijk = —Mjik = —Mjki = Mkji = Hkij = —Hikj = —Hijk- [

Theorem 6.4. The operator S, o : Alt" 2(V,V) — A" Y (V,V A V) is
an isomorphism.

Proof. 1f S;,_ow = 0 then Lemmas 6.2 and 6.3 imply that xw vanishes, so
w vanishes. Then S,,_o is injective, and since its domain and range have
equal dimension, it is an isomorphism. L]
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PART TWO
Applications to discretization
of differential equations

7. The Hodge Laplacian

In this section, we consider the discretization of boundary value problems as-
sociated to the Hodge Laplacian, dd+ 0 d, by mixed finite element methods.
After first obtaining a mixed variational formulation of these boundary value
problems, we then translate to the language of partial differential equations
in the case when n = 3. The aim here is to show that these formulations in
this general setting include many of the problems important in applications.
The first main result of the section is to establish the well-posedness of the
mixed formulation. We then turn to finite element discretization using the
finite element spaces developed in the Part 1 of the paper. Using the tools
developed for these spaces, we are easily able to establish stability of the
mixed finite element approximation. By standard finite element theory, this
gives a quasioptimal error estimate for the variables being approximated.
It is well known, however, that since this estimate couples together all the
variables being approximated, it does not always give the best result for the
approximation of each variable separately, and these more refined results
are needed in some applications, and in particular for the approximation
of the eigenvalue problem associated to the Hodge Laplacian. Hence, we
end the section with a detailed error analysis of these mixed finite element
methods.

7.1. Mized formulation of the Hodge Laplacian
Let © be a domain in R” and 0 < k < n an integer. Given f € LZAF(Q),
define J : HA*=1(Q) x HA*(Q) x §* — R by
1 1
j(T,U,C]) = §<Ta 7—> - <dT,U> - 5((311), dU> - <07Q> + <f7 U)'
Then a critical point, (o,u,p) € HAF1(Q) x HA*(Q) x §* of J is deter-
mined by the equations
(o,7) = (dr,u), 7€ HA*1(Q),
(do,v) + (du, dv) + (v,p) = (f,v), ve HA¥Q), (7.1)
(u,q) =0, qe .

In this formulation, p is a Lagrange multiplier corresponding to the con-
straint given by the third equation of (7.1). However, even if p is eliminated
by incorporating this constraint into the space HAF(Q), the critical point
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would still be a saddle point — a minimizer with respect to ¢ and a max-
imizer with respect to u — and could not generally be obtained from a
constrained minimization problem for ¢ via introduction of an additional
Lagrange multiplier.

Letting Pgr denote the L?-projection into $H*, equations (7.1) are weak
formulations of the equations

o=0u, do+ddut+p=f, Pgu=0, (7.2)

respectively, and, since p = P f, together give the Hodge—Laplace prob-
lem (dé +dd)u = f — Pgf, where § is the Hodge star operator defined
previously. Also implied are the natural boundary conditions that the trace
of xu and the trace of xdu on 92 both must vanish. .
If, instead, we seek a critical point (o, u,p) € ﬁAk_l(Q) X HAk(Q) x HF
then we obtain the essential boundary conditions that the trace of o as a
(k —1)-form on 02 and the trace of u as a k-form on 92 both must vanish.

7.2. Splitting of the mizxed formulation

By using the Hodge decomposition (2.18), we can split the problem (7.1)
into three simpler problems. First, we write f = fq + fg5 + f5 where fq €
BF = d(HA*1(Q)), fg € H*, and f5 € B*F = SH*AF1(Q).

Now let (o, u, p) be a solution of (7.1). From the second equation in (7.1),
it follows immediately that pg = fg, and from the third equation it follows
that u € HFL, 80 u = ug + ug with ug € B and us € Bk,

Taking v € B** we find that us € B** satisfies

(dug, dv) = (f5,v), v e B (7.3)
Taking v € B* we find that (o,uq) € HAF1(Q) x B* satisfies
<Ua 7—> = <d7-7 ud>7 T € HAk_l(Q)? <d07 U) = <fd7v>7 v E in (74)

The converse reasoning is also straightforward, and so we have the following
theorem.

Theorem 7.1. Suppose that (o, u,p) € HAF1(Q) x HA*(Q) x H* solves
(7.1) and that f has the Hodge decomposition fq + fg + fs, with fq € BF,
fo €9t fs¢ Bk, Then p = fg and u has the Hodge decomposition uq+us
with uq € B* and us € B** where us solves (7.3) and (o, uq) solves (7.4).
Conversely, if p = fg, us € Bk solves (7.3), and (0, uq) € HA*1(Q) x BF
solves (7.4), then, setting u = ugq +us, (0, u,p) € HAF~1(Q) x HAF(Q) x $*
solves (7.1).

In this section we consider the solution to the Hodge Laplacian problem
(7.1), but our results apply as well to the solution (7.4) and (7.3) since these

are just the special cases when f = fg € B* or f = f5 € Bk,
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Note that (7.4) is a weak formulation of the equations
04 =0uq, doq=fa, dua=0,

together with the natural boundary condition that the trace of xugq on 0f2
vanishes and the side condition that uq L $*. Eliminating o4 from the
system, it becomes

d(sud = fda dUd = 07

with the indicated boundary condition and side condition. Analogously,
(7.3) is a weak formulation of the equations

5du5:f57 5“5:07

together with the essential boundary condition that the trace of xus on OS2
vanishes and the same side condition.

7.3. Variable coefficients

We have considered the mixed formulation (7.2) without introducing coeffi-
cients. But we may easily generalize to allow coefficents. Let A : L2A*~1(Q)
— L2AF1(Q) and B : L2A*1(Q) — L2A**1(Q) be bounded, symmetric,
positive-definite operators with respect to the standard inner products in
L2A*=1(Q) and L?2A**1(Q). Then we may define equivalent inner products:

(o,7)a := (Ao, T), (w,u)p:= (Bw,u),

for o, 7 € L2A*1(Q), w, u € L2A*+1(Q2). We may then consider, as a gener-
alization of (7.1), the problem of finding (o, u, p) € HA*1(Q)x HAF(Q)x H*
determined by the equations

(0,7)4 = (dr,u), T € HAF1(Q),
(do,v) 4 (du, dv)p + (v, p) = (f,v), v € HAF(Q),
(u,q) =0, q € H-.
This is a weak formulation of the differential equations and side condition
Ao =6u, do+d6(Bdu)+p=f, Pgu=0,

and the boundary conditions Tr(*u) = 0, Tr[*(B du)] = 0 on 0.
We may split the problem as in the previous subsection, and obtain the
two reduced problems, namely

Aoq = dug, doq=fq, dugq=0,

and
d(Bdus) = f5, Oous =0.

Although these more general problems are important for applications,
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their treatment is no more complicated, except notationally, than the simple
case where A and B are the identity, and so we shall continue to consider
only that case.

7.4. Translation to the language of partial differential equations

Let us consider more concretely the situation in n = 3 dimensions, identi-
fying the spaces HA¥(Q) with function spaces as described in Section 2.3.
For k = 3, (7.1) becomes: find o € H(div,Q;R3), u € L?(Q) such that

/U-de:/diVTu dz, 7 € H(div, Q;R?),
Q Q

/divav d:z::/(f—p)v dz, v e L*(Q), /uq dz =0, g € 9.
Q Q Q

This is the standard mixed formulation for the Dirichlet problem for the
Poisson equation: The first equation is equivalent to the differential equation
o = —grad u and the boundary condition v = 0, while the second equation
is equivalent to dive = f. In this case, H* = 0 so p = 0 and the last
equation is not needed. If, instead, we seek o € Ho(div,Q;R3), then the
boundary condition u = 0 is replaced by the boundary condition ov = 0.
Then $* = R and so p = [, f dz/meas(2) and [, u dz = 0. These are the
only boundary value problems when k = 3. Since du = 0, this problem is
already of the form (7.4).

For k = 2, the unknowns o € H(curl, Q; R3) and u € H(div, Q; R3) satisfy
the differential equations

o =curlu, curle—graddivu = f —p,

the auxiliary condition Pgu = 0, and the boundary conditions u x v = 0,
divu = 0 on 0f), so this is a mixed formulation for the vectorial Poisson
equation

(curl curl — grad div)u = f — p, (7.5)

with the auxiliary variable o = curl u. If instead, we seek o € Hg(curl, Q; R3)
and u € Hy(div, ;R3), then we obtain the boundary conditions o x v = 0
and u - v = 0. Finally, seeking o € H(curl, Q;R3) and u € Hy(div, Q;R3),
we obtain the boundary conditions ©u X v = 0 and v -n = 0. When k = 2,
(7.4) becomes

oq = curlug, curlog = fq, divug = 0,
while problem (7.3) becomes
—grad div us = fs, curlug = 0.
In fact, since fs = grad F' for some F', this problem has the equivalent form

—divus = F, curlug = 0.
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For k = 1, (7.1) is a different mixed formulation of the vectorial Poisson
equation (7.5). Now o € H(Q2) and u € H(curl, Q; R3) satisfy the differen-
tial equations

0= —divu, grado + curlcurlu = f —p,

the auxiliary condition Pgru = 0, and the boundary conditions u - v = 0,
(curlu) xv = 0. If instead, we seek o € H}(Q) and u € Hyp(curl, Q; R3), then
we obtain the boundary conditions o = 0 and u X v = 0. Finally, seeking
o € HY(Q) and u € Ho(curl, £;R3), we obtain the boundary conditions
u-v=0and uxv=0 When k=1, (7.4) becomes

oq = —divug, gradog= fq, curlugq =20,
while problem (7.3) becomes
curl curlus = fs, divug = 0.

Finally, we interpret the case k = 0. In this case HA"1(Q) = 0, so
o = 0 and we can ignore the first equation of (7.1). Then u € H() and
pE N =R satisfy

/gradu-gradv dx:/(f—p)v dz, v € H(Q), /uq dz =0, g e R.
Q Q Q

Thus, p = [, f dz/meas(2), and we just have the usual weak formulation
of the Neumann problem for the Poisson equation —Awu = f — p. If instead,
we seek u € H}(Q), then p = 0 and we obtain the usual weak formulation
of the Dirichlet problem for Poisson’s equation. For k = 0, problem (7.4) is
vacuous while problem (7.3) becomes —Augs = f5s.

7.5. Well-posedness of the mized formulation

To discuss the well-posedness of the system (7.1), we let B : [HA*1(Q) x
HAF(Q) x 9] x [HA*1(Q) x HA*(Q) x $*] — R denote the bounded

bilinear form
B(Ua u, p; T,U,C]) = <Ua T) - <d7—7 u> + <d07 U) + <du7 dU) + <Uap> - <u7 Q>'

Well-posedness of the system (7.1) is equivalent to the inf-sup condition for
B (Babuska and Aziz 1972), i.e., we must establish the following result.

Theorem 7.2. There exist constants v > 0, C' < oo such that, for any

(o,u,p) € HA*1(Q) x HA*(Q) x $*, there exists (7,v,q) € HA*1(Q) x
HAF(Q) x 9% with

B(o,u,p;7,v,q) 2 y(llolfa + lullFa + llp]?), (7.6)

I llaa + [olla + lall < Cllollua + lulaa + l2l).  (7.7)
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Proof. By the Hodge decomposition, given v € HA¥(Q), there exist forms
uq € B*, Ug € $H*, and us € B**, such that

u=ud+ug+us,  Jlul? = Juall® + [lugl® + llus|®. (7.8)

Since uq € B*, ug = dp, for some p € 3k=1L Since Bk — 3k and
dus = du, we get using the Poincaré inequality (2.17) that

ol < K'lJuall,  Jlusll < K| dul, (7.9)

where K and K’ are constants independent of p and us. Let 7 = o —
tp € HAFY(Q), v = u+ do+p € HA¥(Q), and ¢ = p — ug € H*, with
t =1/(K")2. Using (7.8) and (7.9), and a simple computation, we get

B(o,u,p;T,v,q)
= |lo | + || do|| + [| dul|® + ||p||> + t]jual® + [Jus||* — t{o, p)

1 2
> 5HUH2 + | do||* + || dull® + [Ipl1* + tlluall® + us|® — ngH2

1
> Slloll® + 1 doll* + || dull* + Ip]* + [lugl* + [uall*(t = *(K")?/2)
1

1 2 2 1 2 2 2 2 1 2
> Sllol” 101 + 3l dul® + Il + llusl* + rrmglluall + 7 sl
1 2 2 1 2 1 2 2
> Sllol” + 1o + 5l dul® + 5 ul” + 1

where K" = max(K’, K,1/+/2). Hence, we obtain (7.6) with > 0 depend-
ing only on K and K’. The upper bound (7.7) follows easily from (7.8)
and (7.9). O

Remark. If, instead, we consider the form B over the space [HA*1(Q) x
HAF(Q) x %] x [HAF1(Q) x HA*(Q) x $F] then the stability result is
still valid. The proof must be modified to use the Hodge decomposition
u = uq + ug + us, where now uq € B*, ug € H*, and us € B**. L]

7.6. Well-posedness of discretizations of the mixed formulation

We next consider discrete versions of these results. Suppose we are given a
triangulation, and let

0-A? LAl oz g (7.10)

denote any of the 2"~ ! finite element de Rham complexes (for each value of
the degree) discussed previously. Recall we have a commuting diagram of
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the form
0—HAYQ) -L Al @) L 0 L gAMQ) -0
ﬁgl ﬁ,gl ﬁgl (7.11)
0— A &AL 4 A
where the flﬁ are bounded projections, .e.,
ITiwlgar < Cllwllgar, w € HAMQ), (7.12)

with the constant C independent of w and h. We note that the canonical
interpolation operators associated to the standard finite element spaces do
not satisfy these conditions, since their definition requires more regularity.
However, the new projection operators discussed in Section 5 do satisfy
these conditions, so we can assume we have such projection operators. Of
course, we would also like the results presented below to apply to problems
with essential boundary conditions. In that case, we would need projection
operators HZ mapping HAF to Aﬁ that again satisfy (7.12). Although our
construction in Section 5 did not include this case, we believe that such
a construction is also possible, and we shall assume that we have such
projection operators in this case also.

Under these conditions, we shall next demonstrate stability of the finite
element method: find o}, € Aﬁ_l, up € A]fl, Ph € f,)ﬁ such that

(o, T) = (dT,up), 7€ AZ_l,
(dop,v) + (duyp, dv) + (v, p) = (f,v), v e AF, (7.13)
(u,q) =0, q € 9.

In view of the discrete de Rham complexes obtained in Section 5.5, this
result will apply to prove stability of four different families of mixed methods
for the Hodge Laplacian problem, using any of the four choices of spaces

Pr AN (Th) x PrAN(T), PoAH(T,) x P AN(T),
Pra A 7H(T) x PAM(T)), Pria A H(T,) x PAM(T),

to discretize the (k — 1)-forms and the k-forms, respectively. Since the
(k —1)-forms disappear for k = 0, and since we have P, A°(7;,) = P.A°(T},)
and P A"(7y) = Pr_1A"(7}), these reduce to a single family of methods for
k =0 (namely, the use of the standard Lagrange elements for the standard
Laplacian problem), and to two families of methods for k =1 or k = n.

Stability of the method (7.13) is equivalent to the inf-sup condition for
B restricted to the finite element spaces (Babuska and Aziz 1972), i.e., we
must establish the following result.

(7.14)

Theorem 7.3. There exist constants v > 0, C' < oo independent of A such
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that for any (o, u,p) € Aﬁ_l X AZ X 532, there exists (7,v,q) € Ai_l X AZ X 532
with
B(a,u,p;7,0,9) > (|03 + [lullfa + ll2l1%),
I7lza + [lollza + llgll < Clllollza + llullza + llpl)-
Proof. The proof in the discrete case follows closely the proof given above

for the continuous case. By the discrete Hodge decomposition, given u € Afl,
there exist forms uq € ‘BZ, Ug € 532, and ug € SQL, such that

u=ug+ug+us, Jul? = [uall? + lus|® + [lus]. (7.15)

Since uq € %Ifl, uqg = dp, for some p € SE_H. Since dus = du, we get
using the discrete Poincaré inequality, Theorem 5.11, that

ol < K'lJuall,  llusll < K| dul, (7.16)

where K and K’ are constants independent of p, ug, and h. The result now
follows by applying the same proof as in the continuous case, where we use
(7.15) and (7.16) in place of (7.8) and (7.9). To handle other boundary
conditions, the discrete Hodge decomposition must be modified as in the
continuous case. (]

From this stability result, we then obtain the following quasioptimal error
estimates.

Theorem 7.4. Let (o,u,p) € HAF1(Q) x HA*(Q) x $* be the solution
of problem (7.1) and (o, up, pr) € Ai_l X AZ X f_)ﬁ the solution of problem
(7.13). Then

o —onllaa + llu —unllma + |p — pal|

<C( inf |lo—7lga+ inf [[u—vlga+ inf [[p—qll + [[Pgrull),
TeA’Z*1 vEAF qeNY h

(7.17)
where Pﬁﬁu denotes the L2-projection of u into ﬁﬁ. Moreover,
[ Pepull < inf [[g —r|| inf [luqg —wvql <ep inf |lug — vl (7.18)
h resk vdE‘B’; vde%ﬁ

where uq is the L2-projection of u into B*, ¢ = PﬁZU/HPf_}ZUH and

ep = sup ||(I — f[h)rH.
resk
rll=1
Proof. First observe that (o, u,p) satsifies

B(O-a U, P; Thy Vh, Qh) = <f, Uh) - <u7 Qh>7 (Tha Uh, Qh) S AZ_l X A]}CL X g)]}i
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Let 7 € Az_l, u € Aﬁ, q € f_)ﬁ. Then, for any (73, v, qn) € Aﬁ_l X Az X 532,
we have
B(oy — 7,un — v, Db — ¢ Thy Vh, Gh)
= B(U —T7,U4u—V,p— Q;Thnvh,q}?,) + <U7Qh>
= B(U —T,u—v,p— Q;Thnvh,q}?,) + <Pﬁ§u7 Qh>
< C(lo = 7llaa + llu—vllaa +llp = all + [ Pgrull)
X (lmallea + [lvnllza + llgnll)-

Theorem 7.3 then gives

lon = 7llza + llun = vllzA + lloR — 4l
< C(llo = 7llaa + llu = vllaa + llp — all + [[Pgpul),
from which (7.17) follows by the triangle inequality.

