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Introduction. The energy norm is the natural norm with which to work in the finite-
element (Rayleigh—Ritz) method, and it is already a classical result (see for instance
[1]) that in this norm the error é = w — 4 in the finite-element solution 4 is bounded by

el < b [[ullpan ¢y

where u, h, p, ¢ and m denote the exact solution, the diameter of the element, the degree
of the complete polynomial in the shape functions, a positive coefficient independent
of h and %, and the order of the differential equation involved, respectively.

The passage from the readily available and general energy (||-||.) error estimates
to the uniform (||-||o) error estimates can be accomplished via Rayleigh’s principle.
With this

lello < 35 llell @

w being the fundamental frequency of the structure. But since ||-||, includes m de-
rivatives and ||-||, none, we suspect that Eq. (2) furnishes too pessimistic bounds.
Indeed, by a clever trick, Nitsche [2] obtained, under some restrictions on the smoothness
of the exact solution, a sharper bound on ||é||, than that obtained from Eq. (2).

Pointwise upper and lower bounds on the exact solution of second- and fourth-order
problems in two and three dimensions were derived by Diaz and Greenberg [3, 4], Fujita
[5], Maple [6], Washizu [7], Prager [8, p. 350], and Bramble and Payne [20]. These
bounds were derived with the essential help of Green’s function, and are expressed in
terms of approximate solutions obtained with the Rayleigh-Ritz method using the
principles of minimum potential energy and minimum complementary energy (or any
admissible functions for these principles).

Concerning the pointwise error bounds on the finite-element (Rayleigh-Ritz) solu-
tion, Kantorovich and Krylov [9] obtained for the two-dimensional Dirichlet (fixed-
membrane) problem solved with polynomial trial functions

||é||°, <0 ([|é||1 10g1/2 [18]].) (3)
where for the domain D

éll. = sup l&]. @

Shultz [10] inferred from this that for a rectangular domain discretized with multivariate
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elements of order p (shape functions include a complete polynomial of degree p)
[[éfl. < OXR” log'”* h) 6))

which for p = 1 agrees (except fer log'’* h) with the result of Nitsche [11].
Making use of Sebolev’s embedding thesrems, Mikhlin [12] and Zlamal [13] obtained
for the plate-bending problems (m = 2) that

llélle < clléll:, (6)
and therefore according to Eq. (1)
[1é]lo < OGR™Y). Q)

Johnson and McLay [14] proved that for the two-dimensional elasticity problem
in a rectangular domain discretized by bilinear (p = 1) elements, the error in the nodal
displacements is bounded by O(h'/*). In this paper we:

i. derive pointwise bounds on the error in the finite-element solution and its
derivatives (displacements and strains) in the interior of linear, bilinear and quadratic
elements employed in the discretization of Poisson’s equation in two and three
dimensions.

ii. extend Markov’s theorem [15] to two and three dimensions. This will permit
us to relate the pointwise error in the displacements to the pointwise error in the strains.

iii. derive pointwise bounds on é and its derivatives in the case of second-order
problems in two and three dimensions.

iv. discuss the pointwise accuracy of the finite element solution in the presence of
singularities.

v. derive a general bound on |[u(P) — 4(P)| in terms of ||ju — 4||. and [Jv — 9.,
v being the response function to a unit impulse (point load) at P.

vi. apply this bound to obtain better pointwise bounds on é, in the case of a thin
plate, than that given by Eq. (7).

vii. show that with bilinear (p = 1) elements the best [|-]|; approximation to a
quadratic polynomial and with bicubic (p = 3) elements the best ||-||. approximation
to a quartic polynomial are the interpolates (i.e. no error at the nodes). This indicates
that with these elements a higher rate of convergence can be expected for the nodal
values than for ||é||« .

