
BIT Numer Math (2010) 50: 781–795
DOI 10.1007/s10543-010-0287-z

Convergence analysis of finite element approximations
of the Joule heating problem in three spatial dimensions

Michael J. Holst · Mats G. Larson · Axel Målqvist ·
Robert Söderlund

Received: 24 April 2010 / Accepted: 9 September 2010 / Published online: 29 September 2010
© The Author(s) 2010. This article is published with open access at Springerlink.com

Abstract In this paper we present a finite element discretization of the Joule-heating
problem. We prove existence of solution to the discrete formulation and strong con-
vergence of the finite element solution to the weak solution, up to a sub-sequence.
We also present numerical examples in three spatial dimensions. The first example
demonstrates the convergence of the method in the second example we consider an
engineering application.
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1 Introduction

In this paper we study the stationary Joule heating problem,
⎧
⎪⎪⎪⎨

⎪⎪⎪⎩

−∇ · (σ (u)∇φ) = f in �,

φ = 0 on ∂�,

−�u = σ(u)|∇φ|2 in �,

u = 0 on ∂�,

(1.1)

where � ⊂ R3 and σ is a bounded positive function. The system models interaction
between temperature u and electric potential φ in a device. The minimal assumption
to get a finite energy solution in the potential equation, i.e. φ ∈ H 1

0 (�), given a fixed
σ(u), is f ∈ H−1(�). However, if we only have finite energy in the potential equa-
tion, which is the most common in the literature see e.g. [4, 8], then the right hand
side of the heat equation will reside L1(�). In three spatial dimensions this does not
lead to finite energy solutions i.e. u /∈ H 1

0 (�).
In the recent work [3] it is shown, under the additional assumption that φ is

bounded, that in fact the temperature has finite energy. The proof is based on the
following identity

σ(u)|∇φ|2 = f φ + ∇ · (φσ(u)∇φ), (1.2)

which holds in the sense of distribution, and the assumptions f ∈ L∞(�), σ(u) ∈
L∞(�), and that the domain is Lipschitz, see Lemma 2.3 below. We will use the
alternative right hand side (1.2) together with standard continuous piecewise lin-
ear finite elements to construct the finite element approximation. The main result
of this paper is a proof of strong convergence of the finite element approximation
in H 1

0 (�) × H 1
0 (�), up to a sub-sequence, under the additional assumption that the

discretization preserves the max norm bound in the approximation of φ. We also
construct and implement a family of meshes in three spatial dimension for which the
discrete maximum principle for the potential equation holds. This has not been done
before for the Joule heating problem. Note that under these assumptions on the con-
tinuous problem an exact solution (φ,u) is only in H 1

0 (�) ∩ L∞(�) × H 1
0 (�) and

thus the result presented here is significantly different from standard a priori error
analysis of finite element methods which typically relies on stronger regularity of the
exact solution. For results of similar type we refer to [4, 5] where numerical methods
for problems with L1(�) data are presented. Here less regularity is assumed in the
trail space but instead the test functions are assumed to be continuous. We present two
numerical examples in three spatial dimensions. First we consider a model problem
and study convergence and then we apply the method to a more realistic engineering
application, Joule heating in a MEMS (Micro Electro Mechanical System) device.
For more information on the Joule heating problem and in particular the time depen-
dent version of the problem see [2, 7].

The reminder of the paper is organized as follows. In Sect. 2 we present the con-
tinuous problem and prove existence of solution. In Sect. 3 we present the discrete
problem and prove existence of solution. In Sect. 4 we prove convergence of the
discrete approximation to the weak solution and, finally, in Sect. 5 we present the
numerical examples.
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2 The continuous problem

Before we give a more precise definition of the continuous problems we need to
introduce some notation.

2.1 Preliminaries

We let � ⊂ R3 be a domain with Lipschitz boundary ∂�. We denote by Lp(�),
for 1 ≤ p < ∞ the set of functions satisfying

∫

�
|f |p dx < ∞ and we let L∞(�)

denote the set of functions that are bounded almost everywhere in �. Further we
let H 1(�) denote the space of functions that are in L2(�) and that has gradients
in L2(�)3. We note that L2(�) and H 1(�) are Hilbert spaces and we introduce
the following notation for the inner product in L2(�), (v,w) = ∫

�
vw dx. Since we

consider Dirichlet boundary conditions in this work it is natural to introduce the space
H 1

0 (�) = {v ∈ H 1(�) : tr(v) = 0}, where tr(v) denotes the trace of the function v on
the boundary ∂�. We let H−1(�) denote the dual space of H 1

0 (�) and extend the
definition of (v,w) to also cover the dual pairing between H 1

0 (�) and H−1(�). For
an extensive overview of these spaces we refer to [1]. Throughout this paper constants
independent of the mesh size will be denoted C. Sometimes Ci will be used to denote
a specific constant that is used several times in the paper.