Now u L H%, s0 u = uq + us, with uq € B* and us € 35, Since f_)ﬁ c 3*,
Pﬁ;]3 us = 0, while, by the discrete Hodge decomposition, Pﬁ;]3 vqg = 0 for all

vg € BY. Let g = Pﬁlgu/HPﬁzuH € HF. For any vq € BF we have
HPWZUH = <Ud — Ud, (1> = rlengkmd —v4,q — r>
< Hud - UdH inf Hq - TH
resk

Furthermore, by Lemma 5.9, we can find r € $* with [|r]| <1 and |l¢g—7| <
|(I —1IIp)7|| < ep, and hence (7.18) follows. O

Remark. Let u be as in the theorem above. Since v L ﬁk, it follows that
if f_)ﬁ C ﬁk, then Pﬁ'ﬁu = 0. On the other hand, if Ai_l X Afl is one of the

choices given in (7.14) and ug4 and all elements of $* are sufficiently smooth,
then

| Peyull < enll(I - [ )uql| = O(R*") .
L]

If the solution (o, u, p) is sufficiently smooth, we then obtain the following
order of convergence estimates.

Corollary 7.5. If Aﬁ_l x A¥ is one of the choices given in (7.14) and
HPﬁﬁuH = O(h"), then

lo —onllaa + [lu — unllaa + ||p — prll = O(R").

Proof. This result follows from the previous theorem by using the approx-
imation properties of the subspaces given in Theorems 5.6 and 5.8. L]

Remark. As noted earlier, problems (7.3) and (7.4) are special cases of
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problem (7.1) when f = f5 € B** or f = fq € B*. Although these reduced
problems have a simpler form, they are not so easy to approximate directly
by finite element methods, since that would involve finding a basis for finite
element subspaces of BF or B**. However, since they are equivalent to
problem (7.1), one can use the discretization of problem (7.1) with standard
finite element spaces to find good approximations to problems of this type.
[]

Remark. We also note that an early use of a discrete Hodge decomposition
and discrete Poincaré inequality to establish stability of mixed finite element
methods appears in the work of Fix, Gunzburger and Nicolaides (1981), in
connection with the grid decomposition principle. See also Bochev and
Gunzburger (2005) for a more recent exposition. O

7.7. Improved error estimates — basic bounds

As is well known from the theory of mixed finite element methods (Falk
and Osborn 1980, Douglas and Roberts 1985), it is sometimes possible to
get improved error estimates for each term in the mixed formulation by
decoupling them. In this subsection, we show how this more refined analysis
can be carried out for the mixed finite element approximation of the Hodge

Laplacian. In particular, we show that for any polyhedral domain €2 and
any f € L2AF(Q), we have

lo = onll + lu — unllia + llp — pall = O(h12)

Without the assumption of additional regularity on f, such an estimate
can not be obtained from the quasioptimal result stated above, since the
error in that estimate also depends on the approximation of do = f4 and
this requires more regularity than just fq € L2A*(Q) to achieve a positive
rate of convergence. Higher order improved rates of convergence with less
regularity can also be obtained by using this more refined analysis.

To obtain improved error estimates, we introduce P, : L2A*(Q) — ‘Bﬁ @
9k @ ZFL as the L2-projection, i.e., Py, is the identity on $*@® Z*+, but is the
L?-projection onto ‘Bﬁ on B*. We then break up the solutions of problems
(7.1) and (7.13) into two pieces, where the right-hand side f is replaced
by either (I — Py)f or P,f. Our error analysis will be based on a sepa-
rate analysis for each of these pieces Note that the first problem represents
a perturbation of the right-hand side and we will estimate how both the
true and approximate solutions depend on this perturbation. In the second
problem, we have made a slight modification to the right-hand side, and we
will estimate the usual error between the true and approximate solutions.
These results are contained in the three lemmas that follow. Note that the
estimates in this subsection make no assumptions about the regularity of
the solution or the approximation properties of the finite element subspaces.
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Although we write the results using the operators I}, we only assume in
this subsection that II; = H;“L is a projection operator mapping into AZ that

satisfies dﬂﬁ_l p= f[ﬁ dp for all sufficiently smooth p € HA*L.

Lemma 7.6. Let (0,u,p) € HA*1(Q) x HA¥(Q) x H* be the solution of
problem (7.1) with right-hand side f replaced by (I — P,)f. Then u € B*,
p=0,and do = (I — Py,)f. Furthermore,

lull® + llo]* < CI(I = P) FINI( — Bl

Proof. Since the right-hand side (I — P,)f € B* we can conclude that
ueB* p=0,and do = (I — P,)f. Choosing 7 = o in the first equation
of the system (7.1), we get
ol = (do,u) = (I = Pu) f,w)
= (I = Pu)f, (I = Po)u) <|[|(I = Pu) fIII(I = Pr)ul|.

Next, since u € BF, there exists 7 € 3* - with dr = w. Then, from
the first equation of the system (7.1) with this choice of 7 and Poincaré’s
inequality, we get

lull* = (dr,u) = (o,7) < [lollI 7]l < Cllellldrl < Cllo|l[ull.
Hence, ||u|| < C||o||, and the theorem follows immediately. O

The properties of the solution of the discrete problem (7.13) with right
hand side (I — P,)f are strikingly different from the continuous case.

Lemma 7.7. Let (op,up,pp) € Ai_l X Afl X f_)ﬁ be the finite element
solution of problem (7.13) with right-hand side f replaced by (I — Py)f.
Then o, =0, up, € %’fﬁ, and the solution satisfies the estimates

lunlFra < CIT = P FI I = TTp)w”]),
lpnl* < 111 = Pu) FIIII(I =TIy,
where w” € 3% satisfies dw” = duy, and r € §* satisfies |r| < ||[(I—Py)f]|.

Proof.  Since the right-hand side (I—P,) f is L?-orthogonal to 8%, it follows
that o, = 0 and uy, € Sfﬁ. Furthermore,

(dup, dv) + (pp,v) = (I — Py)f,v), v €A} (7.19)

The estimate on duy follows by choosing v = up and using the discrete

Poincaré inequality. Defining w € 3% satisfying dw = duy,, we get, by
Lemma 5.10, that

I dunl® = (I = Pu) f,un) = (I

<t

Ph)fa Up — w>
Py) fl[lw = Ty
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The first estimate of the lemma now follows from the discrete Poincaré
inequality. Note also that (7.19) implies that ||ps|| < ||(I—Pr) f||. Therefore,
using Lemma 5.9, there is an harmonic k-form r € $* such that |r|| <
(I = Py)f|| and ||pp, — || < ||(I —1I;)7|. By applying (7.19) once more, we
obtain

Ilpall* = (I = Pu)f.pn) = (I — Po) f,pn — 1),

and hence the final estimate follows from Cauchy—Schwarz inequality. [

Finally, we compare the solutions of the problems (7.1) and (7.13) when
the right-hand side is of the form Py f.

Lemma 7.8. Let (o,u,p) € HA*1(Q) x HA*(Q) x $* be the solution of
problem (7.1) with right-hand side f replaced by Py f, and (o, up,pn) €

Ai_l X Afl X f_)ﬁ be the corresponding finite element solution of problem
(7.13). Then doj, = do and

lo —onll < llo = yoll, and |lp—pal < [I(1 - )pll.
Furthermore, there is a constant C' independent of A such that
lu = upllma < Clllu — Myullgra + llo = yo || + [lp — Wpl| + | Py ull)-
The term HPﬁIZUH can be estimated by as in Theorem 7.4.

Proof. Let Ppf = fqa+ fg+ fs be the Hodge decomposition of P, f. Then
fa € ‘Bﬁ C B*. As a consequence, do = doj, = fq. Hence d(IIo — o3) =
I1;, do — dop, = 0. Then from the first error equation, we have

o —onl|? = (0 — op, 0 — Hpo) + (Ao — o), u — up)
= (0 — op,0 — II},0).
Hence,
o — on|| < |lo — ol (7.20)
Since d(o — op) = 0 we also obtain the error equation
(d(u—up), dv) + (p — pn,v) =0, v € A},

In particular, this implies that py, is the L?-projection of p into f_)ﬁ, and
therefore, using Lemma 5.8, we obtain

Ip = pull < (I —TIy)p|l, (7.21)

which is the desired error estimate for the harmonic forms.
In order to establish the estimate for u — uj, we decompose this error into

u—uh:(l—f[h)u+eh,

where e, = Hpu — up € AF. We will estimate ||ep,||zza by introducing the
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discrete Hodge decomposition
€h = €d,h + €Hh T €5 h-
Note that

and therefore

lesnll < || Pggull + [[(1 =TI )l (7.22)
Note that the solutions (o, u) and (oy,uy) are related by the error relation
(0 —op,7) = (dr,eqn) + (dr, (I —Tp)u), 7€ AL

By picking 7 € Z{F~ D+

such that d7 = eq ) we obtain

| < (I~ p)ull + Cllo — o] (7.23)

led.n
Finally, in order to estimate |les || ma we note that
(d(esn, dv) + (p — pn,v) = —((I = 11) du, dv).
Using the discrete Poincaré inequality we then get
I desnll < 1(I = T0y) dul| + Cllp — pall-

By (7.20), (7.21), (7.22), (7.23), and by using the discrete Poincaré inequal-
ity once more, the desired estimate for ||u — up||ga follows. ]

In Section 7.9 we will apply this results to show that for any polyhedral
domain 2 and any f € L2A¥(Q), we have

lor = oull + llw = wn s + lp = pill = ©(h1/2),

while, in case we have sufficient smoothness (but less than needed using
(7.17)), we have

lo = onll + lu — unllza + llp — pall = O(R7)

7.8. Regularity properties

To obtain order of convergence estimates in the next subsection, we will
need to make some assumption about the domain 2 that will ensure that
the solution of problem (7.1) has some regularity beyond merely belonging
to the space in which we seek the solution.

We shall say that the domain Q is s-regular if, for w € HAF(Q)NH*A*(Q)
or HAF(Q) N H*A*(Q), w € HSAF(Q) and

[wlls < C([[w]] + [ dwl] + [[ow]]), (7.24)

for some 0 < s < 1. We note for a Lipschitz domain, this result for s = 1/2
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can be found in Mitrea, Mitrea and Taylor (2001) (Theorem 11.2). When
Q is convex, this result holds for s = 1 (a consequence of Corollary 5.2 in
Mitrea (2001)) and the term ||w| may be omitted. When 2 is a polyhedron
in R3, the result holds for some 1/2 < s < 1 (see Amrouche, Bernardi,
Dauge and Girault (1998), Costabel (1991)). Also note that by Poincaré’s

inequality (Theorem 2.2), for w € HA*(Q) N H*A*(Q) N 9L or HAR(Q) N
H*A*(Q) N 9%, we may also omit the term ||w]].

7.9. Order of convergence estimates

Using the approximation properties of the operators I}, and the regularity
estimate (7.24), we are able to obtain the following error estimates.

Theorem 7.9. Suppose that the domain €2 is s — regular for some 0 <
s < 1. Let (0,u,p) € HA¥=1(Q) x HA*(Q) x $* be the solution of problem
(7.1) and (op, up, pr) € Ai_l x A% x ¥ the solution of problem (7.13), where
Ai_l x A¥ is one of the choices given in (7.14). Then for f € L2A*(Q),
lo = onll + [lu = unllza + lp = pall < CR*| f].
If fq and ug € H7IAR(Q), 0 € HITS7IAF1(Q), u and p € HFTS71AR(Q),
and du € H=1AM1(Q) for 1 <t <7, then
lo = onll < Ch** () falle—1 + o llers—1),
lu = unllzra < CR M faller + llollers—1 + lualle—
+ lullers—1 + [T dullirs—1 + [Iplle+s—1),
lp = pull < CH* (I falle=1 + plless—1).

If HF C ©*, then the term |uq||;—1 and the corresponding regularity hy-
pothesis on ugq may be omitted. If fy € H*1A*(Q), then || d(c — o) <
CRH M| falles—1-

Proof. We begin by using the triangle inequality to gather the results from
Lemmas 7.6, 7.7, and 7.8 into the following estimates:

lo = onll < CUIT = Po) FIM2IIT = Pu)ul |2 + (T = TTn)a?|)),
d(oc —on) = = P)f,
lu = wnllza < COT = Pu) M2 = Po)ut M2 + [|(1 = T )" /2]
(I = )| + | Pgu®|| + (1 = T )o? || + [I(1 — L)p°) ),

lp = pall < CUIT = Bu) FIMZI (T = Ta)r(|2 + [[(T = T15)p°))-
(7.25)
In the above, (o!,u!,p!) and (02, u?,p?) denote the solutions of problem
(7.1) with f replaced by (I — P,)f and P, f, respectively, and w" and r

1



92 D. N. ArNoLD, R. S. FALK AND R. WINTHER

are defined as in Lemma 7.7. Next recall that for any g € H*A*(Q), with
0 <s<r, we have

I(Z =gl < CR*|lg]ls-
We first estimate ||(I — Pp)u'||. Since u! € B*, Tu; € B, so
(I = Po)ul|] < [|(1 = Mp)ut|| < Ch®|lut|ls < CR*||dut || = Ch2|lol,

where we have used the fact that du' = 0. Using this result, together with
Lemma 7.6, we get

o2 < [(I = Pu) FII( = Py)ut|] < CRE|(1 — By) e,
and so
ot < CR3|I(1 = P, (I — Py)ut|| < Ch**||(I — Py)f|.

We next estimate ||(I — IT)w"||. Since w" € B** and dw" = du};yh,

lw" — M| < Ch*[lw"|s < Ch*|| dw”|| = Ch*|| du},|.

By Lemma 7.7,
| dug | = [l duy ||* < CII = Pp) FIIT =TL)w"|| < CRE(|(I— Py) fII]| dusg bl
and so

| dug || < CR®|I(I — Py £, [w" — pw"|| < CR**||(I — Pp)f|-

Using (7.24), we have
I = TL)rll < OWlrl, < OBl < AL = P

If S’)ﬁ C 9%, then since PﬁkUQ = 0, we get Pﬁ;;u2 = 0. Otherwise, an
estimate similar to the one above shows that ¢;, < Ch*® and so using (7.18),
we obtain

1Pegu?|| < el (I = p)ull < CR*||(I — Iy )ug]|- (7.26)

To obtain estimates in terms of our original variables, we next observe
that

I(I = Tp)o®|| < I(I =)ol + (T = Tp)o || < (1 = T)a || + Cllo |
< |1 =Tp)a|| + Ch°|(I = Pu) [,
and
(I = Th)a?(| < [[(1 = T )u| + (1 = Ty )u' |
<|I( = Ty )ul| + CR** (I = Pu) £
Since u' € B*, a similar argument shows that

(7 = T )udll < (1 = Tp)uall + CH*(|(I = Py) f])-
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By observing that du? = du and p? = p, and combining the estimates
above with (7.26) applied to u?, we obtain, after inserting all these results
in (7.25),

o= aul < I = Pa) 1|+ (T =)o),
o= wnllzs < CONIT = PO+~ Tduls
= T+ (T = o]+ 1)1 (T = Tin el
Ip = pal < CIT = Pa) 1|+ (T = T)pl).

As noted above, the term h*||(I — TIj,)ug|| will not appear if H¥ C H*. We
now estimate the remaining terms. Since do = 0, do = f4, and Tr*u = 0
implies

Trxo = Trxdu = Tr[(=1)"d * u] = (—1)* dr Tr+u = 0,
we may again use (7.24) to obtain

I = ol < Ch*lolls < Ch*[|fall < CAY[ £

To estimate the term ||(I — IIj,)ul| g, we note that u satisfies 6 du = f5 and
Tr+du = 0. Applying (7.24), we get

| dulls < C[lfs]] < CIIfII
Since Tr+u = 0 and u L $*, we also have by (7.24) and Theorem 7.2
[ulls < C(ldull + lloul]) < C(l dull + o)) < C[If]]-
Applying our approximation results, we get
lu = Tyul| < CR*[lulls < CR®| ]

and

I du — dllyul| = (I — L) dul| < CB*|| dulls < CR*| f]].
Again using (7.24), we have

I(Z = 1L)pll < CR2|lplls < CR®|lpl| < OB*| foll < CR*| ]I

Finally, we note that
I =PI <A 1T = T)udll < Cllugll < C|f])-

Using these results in (7.27) establishes the first statement of the theorem.
The second statement also follows from (7.27), using the fact that ||(I —
Pn)fll < [I(I — ) fa|l and the approximation properties of the projection

operators II;,. The final estimate in the theorem follows directly from the
second estimate in (7.25). ]
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8. Eigenvalue problems

The purpose of this section is to discuss approximations of the eigenvalue
problem for the Hodge Laplacian using the same finite element spaces
A]fl C HA*(Q) used for the boundary value problems discussed in the previ-
ous section. In fact, there is a vast literature on the approximation of eigen-
value problems for mixed systems, and it is well known that the standard
Brezzi stability conditions for linear saddle point systems are not sufficient
to guarantee convergence of the corresponding eigenvalue approximations.
Typically, spurious eigenvalues/eigenfunctions can occur, even if the Brezzi
conditions are fulfilled. However, by now the proper conditions for guar-
anteeing convergence and no spurious eigenmodes are well understood, and
discrete Hodge (or Helmholtz) decompositions seem to be a useful tool for
verifying these conditions. For the main results in this direction, we refer to
Osborn (1979), Mercier, Osborn, Rappaz and Raviart (1981), Babuska and
Osborn (1991), Bofli, Brezzi and Gastaldi (1997), Boffi, Brezzi and Gastaldi
(2000), Boffi (2000), Boffi (2001), and Boffi (2006).

Here, we shall use this theory to show that the finite element spaces
defined in this paper lead to convergence of the corresponding finite element
approximations of the eigenvalue problem for the Hodge Laplacian. In the
final subsection, we present some results on convergence rates for the special
case of a simple eigenvalue.

8.1. The eigenvalue problem for the Hodge Laplacian

We shall only consider the eigenvalue problem with boundary conditions
which are natural with respect to the mixed formulation, i.e., the boundary
conditions are Tr(xu) = 0 and Tr(xdu) = 0. The eigenvalue problem for
the Hodge Laplacian then takes the following form.

Find A € R and (o,u) € HA*1(Q) x HA*(Q) such that

(o,7) — (dr,u) =0, e HA*1(Q),

(do,v) + (du, dv) = Mu,v), ve HAQ), (8.1)

where (o,u) is not identically zero. We remark that standard symmetry
arguments show that only real eigenvalues are possible for this problem:
see (8.5) below. Also, the identity

o[l + 1| duf]* = Alful|?

implies that all eigenvalues are nonnegative.

The first equation above expresses that du = o € L?A*(Q) and that
Tr(xu) = 0. Hence, u € HA*(Q) N H*A¥(Q). The eigenvalue problem (8.1)
can therefore alternatively be written as follows.
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Find u € HA*(Q) N H*A*(Q) such that
(6u, 6v) + (du, dv) = AMu,v), ve HAFQ) N H*A*(Q).