2. Energy theorems. The problems best suited for the method of finite elements are
those which can be variationally expressed as the search for the minimum of the quad-
ratic functional (say total potential energy)

7"(')) = %a(v} 1)) - (f} 1)) (8)

over the class of functions » satisfying some essential (kinematic) boundary conditions,
and for which a(», v) < . In the case of a fixed membrane, for instance, occupying
the domain D

o) = [ (e + wn) do dy, ©

whereas for the simply supported, clamped or free plate

au,v) = f (U0, + 2u,0., + u,w,,) dr dy. (10)
D
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In both cases

(u,v) = Luv dz dy. (11)

Since a(v, v) is positive definite for all functions » excluding the rigid-body modes, we
can choose it as a norm

a@, v) = |jol|.". (12)
The minimization of x(v) yields
a(w,v) = (f,v) (13)

where, again, u denotes the exact solution and v any function satisfying the essential
boundary conditions for which a(v, v) < . Eq. (13) is the mathematical statement
of the principle of virtual displacements. If 4 denotes the finite element solution, then
corresponding to Eq. (13) we also have

a(d, 8) = (f, 7). (14)
Eqs. (13) and (14) result in
alu — 4,9 =0 (15)
and in
=) = —3ald, D) = —3(, D), )
() = —3al, w) = —3(f, v,
yielding
w(4) — 7(u) = fa(u — 4, u — 1) an
from which we get
(f, w) = (f, B). (18)

Choosing f in Eq. (18) to be a point load (a delta function, an impulse) at P, we get
from this equation that

u(P) 2 4(P). (19)
The Cauchy-Schwarz inequality
la(u, V)| < [[ulln [v]]n (20)
is also of central importance here. Using this inequality, we prove the following theorem.
TueoreMm. Consider the 2mth-order elliptic equation

Lu=1 inD, (1)

u satisfying:

i. some essential (kinematic) boundary conditions on 4D, .

ii. some natural (dynamic) boundary conditions on 4D, . Consider also the auxiliary
value problem
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Lv = 8(P) inD (22)

where 4(P) is a unit impulse (point load) at P and where v satisfies the condition that
integration by parts of a(u — 4, v) gives rise to no boundary terms. If 4 and # are the
finite-element solutions of 4 and v, then

[u(P) — 4(P)| < [lu — @l |lv — B||m - (23)
Proof. According to Eq. (15),
alu — 4,v) = alu — 4,v — D). (24)

Hence from Eq. (20) we get
la(w — 4, )| < |lu — dfln |lv — 0[] (25)

Integrating a(u — 4, v) by parts while recalling the particular choice of homogenous
boundary conditions imposed on v leads to

|(w — 4, Lo)| < |[w — dl|m [l — 8[m, (26)
from which Eq. (23) follows.
3. Second-order problems, pointwise convergence of displacements and strains in
the interior of the elements. Consider the boundary-value problem
Uszz + Uyy = 0 il’l D,

=u* on 4D,

@)

Suppose that this has been approximately solved with finite elements and that the
solutions thus obtained is 4. We wish to bound é = u — 4 as well as é, and é, . To this
end we write Eq. (20) in the form

la(é, 0)| < [l [l - (28)

We draw in D an interior circle of radius a occupying the domain » (see Fig. 1) and
choose v in Eq. (28) to be such that

v, +v,=0 in D — o, (29)
Ve + v, = 1/ma® in w.
Since é = 0 on 4D, integration by parts of a(é, v) results in
1 A A
= [ dnay] < llell Il - (30

Let w be confined now to the interior of linear or bilinear elements. In this case both
u and 7 are harmonic inside w and by the mean value theorem we get that at the center
C of w

[6(C)] < [lél]s [L + 4 log (d/a)]"*/(8m)"* (31)
where d denotes the diameter of D. For the center C of an inscribed circle we thus get

[6(C)| < O(h log'”? h). (32)
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Fic. 1. The domain D is triangulated. A circle of radius @ occupying the domain w is inscribed inside
an element.