2.2 Problem formulation

We first collect all assumptions on the data and the domain,

(A1)

⎧
⎪⎪⎪⎨

⎪⎪⎪⎩

f ∈ L∞(�),

0 < α ≤ σ(u) ≤ β, where α,β ∈ R+,

σ (u) is continuous in u,

� ⊂ R3, ∂� Lipschitz boundary.

(2.1)

From now on we refer to this collection of assumptions as assumption (A1). We
multiply both equations in (1.1) by test functions v,w ∈ H 1

0 (�), and use Green’s
formula to get the following weak form, find (φ,u) ∈ H 1

0 (�) × H 1
0 (�) such that

(σ (u)∇φ,∇v) = (f, v), for all v ∈ H 1
0 (�), (2.2)

(∇u,∇w) = (σ (u)|∇φ|2,w), for all w ∈ H 1
0 (�). (2.3)

Here the term (σ (u)|∇φ|2,w) only makes sense if σ(u)|∇φ|2w ∈ L1(�). This re-
sult is not obvious but it was proven in Lemma 6.1 in [4] using the fact that
σ(u)|∇φ|2 ≥ 0. This means that, using (1.2),

(σ (u)|∇φ|2,w) = (f φ,w) + (∇ · (φσ(u)∇φ),w), for all w ∈ H 1
0 (�). (2.4)

We will use this equality to reformulate (2.3) below. We will also show that given
u ∈ L2(�) it holds that φ ∈ H 1

0 (�) ∩ L∞(�), in (2.2), using the Lax-Milgram theo-
rem and a max norm estimate. The following Lemma guarantees that (2.3) rewritten
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using (2.4) is well posed if u ∈ L2(�) and φ ∈ H 1
0 (�) ∩ L∞(�) in the right hand

side are given.

Lemma 2.1 Given u ∈ L2(�), f ∈ L∞(�), and φ ∈ H 1
0 (�) ∩ L∞(�) consider,

{
−�ū = f φ + ∇ · (φσ(u)∇φ) in �,

ū = 0 on ∂�,
(2.5)

where ∂� is a Lipschitz domain. There exist a unique solution to (2.5) and the fol-
lowing bound holds,

‖ū‖H 1(�) ≤ C‖f ‖L∞(�)‖φ‖L∞(�) + C‖φ‖L∞(�)‖σ(u)‖L∞(�)‖∇φ‖L2(�) ≤ C1,

(2.6)

where C depends on the computational domain � but is independent of the solution
ū and the data f,φ,u, and σ .

Proof The first term in the right hand side of (2.5) does not lead to any problems.
Theorem 1.5 in [13] can be applied on the second term in the right hand side, since
φσ(u)∇φ ∈ L2(�). The Lemma finally follows by using the Poincare-Friedrich in-
equality. �

We use (2.4) to rewrite (2.2) and (2.3) to the equivalent form: find (φ,u) ∈
H 1

0 (�) ∩ L∞(�) × H 1
0 (�) such that,

(σ (u)∇φ,∇v) = (f, v), for all v ∈ H 1
0 (�), (2.7)

(∇u,∇w) = (f φ + ∇ · (φσ(u)∇φ),w), for all w ∈ H 1
0 (�). (2.8)

If φ ∈ H 1
0 (�) ∩ L∞(�) and u ∈ L2(�) are given in the right hand side of (2.8),

Lemma 2.1 guarantees that there exist a solution u ∈ H 1
0 (�). We are going to use this

result then constructing a fixed point iteration. We can rewrite the right hand side in
(2.8) once again by using Green’s formula and that tr(w) = 0 we get,

(σ (u)∇φ,∇v) = (f, v), for all v ∈ H 1
0 (�), (2.9)

(∇u,∇w) = (f φ,w) − (φσ(u)∇φ,∇w), for all w ∈ H 1
0 (�). (2.10)

We are now ready to prove existence results for the weak form, (2.9) and (2.10).