In general, A = 0 will be an eigenvalue for this problem with the space of
harmonic k-forms, $*, as the corresponding eigenspace. In fact, just as we
split the source problem into independent problems, we may also split the
eigenvalue problem (8.1) into three independent eigenvalue problems. To
see this, assume that (A, o, u) satisfies (8.1) with (o, u) not identically equal
to zero. Decompose

(o,u) = (0,uq) + (0,ug) + (0, us),

where ugq and ug are the projections of u onto B and H*, respectively,
with respect to the inner product of L2A*(Q). If A = 0 then ¢ = 0 and
u = ug. On the other hand, if A > 0 then M|ug|/> = 0, and therefore
ug = 0. Furthermore, us € 3% satisfies

(dug, dv) = Mug,v), ve 3 (8.2)
Finally, (o, uq) satisfies the system
(o,7) — (d1,uq) =0, T E HAk_l(Q),

(do,v) = Aug,v), ve B~ (8.3)

Observe that (o,uq), ug, or us may very well be identically equal to zero,
even if (o,u) is nonzero. On the other hand, any eigenvalue/eigenvector of
(8.2) or (8.3) corresponds to an eigenvalue/eigenvector of (8.1).
We will introduce K as the solution operator for the Hodge Laplacian.
More precisely, for a given f € L?2A¥(2), consider the following problem.
Find (o,u,p) € HAF1(Q) x HA*(Q) x $* such that

(o,7) — (dr,u) =0, T E HAk_l(Q),
(do,v) + (du, dv) + (v,p) = (f,v), ve HAFQ), (8.4)
(u,q) =0, q e Hk.

The solution operator K : L2A¥(Q) — HA*(Q) N H*A*(9) is given by
K:f—Kf=u+np.

Note that in (8.4), p is the L%-projection of u + p onto $H*. Therefore,
an alternative characterization of the operator K is K f = v, where v’ €
HAF(Q) N H*A*(Q) solves the system

(ou', vy + (du’, dv) + (ug, vs) = (f,v), vE€ HARQ) n H*AF(Q),

where, as above, vg is the L2-projection of v onto $HF. The operator K is
the identity on $*, and if fs = 0 then (K f)g = 0. Observe also that the
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operator K is symmetric and positive definite on L2A* () since

(f, Kg) = (6K f,0Kg) + (dKf, dKg) + (K f)s, (Kg)s) (8.5)
for all f,g € L?A*(Q). Furthermore, as a consequence of Theorem 2.1, the
operator K is a compact operator in L(LZAF(Q), LZAF(Q)).

If A > 0and u € HA*(Q)N H*A*(Q) corresponds to an eigenvalue/eigen-
vector for (8.1) then

Ku = \"lu, (8.6)

and ug = 0. On the other hand, if u € $* then v and A\ = 1 satisfy (8.6). In
fact, the two eigenvalue problems (8.1) and (8.6) are equivalent, if we just
recall that the eigenvalue A = 0 in (8.1), corresponding to the eigenspace $¥,
is shifted to A = 1 in (8.6). Since K is compact in £(L?A*(Q), L?A*(Q)),
and not of finite rank, we conclude that the Hodge-Laplace problem (8.1)
has a countable set of nonnegative eigenvalues

0<A <A< <A<

such that lim; .., A; = oo.

8.2. The discrete eigenvalue problem

In order to approximate the eigenvalue problem for the Hodge Laplacian
(8.1), we need to introduce finite element spaces A]fl_l and Aﬁ, which are
subspaces of the corresponding Sobolev spaces HA¥~1(Q) and HA*(Q) oc-
curring in the formulation of (8.1). We will continue to assume that these
discrete spaces satisfy (7.10), (7.11), and (7.12). Given the discrete spaces,
the corresponding discrete eigenvalue problem takes the following form.
Find A\, € R and (op,up) € Aﬁ_l X AZ, (oh, up) not identically zero, such
that
(o, ) — (d7,up) =0, TE Az_l,

8.7
(dop,v) + (dup, dv) = Ap{up, v), NS A]fl 8.7)

If we define a discrete coderivative operator dj : Aﬁ — Aﬁ_l by
(djw,7) = (dr,w), TE€E AZ_l,

then the first equation states that o), = djuj. Note that this identity also
contains the information that Tr(xuy) is ‘weakly zero’, i.e., the boundary
condition Tr(xu) is approximated as a natural boundary condition.

As in the continuous case above, it follows by a straightforward energy
argument that if (A, oy, up) solves (8.7), then

lonl® + 1| dunll* = Anllun*.

Therefore, all discrete eigenvalues )\, are nonnegative. Furthermore, the
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eigenspace for the eigenvalue A\, = 0 corresponds exactly to the space 5’)2
of discrete harmonic k-forms. We can assume that the discrete eigenvalues
are ordered such that

0<An< on < < Anm)hs

where N(h) is the dimension of the space AF.

An alternative characterization of the eigenvalue problem is obtained by
introducing a discrete solution operator Kj, : L2A¥(Q2) — AF. In paral-
lel to the discussion in the continuous case, we define K, f = up + pp if
(oh,un,pn) € Ai_l X AZ X f_)fl is the solution of the problem

<0h7 7—> - <d7—7 Uh> = 07 TE Aﬁ_l,
<d0’h,U> + <duh7 dU> + <U,ph> = <f,U>, (S Aﬁa
<’LLh, Q> = 07 qc ﬁ;cl

Here 03, = dju, = dj K f. The operator Kj, is equivalently characterized
by Kpf = u},, where u) € AF solves

(duy,, dv) + (duy, dv) + <ug§,h,vﬁ,h> = (f,v), ve A;@w

where v, denotes the L2-projection of v onto $F.
The eigenvalue problem (8.7) is equivalent to the corresponding eigenvalue
problem for the operator K} given by

Khuh = )\Eluh, (88)

with the interpretation that the eigenvalue A;, = 0 in (8.7) is shifted to
A = 1 in (8.8). The discrete operator Kj, is again symmetric on L2A*(Q)
since it is straightforward to verify that

(f, Kng) = (dp Kpnf, dj Kng) + (dKnf, dKpg) + ((Knf)s,n, (Kng)s,n)
for all f,g € L2A*(Q).

8.3. Convergence of the discrete approximations

For every positive integer j, we let m(j) be the dimension of the eigenspace
spanned by the first j distinct eigenvalues of the Hodge—Laplace problem
(8.1). We let &; denote the eigenspace associated to the eigenvalue \;, while
¢, », is the corresponding discrete eigenspace associated to A; p.

The discrete eigenvalue problem (8.7) is said to converge to the exact
eigenvalue problem (8.1) if, for any € > 0 and integer j > 0, there exists a
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mesh parameter hg > 0 such that, for all A < hg, we have

max |\ — \ip| <,
1<i<my(j) ’

m(j)  m(j)
gap(@ ¢, @ QEi,h) <e
=1 =1

Here gap = gap(F, F') is the gap between two subspaces F and F of a
Hilbert space H given by

gap(E, F) = max( sup inf ||u — |y, sup inf ||lu— UHH).
weE VEF velF Uu€lk
llull z=1 lvllz=1
This is a reasonable concept of convergence since, besides convergence of the
eigenmodes, it also contains the information that no spurious eigenmodes
pollute the spectrum. Furthermore, for eigenvalue problems of the form
(8.6) and (8.8), which are equivalent to (8.1) and (8.7), convergence will
follow if the operators K} converge to K in the operator norm. In other
words, if

||Kh — KHL:(LZAI@(Q)’[QAIC(Q)) —0 ash— 0, (8.9)

then the discrete eigenvalue problem (8.7) converges to the eigenvalue prob-
lem (8.1) in the sense specified above: see Kato (1995, Chapter IV). Here,
the gap between the subspaces is defined with respect to the Hilbert space
L2AF(Q). In fact, it was established in Boffi et al. (2000) that this operator
convergence is both sufficient and necessary for obtaining convergence of
the eigenvalue approximations.

As a consequence, in the present case it only remains to estimate || K} —
Kl z(r2a% (), 1245 (q))- However, it is a direct consequence of Theorem 7.9
and the definitions of the operator K and K} above that

1Kn — Kl £(z2ak@),228% () < b’ (8.10)
where s > 1/2 and the constant ¢ is independent of h. Therefore, the

convergence property (8.9) holds and convergence of the eigenvalues and
eigenvectors are guaranteed.

Convergence
As a consequence of (8.10) and the discussion above the following theorem
is obtained.

Theorem 8.1. The discrete eigenvalue problems (8.7) converges to the
eigenvalue problem (8.1) in the sense defined above.

In particular, this theorem implies the following result on the approxima-
tion of the k-harmonic forms.
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Corollary 8.2.
lim gap($)*, $5) = 0.

Recall that for the continuous problem (8.1), all eigenfunctions corre-
sponding to eigenvalues A > 0 are L?-orthogonal to $*, and for such eigen-
functions, the problem (8.1) can be split into two independent problems
(8.2) and (8.3). The corresponding property is valid for the discrete prob-
lem (8.7) as well. If A\, > 0, then all eigenfunctions are L?-orthogonal
to ﬁﬁ, and if up = uqp + usp is the discrete Hodge decomposition of an
eigenfunction uy in AZ then

<du5,h7 dU) = )‘h<u5,h, U>, Ve S;CLL; (811)

and
(on,T) — (d1,uqn) =0, TE Aﬁ_l, (8.12)
(dah,v> = )\h(ud’h,v% ONS %Z

Here op, = djup. The converse also holds, i.e., any eigenvalue/eigenfunction
of (8.11) or (8.12) is an eigenvalue/eigenfunction of (8.7). In fact the discrete
problems (8.11) and (8.12) converges separately to the eigenvalue problems
(8.2) and (8.3) in the sense specified above. This is basically a consequence
of Theorem 8.1 and the orthogonality property of the Hodge decompositions.
To see this the following result is useful.

Lemma 8.3. If u € B* and v € span(3*+, 3F1) then the bounds
lu =l = lfoll = (I = p)ull, and [lu—of| > |u] = 2/|(I - TIx)ull
holds.
Proof. Since Iyu € %2 C B* and v are orthogonal we have
lu =l > [Thu — ol = [|(1 = Iy )u
= max ([Tl f[oll) = [[(I = Tp)ul.

This gives the first inequality, and the second bound follows since | TTpul| >
el = 1 (I = T . N

We now have the following result which is a strengthening of Theorem 8.1.
Theorem 8.4. The discrete eigenvalue problems (8.11) and (8.12) con-

verges separately to the corresponding problems (8.2) and (8.3) in the sense
defined above.

Proof.  Let A > 0 be an eigenvalue for the problem (8.1) with corresponding
eigenspace €, and \j the corresponding eigenvalue for (8.7), with eigenspace
&, such that A\, — X\ and gap(€, &) — 0 as h tends to zero. Let

CE=C D& and €, =~Cqy, D&y
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be the corresponding Hodge decomposition (continuous and discrete) of the
spaces, i.e &4 = ¢ NBF and Cqn=¢E,N %2. The desired result will follow
if we can show that gap(€&q4, &q5) — 0 and gap(€&s, €55) — 0.

However, if u € &g, with ||u|| = 1, then by Lemma 8.3,

inf — || < inf flu—v| +2|(I -1
Uelgd’hHu UH_UlenehHu vl + 2|( )l

< gap(€, &) + 2{|(Z — Mp)ull,

and since the space &4 is finite-dimensional the right hand side converges to
zero uniformly in w. On the other hand, for a given v € €4, with |[v|| =1,
we have

inf ||u—o| = inf ||u—v| < gap(€, &,).

ue &y uee€
This shows that gap(&q, €q4) — 0 and a corresponding argument will show
that gap(&;, &sp) — 0. ]

Convergence rates

The results of Section 7 can also be combined with the standard theory
for eigenvalue approximation to obtain rates of convergence. To simplify
the presentation, we do this only for the simplest case, where we assume

we have only simple eigenvalues. Then, from Theorem 7.3 of Babuska and
Osborn (1991), if Ku = A tu, |Ju| = 1, then

AT =N S O — Epu, u)| + (K — Kp)ull?).

For the second term, we can use the error estimates of Section 7. To get a
similar squaring of the error from the first term, we need some additional
analysis, which is a slight modification of Theorem 11.1 of Babuska and
Osborn (1991). To use the results of Section 7, and avoid confusing the
terminology, we estimate |((K — Kp)f, f)|, where now || f|| = 1 and (K —
Kp)f =u—up+ p— pp, i.e., we estimate |(u — up +p — pn, )|

We first note that from the definitions of o, u, and p, and their finite
element approximations, we get the error equations

(0 —on,7) = (dr,u—wp), 1€A™ (8.13)
(d(o —opn),v) + (d(u—up), dv) + (p—pp,v) =0, ve A} (8.14)
Also from the definitions of o, u, and p, we have
(fiu—up+p—pn) = (do,u—up +p—pn) + (du, d(u — up))

+ (D, u — up +p — pr),
(0,0 —op) = (d(o — op), u).
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Since (do, p) = (dop, p) = 0, we obtain
(fiu—up+p—pn) = (do,u—up+p—pn) — (0,0 —op)
+(d(o —on),u+p) + (du, d(u —up)) + (p — pn,p + u)
+ (P, u—un) — (p — ph, u).
Since (u,q) = 0,q € H* and (up, q) = 0,qn € ﬁﬁ,
(P, u—up) — (p— pn,u) = (P — ph,u — up) + 2(pn, u).
Using the Hodge decomposition u = uq+ug-+us, and observing that ug = 0,
(pn,us) = 0, and puq € %ﬁ C B*, we get
(P, u) = (ph,ua) = (Ph, ud — Mpug) = (P — p, uq — Hpuq).
Choosing 7 = o3, and v = up +py, in (8.13) and (8.14), and combining these
results, we get
(fiu—up+p—pnr) = (d(o—on),u—up+p—pnr — (0 —0on,0 —0p)
+ (d(o = on),u —up +p—pp) + (d(u — up), d(u — up))
+ (P = Phyu—up +p—pr) + (P — P, — up) + 2(pp, — p,ua — tpua).

Hence,

|(f,u—up+p—pp)| <C(lo —onllaa + |u—upllaa
+ o — prl)? + 2llpn — pllljua — pugl-

Applying our approximation theory results and Theorem 7.9, we get in the
case when s = 1 and the eigenfunction is sufficiently smooth, that

[(fyu —up +p —pu)| < ChH*
and hence it follows that

A= \p| < CRP.

9. The HA projection and Maxwell’s equations

In this section, we consider the approximation of variations of the following

problem.
Given f € L?2A*(Q), find u € HA¥(Q) satisfying

(u, V) gra 2= (du, dv) + (u,v) = (f,v), ve HAFQ). (9.1)

Note that when & = 0, this corresponds to a perturbation of the Hodge-
Laplace problem we have considered previously, by adding a lower order
term. Problems of this form will also arise later in this paper in the section
on preconditioning. The time-harmonic Maxwell’s equations can be written
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as a variation of this form, where k = 1 and the term (u,v) is replaced by
—m? (u,v). We will study this case below, when m? is not an eigenvalue,
i.e., when there is no nonzero v € HA¥(Q) for which {du, dv) = m?(u,v)
for all v € HAF(Q).

A simple approximation scheme for (9.1) is to seek uy € AZ satisfying

(up,v)ga = (f,v), wve Ak (9.2)

The error analysis in the HA-norm of such a problem is straightforward.
By subtracting (9.2) from (9.1), we get the error equation

(u—up,v)gr =0, wveAk (9.3)

Hence, u; is the HA-projection of u into Afl and therefore satisfies the
optimal error estimate

lv = unl[ga < inf Jju—of[ga.
UEAZ
If we modify the problem by replacing the term (u, v) is replaced by m?(u, v),
then the analysis is essentially the same, since (du, dv) +m?(u,v) defines
an equivalent inner product on HAF(Q).

9.1. Maxwell-type problems

We shall also consider the modification of the problem (9.1) obtained by
replacing (u,v) by —m?(u,v). That is, we consider the following problem.
Find u € HA*(Q) such that

(du, dv) —m?(u,v) = (f,v), ve HAFQ). (9.4)

This problem is indefinite, and its analysis more complicated. We will as-
sume that m? is not an eigenvalue, since otherwise the problem is not well-
posed.

Problems of the form (9.4) arise for example, in the study of Maxwell’s
equations. In the cavity problem for the time-harmonic Maxwell’s equations
subject to a perfect conducting boundary condition, one seeks the electric
field E satisfying

curl(curl E) — m?E = F in Q, vx E=0onI =090

Here F' is a given function related to the imposed current sources and the
parameter m is the wave number, assumed to be real and positive, and
the permittivity and permeability coefficients are set equal to one. This
problem corresponds to the problem (9.4) with k = 1 and f € B**, but with
boundary conditions given as Tr(u) = 0 and Tr(du) = 0. For an extensive
treatment of Maxwell’s equation using finite element exterior calculus, see
the paper of Hiptmair (2002). A comprehensive treatment in standard finite
element notation can be found in the book of Monk (2003a).
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As in the case of the time-harmonic Maxwell’s equation, problems of
the form (9.4) arise by considering the steady state problem obtained from
the ansatz of a time-harmonic solution to the following second order time-
dependent differential equation related to the Hodge Laplacian:

0%w

W—F((Sd—F dd)w:g.

If we assume that g is time-harmonic, i.e., can be expressed as the product
of a function which is independent of time with e for some positive real
number m, and then we seek w of the same form, we are led to a time-
independent equation of the form

(§d+ dé)u — m*u = f.

With the boundary conditions Tr(xu) = 0 and Tr(xdu) = 0, a weak formu-
lation of this problem is as follows.
Find v € HA*(Q) such that

(du, dv) + (Ju, 6v) — m2(u,v) = (f,v), ve HA¥Q).

If we consider the special case f € B**, and split u by its Hodge decompo-
sition, u = uq + ug + ug, then the subproblem for us may be written:
Find u € B** such that

(du, dv) — m*(u,v) = (f,v), ve B**

Note that for f € B**, this problem is equivalent to (9.4) (in the sense that
the unique solution to this problem is the unique solution of (9.4)).

To approximate (9.4), we use the obvious extension of the method defined
in (9.2). That is, we seek uj, € A¥ such that

(duy, dv) — m*(up,v) = (f,v), ve A} (9.5)

Note that since we have assumed that m? is not an eigenvalue for the contin-
uous problem (9.4), it follows from Theorem 8.4 that m? is not an eigenvalue
for the corresponding discrete problem (9.5) if the mesh parameter h is suf-
ficiently small. In fact the following error bound can be established.

Theorem 9.1. Assume that f € L?A*(Q) and a real number m > 0 are
fixed. Furthermore, let u € HA*(Q) and up, € A be the corresponding
solutions of (9.4) and (9.5), respectively. If the domain 2 is s-regular, with
0 < s <1, then for h sufficiently small,

[ = unll A < inf [lu— o[z,

1
1—Chs vEAY
where the constant C' is independent of h.