The treatment of the corresponding three-dimensional problem
Upe + Uy + %, =0 in D, (33)
u =u* on 4D,

is entirely analogous to that of the plane problem except that in this case the circle is
replaced by a sphere of radius @ and v is chosen so as to satisfy

Vor + 0y, +0,, =0 in D—ow,
Voo +0,, + 0., = —3/47d® in w.

It follows that if the sphere w is confined to the interior of linear or trilinear elements,
then at the center C

(34)

[6C)] < 1léll: (3d/10a — 1/4)**/(8d)"", (35)

or at the center of an inscribed circle,
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[6(0)] < O('). (36)
For bounding é. (or é,) we start with
(&, )] < [l [lollo @37
which, since ||e.|lo < ||€||: , becomes
(&, )| < [[é]lx [[ello - (38)

We choose v to be

v = 1/w inside w,

39)

v=20 outside w,

w being the volume of a sphere of radius a inside D. In the case of quadratic (p = 2)
elements both u, and 4. are harmonic inside the element and we get from Eqs. (38)
and (39) that for the center C of an inscribed circle in the plane

[Dé(C)| < O(h), (40)
whereas for the inscribed sphere in three-dimensional second-order elements
[DéC)| < O('"), (41)

in which D stands for first-order differentiation.

4. Pointwise convergence of the finite-element solution and its derivatives in two-
and three-dimensional second-order problems. Before proceeding to the pointwise
estimates we need to extend Markov’s theorem to two and three dimensions. This
theorem states that if u is a polynomial of degree n in the interval (z, , z,) then the
derivative u, of u is bounded by

2’
lclle < 22 (#2)
where h = £, — z, and
[lu|le = sup [|u]. (43)

zo<z<z,

Let u(x, y) be a polynomial of degree n in the trapezoid as in Fig. 2a with a small
basis h’. We will prove here that

. on?
el < 2 full- )

For this we introduce the notation ||u||,.» meaning [|u|l. on y = constant. If ||u.||-
occurs at the point (z, y) then

on’
el < 22 ol w

But since ||u||. > |[u]|,.» and since b’ < h we readily get from Eq. (45) the result in
Eq. (44).

From the trapezoid we pass on to the triangle and divide it into three trapezoids
A, B, C as in Fig. 2b, with bases h, and h,/2, h, and h,/2, hs and hs/2. The remaining
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Fi1a. 2. (a) Trapezoidal domain with small basis h’ and (b) a triangular domain divided into a trapezoid
A and a triangle A’.
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three triangles with bases h,/2, h,/2 and hs;/2 we denote by A’, B’ and C’. We also
introduce the three directions 1, 2 and 3 parallel to the sides of the original triangles
and seek to bound the three derivatives u,; , 7 = 1, 2, 3, in these three directions. Since
all three directions are equivalent we concentrate on only one of them, say 3. From
Eq. (44) we have that

4n’
[lualla.- < ™ [ulla)e ,

4n®
[lu.2ll5. < T [lull5,s (46)

4n’
esllee <4 e,

where ||u|| 4.~ means ||u||» in 4. Also

lelle.o < [lulle, [[ulls.« < [lullo and |[ulls.o < |[ulls (47)
and since C’' C 4,C' C B
[[alle o < [luolls.o, [Ualleo < [luallaw - (48)

If we denote by a.; the interior angle between directions 7 and 7, then

U3z = (Sin azau_l + Sin a|3u'2)/Sin a2 , (49)

and therefore
[esller.o < ([waller.o + l[wsllc.o)/Isin e, (50)
and consequently we get from Eq. (48) that
o' (L, 1)

||u.3||0'.°° S |sin a12| hl + h2 Hu’ll‘” . (51)

Since ||# 5||- can be either in C or C’, Egs. (46) and (51) result in
8n” 1 .
”u-i”°° Ssmah”u”m 1= 1)273 (52)

where h and 8 are the smallest side and angle, respectively, in the triangle. We draw
attention once more to the fact that in Eq. (52) u is a polynomial of degree n.