2.3 Preliminary result for the potential equation

We fix u ∈ L2(�) and consider the problem, find φ ∈ H 1
0 (�) such that,

(σ (u)∇φ,∇v) = (f, v), for all v ∈ H 1
0 (�). (2.11)
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The existence of a unique solution φ to this problem given u follows immediately by
using Lax-Milgram’s theorem. We also get the standard bound,

‖φ‖H 1(�) ≤ C‖f ‖H−1(�) ≤ C‖f ‖L∞(�), (2.12)

where C depends on α and �. Furthermore, it can be proven that the solution φ is
bounded.

Lemma 2.2 The solution to (2.11) is bounded almost everywhere, i.e. φ ∈ L∞(�)

and furthermore ‖φ‖L∞(�) ≤ C‖f ‖L∞(�), where C is independent of u.

Proof See e.g. [12]. �

2.4 Preliminary results for the temperature equation

Given any φ ∈ H 1
0 (�) ∩ L∞(�) and u ∈ L2(�) we state the following weak form,

find ū ∈ H 1
0 (�) such that,

(∇ū,∇w) = (f φ,w) − (φσ(u)∇φ,∇w), for all w ∈ H 1
0 (�). (2.13)

In the light of equation Lemma 2.1 we immediately get existence of unique solution
to (2.13) such that ‖ū‖H 1(�) ≤ C1.

2.5 Existence of solution to the continuous problem

Together (2.11) and (2.13) defines a map T̃ : L2(�) → H 1
0 (�) i.e. ū = T̃ u. Since

H 1
0 (�) is compactly imbedded in L2(�) there is a compact imbedding operator E :

H 1
0 (�) → L2(�) that identifies an element in H 1

0 (�) with its corresponding element
in L2(�). We define the map T = E ◦ T̃ : L2(�) → L2(�). If we can prove that T

has a fix point there will at least exist one solution to (2.9) and (2.10) and therefore
at least one weak solution to (1.1).

Lemma 2.3 Under the assumption (A1) there exist a weak solution to (1.1) such that
φ ∈ H 1

0 (�) ∩ L∞(�) and u ∈ H 1
0 (�).

Proof This Lemma is proven in [3], see Lemma 2.1. Below we give a variation of the
proof for completeness.

Since we have a bound of ū = T̃ u in H 1
0 (�) independent of u and φ we have a

map T̃ which is bounded. Furthermore, we have that T maps a convex set S = {v ∈
L2(�) : ‖v‖L2(�) ≤ C1} into itself. If we can show that T is continuous and compact
we can apply Schauder’s fixed point theorem to guarantee existence of solution. We
have that T = E ◦ T̃ , T̃ is bounded and E is compact which means that E ◦ T̃ maps
bounded sets into pre-compact sets. It remains to prove that T is continuous.
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We assume that we have a sequence un → u strongly in S. This means that the
corresponding sequence φn → η weakly in H 1

0 (�), for some η ∈ H 1
0 (�), since it is

bounded by (2.12). Since σ is continuous in u, we get σ(un) → σ(u) a.e. in �. By
the Dominated Convergence Theorem σ(un)∇v → σ(u)∇v strongly in L2(�) i.e.

(f, v) = (σ (un)∇φn,∇v) → (σ (u)∇η,∇v), for all v ∈ H 1
0 (�). (2.14)

Since the solution to (2.11) is unique we conclude φn → φ weakly in H 1
0 (�)

which means that there is a sub-sequence still denoted φn which converges strongly
in L2(�) and almost everywhere. For this sub-sequence (σ (un)φn∇φn,∇w) →
(σ (u)φ∇φ,∇w) for all w ∈ H 1

0 (�). Since φn → φ in L2(�) we also have
(f φn,w) → (f φ,w) for all w ∈ H 1

0 (�). Together we have,

(f φn,w) − (φnσ (un)∇φn,∇w) → (f φ,w) − (φσ(u)∇φ,∇w),

for all w ∈ H 1
0 (�). (2.15)

On the other hand we know that the sequence ūn associated with un and φn is
bounded in H 1

0 (�) i.e. ūn → y weakly in H 1
0 (�) to some y ∈ H 1

0 (�) i.e.,

(∇ūn,∇w) → (∇y,∇w), for all w ∈ H 1
0 (�). (2.16)

Since ū is the unique solution to (2.13) we conclude, by combining (2.15) and
(2.16), that y = ū i.e., ūn → ū weakly in H 1

0 (�). Since for any sub-sequence un,
T̃ un = ūn has a convergent sub-sequence we conclude that T̃ un → T u for the entire
sequence un. Since T̃ maps into H 1

0 (�) which is compactly imbedded in L2(�) we
have that T un → T u strongly in L2(�) and therefore in S because of the a priori
bound on T u. This means that T is a continuous map from S into itself. �

3 Discretization

We are now going to discretize the weak forms (2.9) and (2.10). We start by in-
troducing some notations. We let Kh = {K} be a set of disjoint elements such
that ∪K = �. We let hK denote the diameter of element K and we further let
h = maxK∈Kh

hK ∈ R+ be the mesh size. We let Vh ⊂ H 1
0 (�) be the set of piecewise

linear basis functions on the mesh Kh. We also introduce a nodal interpolation oper-
ator πh : C0(�) → Vh, where C0(�) is the set of continuous functions on � that ful-
fills homogeneous Dirichlet boundary conditions. Note that ‖πhv‖L∞(�) ≤ ‖v‖L∞(�)

for all v ∈ C0(�).
In order to establish L∞(�) bounds on the discrete approximation of φ that are

independent of the mesh size, we need to make further assumptions on the mesh Kh.
We use the definition presented in [6]. We let {ϕi}i∈N be the piecewise linear con-
tinuous basis functions which spans Vh. Furthermore we let A be the stiffness matrix
with entries ai,j = (σ (uh)∇ϕi,∇ϕj ). We say that two nodes i and j are adjacent
if there is an edge ei,j connecting them. We assume the off-diagonal terms in ai,j ,
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corresponding to adjacent nodes i and j , satisfies,

(A2) ai,j ≤ − ρ

h2

∑

ei,j ⊂K

|K|, with ρ > 0, (3.1)

where we sum over elements K which shares the adjacent edge ei,j . Such meshes can
be constructed in three dimensions. We give an example from [6] in the numerical
section below.

In the convergence proofs we are going to work with families of finite element
meshes that approximates H 1

0 (�). Each member of such a family {Vh} will be as-
sociated with a mesh Kh fulfilling assumption (A2). Each member will also have a
corresponding mesh size h. The elements in the family will be richer and richer in
the sense that h will decrease monotonically.

3.1 The finite element method

The finite element method now reads, find φh ∈ Vh and uh ∈ Vh such that,

(σ (uh)∇φh,∇v) = (f, v), for all v ∈ Vh, (3.2)

(∇uh,∇w) = (f φh,w) − (φhσ (uh)∇φh,∇w), for all w ∈ Vh. (3.3)

We are going to prove existence of solution to this system using Brouwder’s fixed
point theorem. First we need to show that φh is bounded independently of h under
the additional conditions on the meshes Kh, (A2).

3.2 Max norm estimate of the discrete potential

When solving non-linear problems numerically it is often crucial to have a max norm
estimate of the numerical solution. We state the following lemma.

Lemma 3.1 Under assumption (A2) the finite element approximation that solves
(3.2) for any given uh ∈ Vh is bounded independently of the mesh size h, i.e.
‖φh‖L∞(�) ≤ C, where C is independent of h.

Proof See Sect. 6.2 in [6]. �

3.3 Existence of discrete solution

As mentioned above the proof will be based on Brouwder’s fixed point theorem.

Theorem 3.1 Under the assumptions (A1) and (A2) there exists at least one solution
(φh,uh) ∈ Vh × Vh to (3.2) and (3.3).

Proof We construct a fixed point map ūh = Thuh, in analogy with the continuous
case, given uh ∈ Vh let, φh ∈ Vh solve,

(σ (uh)∇φh,∇v) = (f, v), for all v ∈ Vh. (3.4)
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Then we let ūh ∈ Vh solve,

(∇ūh,∇w) = (f φh,w) − (φhσ (uh)∇φh,∇w), for all w ∈ Vh. (3.5)

Both these problems have unique solutions due to the Lax-Milgram and furthermore
‖ūh‖H 1

0 (�) ≤ C, where C is depends on � but is independent of h and the right hand
side of (3.5), thanks to the max norm estimate in Lemma 3.1. This means that Th :
uh → ūh maps uh into a closed ball. We repeat the arguments in the last paragraph
of the proof of Lemma 2.3 and conclude that Th is continuous and therefore we can
apply Brouwder’s fixed point theorem which implies the existence of a solution to
the discrete system (3.2) and (3.3). �

We have thus proven the existence of a continuous solution pair [φ,u] to the sys-
tem (2.9)–(2.10) and discrete solutions [φh,uh] to the system (3.2)–(3.3). The next
step is to show that the discrete solutions converge to a continuous solution as the
mesh size h → 0.

4 Convergence of finite element solution

In this section we prove that the numerical solution [φh,uh] converges to a weak
solution [φ,u] as h → 0.