Proof. To obtain this result, we follow the proof of Monk (2003b), but
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for the case of natural, rather than essential boundary conditions; see also
Monk (1992), Monk and Demkowicz (2001), and Boffi and Gastaldi (2002).
First, subtracting (9.5) from (9.4), and setting e, = u — uy, we obtain the
error equation

(dey, dv) —m?(ep,v) =0, v e AL (9.6)
If we choose v = dq for q € Aﬁ_l, we get
(en, dg) =0, qe A" (9.7)

Letting @), denote the HA-projection into Aﬁ, we then obtain from (9.6)

dep, dep) —m?®(en, en) + (14 m?)(en, ep)

den, d(u — Qpu)) —m*(en,u — Quu) + (1 +m?)(en, en)
dep, d(u — Qpu)) + (en, u — Quu) + (1 +m?)(epn, Qnu — up)
dep, d(u — Quu)) + (e, u — Quu) + (1 4+m?){(en, Qnen)

< llenllgallu — Quullaa + (1 +m?)(en, Qnen)-

lenll i

o~ o~ o~ ——

(9.8)
The main work of the proof is then to estimate the term (ep, Qren). To
do so, we use the Hodge decomposition to write

en=dp+e, peHA" g eB* ey =l dpl* + 0],
and the discrete Hodge decomposition to write
Qnen = dpn+vn,  pn € AGY Yn € B, [ Quenl® = dpnll? + llvnl.
Then by (9.7),

(en, Qnen) = (en, dpn +1n) = (en, n) = (dp,Pn) + (¥, ¢n). (9.9)

We next obtain a bound on ||%]|o. To do so, we define the adjoint variable
z € HAF(Q) satisfying

(do, dz) —m?*(z,8) = (¥, ¢), ¢ € HAY(Q). (9.10)

Since m is not an eigenvalue, z is well defined and there is a constant C'
such that ||z||ga < C||¢||. Furthermore, since (dg, 1) = 0 for ¢ € AF71, it
follows that (dg,z) = 0 for for ¢ € A¥~'. Hence, §z = 0. Since Tr*z = 0
and 2 is s-regular, z € H*(Q2) for some s € (0, 1] and from (7.24), we have
the estimate ||z||gs < C||dz|| < C|]¢]|. In addition, we see that dz satisfies

ddz = m?z 4+, Trxdz = 0.
Again using (7.24), we obtain dz € H*(Q2) and
ldz|gs < Cllddzllo < Cllm?z + ¢ < Cll¥]l.
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Using the approximation properties of 11}, we obtain the estimate
Iz = Mpzlma < CR3(|l2lls + [ dz]ls) < Ch2|[4]].
Choosing ¢ = 1 in (9.10), and using the fact that §z = 0, and (9.6), we get
911 = {du, dz) —m?(z,¢) = (den, dz) —m*(z,en)
= (dey, d(z — p2)) —m?(z — [z, ep)
< Cllenllmallz — Mazlma < C°|lenllmalle |-

Hence, [|¢|| < Ch®|len||ma, and so

[, wnd] < N9llllonll < 10111 @nenll < Ch*[lenllra- (9.11)

It thus remains to bound the term (dp,y). To do so, we first write
Vh = Vs + Un.g, with 1y 5 € 35 and 1y, 5 € H. Then, by Lemmas 5.10
and 5.9, we can find x5 € 3"+ and and Xg € H* satisfying dys = din,
Ixoll < lhénsll and (also using (7.24)),

1n,s = xsll < (T = Tp)xsll < CR®|Ixslls < CR®[| dxs]| < CR || dypnll,
[¥ns = xsll < I = p)xsll < CR7[xslls < Ch%[[xsll < CR?|[¢hn,s]l-
Hence,

[(dp, ¥n)| = |{dp, Yrs — X5 + Vn.e — X&)l
< CR*||dpl|| (| donl| + |¥on,sll) < CRE||dpl| (|| donl| + ||¥l])
< Ch*|lenll|Qnenllaa < Ch®|len||Fa-

(9.12)
Combining (9.8), (9.9), (9.11), and (9.12), we obtain

lenllZra < llenllzzallu — Qnullma + (1 +m*)Ch|lenl |74

The theorem follows immediately from this result, provided h is sufficiently
small. M

9.2. Refined estimates

In the error estimates derived above, the estimates for ||u —up|| and || d(u —
up)|| are tied together in the HA-norm. It is well known, however, that for
the standard Galerkin method (corresponding to the case k = 0), the error
bounds for ||u — uy|| can be up to one power higher in A than the error for
I d(w = wun)]-

To understand the type of improvement we might hope to get in this more
general case, we use the Hodge decomposition to write the error u —uj =
eqd + eq+es = dg + ey + es, where eq € BE ey € 9k es € B and
g € B*=1_ Since |leq + egllma = |led + €g||, we cannot expect to improve
on this part of the error. However, we will establish the following result.
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Theorem 9.2. Suppose u € HA¥(Q) is the solution of problem (9.1) and
up € Ah is the solution of problem (9.2). Further suppose that the domain

2 is 1-regular and that v —u, = dg+eg + e5, where g € o+ (k= D, eg € 9k,
and e5 € B** Then there is a constant C independent of h such that

lgll < Chllu —wnll,  llesl] < Chllu — up||za-
Proof. To obtain the first bound, we observe that by (9.3)
(dg, dzp) = (u —up, dzp) =0, 2z, € AZ_l.
Since g € B**~1D we can define (see (7.3)) 29 € B**=1 such that
(d29, dp) = (g, ), p € HA*'(Q).
Hence, choosing © = g, we obtain
lgl* = (dz?, dg) = (d(=* — zn), dg) < | d(=* — zp)lllu — ua].

Choosing zj, = II,29, using (7.24), and noting that § dz9 = g and Tr dz9 =
0, we get that

1d(2? = zn)ll = (I — 11p) d27|| < Chl| d=?||s < Chl|§d=|| < Chlg].

This establishes the first estimate. To get the second estimate, we now
define 2% € B** such that

(2% ) ma = (e ), p € HAMQ).
Then using (9.3), we get
lesl|* = (es, u —un) = (2°,u — up)ma

= (2° — 2’ u—up)ga < |12° — 42 | allu — upllma

< Ch(lI2° 1 + 1 d2°[[1)llw — |-
Again applying (7.24), we find that

12°ll1 < Clld=°|| < Clles]l,

1dz°[l < Cll6 d=°|| < C(llesl + [12°1) < Clles]).

The result follows by combining these estimates. []

We close by remarking that essentially the same result holds, with essen-
tially the same proof, in the case where u is the solution of (9.4) and wuy, is
defined by (9.5).

10. Preconditioning

The purpose of this section is to discuss preconditioned iterative methods
for the discrete Hodge-Laplace problem. Such solvers have been consid-
ered previously for some of the PDE problems that can be derived from the
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Hodge—Laplace problem, but to our knowledge not in the full generality pre-
sented here. We will first give a quick review of Krylov space iterations and
block diagonal preconditioners. Thereafter, we will illustrate how the dis-
crete Hodge decomposition enters as a fundamental tool in the construction
of the diagonal blocks of the preconditioner.

The discrete Hodge—Laplace problem can be written as a linear system

Anzn = fn, (10.1)

where the operator Ay, is a self adjoint operator from X = Aﬁ_l X AZ onto
its dual X} and f;, € X} is given. In the discussion below, we will consider
X; = X}, as a set, but with different norms and inner products.

If systems of the form (10.1) are solved by an iterative method, then the
convergence of the iteration depends on the conditioning of the coefficient
operator Aj. In particular, the convergence rate can be bounded by the
spectral condition number of the operator A, cond(Ap), given by

sup ||
inf [\’

where the supremum and infimum are taken over the spectrum of A;. For
linear operators arising as discretization of elliptic operators such as the
Hodge Laplacian, this condition number will typically tend to infinity as
the mesh parameter h tends to zero, leading to slow convergence of the
iterative methods for fine triangulations 7;. The standard way to overcome
this problem is to introduce preconditioners.

cond(Ap) = (10.2)

10.1. Krylov space iterations

Consider a linear equation of the form
Az = f, (10.3)

where f € X is given, x € X is the unknown, and A € L(X,X) is a
symmetric operator mapping a Hilbert space X into itself. Furthermore,
assume that A is invertible with A1 € £(X, X). Solutions of equations of
the form (10.3) can be approximated by a Krylov space iteration. For each
integer m > 1 we define K,,, = K,,,(f) as the finite-dimensional subspace of
X spanned by the elements f, Af,..., A" 1 f. If A is positive definite then
the approximations x,, € K,, can be generated by the conjugate gradient
method, i.e.x,, is uniquely determined by

<Awm,y>x = <f’ y>X7 y e X?

or, equivalently, x,, is the minimizer of the quadratic functional

F(y) = 3{Ay.)x — (o)
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over K,,. Here, (-, -)x is the inner product in X, and || - || x is the corre-
sponding norm. If the coefficient operator A is indefinite, we can instead use
the minimum residual method, where x,, € K,, is uniquely characterized by

| Azm = fllx = inf [Ay = fllx.

These optimal characterizations of the approximations x,, ensure that the
iterative method converges and that the reduction factor

| zm — x| x
lzo — 2 x
can be bounded, a priori, by a function only depending on the number of

iterations, m, and the condition number of the coefficient operator A given
by

cond(A) = [[ Al zx.x) - A | e x)-

However, from a computational point of view, it is also important that
the approximations x,, can be cheaply computed by a recurrence relation.
Typically, only one or two evaluations of the operator A, in addition to
a few calculations of the inner products (-, -)x, are required to compute
Ty, from x,,—1. For more details on Krylov space methods, we refer, for
example, to Hackbusch (1994).

10.2. Block diagonal preconditioners

Our goal is to design effective iterations for the discrete Hodge—Laplace
problem. However, we will motivate the approach by first studying the cor-
responding continuous problem. For simplicity we will assume throughout
this subsection that there are no nontrivial harmonic k-forms, i.e., H* = {0},
since the inclusion of such a finite-dimensional space of multipliers is rel-
atively insignificant for the design of preconditioners. Furthermore, the
boundary conditions are taken to be Trxu = 0 and Trxdu = 0.

The continuous problem
Recall that the Hodge—Laplace problem in mixed form is as follows.

Find (o,u) € HAF1(Q) x HA*(2) such that
(o,7) — (dr,u) =0, T e HA*1(Q),

N (10.4)
(do,v) + (du, dv) = (f,v), v € HAY(),

where f € L2A*(Q) is given. In order to align the description of this system
with the framework above, we let X = HA*1(Q) x HA*(Q), and H =
L2AF=1(Q) x L2A¥(Q). Note that any element g = (¢¥~1, g*) € H gives rise
to an element of X* by the identification

z=(r,0) = (g,2) = (¢" 1, 7) + (g% v), ==(r,v) € X,
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In fact, X* can be identified with the completion of H in the dual norm

lgllx-=  sup (g, 7).

In this way we obtain a Gelfand triple
XCHCX",

where X is dense in H and H is dense in X*. Furthermore, the duality
pairing between X* and X can be defined as an extension of the H-inner
product, still denoted (-, -).

The system (10.4) can now be formally written in the form

Ax = f, (10.5)

where © = (0, —u) € X, f € X* is the functional associated to (0, f) € H
and A : X — X* is the operator

I d
A= <d —d* d) ’
Here d* = df : L2AFT1(Q) — (HA*(Q))* is the adjoint of dy : HAF(Q) —
L2ARL(Q), d.e.,
(d*1,w) = (r,wd), 7€ L’A*(Q), we HA*(Q)

where, as above, (-, -) is the extension of the inner product on L?A*() to
the duality pairing between (HAF(Q))* and HA* ().

Note that the operator A is H-symmetric in the sense that if x = (o, u) €
X and y = (7,v) € X, then

<./4$,y> = <Ua 7—> + <d07 U) + <d7—7 U’) - <du7 dU> = <‘/E7Ay>

On the other hand, the operator A is not positive definite in any sense.
It is a consequence of the discussion Section 7 (see Theorem 7.2), that A
defines an isomorphism between X and X*, i.e.

Ae L£(X,X*) and A™' € L(X*, X).

However, since the operator A maps the Hilbert space X into a larger space
X*, a Krylov space iteration for the linear system (10.5) is not well-defined.
Instead we will consider an equivalent preconditioned system of the form

BAz = BY, (10.6)

where B € £(X*, X) is an isomorphism, i.e., we also have B~! € £(X, X*).
Hence, the new coefficient operator B.A is an element of £(X, X) with a
bounded inverse. In order to preserve the symmetry of the system we will
also require that B is symmetric in the sense that

(Bf,g) = (f,Byg),
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and positive definite in the sense that there is a constant C' > 0 such that

(Bf, f) = ClBfllx, feX"

If these conditions are satisfied, then the bilinear form (B!, .) defines
a new inner product on X, and the coefficient operator BA of (10.6) is
symmetric in this inner product since

(B'BAz,y) = (Azr,y) = (B~'w,BAy), z,y€X.

Therefore the preconditioned system (10.6) fulfils all the properties required
such that the minimum residual can be applied. But observe that in order
to do so, the preconditioner B has to be evaluated at least once for each
iteration.

One possible operator B with all the required properties for a precondi-
tioner is the block diagonal operator operator given by

(I+d*d)! 0 I+ df_ dg—1)! 0
< 0 (I + d* d)—l) - ( 0 (I+d; dk)_l) '

Here the operator (I + d*d)™' € L((HA*(Q))*, HA*(Q)) is the solution
operator defined from the inner product on HA*(Q), d.e., (I4+ d*d)™'f = w
if

<w7T>HA: <f77->7 TGHAk(Q)

Furthermore, any block diagonal operator of the form

_ (Bg—1 O
5= (%" 5)
where B = By, € L(HA*(Q)*, HA*(Q)) is a preconditioner for the operator
I 4+ d*d will also work. Here an operator B € L(HAF(Q)*, HA¥(Q)) is

referred to as a preconditioner for I + d*d if it is an isomorphism which is
symmetric and positive definite with respect to (-, -).

The discrete problem

The main reason for including the discussion of preconditioners for the con-
tinuous problem above was to use it to motivate the corresponding discus-
sion for the discrete case. Of course, in real computations we need to apply
preconditioners for the discrete problem. In fact, there exist several ap-
proaches to the design of preconditioners for mixed problems such as the
discrete Hodge—Laplace problem, and not all of them are of the form dis-
cussed here. As an example, we mention, the positive definite reformulation,
performed in Bramble and Pasciak (1988), and the use of triangular pre-
conditioners, as discussed in Klawonn (1998). However, here, in complete
analogy with the discussion above, we restrict the attention to block diag-
onal preconditioners, as discussed in Rusten and Winther (1992), Silvester
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and Wathen (1994), Arnold, Falk and Winther (1997a), and Bramble and
Pasciak (1997), for example.
Recall that the discrete Hodge—-Laplace problem takes the following form.
For a given f € L2A*(Q), find (o, up,) € Ai_l x A¥ such that

(op, ) — (d7,up) =0, TE Aﬁ_l,

(dop,v) + (dup, dv) = (f,v), ve Ak, (10.7)

We assume throughout this section that the discrete spaces Ai_l and Aﬁ
are chosen such that they are part of one of the discrete de Rham complexes
introduced in §5 above.

Let X, = Aﬁ_l X Aﬁ and define an operator Aj, : X;, — X by

(Apx,y) = (o, 7) + (do,v) + (d7,u) — (du, dv),

where x = (o,u) and y = (7,v), and, as above, (-, -} is the inner product
on H = L?A*1(Q) x L2A*(Q). The space X; will be equal to X}, as a set,
but with norm given by

lgllx; = sup  (g,z). (10.8)
J,‘EX)—“ Haj||X:1

With these definitions, the system (10.7) can be alternatively written as
Anzn = fn, (10.9)

where xj, = (op, —up,) and where f, € X represents the data.

Under the present conditions, the operator Ay, is invertible and symmetric
with respect to the inner product (-, -). Furthermore, since Ap maps Xp,
into itself, a Krylov space iteration, like the minimum residual method, is
well-defined for the system (10.9). On the other hand, it can be shown that
the spectral condition number of Ay, defined by (10.2), will grow asymptot-
ically like =2 as the mesh parameter h tends to zero. Therefore, such an
iteration will not be very efficient for fine triangulations, and it is also nec-
essary in the discrete case to introduce a preconditioner in order to obtain
an efficient iteration.

If we let X} inherit the norm of X = HAF1(Q) x HA¥(Q), and the
norm of X; is given by (10.8), then it follows from results of Section 7
(see Theorem 7.3), that the norms

ARl 2 xy and LA | oox x)
are both bounded independently of the mesh parameter h. Therefore, if B,
is another operator on X}, such that the norms

HBhHE(X;,Xh) and ||B}:1||E(Xh,X;‘L) (10.10)

are bounded independently of h, then the spectral condition number of the
composition BpAp is bounded independently of h. As above, we can also



112 D. N. ArNoOLD, R. S. FALK AND R. WINTHER

argue that if the preconditioner B} is symmetric and positive definite with
respect to the inner product (-, -), then the operator Bj.A;, is symmetric
with respect to the inner product <B,:1 -, +) on Xp. Hence, the precondi-
tioned system

By Apxpy, = Bh fh,

fulfils all the necessary conditions required for applying the minimum resid-
ual method. Furthermore, since the condition numbers of the operators
By A, are bounded independently of h, the convergence rate will not dete-
riorate as the mesh becomes finer.

As in the continuous case, it seems canonical to construct block diagonal
preconditioners of the form

_ (Br—1in O
Bh_< . th), (10.11)

where the operator By, = By, : AZ — Afl is constructed such that it is
symmetric with respect to the L2-inner product (-, -), and such that there
exists constants c1, co > 0, independent of h, satisfying

c1(B;'w,w) < (w,w)pa < c2(By lw,w) w e A¥. (10.12)

If both operators By_ j, and By, ;, occurring in (10.11) satisfy such a spectral
equivalence relation, the corresponding operator Bj, will satisfy all require-
ments given above. In particular, the norms given in (10.10) will be bounded
independently of h.

Finally, we observe that the preconditioner B}, and hence the operators
Byj._1,, and By, p,, have to be evaluated at least once for each iteration. There-
fore, the operators Bj_1 and By have to be defined such that they can
be evaluated effectively. The real challenge is to design preconditioners Bj,
which satisfy (10.12) and which, at the same time, can be evaluated cheaply.
The construction of the operators By, will be further discussed below.

10.3. Constructing effective preconditioners

Motivated by the development above, we will now discuss the design of
preconditioners for the discrete operators I + dj dp, i.e., we will construct
By, =: Aﬁ — A]fl such that the spectral equivalence relation (10.12) holds
and such that Bj can be evaluated cheaply. Before doing so, we note the
correspondence between the operators I+ d*d = I + dj dj and well known
differential operators in the three dimensional case, if the k-forms are iden-
tified with the associated proxy fields.