Further extension of Markov’s theorem to the third dimension is entirely analogous
to that into two dimensions and we do not intend to dwell on it here.

We use Eq. (52) to bound the derivatives of é in terms of é and h. By Taylor’s
theorem the exact solution u can be separated into

u=P+R and u,=P,+ R’ (53)

where P is a polynomial of degree ¢ and R and R’ the remainders. Since the finite-
element solution 4 is polynomial inside each element we have that

|l = Pofl. < % 11 — Pl (54)

where ¢ is a positive coefficient independent of k. Eq. (54), combined with Eqs. (52)
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and (53), leads to

e = dullo < 5 I = allo + 7 IRl + [IRl- (55)
or, with the notation D™u for the mth derivative of u,
IRlle < k™ [ID*"ulls , [|R']|e < ch® [ID*ulla . (56)
Eq. (55) can be rewritten now concisely as
D¢l < eih™ [[é]le + b |[D* ulla - (67)

This equation is of central importance here since it permits us to bound the error in
the derivatives (strains) in term of the error in the displacement wu.

Having established the bound in Eq. (57) we proceed to the estimation of ||é||. .
Consider the second-order boundary value problem

3
- ak;,~%+bu=f in D, (8)

ii=1 0T,
u=u* on 9D

with b > 0 and k,; positive definite. Here

au,v) = '/; (Z=1 k.0, + buv) dv. (59)

By the argument of the previous section we obtain also here

1
;fédV' < |lél]. Il (60)

where w is again a sphere of radius a centered around C. Since é is continuous we can
expand it around C in the form

é = ¢0C) + ré.(o) (61)
where 0 < p < r. Thus

EfmédV’ < ’é(C) +<%fwré, v, (62)
or
'(%fuédV‘ > (0)| — .}ofre dVl, 63)
and consequently
[6C)] < 11é]]s [loll: + a [|Dé]]o.w - (64)

If the sphere is allowed to wander over the complete domain D (there is no problem
at the boundary since & can be extended outside by é = 0) then with Eq. (57) we get

lléllo < lélls llell: + ciah™ [[€]lo + coah? [[D**ulla - (65)

Suppose first that u is regular enough that ||[Du||l. < «. We choose theng + 1 = p
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and c,ak™' = %, and since ||¢]]; |[v]l, = O(h” log'* ), Eq. (65) yields
llélle < O log'* k) (66)
in the plane, and
lé]le < OGR™7) (67)

in space.

In order to observe what happens in the case of a singularity consider the case
u = O(r'"®). The full energy rate of convergence can be regained in this case by quad-
ratically varying the mesh size around the singularity [16]. If we denote by N, the
radial number of elements then

l[élls [lo]l: < OV, log'* a). (68)
The smallest mesh size is O(N,”®) and therefore
léll- < iN,”log a + c:aN,™* [|é]l + coaN. > |[D* 'yl . (69)

Since we assumed u = O(r'*) we select ¢ + 1 = 0, a = N,”®** and obtain from Eq.
(69) that

lléll. < O(N.™ log"* N.), (70)

which means that & converges everywhere even at the singular point. Concerning the
convergence of Dé (i.e. strains and stresses), we see from Eq. (57) that even though
||Dé||~ becomes unbounded at the singularity the bound on it decreases as we move
away from the singular point (i.e. if ||[D*"'u||. is replaced by ||[D**'u||p .~ , D’ being the
domain D minus the neighborhood of the singular point).