Theorem 4.1 Assume assumptions (A1) holds. Let {Vh} be a sequence of finite ele-
ment spaces fulfilling assumption (A2) with corresponding mesh sizes {h}, that de-
crease monotonically, and discrete solutions {[φh,uh]}. There exists a sub-sequence
still denoted {[φh,uh]} that converges to the weak solution in the following sense,

φh → φ in H 1
0 (�) ∩ L∞(�) as h → 0, (4.1)

uh → u in H 1
0 (�) as h → 0. (4.2)

Proof The first part of the proof of this theorem follows ideas from the proof of The-
orem 4.2 in [4]. We let C∞

0 (�) denote all smooth functions that fulfill homogeneous
Dirichlet boundary conditions. For any function v ∈ C∞

0 (�) we have that πhv ∈ Vh.
This means that,

(σ (uh)∇φh,∇πhv) = (f,πhv), for all v ∈ C∞
0 (�), (4.3)

(∇uh,∇πhw) = (f φh,πhw) − (φhσ (uh)∇φh,∇πhw),

for all w ∈ C∞
0 (�). (4.4)

The finite element solution proved to exist satisfies (4.3) and (4.4) and moreover
‖φh‖H 1

0 (�) ≤ C, ‖φh‖L∞(�) ≤ C, and ‖uh‖H 1
0 (�) ≤ C. This means that a sub-

sequence, still denoted φh, converges φh → η weakly in H 1
0 (�), for some η ∈ H 1

0 (�)

and also that a sub-sequence, still denoted, uh → y weakly in H 1
0 (�), for some

y ∈ H 1
0 (�), as h → 0. We also have πhv → v and πhw → w in W 1,∞(�) as
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h → 0, for all v,w ∈ C∞
0 (�). The Dominated Convergence Theorem gives that

σ(uh)∇πhv → σ(y)∇v up to a sub-sequence in L2(�). We conclude,

(σ (y)∇η,∇v) = (f, v), for all v ∈ C∞
0 (�). (4.5)

Since C∞
0 (�) is dense in H 1

0 (�) we have,

(σ (y)∇η,∇v) = (f, v), for all v ∈ H 1
0 (�). (4.6)

We have thus showed that the limit to which a sub-sequence φh → η weakly in
H 1

0 (�) solves an equation of the same type as (2.9). Next we show that the sub-
sequence also converges strongly. For the weakly convergent sub-sequence φh we
have,

α‖∇(η − φh)‖2
L2(�)

≤ (σ (uh)∇(η − φh),∇(η − φh)) (4.7)

= (σ (uh)∇φh,∇φh) − 2(σ (uh)∇η,∇φh)

+ (σ (uh)∇η∇η) (4.8)

= I + II + III. (4.9)

Since [φh,uh] fulfills (3.2) we immediately have I = (f,φh) → (f, η) =
(σ (y)∇η,∇η) as h → 0. Since φh → η weakly in H 1

0 (�) and for a sub-sequence
σ(uh)∇φh → σ(η)∇y in L2(�) by the Dominated Convergence Theorem II →
−2(σ (u)∇η,∇η). Finally, III → (σ (y)∇η,∇η) i.e. ‖∇(φh − η)‖L2(�) → 0 as
h → 0. We apply the Poincare-Friedrich inequality to conclude that there is a sub-
sequence φh → η strongly in H 1

0 (�).
Next we turn to the second (4.4). Since a sub-sequence φh → η strongly in H 1

0 (�)

there is a sub-sequence of this sequence that converges almost everywhere. For this
sub-sequence still denoted φh the right hand side of (4.4) converges in the following
sense,

(f φh,πhw) − (φhσ (uh)∇φh,∇πhw) → (f η,w) − (ησ (y)∇η,∇w),

for all w ∈ H 1
0 (�). (4.10)

The first part is true since φh → η strongly in L2(�), πhw → w strongly in
L2(�), and f ∈ L∞(�). The second part is true since φh → η almost everywhere
and strongly in H 1

0 (�) and σ(uh)∇πhw → σ(y)∇w in L2(�). Since uh → y

weakly in H 1
0 (�) we immediately have that the left hand side of (4.4) converges,

(∇uh,∇πhw) → (∇y,∇w). This means that,

(∇y,∇w) = (f η,w) − (ησ (y)∇η,∇w), for all w ∈ H 1
0 (�), (4.11)

i.e. (η, y) solves the system (2.9) and (2.10) which means that a sub-sequence of
φh → φ strongly in H 1