The operators I + d*d
Consider the case n = 3, and identify k-forms by their associated proxy
fields as described in §2.3 above. If we consider the case k = 0, then 0 forms
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correspond to real-valued functions and the inner product (w,w)ga to the
standard inner product of H'({2) given by

(w,w) + (gradw, grad w).

Furthermore, I 4 d{jdo corresponds to I —divgrad = I — A. Here A is the
standard Laplace operator on scalar functions, and (-, -) the inner product
in L2(Q). If k = 1 and w € HAY(Q) is identified with a vector field, then
(w,w)gA becomes

(w,w) + (curlw, curl w),

and I 4 dj d; is represented by [ 4 curlcurl. For k = 2, the inner product
corresponds to

(W, w) + (divw, divw),

and I + d5dg is represented by I — grad div. Finally, for £ = 3 the inner
product is simply the L?-inner product and I + d3 d3 reduces to the identity
operator.

Note that I 4+ djdo corresponds to a standard second-order elliptic dif-
ferential operator. In fact, the modern preconditioning techniques built
on space decompositions, such as domain decomposition and multigrid al-
gorithms, are tailored to operators of this form. On the other hand, the
differential operators corresponding to I + djd, for k = 1 and k = 2,
are not standard second-order elliptic operators. For example, the operator
I + curl curl behaves like a second-order differential operator on curl fields,
but degenerates to the identity on gradient fields. The operator I — grad div
has similar properties. These properties just mirror the fact that the oper-
ator I + dj dj is the identity operator on B but acts like a second order
differential operator on 3FL.

It is well known that the simplest preconditioners constructed for dis-
cretizations of standard second-order elliptic operators will not work for the
operators I + curlcurl and I — grad div. In fact, it seems that a necessary
condition for the construction of optimal preconditioners is the existence
of proper Hodge decompositions for the discrete spaces. Early work on
this topic in two and three space dimensions can be found in Vassilevski
and Wang (1992), Hiptmair (1997), Hiptmair (1999b), Hiptmair and Toselli
(2000), Arnold, Falk and Winther (1997b) and Arnold, Falk and Winther
(2000). Here we shall indicate how such a construction can be carried out
for general n and k using the spaces Aﬁ introduced above.

The discretization of the operator I + d*d

As approximations of the differential operator I + d*d, we define the oper-
ator Ay, 1 AF — (AF)* = Ak by

(Apw, 7) = (w,T)Hr, T €A}, (10.13)
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The operator Ay, is symmetric and positive definite with respect to the L2-
inner product (-, -). Note that the inequalities (10.12) are equivalent to
the statement that the spectrum of the operator A,:lB}: 1 is contained in
the interval [c5 1,01_1]. This is again equivalent to the property that the
spectrum of Bp Ay, is contained in the interval [cq, ca], or

cllwllFa < (Brodpw,w)ua < ea||w|}a, w € AL

A two-level preconditioner

Let 7}, be the triangulation of €2 used to construct the finite element space
Afl. Assume further that 7;, is obtained from a refinement of a coarser trian-
gulation 7, where the mesh parameter hg > h. If AZO is the corresponding
subspace of HAF (2), constructed from the same polynomial functions as
Afl, then Afm C Afl. In fact, we obtain a commuting diagram of the form

O—>A9L —d> A,ll

lngo Jnho Jngo

d d d
O—>A20 — A}ll0 —_— e — AZO—>O

. N AZ_>0

where the projection operators Hﬁo are the canonical interpolation projec-
tions onto the spaces AZO.
The inverse of the discrete operator Ap, : A¥ — AF  defined by (10.13)
0 0

with AZ replaced by A;“LO, will be used to define the two-level preconditioner
By, for the operator Ay,. Furthermore, we will assume that the coarse mesh
71, is not too coarse, in the sense that there is a constant C' > 0, independent
of h, such that

ho < Ch. (10.14)

The following two-level version of the dual estimate of Theorem 9.2, which
is a generalization to n dimensions of Propositions 4.3 and 4.4 of Arnold et
al. (2000), will be useful below.

Theorem 10.1. Assume that domain is convex or, more generally, 1-
regular (see (7.24)), and that (10.14) holds. Suppose further that w € A¥
satisfies

(W, T)gr =0, TE€ Aﬁo
and has the discrete Hodge decomposition

w=wqptwsy, = dop + wsp,

)L

where o}, € 3;;6_1 ,and wsp, € SQL. Then there is a constant ¢, independent

of h, such that

lon]] < chllwll, and [wsnll < chllw]|ma-
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Proof. The orthogonality condition implies that
(dop, dpy =0, pe Aﬁo_l.
Introduce u € B(k_l)L as the solution of
(du, dv) = (op,v), v e 3FEDL
Then du € HAF(Q) N H*AF(Q) = HA*(Q), with § du = 0. Therefore,

lowl|? = (dop, du) = (doy, (I — T, )du)
< ch | dop|||| dul|gia < chlwl|[onl],

which shows the first bound. For the second bound we compare the discrete
Hodge decomposition of w, given above, with the corresponding continuous
decomposition

w=do+uws, o€ B(k_l)L, ws € 3+t

Then ws € H'A*(Q) with ||ws|| < ¢||w]||ga. Furthermore, from Theorem 9.2,
we obtain

|ws|| < Chllw||ga-
Since dws = dwsp, we get by Lemma 5.10 that
lws,p — ws|| < Chllws||zia < Chllw|[HA- [

In order to simplify the notation, we will simply write Ay instead of A,
and AL instead of Aﬁo. Furthermore, we let Py = Py, : HA¥(Q) — AL and
Qo = Qn, : L?A*(Q) — A’g be the orthogonal projections with respect to
the inner products (-, -)ga and (-, -), respectively. With this notation it
is straightforward to verify that

Ao Py = QoAp,.

In order to construct the preconditioner Bpj, we will need a smoothing
operator Ry, : AZ — A;“L. (Note that in the context of preconditioners, a
smoothing operator refers to an approximate inverse, typically computed by
a classical iteration, and is not related to mollification procedure discussed
in Section 5.4.) Typically, the operator Rj, will approximate A,:l, but with
high accuracy only on a part of the space. More precisely, the operator R,
is assumed to be symmetric and positive definite with respect to (-, -). In
addition, we assume that there is a positive constant ¢y, independent of h,
such that

(R 'w,w) < collwllfra, w e (I - PRo)Ay, (10.15)
and that Ry, satisfies

(RpApw,w)ga < |lwl|%,, w € AL (10.16)
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The first condition states that the smoothing operator Rj approximates A,
well for highly oscillating functions (orthogonal to the coarse space A’g),
while the second condition states that Ry is properly scaled.

The two-level preconditioner By, : AZ — Aﬁ is defined as w +— Bpw = o3
where o1, 09, 03 is defined by the following algorithm:

(i) 01 = Rpw, .
(11) 09 =01 — Aa Qo(Apo — w),
(iii) o3 = 09 — Rp(Apoa — w).

In steps (i) and (ii), the smoothing operator R}, is evaluated, while in step
(iii) awe must find pg € Af as the solution of the discrete problem

(o, TV ra = (o1, T A — (W, 7) T € AL,
Therefore, in order to evaluate the preconditioner Bj,, approximating Agl,
Ry, is evaluated twice, and Ay and Ay 1 once.

Such a two-level algorithm as presented here may not be very efficient,
since it is usually necessary to assume that condition (10.14) holds. As a
consequence, the linear system associated to Ag is not much smaller than the
system associated to Aj. Therefore, in most practical computations a multi-
level algorithm should be used. Such an algorithm is defined by using the
algorithm above recursively, where the operator Ay !is replaced by the use of
the two-level algorithm at the coarser level, and repeated until a sufficiently
small system is obtained. However, for the theoretical discussion here, where
the main purpose is to discuss how the discrete Hodge decomposition for
the spaces AZ enters into the construction of the smoothing operators Ry,
the two-level algorithm is sufficient. We will therefore restrict the discussion
here to the two-level algorithm above.

Properties of the preconditioner By,

In the rest of this section, only the discrete spaces will occur. For simplicity
of notation, we will therefore drop the subscript h, and just write A¥, A, B,
and R instead of Aﬁ, Ap, By, and Rp,. It is a simple computation to show
that the two-level preconditioner B satisfies the identity

I—BA=(I-RA)(I—-Py)(I—-RA). (10.17)
Furthermore, all the eigenvalues of BA are contained in the interval [1/c¢o, 1],
where ¢ is the positive constant appearing in (10.15). This is a consequence

of the theorem below, which is a two-level version of a pioneering result first
proved in Braess and Hackbusch (1983).

Theorem 10.2. If the assumptions (10.15) and (10.16) hold, then the
two-level preconditioner B : A¥ — A¥ defined above satisfies

1
0 < ((I - BA)w,w)ga < <1 - C—) |wllma, we AR
0
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Proof. The left inequality follows since (10.17) implies that
(I = BAYw,whia = (I - Po)(I — RA)Yw|3y > 0.
Let 7 € (I — Py)A*. To obtain the right inequality, we note that it follows
from (10.15) and the Cauchy—Schwarz inequality that
(RAT, T)a > ¢y |17l 3ra- (10.18)
This follows since
IrlFia = (R™'/27, RY/?Ar)

< (R7'r, )X (RAT, )

< col| 7|l ma(RAT, T)I2.

Note that the operator I —RA is symmetric with respect to the inner product
(-, -)mA, and as a consequence of (10.16), positive semidefinite. Therefore,
we obtain from (10.18) that

I( = RA)7|3a = 171 Fa — (2] = RA)RAT, 7)1

< |\7llFa — (RAT, T) A
1
< (1= =)lI7llFa-
Co
This final inequality further implies that
1
(I = RA)(I — Po)w|aa < (1 - %)IIMIIHA, w e AR,

In other words, the operator norm [|(I — RA)(I — Po)l z(mar(),mar) 18
bounded by 1—1/¢p. Hence, the corresponding norm of the adjoint operator,
(I — Py)(I — RA) admits the same bound, and this is equivalent to the lower
bound. [

Schwarz smoothers

The main challenge in obtaining effective preconditioners for the discrete
operator A : A¥ — A* is the construction of the smoothing operator R. In
fact, it is only in this part of the construction that the special properties of
the operator A and the discrete spaces A* will enter. We will consider so
called Schwarz smoothers. These smoothers will be defined from a collection
of subspaces {A"; }iLy of A*. We will assume that

m

A’“:ZA?

in the sense that all elements w € A* can be written as w = > jwj, where
wj € A;?. The decomposition is not required to be unique. The spaces A;?
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should be of low dimension, independent of the triangulation 7. In fact,
frequently they are taken to be generated by a single basis function.

From the family of subspaces {A;c }, we can can construct two different
smoothing operators, usually referred to as the multiplicative and the ad-
ditive Schwarz smoother. The multiplicative Schwarz smoother is given by
the following algorithm.

Define Rw = o9;,, where oy = 0,

Uj:O'j_l—Pj(O'j_l—A_lw), j:1,2,...,m,

0j =0j-1— Pgm_H_j(Oj_l —A_lw), j=m+1m+2,....2m.

Here P; is the HA-orthogonal projection onto A?. Note that if A; is the
representation of A on A?, defined from (10.13) with A* replaced by A?,
and @; is the L?-orthogonal projection onto A";, then PjA_1 = Aj_le.
This shows that that in each step of the algorithm above, only ‘the local
operator’ A; has to be inverted.

The corresponding additive smoother is given as a suitable scaling of the
operator R, = Z;n:l PjA_l. For simplicity, we will restrict the discussion
here to the multiplicative Schwarz smoother. This smoothing operator will
always satisfy the condition (10.16). In fact, it is straightforward to verify
that

(I —BA)w,w)ga = (I —Py)...(I— P)w, (I—Pp)...(I—P)w) s > 0.

Furthermore, the first condition can be verified by applying the following
result.

Theorem 10.3. Suppose that the subspaces {A;“} of A¥ satisfy the two
conditions

m m m 1/2 / m 1/2
ZZK%T»HASal(ZuwiH%A) (Zunu%ﬂ)  (1019)
j=1

i=1 j=1 i=1

where w; € Af and 7; € A;?, and

m
inf 3" flllfn < arlloln, we (T- R)A, (10.20)
w; €N LT
=3 i 1=1
for some positive constants a; and as. Then the corresponding multiplica-
tive Schwarz smoother satisfies condition (10.15) with ¢y = a?as.

The second condition here is frequently referred to as a stable decom-
position property. This condition is in fact closely related to the additive
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Schwarz operator R, by the relation

(R;'w,w) 1nf Z l|wsl[% -

111
w=

Furthermore, the first condition can be used to obtain the bound
(Ryw,w) < a?(Rw,w).

In fact, results of this type can be found in many places, i.e., in Bramble
(1993), Dryja and Widlund (1995), Smith, Bjgrstad and Gropp (1996), Xu
(1992): see also Section 3 of Arnold et al. (2000). We will therefore not give
a proof here.

The choice of space decomposition
Let {€2;} be the subsets of Q defined by

Q; ={z € Q|suppw C Q;, w EA?}.

Note that if A? is generated by a single basis function, then any point of
2 will only be contained in a finite number of the subdomains €2;, and the
number of overlapping subdomains will not grow with h. The same property
will hold if the spaces A;? are generated by a fixed number of neighbouring
basis functions. Furthermore, the constant a; appearing in (10.19) can be
bounded by the sum of the characteristic functions of the domains ;. So
for a locally defined Schwarz smoother, the constant a; will be a priori
bounded independently of h.

The stable decomposition property, (10.20), is harder to fulfil. For the
rest of this section, let Fi-“ be the one-dimensional subspaces of AF generated
by each basis function. Then, for any w € A* the decomposition

w = g Wi, wieFf,
i

is unique. Furthermore, by using equivalence of norms on the reference
element, we have

Do llwill® < Crllwl?, and || dwil| < Cih~ " will, (10.21)

for each w € AF, where the constant C; is independent of h.

Consider first the case k£ = 0 and assume that the hypotheses of The-
orem 10.1 hold. It follows from the standard duality argument of finite
element theory that for all w € (I — Py)A?, which are orthogonal to con-
stants, we have the estimate

lwll < chl| dw]. (10.22)
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In fact, this result is also contained in Theorem 10.1. The property (10.22)
reflects the fact that the elements of (I — Py)A" are highly oscillating func-
tions. However, estimate (10.21) gives

m
> llwillfia < C1a72flw)?,
i=1

and therefore (10.22) implies that (10.20) holds.

Consider next the case when 1 < k < n. Of course, in this case we can
not expect the bound (10.22) to hold in general, since the L?-norm and
the HA-norm coincide on 3*. Instead we have to rely on the estimates
given in Theorem 10.1. Hence, it seems necessary that the discrete Hodge
decomposition will enter the construction.

The smoothers introduced by Vassilevski and Wang (1992) in two space
dimensions, and Hiptmair (1997) in three dimensions use the decomposition

doarf 4y rk (10.23)
( J

of A*. This decomposition is stable. In order to see this let w € (I — Py)A*
be decomposed as

w = da+uJ5:Z d01+2w5,j,
( J

where o and wg are as in Theorem 10.1, o; € F?‘l and ws ; € F?. Using the
estimates from (10.21) and Theorem 10.1 we now have

> IHdail* + ) flws,
i j

2 < ch™(|o]* + flws|I)

< cllwllra,

which shows (10.20).

As an alternative to the decomposition (10.23), which employs the basis
functions of both the spaces A*~1 and A*~!, the construction carried out
in Arnold et al. (2000) only utilizes the basis functions of the space A*.
However, the subspaces will then not be one-dimensional, since one has to
make sure that all the spaces de_l are contained in at least one subspace.
This will typically lead to the property that a low (< 10)-dimensional linear
system has to be solved for each step of the Schwarz algorithm. We refer to
Arnold et al. (2000) for further details.
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11. The elasticity equations
11.1. Introduction

The equations of linear elasticity can be written as a system of equations of
the form

Ao = eu, dive = f in Q. (11.1)

Here the unknowns o and u denote the stress and displacement fields en-
gendered by a body force f acting on a linearly elastic body which occupies
a region ) C R"™, with boundary I'. Then o takes values in the space
S = Rg of symmetric second-order tensors and u takes values in V = R™.
The differential operator € is the symmetric part of the gradient, div denotes
the divergence operator taking tensor fields to vector fields, and the fourth
order compliance tensor A = A(z) : S — S is a bounded and symmetric,
uniformly positive definite operator reflecting the properties of the mate-
rial at each point. If the body is clamped on the boundary 0f2 of 2, then
the proper boundary condition for the system (11.1) is u = 0 on 0f2. For
simplicity, this boundary condition will be assumed throughout most of the
discussion here. However, there are issues that arise when other boundary
conditions are assumed (e.g., traction boundary conditions on = 0). The
modifications needed to deal with such boundary conditions are discussed
in the final subsection of this part of the paper.

The system (11.1) can be formulated weakly in a number of ways. One
is to seek o € H(div, 2;S), the space of square-integrable symmetric tensor
fields with square-integrable divergence, and u € L?(Q;V), satisfying

/(AJ:T+diVT-u) dz =0, T € H(div,;S),

. (11.2)
/diva-vdx:/ fvdx, veL*(Q;V).
Q Q

A second weak formulation, that also enforces the symmetry weakly, seeks
o € H(div, ;M), u € L*(;V), and p € L?*(Q; K) satisfying

/(Aa:7+div7‘~u+7:p) dr =0, T € H(div, Q; M),
Q
/diva-vdx:/fv dz, ve L*(Q;V), (11.3)
Q Q
/U:qu:(), q € L*(%;K),
Q

where M is the space of second-order tensors, K the subspace of skew-
symmetric tensors, and the compliance tensor A(x) is now considered as
a symmetric and positive definite operator mapping M into M. In the
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isotropic case, the mapping o — Ao has the form

1 A
Ao=—|o— ———tr(o)] |,
20 21+ nA

where A(x), u(x) are positive scalar coefficients, the Lamé coefficients.

Stable finite element discretizations with reasonable computational com-
plexity based on the variational formulation (11.2) have proved very diffi-
cult to construct. In two space dimensions, the first stable finite elements
with polynomial shape functions were presented in Arnold and Winther
(2002). For the lowest order element, the approximate stress space is com-
posed of certain piecewise cubic functions, while the displacement space con-
sists of piecewise linear functions. In three dimensions, a piecewise quartic
stress space is constructed with 162 degrees of freedom on each tetrahedron
(Adams and Cockburn 2005). Another approach which has been discussed
in the two-dimensional case is the use of composite elements, in which the
approximate displacement space consists of piecewise polynomials with re-
spect to one triangulation of the domain, while the approximate stress space
consists of piecewise polynomials with respect to a different, more refined,
triangulation (Fraeijs de Veubeke 1965, Watwood and Hartz 1968, Johnson
and Mercier 1978, Arnold, Douglas and Gupta 19845b).