5. Fourth-order problems. For the clamped plate problem
V% =f in D,

(71)
u=0u=0 on 4D,
where 7 is normal to dD, we have _
v=r'logr+g (72)
where ¢ is regular. It can be shown by direct computations (see also [16]) that for this v
o — #|l. < chlog'* h (73)

and we thus obtain from Eq. (23) that if the shape functions inside the element include
a complete polynomial of degree p then

|[é]]l« < O(R” log'* h). (74)
If u is regular we also obtain from Eq. (57) that
[|ID™é|]l. < O(h" ™ log'’ h). (75)

6. Accuracy of nodal values. The discretization-energy error analysis is essentially
reduced [17] to the question of how well an element of order p (shape functions include
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a complete polynomial of degree p) can approximate a polynomial of degree p + 1.
It is appropriate therefore to introduce the best energy fit—the closest an element of
order p can energetically approach a polynomial of degree p + 1 (or any other smooth
function) without any interelement continuity constraints.

To fix ideas consider first a first-order string element inside which the displacement
function 4 is given by

a=a,+azxr, 0<z<h (76)
Since # is linear we assume the true solution u to be the quadratic v = az®/2 and seek
the best energy fit by minimizing
h
o —al]* = f (@ — av)’ do 7
)
with respect to @, . This minimization yields a, = ah/2 and the best energy fit is with
the element parallel to the interpolate, and
min |ju — 4|," = 1’k (78)

It is not difficult to show that the best energy fit in the case of a spring is with the elements
parallel to the interpolate. Indeed, by minimizing

[lu — @||,* = f (u, — a))’ dx (79)
with respect to a, we get
a, = (u(x) — u(xr))/ (@, — x,). (80)
For the cubic beam element with
G =a,+ ax + ax® + a:2’, 0<2z<h, (81)

the best energy fit is obtained by minimizing
h
[lw — @]l,° = f ., — 2a; — 6a:7)° dx (82)

with respeet to both a, and a; , yielding also that here the best energy fit is the interpolate
such that at the nodal points © = @ and u, = 4, . Choosing u in Eq. (82) to be the
quartic u = ax*/24 we get

min |ju — @||,° = 150a’h’. (83)

Since the interpolate is variationally admissible and since the finite-element solution
is, according to Eq. (17), the best in the energy, the actual finite-element solutions
for the beam and string will be the interpolates with no discretization errors [18, 19]
for the nodal values » and u, .

The displacement # inside a bilinear membrane element is given by

d=a +azx+ay+azy, 0<z<h 0<y<h, (84)

and we assume therefore that

u = %aox2 + alxy + %agyz. (85)
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The best energy fit in this case is obtained from the minimization of

h h
[lu — @l|,® = f f o + oy — a3 — asy)® + (e + axy — a, — asx)’] dz dy (86)

with respect to a, , a, and a; , yielding
a, = 3ach, @ = jazh, a5 = a . 87)

Thus also for the bilinear element the best energy fit to the quadratic is the interpolate
with no errors at the nodes, and

min ”u - 'll”zz = Tlfh‘l(aoz + azz). (88)

Repeating the same analysis for the first-order triangular, first-order membrane element,
we readily verify that for this element the best energy fit is not the interpolate.

The bicubic plate bending element (with four nodal points at the corners and with
the four nodal values u, u. , u, , u., at each node) includes a complete polynomial of
the third degree. We therefore assume u to be the quartic

u = 1o + Yo’y + Lanr’y’ + lenzy’ + Frouy’. (89)

The same computations that we carried out earlier in this section yield also that for this
element the best energy fit to the quartic is the interpolate such that v = 4, u, = 4.,
u, = 4, and u,, = 4,, at the corners, and

min [[u — @|],* = 150h% (2’ + as’). (90)

We conclude from the analysis of this section that:
i. In bilinear membrane elements the rate of convergence of the nodal values can

be expected to be higher than that of ||¢|| .

ii. The nodal accuracy of the bilinear element is higher than that of the first-order
triangular element.

iil. The rate of convergence of u, u. , u, and u., at the nodes of bicubic plate bending
element can be expected to be higher than that of || é||. .

iv. The points where the most accurate stresses occur can be found by locating
the points where the derivatives in the best energy fit agree with those in the fitted-to
higher-order polynomial. In tensor product elements these happen to be Gauss points.
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