0 (�) and uh → u weakly in H 1
0 (�), where (φ,u) is a solution

to (2.9) and (2.10).
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Finally, we prove that a sub-sequence uh → u strongly in H 1
0 (�). We start with

‖∇(u − uh)‖2
L2(�)

,

‖∇(u − uh)‖2
L2(�)

= ‖∇u‖2
L2(�)

− 2(∇u,∇uh) + (∇uh,∇uh) (4.12)

= ‖∇u‖2
L2(�)

− 2(∇u,∇uh) + (f φh,uh)

− (φhσ (uh)∇φh,∇uh) (4.13)

= I + II + III + IV. (4.14)

Since uh → u weakly in H 1
0 (�) we immediately have I + II → −‖∇u‖2

L2(�)
.

Since φh → φ strongly in L2(�), uh → u weakly in L2(�), and f ∈ L∞(�),
III → (f φ,u). Since uh → u weakly in H 1

0 (�) there is a sub-sequence still denote
uh such that uh → u almost everywhere. Since ∇φh → ∇φ in L2(�) and σ(uh)

is bounded and depends on uh continuously, the dominated convergence theorem
gives us σ(uh)∇φh → σ(u)∇φ in L2(�). We also have φh → φ almost everywhere
and uh → u weakly in H 1

0 (�) i.e. IV → −(φσ(u)∇φ∇u) and therefore III + IV →
(f φ,u) − (φσ(u)∇φ∇u) = (∇u,∇u) which means that I + II + III + IV → 0 as
h → 0. Again we use the Poincare-Friedrich inequality to conclude that uh → u

strongly in H 1
0 (�) up to a sub-sequence. �

Remark 4.1 Under the assumptions made in the paper the result presented in Theo-
rem 4.1 is optimal (up to a subsequence). We only assume H 1(�)∩L∞(�)×H 1

0 (�)

regularity and we prove convergence of the numerical method under reasonable as-
sumptions on the mesh and only Lipschitz boundary.

One could make stronger assumptions on the domain and data in order to derive an
error bound. If we assume that there exist a solution such that φ,u ∈ H 2(�)∩H 1

0 (�),
and that the linearization of the problem around the exact solution is Lipschitz con-
tinuous and has bounded inverse, we expect to get h convergence in H 1-norm if the
initial mesh is fine enough, see e.g. Theorem 2.6 in [10]. This can be seen in the first
numerical example in Sect. 5.2, Table 1.

5 Numerical examples

We present two numerical examples. The first one shows that the solution converges
linearly to a reference solution on a convex domain with smooth data. In the second
example we present a more realistic engineering application on a more complicated
geometry.

5.1 Numerical methods

The finite element approximation defined by (3.2) and (3.3) is computed iteratively
according to the following Gauss-Seidel like procedure, starting with u0

h = 0:
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1. Update σ , using recently computed un
h.

2. Solve (3.2) to obtain φn+1
h .

3. Solve (3.3) to obtain un+1
h by evaluation the right hand side in φn+1

h and un
h.

4. Repeat steps 1–3 until ‖un+1
h − un

h‖H 1
0 (�) + ‖φn+1

h − φn
h‖H 1

0 (�) < tol, where tol is
a given parameter specifying the error tolerance.

In the performed numerical examples we use tol = 10−6. Equations (3.2) and (3.3)
are solved individually on a tetrahedral mesh, Kh, using continuous piecewise linear
basis functions.

5.2 Convergence study

We study the convergence in energy norm using a structured tetrahedral mesh as de-
scribed in [6]. The mesh is constructed by dividing the domain into equally sized
cubes, with each cube consisting of five tetrahedrons. As our domain, �, we used the
unit cube in three dimensions. A picture of the mesh, consisting of four cubes in each
coordinate direction is shown in Fig. 1. In order for these meshes to be conforming,
the smaller cubes need to be partitioned into tetrahedrons in two different ways, see
Fig. 2. It can be shown that this construction fulfills assumption (A2) by studying
the local stiffness matrix, see [6] and further [11]. To study the energy norm conver-
gence, a reference solution on a mesh with 128 cubes in each coordinate direction
and compared with solutions computed on meshes with 4, 8, 16, 32, and 64 cubes in
each coordinate direction.

We let f = 10xyze−((x−0.5)2+(y−0.5)2+(z−0.5)2) and σ(u) = 0.05 + 0.15
π

(π
2 +

arctan(u+0.05
0.05 )) and plot the solution in Figs. 3–4 and the convergence in Fig. 5.