Because of the lack of suitable mixed elasticity elements that strongly
impose the symmetry of the stresses, a number of authors have developed
approximation schemes based on the weak symmetry formulation (11.3):
see Fraeijs de Veubeke (1965), Amara and Thomas (1979), Arnold, Brezzi
and Douglas (1984a), Stenberg (1986), Stenberg (1988a), Stenberg (1988b),
Arnold and Falk (1988), Morley (1989), Stein and Rolfes (1990), Farhloul
and Fortin (1997). Although (11.2) and (11.3) are equivalent on the con-
tinuous level, an approximation scheme based on (11.3) may not produce a
symmetric approximation to the stress tensor, depending on the choices of
finite element spaces.

In this section of the paper, we build on the techniques derived in the
previous sections to develop and analyse finite element approximations of
the equations of linear elasticity based on the mixed formulation (11.3) with
weak symmetry. The basic ideas first appeared in Arnold, Falk and Winther
(2006¢) in two dimensions and Arnold, Falk and Winther (2005) in three
dimensions.

In order to write (11.3) in the language of exterior calculus we will use the
spaces of vector-valued differential forms presented in Section 6. The do-
main 2 is a bounded open set in R"”, V = R" denotes its tangent space at any
point, and K = V AV the space of bivectors defined in Section 2.1, which is
identified with the space of skew-symmetric linear operators V.— V. As ex-
plained in Section 6, it is natural to seek the stress o in the space A" ~1(Q; V),
so that if ' is an (n—1)-dimensional surface embedded in €, e.g., a portion of
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the boundary of a subdomain of €2, then fr o is a vector representing force.
The Hodge star operator then represents the stress by xo € A1(€; V), which
means it defines a linear operator V. — V (i.e., a second-order tensor or ma-
trix) at every point: this is the classical representation of stress. In Propo-
sition 6.1, we showed that the operator S = S,,_1 : A" 1(Q; V) — A*(Q; K)
defined in (6.2) corresponds (up to a factor of £2) to taking the skew-
symmetric part of its argument. Thus the elasticity problem (11.3) becomes:
find (o,u,p) € HA"1(Q; V) x L2A™(Q; V) x L?2A™(Q;K) such that

(Ao, 1) + (d1,u) — (ST,p) =0, TE HAn_l(Q;V),
(do,v) = (f,v), ve LPA"(Q;V), (11.4)
(So,q) =0, q € L*A™(; K).

This problem is well-posed in the sense that, for each f € L2A™(Q;V), there
exists a unique solution (o, u,p) € HA"1(; V) x LZA™(; V) x L2A"(Q; K),
and the solution operator is a bounded operator

L2A™(; V) — HA"H(Q; V) x L2A™(Q; V) x L2A™(; K).

This will follow from the general theory of such saddle point problems
(Brezzi 1974) once we establish two conditions:

(W1) ||I7]|%4 < c1{A7,7) whenever 7 € HA"1(Q; V) satisfies (dr,v) =0
Vv € L2A™(€; V) and (ST,q) = 0 Vg € L?A™(; K),

(W2) for all nonzero (v, q) € L>A™(; V) x L2A"™(£2; K), there exists nonzero
7 € HA"HQ; V) with (dr,v) = (S7,q) > eal|7llaa ([l + llal),

for some positive constants ¢; and ce. The first condition is obvious (and
does not even utilize the orthogonality of S7). However, the second condi-
tion is more subtle. We will verify it in Theorem 11.1 below.

We next consider a finite element discretizations of (11.4). For this, we
choose families of finite-dimensional subspaces A7~1(V) ¢ HA"1(Q; V),
AM(V) € L2A™(; V), and A7(K) € L2A"(©; K), indexed by h, and seek the
discrete solution (o, up, pp) € AP 7H(V) x AZ(V) x A%(K) such that

(Aop, ) + (d7,up) — (ST,pp) =0, T E AZ_l(V),
(dop,v)y = (f,v) veAR(V), (11.5)
(Son,q) =0, q € AR (K).

In analogy with the well-posedness of the problem (11.4), the stability of the
saddle point system (11.5) will be ensured by the Brezzi stability conditions:

(S1) |I7113 < c1(AT,7) whenever T € AZ_l(V) satisfies (dr,v) =0
Vv € A7 (V) and (ST,q) = 0 Vq € A}(K),
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(S2) for all nonzero (v,q) € A7 (V) x A}(K), there exists nonzero
7€ Ay~ (V) with (dr,v) = (ST,9) > callr || ma(llv] + llal)),

where now the constants ¢; and co must be independent of h. The difficulty
is, of course, to design finite element spaces satisfying these conditions.
Just as there is a close relation between the construction of stable mixed
finite element methods for the approximation of the Hodge Laplacian and
discrete versions of the de Rham complex, there is also a close relation
between mixed finite elements for linear elasticity and discretization of an
associated complex, the elasticity complex, which will be derived in the next
subsection. The importance of this complex for the stability of discretiza-
tions of elasticity was first recognized in Arnold and Winther (2002), where
mixed methods for elasticity in two space dimensions were discussed. It
turns out that there is also a close, but nonobvious, connection between
the elasticity complex and the de Rham complex. This connection is de-
scribed in Eastwood (2000) and is related to a general construction given in
Bernstein, Gel'fand and Gel’fand (1975), called the BGG resolution (see also
Cap, Slovak and Soucek (2001)). In Arnold et al. (2006¢) (two dimensions)
and Arnold et al. (2005) (three dimensions), we developed a discrete ver-
sion of the BGG construction, which allowed us to derive stable mixed finite
elements for elasticity in a systematic manner based on the finite element
subcomplexes of the de Rham complex described earlier. The resulting ele-
ments in both two and three space dimensions are simpler than any derived
previously. For example, as we shall see, the simple choice of PyA"1(7},; V)
for stress, PoA™(7y; V) for displacement, and PyA™(7; K) for the multiplier
results in a stable discretization of the problem (11.5). In Figure 11.1, this
element is depicted in two dimensions with a conventional finite element
diagram that portrays the degrees of freedom on a triangle: for stress the
first two moments of its trace on the edges, and for the displacement and
multiplier, their integrals on the triangle (two components for displacement,
one for the multiplier). Moreover, this element is the lowest order of a fam-
ily of stable elements in n dimensions utilizing P.A""1(7,;V) for stress,
Pr_1AN"(Ty; V) for displacement, and P,_1A™(7p; K) for the multiplier.

b

Figure 11.1. Approximation of stress, displacement, and
multiplier for the simplest element in two dimensions.

In this section we shall basically follow the approach of Arnold et al.
(2006¢) and Arnold et al. (2005), but with some simplifications, and in a
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manner which works in n dimensions. In the Section 11.2, we show how
an elasticity complex with weakly imposed symmetry can be derived from
the de Rham complex. For the convenience of readers more familiar with
the classical notation for elasticity, in Section 11.3 we specialize to the cases
n = 2 and n = 3 and translate our results from the language of exterior
calculus to the classical notation. In Section 11.4, we give a proof of the
well-posedness of the mixed formulation of elasticity with weak symmetry
for the continuous problem, as a guide for establishing a similar result for
the discrete problem. In Section 11.5, we derive discrete analogues of the
elasticity complex obtained in Section 11.2, beginning from discrete ana-
logues of the de Rham complex, and identify the required properties of
the discrete spaces necessary for this construction. These results are then
used to establish the main stability result for weakly symmetric mixed fi-
nite element approximations of the equations of elasticity in Section 11.6.
In Section 11.7 and Section 11.8, we show how our results can be extended
to the equations of elasticity with traction boundary conditions and also to
obtain some simplified elements.

11.2. From the de Rham complex to the elasticity complex

In this subsection we derive the elasticity complex in n dimensions starting
with the de Rham complex. Our derivation is strongly influenced by the
derivation given in Eastwood (2000) in three dimensions, although we have
rearranged it substantially and, moreover, obtain a different complex which
is the appropriate one when the symmetry of the stress is imposed weakly.
The derivation is such that in Section 11.5 we are able to mimic it on the
discrete level and so obtain finite element subcomplexes of the elasticity
complex from corresponding finite element subcomplexes of the de Rham
complex.

We start with the Cartesian product of two vector-valued de Rham com-
plexes, as in (6.1), one with values in V and one with values in K. Letting
W := K x V and writing A¥(W) for the more cumbersome A*(Q;K) x
A*(€; V), we have the starting complex:

(& 9 G G

0 — AO(W) —= AL (W)
Here the two d operators in the diagonal matrices represent d ® idg and
d®idy, respectively. The elasticity complex will be realized as a subcomplex

of an isomorphic image of this complex.
Define K = K}, : A*(Q; V) — A¥(Q; K) by

(Kw)g(viy ... ) = X(2) Awg(v1, ..., 0k).

AM(W) — 0.  (11.6)

where X (z) € V is the vector corresponding to x as in Section 3.2. Set
S = dK — K d, or, more precisely, S, = dpi 1K — Kpy1 dg - AF(Q;V) —
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AF1(Q; K). Since d? = 0, it follows that
dS+S5d=0. (11.7)
Next, we define an isomorphism ® = &, : AF¥(W) — A*(W) by

Q(w, p) = (w+ Kp, p),

with inverse given by

O Hw, 1) = (w = Kp, p),

and an operator A = Aj : AF(W) — A*1 (W) by A = ®dd~!. The
operator A has a simple form. Using the definition of ®, we obtain for
(w, ) € A¥(W),

Alw, p) = @ o d(w — Kp, p) = @(dw — dKp, dp) = (dw — Sp, dp).

By construction, Ao .4 = 0, and ® is a cochain isomorphism from (11.6) to
the complex

A A A

0— AO(W) = Al(W) = .- S5 AN (W) — 0. (11.8)

Using the definition of the exterior derivative, the definition of K, and
the Leibniz rule, we obtain

k+1

(Spw)a(v1, .-, vp41) = Z(—l)jHUj ANwg(v1, .o, 0jy o, Vk41),
j=1

so Sy, is precisely the operator defined in (6.2) of Section 6, applied pointwise.
As shown in that section, the operator S, : A" 2(Q; V) — A"~ 1(Q;K) is
an isomorphism. This will be crucial to the construction.
To proceed, we define
"2 = {(w, 1) € A" *(W) | dw = Sp},
"= {(w,p) € A"H(W) |w=0},

with projections 7772 : A" 2(W) — I'"2 and 7"~ : A» 1 (W) — !
given by

7Tn_2 (wa :UJ) = (w, S;EQ dw)a Wn_l(wa :UJ) = (07 H + dS;—12w)

Using (11.7), it is straightforward to check that A maps A"~2(W) into I'"~2
and T2 into ™!, so that

0— AOW) 2 o A An=3(w) A prm2 A prel A An(yyy
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is a subcomplex of (11.8). Moreover, the diagram

A AT (W) D AT2(W) S ATL(W) S A(W) — 0

T = I

oA A3y A e A et AL AWy o

commutes, and as each of the vertical maps is a projection, they induce a
surjective map on cohomology. Now we introduce the obvious isomorphisms

A" K) 2T wies (W, S, dw),
and
ATH V) =T e (0, ).
Then the bottom row of (11.9) becomes

0— AO(W) 25 .. A A3 (W)

dosS; ',0d 1
— A" (V)

(d:—Sn—3) An_Z(Q; K)

S DT pmewy) 0 (11.10)
We refer to the complex (11.10), or at least terms of degree n — 3 through
n, as the elasticity complex. Since the highest-order de Rham cohomology
group of 2 vanishes, it follows from the construction that the same holds
true for the highest-order cohomology group of the elasticity complex. The
same is true for the L? version of the elasticity complex, and this is what is
needed to show the well-posedness of the problem (11.4). We show this in
Section 11.4.

11.3. Connections to 2-D and 3-D elasticity complexes

In this subsection, we consider the special cases n = 2 and n = 3 and identify
the elasticity complex with a complex consisting of spaces of scalar-, vector-,
and tensor-valued proxy fields, i.e., fields with values in R, V = R"”, and
M :=V ® V, and mappings which are differential operators.

Our tools for making the identifications are simple:

(1) Algebraic 1-forms may be identified with vectors via the Riesz map
j induced by the inner product in V. In this way Alt'V = V and
AltH(V; V) = M.

(2) In 2D the Hodge star operation provides isomorphisms APV 5 R
and Alt' V 25 Alt' V. In 3D it provides isomorphisms Alt? V 5 R and
Alt2V 5 ALt V.

(3) In 2D the Hodge star operation for multivectors (which in this subsec-
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tion we denote ®) provides an isomorphism from K 9, R. In 3D the

isomorphism is from K % .

If we use a positively oriented orthonormal basis e; and dual basis x;, these
isomorphisms are as follows.

(1) da; s ¢; and e; dx; L e ® e;.

(2) 2D: dzq A dae % 1 and dog & dze, dog &> —dzg;
3D: dzq A dao A dxs = 1 and dxi A dxy R dxs, dz; A dxg R —dxo,
dxg A dxs s dx.

(3) 2D: e; Aeg 2, 1 3D: e1 N es 2, es3, etc.

As an example, we compute the operator V — V in two dimensions which
corresponds to the map Sy : V — Alt!(V; K) after identifying the last space
with V via ®, %, and 5. Now

(Soer)(v) =v Aep = [dxi(v)e; + daa(v)ea] Aep = —er A eg daa(v),

so Sper = —eq A ey dxo. Thus, after the identifications, we compute the
image of e as

S ® * J
e1 =% —ep Aeg dog = —dag — dzg v ;.

Similarly es +— eo. Thus, modulo these isomorphisms, the map Sy is simply
the identify V — V.

The elasticity complex in two dimensions
In the case n = 2, the elasticity complex is

dooSy todo (=S1,d1)T

0 — A% K) AN Q; V) A2 K) x A%(Q; V) — 0.

Using the listed isomorphisms, we can convert the spaces of differential
forms to function spaces:

In this way, the elasticity complex becomes

kw,div)T
0 — C®(Q) L (0 M) LI 5oo (0 K) x 0%(9: V) — 0.
Indeed, we have already seen that the operator S; corresponds to a con-
stant multiple of skw, and that the operator d; corresponds to the tensor
divergence (i.e., the map v ® w — (divv) ® w). So we need only clarify
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the operator J which corresponds to dg o Sy Lo dy. Identifying A'(Q;K)
with C°(€;V) via ®, x, and j, we find that do : A°(Q;K) — A'(Q;K)
corresponds, as usual, to the operator curl : C*°(2) — C*°(2;V) and the
operator dg : A%(2; V) — A'(; V) to the corresponding operator on vectors
curl : C°(Q; V) — C®(2; M) given by curl(¢e;) = (curl ) ® e;. Also, we
have seen, modulo these identifications, that Sy corresponds to the identity
operator on C°(€); V). Thus we conclude that the operator J correspond-
ing to dgo Sy o dg is curlcurl : C°(Q) — C>(Q; M). Written in terms of
the usual basis on V| it is given by

9%¢ . 9%¢

o 8$22 0x10x2
Jo = ) 9%
0x10x2 63312

The elasticity complex in three dimensions
When n = 3, the elasticity complex (11.10) is

0 — A% K) x A%(Q; V) LT, A1 k)

dyoSy tody (=S2, d)T
_ _

A%(Q;V) A3 K) x A3(Q; V) — 0. (11.11)

We shall show that this corresponds to
0 (). (). (grad,i) 0 ().
0— C®(Q V) x C°(2;K) ——= C(Q; M)

(skw,div)T
_

L, oo (M) C®(Q;K) x C(Q V) — 0, (11.12)

where the operator i represents the inclusion of K into M, and the operator

J is a second-order differential operator which will be defined below. More

precisely, if the spaces in (11.11) are mapped isomorphically onto the cor-

responding spaces in (11.12) using the three classes of isomorphisms listed

at the start of this subsection, then the maps in (11.11) correspond via

composition to the maps shown in (11.12), up to nonzero constant factors.
The correspondence between the last parts of the sequences

(—82,d2)T
el LN

A%(Q;V) A3(Q;K) x A3(Q; V)

and
kw,div)T
C (M) S G0 0. K x (0, V)
is straightforward. We have already seen that S5 corresponds to a multiple
of skw and that ds corresponds to the tensor divergence.
The correspondence between the first parts of the sequences

(do,—So)
-

AV (4 K) x A%(Q; V) AN (Q;K)
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and
d,?
O (V) x C=(0; K) E2, oo (0, M)
is similar. It is easy to see that dy corresponds to the vector gradient,
and we can follow the basis elements through the mappings to see that Sy
corresponds to the inclusion ¢. For example, on the basis element e; A eg =
e1 ®ex —egx ®ep, we get

g .
ei1\eg 2, es =2 eiNegdxi+eaNegdxs 2, —egdxri4er dxs N e1Qes—ese.

In order to identify the operator J corresponding to djo0.S; Yo dy, consider
the diagram

—1

AY(Q; K) A2(QK) S AN V) A2(Q; V)

io| i | i |

curl =-1 curl
C®(M) — C®(OQ;M) — C®°(Q;M) — C*°(Q; M)
We have indicated the operators corresponding to the two occurrences of d;.
As is easy to check, they are both occurrences of the tensor curl, f ® e; —
curl f ® e; for any smooth vector field f. We have also denoted the operator
corresponding to Si, namely j* ®S15 7!, by Z. We now compute Z using a
basis. Since

d1 dl

Si(er dzp)(v,w) = v Aey dzy(w) — w A eg dzy(v)
=ey A ey dxa(v)dei(w) + es A ep deg(v) dzg (w)
—ex A ey drg(w)dzy(v) —es A ey deg(w) dx(v)
= (e1 Aeg day A dag + €1 Aes doy A das) (v, w),

we have
Si(eq dx1) =e1 Aea dzy A dxe + e1 Aeg dxg A das.
A similar computation gives
Si(e1 dxg) = e1 Aes dzg A das.

Thus Z(e; ® e1) is the composition

.71 S
61®€1'J—>€1 dz1 ~5 eg Aeg doy A dxa + 1 A egdzy A das
®x J
— e3 drs + eo dxo ¥~ €9 ® e + e3 ® €3,

and Z(es ® 1) = —ej ® eg. Since similar expressions apply to the other
basis functions, we find that

E(ei®ej):5ij26k®ek—ej®ei
k
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for all i, j, or, equivalently, ZF = tr(F)I — FT for F € M. We then have
ELF = (1/2) tr(F)I — FT, and

JF =curl(Ecurl F), F e C®(Q;M).

It is worth remarking that if £/ = FT, then JF = curl(curl F)7, and if
F = —F7T then JF = 0.