Fig. 1 Structured mesh with
4 × 4 cubes/face

Fig. 2 The two different
partitions needed in order to
make the mesh conforming
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Fig. 3 φ (a), u (b), and σ (c) with 8 × 8 cubes/face

Fig. 4 φ (a), u (b), and σ (c) with 64 × 64 cubes/face

Fig. 5 A logarithmic plot of the relative error in energy norm as a function of h

Studying Fig. 5 the convergence rate seems to approach approximately 1 which
is what would be expected on a convex domain with smooth data. The values of the
relative errors in the energy norm can also be found in Table 1.

The numerical values of the entries in the stiffness matrix ai,j = (σ (uh)∇ϕi∇ϕj )

fulfilled assumption (A2).
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Table 1 The relative error in
energy norm of uh and φh as a
function of h

h Relative error in φh Relative error in uh

0.25 0.460 0.413

0.125 0.276 0.350

0.0625 0.164 0.234

0.03125 0.094 0.146

0.015625 0.046 0.073

5.3 Engineering application

In this section we provide solutions obtained on a more complicated geometry. We
have chosen to solve the equations on a MEMS device (Micro Electro Mechanical
System) (see e.g. [9]). This will force us to diverge a little from the main theory of the
paper. We will not construct the mesh so that it fulfills (A2), since this becomes very
technical on a complicated geometry. We will also use more complicated boundary
conditions. We still use the method we have presented in the paper. The theoretical
analysis need to cover the worst case regularity. In real applications the situation is
usually more regular then that. This is why we still expect the method to give good
results.

A picture of the geometry is found in Fig. 6. This particular device is designed to
work as an electrical switch by applying a potential difference between the two pads.
This gives rise to an electrical current and due to the construction of the device, heat
development will be larger in the upper more “narrow” part of the geometry. This will
cause the device to bend, thus making it possible to close an electrical circuit. To fully
simulate this requires the incorporation of the equation for thermal expansion, which
we have not included. The domain has been meshed with a standard tetrahedral mesh
with linear basis functions. The natural boundary conditions to apply to this problem
are mixed boundary conditions. We have used:

φ = 1, y = 0 and z > 0 (5.1)

φ = −1, y = 0 and z < 0 (5.2)

n · ∇φ = 0, y 
= 0 (5.3)

u = 0, y = 0 (5.4)

n · ∇u = 0, y 
= 0 (5.5)

These boundary conditions corresponds to a potential difference between the two
pads at (y = 0, z > 0) and (y = 0, z < 0), as well as fixing the temperature at the pads.
The solutions obtained with these boundary conditions, using f = 0 and σ(u) =
0.5 + 1.5

π

(
π
2 + arctan(u−0.25

0.005 )
)

are shown in Fig. 7.

Remark 5.1 As mentioned above, the boundary condition used in the second example
are different from the ones used in the mathematical framework. The mixed bound-
ary condition for the electrical potential equation will not affect the conclusion that
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Fig. 6 Picture of the geometry.
The outer measurements are
11 × 192 × 29

Fig. 7 φ (a), u (b), and σ (c) on the MEMS-geometry

φ ∈ H 1(�) ∩ L∞(�). However, the trick in (1.2) can not immediately be applied in
the temperature equation unless Dirichlet boundary conditions are used since test the
functions are now in a larger space.

Open Access This article is distributed under the terms of the Creative Commons Attribution Noncom-
mercial License which permits any noncommercial use, distribution, and reproduction in any medium,
provided the original author(s) and source are credited.

References

1. Adams, R.A.: Sobolev Spaces. Academic Press, San Diego (1978)
2. Akrivis, G., Larsson, S.: Linearly implicit finite element methods for the time-dependent Joule heating

problem. BIT 45, 429–442 (2005)
3. Boccardo, L., Orsina, L., Poretta, A.: Existence of finite energy solutions for elliptic systems with L1

valued nonlinearities. Math. Models Methods Appl. Sci. 18(5), 669–687 (2008)
4. Bradji, A., Herbin, R.: Discretization of the coupled heat and electrical diffusion problems by the

finite element and the finite volume methods. IMA J. Numer. Anal. 28(3), 469–495 (2008)
5. Casado-Díaz, J., Chacón Rebollo, T., Girault, V., Mármol Gómez, M., Murat, F.: Finite elements

approximation of second order linear elliptic equations in divergence form with right-hand side in L1.
Numer. Math. 105(3), 337–374 (2007)