There are also elasticity complexes corresponding to the case of strongly
imposed symmetry. In two dimensions, this complex takes the form

0— =L co@;s) I 0=, V) - 0, (11.13)

where S C M is the space of symmetric tensors. The complex (11.13) can
be obtained from the complex (11.13) by performing a projection step. To
see this, consider the diagram

skw,div)T
0—C®(Q) L ooy M) SV Goo (0. K) x 0%(; V) — 0

b |

0—C=(Q) L ce;s) I (V) —0,
7(q,u) = u — divq. The vertical maps are projections onto subspaces and
the diagram commutes, so define a cochain projection, and therefore induce
a surjection on cohomology. The connection between the two versions of
the elasticity complex is explored in more detail in Arnold et al. (2006¢),
but will not be pursued here.

The corresponding elasticity complex in three dimensions with strongly

imposed symmetry of the stress tensor is given by

0— C®(V) S C2S) L 02 8) L% e V) — 0, (11.14)
where € u is the symmetric part of grad u for a vector field u. If we were to
follow the program outlined previously for mixed methods for the Poisson
equation, the construction of stable mixed finite elements for elasticity for
strong symmetry would be based on extending the sequence (11.13) to a
complete commuting diagram of the form

0—C®(Q) L c°(Q:S) L% (V) — 0

lﬂh lwh lwh (11.15)

O—) Wh L Eh ﬂ Vh — 0’
where W), € H?(Q), ¥, € H(div,;S) and Vj, € L%(Q;V) are suitable
finite element spaces and the 7r2 are corresponding projection operators
defining a cochain projection. This is exactly the construction performed in
Arnold and Winther (2002) in two dimensions. In particular, since the finite
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element space W}, is required to be a subspace of H2(£2) (the natural domain
of J), we can conclude that the finite element space W} must contain quintic
polynomials, and therefore the lowest-order space ¥ will at least involve
piecewise cubics. In fact, for the lowest-order elements discussed in Arnold
and Winther (2002), W}, is the classical Argyris space, while X, consists of
piecewise cubic symmetric tensor fields with a linear divergence.

The analogous approach in three dimensions would be based on develop-
ing finite element spaces approximating the spaces in the complex (11.14)
and embedding (11.14) as the top row of a commuting diagram analogous
to (11.15), with a corresponding finite element complex as the bottom row.
However, as mentioned previously, when the symmetry constraint is en-
forced pointwise on the discrete stress space, this construction leads to in-
tricate finite elements of high-order. In this paper, we instead pursue an
approach based on the weak symmetry formulation.

11.4. Well-posedness of the continuous problem

As discussed in Section 11.1, to establish well-posedness of the elasticity
problem with weakly imposed symmetry (11.4), it suffices to verify condition
(W2) of that subsection. This follows from the following theorem, which
says that the map

(_Sv d)T
_—

HA™HQ; V) HA™(;K) x HA™(£;V)

is surjective, i.e., that the highest-order cohomology of the L? elasticity
sequence vanishes. We spell out the proof in detail, since it will give us
guidance as we construct stable discretizations.

Theorem 11.1. Given (w,u) € L?A™(;K) x L2A™(2;V), there exists
o € HA"1(Q;V) such that do = p, —S,_10 = w. Moreover, we may
choose o so that

lollzra < e(llwll + [ull),

for a fixed constant c.

Proof. The second sentence follows from the first by Banach’s theorem, so
we need only prove the first.

(1) By Theorem 2.4, we can find n € H'A"~1(Q; V) with dn = p.

(2) Since w + Sp—1n € HA"(Q; K), we can apply Theorem 2.4 a second
time to find 7 € H'A" " }(; K) with d7 = w + S,_17.

(3) Since S, is an isomorphism from Alt"~2(V; V) to Alt"~!(V; K), when
applied pointwise, it gives an isomorphism of the space H*A"~2(£); V)
onto HIA"1(Q;K), and so we have p € H'A""2(Q; V) with S,,_op =
-

(4) Define o0 = dp+n € HA"1(Q; V).
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(5) From steps (1) and (4), it is immediate that do = p.
(6) From (4), —=S,—10 = =S,—1dp — Sp—1n. But, since dS = —S54d,

—Sp—1dp = dSp—2p = dT =w + Sh-17,
S0 —S,_10 = w.
U]

We note a few points from the proof. First, although the elasticity prob-
lem (11.4) only involves the three spaces HA"~1(Q;V), L?A"(Q;V), and
L?A™(Q; K), the proof brings in two additional spaces from the BGG con-
struction: HA""2(Q; V) and HA"1(£;K). Also, although S,,_; is the only
S operator arising in the formulation, S,,_o plays a role in the proof. Note,
however, that we do not fully use the fact that S,,_s is an isomorphism from
Alt"2(V; V) to Alt"1(V;K), only the fact that it is a surjection. This will
prove important in the next subsection, when we construct a discrete elas-
ticity complex.

11.5. A discrete elasticity complex

In this subsection, we derive a discrete version of the elasticity sequence by
adapting the construction of Section 11.2. To carry out the construction, we
will use two discretizations of the de Rham sequence, in general different, one
to discretize the K-valued de Rham sequence and one the V-valued de Rham
sequence. For £k =0,1,...,n, let Afl define a finite-dimensional subcomplex
of the L? de Rham complex with an associated cochain projection Hﬁ :
AF — Aﬁ. Thus the following diagram commutes:

O—>A0i>---—d>An_1i>An—>O
lnh lnh lnh (11.16)
O—>A2i>..._d>AZ_1—d>AZ—>O,

We do not make a specific choice of the discrete spaces yet, but, as shown in
Section 5, there exist many such complexes based on the spaces P,.A*(7},)
and P~ A¥(7},) for a simplicial decomposition 7, of Q. In fact, for each poly-
nomial degree r > 0 there exists 2”1 such complexes with A} = P,.A"(T3,).

Let /_\Ifl denote a second finite-dimensional subcomplex of the L? de Rham
complex with a corresponding cochain projection Il; enjoying the same
properties. Supposing a compatibility condition between these two dis-
cretizations, which we describe below, we shall construct a discrete elastic-
ity complex based on them, in close analogy with the BGG construction in
Section 11.2.

Let A¥(K) = A¥ ® K and A¥(V) = A¥ ® V. For brevity, we write AF(W)
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for A¥(K) x A (V). In analogy with (11.6), we start with the complex

0 — AR(W) GHR Ay (W) R G

AP(W) — 0. (11.17)

Since /_\ﬁ may not equal Afl, the operator K may not map AQ(K) into
AF(V). So we define Kj, : A¥(V) — A¥(K) by K}, = I1,K where IIj, is the
given projection operator onto AZ(K)

Next we define S, = Sk, : /_XfL(V) — AZH(K) by S, = dKj, — Ky d, for
k=0,1,...,n—1. Observe that the discrete version of (11.7),

ds, = -8, d (11.18)

follows (exactly as in the continuous case) from d? = 0. From the commu-
tative diagram (11.16), we see that

Sp = dII,K — I, Kd =,(dK — K d) = II,S.

Continuing to mimic the continuous case, we define the automorphism @,

on A¥(W) by
(I)h(wv M) = (w + Kpp, M)?

and the operator Ay, : AF(W) — AZH(W) by A = ®,d®; !, which leads
to

Ah(w,ﬂ) = (dw - Sh/% dM)

Inserting the isomorphisms @, into (11.17), we obtain the isomorphic com-
plex

Ap

0 — AQ(W) 2 AL (wy) A A Anewyy g, (11.19)

As in the continuous case, the discrete elasticity complex will be realized
as a subcomplex of this complex. We define

P72 = {(w, ) € A 2(W) | dw = Sz},
7 = {(w, 1) € A (W) w = 0).

Again, Aj, maps AZ‘Q(W) into FZ_Q and FZ_Q into FZ_l, so that
0 — AQ(W) 20 ... By An=3(yy) Ar, pam2 An paot A wneyyy

is indeed a subcomplex of (11.19).

As in the continuous case, we could identify Fz_l with Az_l(V), but,
unlike in the continuous case, we cannot identify I'l'"? with A7'~?(K), since
we do not require that S,,_2 j, be invertible (and it is in fact not invertible in
the applications). However, we saw in the proof of Theorem 11.1, that the
decisive property of S, is that it be surjective, and surjectivity of S,,_o,
is what we shall require in order to derive a cochain projection and obtain
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the analogue of the diagram (11.9). Thus we make the following
Surjectivity assumption:

The operator S,,_2 ), maps AZ‘Q(V) onto AZ_l(K). (11.20)

Under this assumption, the operator S, = S,_2 has a right inverse S,T1

mapping A}~ (K) into A77?(V). This allows us to define discrete counter-
parts of the projection operators 7”2 and 7"~ ! by

2w, 1) = (W, p— S S+ Sdw),  mp T (w, 1) = (0,4 + dSfw),
and obtain the discrete analogue of (11.9):

A AT (W) A AP2(W) 2 ALY R AR (W) — 0

lid lﬂnfz lﬂm lid (11.21)

CAnArew) A oppe2 A oppel o A ancy) o,

It is straightforward to check that this diagram commutes. For example, if
(w, p) € A} 73(W), then

W,T;_ZAh(w, p) = W}T;_Q( dw — Sk, du)
=(dw — Spp, dp — S;;Sh dp + S;rld( dw — Spp))
=(dw — Sup, dp — S} (Sp dp + dSpp))= An(w, ),

where the last equality follows from (11.18). Thus the vertical maps in
(11.21) indeed define a cochain projection.

Since Aj, maps Az_l(W) onto A} (W), the diagram implies that .4; maps
I_‘Z_l onto A(W), i.e., that (—Sp—_1 4, d)T maps HA}1(V) onto Ap(K) X
A?(V). This suggests that the choice of finite element spaces HA? (V)
for stress, A} (V) for displacements, and A} (K) for the multiplier will lead
to a stable discretization of (11.5). We now make specific choices for the
two sets of spaces Aﬁ and AZ for K =0,1,...,n and verify the surjectivity
assumption. Then in the next subsection we prove that they do, in fact,
lead to a stable discretization.

Let 73 denote a family of shape-regular simplicial meshes of {2 indexed
by h, the maximal diameter of the simplices in 7, and fix the degree r > 0.
Our choices are then:

o AP =P AT, AL = PANT), and
o Ny 2 =P (T, Ny = Pra AT, Ay = PrAR(Th).

For the remaining spaces, we choose A¥ and A} as either P_ HA’C (73,) or
PSAk(Yﬁ), for appropriate degrees s, so as to obtain the commuting diagram
(11.16). In all cases we use the canonical projection operator related to the
degrees of freedom in the space, as defined at the end of Section 5.1. Note



136 D. N. ArNoOLD, R. S. FALK AND R. WINTHER

that in the lowest-order case r = (0, we are approximating the stresses
by piecewise linear functions and the displacements and the multiplier by
piecewise constants.

We now verify the surjectivity assumption for this choice.

Theorem 11.2. Let ITP' : AP 1K) — Py A" (73 K) and 2.
A" V) — P ,A"2(T3; V) be the canonical projection operators de-
fined in terms of the degrees of freedom (5.2). Then

1S, o2 =17 1S, 5 on A" (V).

Consequently S,,_2 = Hz_lSn_g maps the space 73;+2A”_2(771;V) onto
P;+1An_1(7715K)~

Proof. We will show that the statement easily follows from the first, since
HZ_l and S,,_o are both surjective.
For the proof, we define the operator K’ : A¥(2; K) — A*(Q; V) by

(K'w)e(v1, ..., 0) = we(vi, ..., vp) X ()

where X (z) is the element of V corresponding to x and the last product
is the action of the skew-symmetric operator w,(vi,...,vx) on the vector
X (x). We then have

Kohp=wAK'pu weA*Q;V), pe N (Q;K).
We next show that
Swhp = ()" WA(K'd—dK \p, we A¥Q;V), pe N(QK). (11.22)
This follows from the Leibniz rule. We have
dKwAp= d(KwAp) — (DKo A dp = d(w A K'p) — (=1)*w A K'dp,
and
KdwAp=doAK'p=dwAK'p) - (—1)fw A dK'p.

Subtracting we get (11.22). Thus, if u € P.A (Q;K), there exists ¢ €
Pr_1AVTH(Q; V) such that

SwAp=14wA(, weAF(K)

(namely, just take ¢ = (K'd — dK')u).
Now, to prove the theorem, we must show that

(I} Sp—g — 718, oI} )0 = 0

for all ¢ € A""2(Q; V). Defining w = (I — I} ?)o, the required condition
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becomes Hz_lSn_gw = (. Since fIZ_%) = 0, we have

/TrfW/\C: 07 C € Pr—d+n—1Ad_n+2(f;V)7 f € Ad(%)? n—1<d< n,
!

(11.23)
(in fact (11.23) holds for d = n — 2 as well, but this is not used here). We
must show that (11.23) implies

/Trf(Sn_gw) Ap=0
f

for pt € Pr_qun—1 A" (£ K), f € Ay(Tp), n — 1 < d < n. This follows in
view of the result proved in the last paragraph (applied on the face f; note
that d, K, K’ and S commute with traces). (]

In the next subsection, we use this result to verify that this choice of spaces
results in a stable finite element discretization of the variational formulation
of elasticity with weak symmetry.

11.6. The main stability result for mized finite elements for elasticity

We show in this subsection that the choices
APTHV) = P A (T3 V),
AJ(V) = PLA™(T;; V), (11.24)
AR (K) = P A" (T; K),

give a stable finite element discretization of the system (11.5).
The first stability condition (S1) is obvious since, by construction,

AP, 1 A" (Th: V) C PLA™(Th V).

The condition (S2) is more subtle. Our proof is inspired by the proof of
the well-posedness result, Theorem 11.1, but involves a variety of projec-
tions from the continuous to the finite element spaces, and keeping track
of norms. A technical difficulty arises because the canonical projection
1:[2_2 : A"2(Q; V) — P ,A"2(T,; V) is not bounded on H', since its
definition involves traces on subsimplices of codimension 2. On the other
hand, we cannot use the smoothed projection operators introduced in Sec-
tion 5.4, because these do not preserve the moments of traces on faces of
codimension 0 and 1, which were required in the previous theorem to prove
that Hz_lSn_gfIZ_Q = Hz_lSn_g. Hence we introduce a new operator,
Py« A"2(Q; V) — P ,A""2(T3; V). Namely, as for the canonical projec-
tion, Ppw is defined in terms of the degrees of freedom in (5.2), but it is
taken to be the element of P, ,A""2(7}; V) with the same moments as w on
the faces of codimension 0 and 1, but with the moments of a smoothed ap-
proximation of w on the faces of codimension 2. For more details see Arnold
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et al. (2006¢). The properties we will need of this operator as well as the
relevant canonical projections are summarized in the following lemma.

Lemma 11.3. Let

=t A" 1(Q,K)—>P+1A” Y7, K),
A" (4 K) — PrA™(Th; K),

Hn 1 1(QaV) T+1A _1(771;V)7
A" (V) — PrA™(Tp; V)

be the canonical projections, and let Py, : A" 2(Q; V) — P A" 2(T,; V)
be the operator described above. Then

iyt =1pd, dip! =17d, (11.25)
1S, o Py =TI 1S, o, (11.26)

[Mw| < cllwll, w € A" K), (11.27)
T~ wll < eflwlh, we A" V), (11.28)
I dPunll < cllnllx n € AT V). (11.29)

The constant ¢ is uniform in the mesh size h (although it may depend on
the shape regularity of the mesh).

Proof. The commutativity conditions in (11.25) are the standard ones. We
proved (11.26) with ﬁ2_2 in place of P, in Theorem 11.2. Since the proof
only depended on the fact that the projection preserved the appropriate
moments on faces of codimension 0 or 1, the same proof works for fIZ_2.
The L? bound (11.27) is obvious since II} is just the L?-projection. The
bound (11.28) is standard. Finally the bound in (11.29) can be proved using
standard techniques; see Arnold et al. (2006¢). 0

We can now state the main stability result, following the outline of The-
orem 11.1.

Theorem 11.4. Given (w,u) € PrA™(Th; K) x P.A"(73,; V), there exists
o € Pry1 A" H(T; V) such that do = p, —II}S,,—10 = w, and

lollza < e(lwll + [ul]), (11.30)

where the constant ¢ is independent of w, i and h.
Proof.
(1) By Theorem 2.4, we can find n € H'A""}(Q;V) with dn = p and
71l < ellll-
(2) Since w + HZSn_lfIZ_ln € HA™(Q; K), we can apply Theorem 2.4 a



FINITE ELEMENT EXTERIOR CALCULUS 139

second time to find 7 € H'A"1(; K) with d7 = w + HZSn—lﬁZ_lT}
and [|7][1 < ¢(||w]| + ||HZSn_1fIZ_1n||),

(3) Since S,,_o is an isomorphism from H'A"72(Q;V) to H'A"1(Q; K),
we have p € H'A"2(Q; V) with S, _2p = 7, and ||p||1 < ¢||7]]1.

(4) Define o = dPyp + 117" 'n € Pryp1 A" H(T3; V).

rom step , .25), step , and the fact that II? is a projection,
(5) F (4), (11.25) (1) d the f hat 1T} j
we have

do = dﬁz_ln =10} dn = I} u = p.

(6) From step (4),
—1I;S, 10 = —1I}S;, 1 dP,p — HZSn_llz[Z_ln.
Applying, in order, (11.7), (11.25), (11.26), step (3), (11.25), step (2),
and the fact that I} is a projection, we obtain
S, _1dPyp = -1} dS, 2 Pyp = — dHZ_lSn_gphp

= —dI} 'S, 9p = —dII} " 'r = —II} dr

= —II}(w+ HZSn_ll:IZ_ln) = —w— HZSn_ll:I’,;‘_ln.
Combining, we have —1I}.S,, 10 = w.

(7) Finally, we prove the norm bound. From (11.27), the boundedness of
Sp—1 in L2, (11.28), and step (1),

15 St T | < el Spaa T~ )| < [T~ nl] < cllnlly < ellul]-

Combining with the bounds in step (3) and (2), this gives [|p|1 <
c([wll + llell)- From (11.29), we then have [|dPypl| < c([|w|| + ||ul])-
From (11.28) and the bound in step (1), HH’,;‘_lnH <c|nli < gl In
view of the definition of o, these two last bounds imply that ||o] <
c(lw|l + ||i]]), while ||do|| = |||, and thus we have the desired bound
(11.30).

O

We have thus verified the stability conditions (S1) and (S2), and so may
apply the standard theory of mixed methods (see Brezzi (1974), Brezzi and
Fortin (1991), Douglas and Roberts (1985), Falk and Osborn (1980)) and
standard results about approximation by finite element spaces to obtain
convergence and error estimates.

Theorem 11.5. Suppose (o, u,p) is the solution of the elasticity system
(11.4) and (op,up,pp) is the solution of discrete system (11.5), where the



140 D. N. ArNoOLD, R. S. FALK AND R. WINTHER

finite element spaces are given by (11.24) for some integer r > 0. Then
there is a constant C, independent of A, such that

lo = onllza + [[u—unll + [[p — pal
< Cinf(||lo — 7 za + [Ju— || + [lp — ¢l))-

where the infimum is over all 7 € A} (V), v € A(V), and ¢ € AZ(K). If u
and o are sufficiently smooth, then

lo = onll + lluw = upll + llp = pll < O™ ullrs2,
ld(o = on)ll < CH™ | do]lr1.

11.7. Traction boundary conditions

So far we have considered only the case of the Dirichlet boundary condition
u = 0 on 02. In this subsection, we consider the modifications that need to
be made to deal with the case of the traction boundary condition on = 0
on 0f). For this boundary value problem, in order for a solution to exist,
f must be orthogonal in L?(;V) to the space T of rigid motions, defined
to be the restrictions to €2 of affine maps of the form x +— a + bx where
a € Vand b € K. If f does satisfy this compatibility condition, then u is
only unique up to addition of a rigid motion. One method of defining a
well-posed weak formulations for this problem is to introduce a Lagrange
multiplier to enforce the constraint on f. We are then led to the following
weak formulation, analogous to (11.3).

Find (o, u,p,s) € H(div, ;M) x L2(; V) x L2(Q; K) x T satisfying

/(AU:T+diVT-U+T:p) dx =0, TEﬁI(diV,Q;M),
Q
/(diva-v+s~v)dx:/f-vdx, ve LA(Q;V),
Q Q
/J:qdmzo, q € L*(O;K),
Q

/u-td:z::(), teT,
Q

where
H(div, ;M) = {o € H(div, ;M) : on = 0 on dQ}.
We shall show below that this problem is well-posed.

To restate this in the language of differential forms we introduce T* =
*T C P1A™(; V). The problem then takes the form: given f € L2A"(Q; V),
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find (o, u, p,s) € HA"1(Q; V) x L2A™(Q; V) x L2A™(Q); K) x T* such that

(Ao, ) + (d7,u) — (Sp—17,p) = 0, TE }O]An_l(Q;V),
(do,v) + (s,v) = (f,v), v€ LQA”(Q;V),
(11.31)
(Sp_10,q) =0, q € L*A™(Q; K),
(u, ty =0, teT.

We remark that taking v € T* in the second equation and using the identity
given in Lemma 11.8 below together with the third equation, implies that
s is the L2-projection of f into T*.

We consider here the development of stable mixed finite elements for
the linear elasticity problem with traction boundary conditions based on
the variational formulation (11.31). To do so, we will follow the develop-
ment for the Dirichlet problem. In particular, we will again use the link
between stable mixed finite elements for elasticity and the existence of dis-
crete versions of a corresponding elasticity complex and also the connection
between the elasticity complex and the ordinary de Rham complex. Thus,
the choice of stable finite element spaces for elasticity with traction bound-
ary conditions will again have as its starting point discrete versions of an
appropriate de Rham complex. Since the derivation is quite analogous to
the case of Dirichlet boundary conditions, we will not provide all the details,
but concentrate on the modifications that are needed. We will make use of
finite element spaces of the form AY := A¥ N HA* (where AF = P.A*(7},)
or P, A¥(T3)). The canonical projection operator IIf then maps HAR(Q)
into AZ

We begin with the BGG construction, parallel to Section 11.2. For the
case of traction boundary conditions, the appropriate de Rham sequence
is that with compact support, (2.13), and the corresponding L? complex
(2.14). So our starting complex for the BGG construction is

oy 0 @) s (608 (6 g,

0— A" (W) —= AH(W) . A" (W) — 0, (11.32)

where W = K x V and A¥(W) := A(Q;K) x A(Q; V). With & and A as
before, ® is a cochain isomorphism from (11.32) to

0— AO(w) A Atw) A A An(w) - o, (11.33)

Introducing the spaces I in analogy to the spaces I'* of Section 11.2, we
obtain the subcomplex

0—A%wW) & . & Ardew) A ez A el A fr(w) o,

and a corresponding cochain projection. Identifying elements (w, 1) € "2
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with w € A"2(0;K) and elements (0, ) € I with p € A" 1(Q; V), we
obtain the relevant elasticity complex

0 ROW) 2 .. A Ansew) L7582 )
doS~1tod _ T
20 jm1( vy S5t D Reewy S0, (11.34)

The complex (11.32), and so the isomorphic complex (11.33) have a co-
homology space of dimension dimV + dimK = n(n + 1)/2 at the highest
order. Thus the highest-order cohomology space for the elasticity complex
(11.34) has dimension at most n(n+1)/2. In other words, solvability of the
problem, given (w, 1) € A"(W), to find o € A"~ 1(Q; V) such that

(_Sn—lav dU) = (wmu)?

implies at most n(n+ 1)/2 constraints on the data (w, pt). In fact, it implies
exactly this many constraints, namely,

/u:O, /w:/K,u.
Q Q Q

Indeed, the first equation (n constraints) follows immediately from the equa-
tion do = p and Stokes’ theorem, while

/Qw:/Q(Kd—dK)a:/QKda:/Qp

Our next goal is to prove the well-posedness of (11.31). But first we prove
a useful lemma.

Lemma 11.6. Given a € V and b € K, there exists a unique s € T* such
that st = a, fQKs =b.

Proof. Since dimT* = dimV + dimK, it is enough to show that if [ s
and [, Ks =0, then s = 0. Now s(z) = (g + cx)vol for some g € V and
¢ € K. From the vanishing of [ s we can write g in terms of ¢ and find that
s(x) = c(x — )vol where Z is the barycentre of {2. We have a simple linear
algebra identity

(v Abu, by =2|bw|?, veV,bek, (11.35)

where the inner product on the left is taken in M and the norm on the right
is the norm in V. Thus

s(@)]? = ez — D) = =

= 5((:1: —Z)Nc(x — ), c).s(x),c).

Integrating over Q and using the fact that [s =0, we get

[ o= 1 [onsond) =} [ Ry =0
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We now turn to the proof of well-posedness, i.e., the analogue of Theo-
rem 11.1 for traction boundary conditions. The problem (11.31) is of the
saddle point type to which Brezzi’s theorem applies, with

a(o,s;7,t) = (Ao, T),
b(a7 S; U, Q) = <d07 1)> o <Sn—1a7 Q> + <87 U>‘
The analogues of conditions (W1) and (W2) are:
(W) |73 4 + lIE]1? < e1(AT, 7) whenever T € HA™ (V) and t € T*

satisfy (dr,v) + (t,v) =0 Yo € L?A™(Q; V) and (S,_17,¢) =0
Vq € L>A"(Q;K),

(W2) for all nonzero (v,q) € A"(2; V) x A"(2; K), there exists nonzero
7€ A" 1(Q;V) and t € T* with
(d7,0) = (Sna7, @) + (tv) = o[l a + (D[] + gl

for some positive constants ¢; and c3. Again, the first condition is easy
(since for such 7 and t, the rigid motion ¢ is an L?-projection of dr). We
now prove (W2').

Theorem 11.7. Given (w,u) € L?A™(;K) x L2A™(2; V), there exists
o € HA""1(Q;V), s € T* such that do + s = u, —S,_10 = w. Moreover
we may choose o, s so that

lollma + sl < c(llwll + [lxl),
for a fixed constant c.

Proof. Again, the norm bound is automatic once the existence is estab-
lished.

(0) Define s € T* by

/Qs:/gu, /QKs:/Q(Ku—Fw).

By the lemma, this determines s.
(1) By Theorem 2.4, we can find n € ﬁIlA”_l(Q;V) with dn = p — s.
(2) Now w+ S,,—1n € HA™(2; K) and has vanishing integral, since

[evn= [ war= [ o= [

Thus we can apply Theorem 2.4 another time to find 7 € HIA! (Q; K)
with d7 = w + Sp_17.

(3) Take p € H'A"2(Q; V) with S,_op = 7.
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(4) Define 0 = dp+n € HA1(Q;V).
(5) From steps (1) and (4), it is immediate that do + s = p.
(6) From (4),
—Sp—10=—=S,_1dp—Sp_1m=dSp_2p — Sp—1n = d7 — Sp_1n = w.
O

We now turn to the discrete problem: find (o, up, pp, Sn) € /OXZ_l(V) X
AP (V) x AR(K) x T* such that

(Ao, 7) + (d7,up) — (Sp_17,pr) = T e AnTY(V),
<d0h? > < 7U> < U>? v GAZ(V)a
q) =

(Sn—10n,q q € AR(K),
(up, t) = o, teT*.

The stability conditions for this system are then:

(11.36)

(S1) |I7l1%4 + Isl* < e1(AT,7) whenever T € /()\Z_l(V) and s € T* satisfy
(dr,v) + (s,v) =0 Yv € AR(V) and (S,,—17,¢q) = 0 Vg € A}(K),
(S2) for all nonzero (v,q) € A} (V) x A}(K), there exists nonzero 7 €
AP=1(V) and s € T* with
(dr,0) = (Sna7, @) + (s,0) = co([[7lla + sl (o]l + llgl),

where ¢; and ¢ are positive constants independent of h.
We choose the same finite element spaces as before, except that the stress
space now incorporates the boundary conditions:

APTHV) = P AN (T V), AR(Y) = PoA™ (T35 V),
A}(K) = PoA™(Th; K).

We show that, for any r» > 0, this choice gives a stable finite element dis-
cretization of the system (11.36). The case when r = 0 requires a bit of
extra effort, because T* € A} (V) in this case. We begin by assuming that
r > 1 and remark on the case r = 0 at the end.

The following simple identity will be useful in establishing stability.

Lemma 11.8. Let s = (a + bx)vol € T*, with a € V and b € K. Then
(dr,s) = —(Sp_17,bvol), e HA" (V).

First we verify the stability (S1'). We have 7 € Pry1A" 1(T5; V) and
s € T* with

(dr,v) + (s,v) =0, v € P A" (T1; V), (Sp_17,q9) =0, q € P.A"(7;;K).

Taking v = s in the first equation, applying the lemma, and then the second
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equation, we conclude that s = 0. Then we take v = d7 and conclude that
dr =0, so the bound in (S1’) holds.

The proof of the second stability condition is very much as in the case
of Dirichlet boundary conditions, with the minor extra complications which
we have already seen in the continuous case in Theorem 11.7, so we just
sketch the proof.

Theorem 11.9. Given (w, ) € PrA"(7;K) x P.A"(71,; V), there exists
0 € Pra A" 1(T;; V) and s € T* such that

do + s = p, —II7S,—10 = w,
and
lollza + [Isl] < e(llwll + [|xl),

where the constant ¢ is independent of w, i and h.

Proof. First define s and 7 as in steps (0) and (1) of Theorem 11.7. Note
that

[+, = [ = Kam) = [ (o= KT )
:/Q(w—K(u—s))zo.

Thus we can take 7 € fOIA”_l(Q; K) with d7 = w+ HZSn_ll:IZ_ln and then
p = 577_127, and 0 = dP, + 1:12_177. The remainder of the proof is just as

for Theorem 11.4. ]

Finally we remark on the modifications that have to be made in the case
7 = 0. In the proof of (S1’), we cannot take v = s, since T* & PoA"(Zs; V).
So we take v = II}'s, with II} simply the L?-projection into the piecewise
constant n-forms. Then

||fIZs||2 = (s,v) = —(d7,v) = —(dr,s) =0,

with the last step following from the lemma, as before. The fIZs = 0. But
for s € T* it is easy to see that this implies that s = 0, at least for h
sufficiently small.

A similar issue arises in the verification of (S2'). Now we want to find

o€ 751A”_1(771;V), s € T* with do + Hhs = p. This requires us to define

s by
/s—/u, /KHhs—/ (Kp+w).

The existence of such an s follows from a variant of Lemma 11.6 which
replaces Ks by K1Ijs. The variant lemma can be proved using the identity
(11.35), but taking v = II,(x — Z), the L?-projection of z — # into the
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piecewise constants, rather than v = x—ZI as before. It follows that ﬁﬁs =0,
which again implies that s vanishes for small h.

11.8. Simplified elements

The purpose of this subsection is to present a stable element for which the
finite element spaces are slightly smaller than the simplest element derived
so far, namely

APH V) = PN Y (T V), AR(V) = BN (T; V), AR(K) = PoA™(Ty; K).

(We return to the Dirichlet problem for this.) In the new element, the spaces
A7 (V) and A} (K) are unchanged, but Az_l(V) will be reduced from a full
space of piecewise linear elements to one where some of the components are
only a reduced space of linears. Since the full details for the cases n = 2
and n = 3 are provided in Arnold et al. (2006¢) and Arnold et al. (2005),
we only present the main ideas here.

By examining the proof of Theorem 11.4, we realize that we do not use the
complete sequence (11.17) for the given spaces. We only use the sequences

PrA N (T K) —% PoA™ (T K) — 0,
Py A2 (T V) —5 PIAY N (T3 V) =5 PoA™ (T V) — 0.

The purpose here is to show that it is possible to choose subspaces of some
of the spaces in (11.37) such that the desired properties still hold. More pre-
cisely, compared to (11.37), the spaces Py A"~2(7},; V) and P1A"1(T},; V)
are simplified, while the three others remain unchanged. If we denote
by Pi_A”_2(7?l;V) and Py _A""1(7,; V) the simplifications of the spaces
Py A"2(T; V) and PiA™1(T5,; V), respectively, then the properties we
need are that:

Py AT V) =% PLoA (T V) <5 PA(TisV) — 0 (11.38)

y—

(11.37)

is a complex and that the surjectivity assumption (11.20) holds, i.e., S, =
Sn—2.n Maps PZ_A”_Q(%;V) onto Py A"71(7,;K). We note that if the
space Py A" 1(T;,; V) € Py _A""Y(7;,; V), then d maps Py _A""1(T;V)
onto PoA™(7p; V).

The key to this construction is to first show that a space Py, _A2(T,; V)
can be constructed as a subspace of P, A""2(73,; V), while still retaining the
surjectivity assumption (11.20). This can be done locally on each simplex.
We begin by recalling that the degrees of freedom on a face f € A,_1(T)
of Py A" %(T; V) have the form

/w A e PoAY(S, V). (11.39)
f
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However, if we examine the proof of Theorem 11.2, we see that the only
degrees of freedom that are used for an element w € Py A" 2(T; V) are the
subset of the A,,_1(T) face degrees of freedom given by

/w/\l/, v ek,
f

where in the integral we view v € K ¢ M = Alt'(V;V) as a 1-form with
values in V.

To classify the degrees of freedom that we need to retain to establish The-
orem 11.2; we observe that the n(n — 1)-dimensional space of test functions
used in (11.39) can be decomposed into

PoA (f; V) = PoA (f; Ty) + PoA' (f; Ny),

i.e., into forms with values in the tangent space to f, T}, or its orthogonal
complement, Ny. This is an (n — 1)® + (n — 1)-dimensional decomposition.
Furthermore,

PoA (£5T5) = Poldym (f: Tr) + PoAdew (f3 T1),
where p € PoAM(f;Ty) is in PoAL, (f; ) if and only if p(s) - ¢ = p(t) - s

Ssym
for orthonormal tangent vectors s and t. Note that when n = 2, this space
is 1-dimensional, so there is only POA;ym( [:Ty¢). Finally, we obtain an

n(n —1)/2 4+ n(n — 1) /2-dimensional decomposition
PoA' (3 V) = PoAdym(f; Tf) + Poley (f5 V),
where
Poliiew (3 V) = Polgow (f3 Tf) + PoA  (f; Ny).
It can be shown that the degrees of freedom corresponding to PoAl (f;V)

skw
are the ones that need to be retained, while those in POA;ym( f;Ty) are not
needed.

The reduced space Py A2 (T'; V) that we now construct has two prop-
erties. The first is that it still contains the space PyA"?(T;V) and the
second is that the unused face degrees of freedom are eliminated (by setting
them equal to zero). We can achieve these conditions by first writing an
element w € Py A" 2(T;V) as w = lw + (I —II},)w, where IIj, denotes the
usual projection operator into P;A"~2(T; V) defined by the moments on the
faces f € A,_o(T). Then the elements in (I — II,)Py A" 2(T;V) will have
zero traces on these faces, so they are completely defined by their degrees
of freedom on the faces f € A,_1(T):

/fw N wEPANSY), f €A (T).

Thus, we henceforth denote (I — II,)P, A"~2(T;V) by PQ_fA”_Z(T; V).
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We then define our reduced space
Py A"2(T;V) = PIA"2(T; V) + Py, A" (T V),

where Py, _A""2(T;V) denotes the set of forms w € P;fA”_2(T; V) satis-
fying 1y )

/w/\u:(), HGPOA;ym(f7V)7
/

i.e., we have set the unused degrees of freedom to be zero. The space
Py, _A?(V) can then be defined from the local spaces in the usual way. The
degrees of freedom for this space are then given by

/fw A € PIAYFY),  f € Ano(T),

/w AN, pe POA:slkW(fvv)v f S An—l(T)
f

When n = 3, the space P, _AY(T; V) will have 48 degrees of freedom (36
edge degrees of freedom and 12 face degrees of freedom).
The motivation for this choice of the space Py _A}PT(V) is that it easily

leads to a definition of the space Ply_AZ_l(V) that satisfies the property
that (11.38) is a complex. We begin by defining

P A"NT;V) = P A (T3 V) 4 APy, A" (T V).

When n = 3, this space will have 24 face degrees of freedom. The space
P1,_ A7~ (V) is then defined from the local spaces in the usual way. It is
clear that P; A}~ 1(V) € Py, _A7"!(V) and easy to check that the complex
(11.38) is exact.

We define appropriate degrees of freedom for the space Py _ A"~ 1(T;V) by
using a subset of the degrees of freedom for P1A"1(T; V), i.e., of ff w A W,

p € PiAY(f; V), f € Ap_1(T). In particular, we take as degrees of freedom
for Py _A""1(T; V),

/w A B, pE Pl,skWAO(f;V)7 f € An—l(T)7
f

where Py gowA%(f; V) denotes the set of u € PiA%(f;V) that satisfy du €
POA;kW(f; V)

Using an argument parallel to that used previously, it is straightforward
to show that the simplified spaces also satisfy the surjectivity assumption
(11.20). We can then complete the proof of stability and show that the
convergence asserted in Theorem 11.5 for » = 0 holds also for the reduced
spaces.

When n = 3, P; gAY (f; V) is a 6-dimensional space on each face, so the
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above quantities specify 24 degrees of freedom for the space Py _A%(T; V). It
is not difficult to check that these are a unisolvent set of degrees of freedom,
and we can use the identification of an element w € A?(Q; V) with a matrix
F given by w(vy,v2) = F(v1 X v2) to describe the six degrees of freedom on

a face:
/Fndf, /(m~t)nTFndf,
f f
/(:1: -s)n Fn df, /[(:1: t)sT — (x - s)tT|Fn df.
f f
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