6. Chen, L., Holst, M., Xu, J.: The finite element approximation of the nonlinear Poisson-Boltzmann
equation. SIAM J. Numer. Anal. 45(6), 2298–2320 (2007)

7. Elliott, C.M., Larsson, S.: A finite element model for the time-dependent Joule heating problem. Math.
Comput. 64, 1433–1453 (1995)

8. Gallouët, T., Herbin, R.: Existence of a solution to a coupled elliptic system. Appl. Math. Lett. 7(2),
49–55 (1994)

9. Henneken, V.A., Tichem, M., Sarro, P.M.: In-package MEMS-based thermal actuators for micro-
assembly. J. Micromech. Microeng. 16(6), 107–115 (2006)

10. Holst, M.J., Tsogtgerel, G., Zhu, Y.: Local convergence of adaptive methods for nonlinear partial
differential equations. arXiv:1001.1382v1

http://arxiv.org/abs/arXiv:1001.1382v1


Convergence of FEM on Joule heating in 3D 795

11. Kerkhoven, T., Jerome, J.W.: L∞ stability of finite element approximations to elliptic gradient equa-
tions. Numer. Math. 57, 561–575 (1990)

12. Stampacchia, G.: L probléme de Dirichlet pour les équations elliptiques du second ordre á coefficients
discontinus. Ann. Inst. Fourier (Grenoble) 15(1), 189–258 (1965)

13. Sun-Sig, B.: Elliptic equations with BMO coefficients in Lipschitz domains. Trans. Am. Math. Soc.
357(3), 1025–1046 (2004)


	Convergence analysis of finite element approximations of the Joule heating problem in three spatial dimensions
	Abstract
	Introduction
	The continuous problem
	Preliminaries
	Problem formulation
	Preliminary result for the potential equation
	Preliminary results for the temperature equation
	Existence of solution to the continuous problem

	Discretization
	The finite element method
	Max norm estimate of the discrete potential
	Existence of discrete solution

	Convergence of finite element solution
	Numerical examples
	Numerical methods
	Convergence study
	Engineering application

	Open Access
	References



<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (Gray Gamma 2.2)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (ISO Coated v2 300% \050ECI\051)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Error
  /CompatibilityLevel 1.3
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJDFFile false
  /CreateJobTicket false
  /DefaultRenderingIntent /Perceptual
  /DetectBlends true
  /DetectCurves 0.0000
  /ColorConversionStrategy /sRGB
  /DoThumbnails true
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo true
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts false
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 150
  /ColorImageMinResolutionPolicy /Warning
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 1.30
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 10
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 10
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 150
  /GrayImageMinResolutionPolicy /Warning
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 150
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 1.30
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 10
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 10
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 600
  /MonoImageMinResolutionPolicy /Warning
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 600
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /Description <<
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e5c4f5e55663e793a3001901a8fc775355b5090ae4ef653d190014ee553ca901a8fc756e072797f5153d15e03300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc87a25e55986f793a3001901a904e96fb5b5090f54ef650b390014ee553ca57287db2969b7db28def4e0a767c5e03300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /DAN <>
    /ESP <>
    /FRA <>
    /ITA <>
    /JPN <>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020d654ba740020d45cc2dc002c0020c804c7900020ba54c77c002c0020c778d130b137c5d00020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken die zijn geoptimaliseerd voor weergave op een beeldscherm, e-mail en internet. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /PTB <>
    /SUO <>
    /SVE <>
    /ENU (Use these settings to create Adobe PDF documents best suited for on-screen display, e-mail, and the Internet.  Created PDF documents can be opened with Acrobat and Adobe Reader 5.0 and later.)
    /DEU <FEFF004a006f0062006f007000740069006f006e007300200066006f00720020004100630072006f006200610074002000440069007300740069006c006c0065007200200037000d00500072006f006400750063006500730020005000440046002000660069006c0065007300200077006800690063006800200061007200650020007500730065006400200066006f00720020006f006e006c0069006e0065002e000d0028006300290020003200300031003000200053007000720069006e006700650072002d005600650072006c0061006700200047006d006200480020>
  >>
  /Namespace [
    (Adobe)
    (Common)
    (1.0)
  ]
  /OtherNamespaces [
    <<
      /AsReaderSpreads false
      /CropImagesToFrames true
      /ErrorControl /WarnAndContinue
      /FlattenerIgnoreSpreadOverrides false
      /IncludeGuidesGrids false
      /IncludeNonPrinting false
      /IncludeSlug false
      /Namespace [
        (Adobe)
        (InDesign)
        (4.0)
      ]
      /OmitPlacedBitmaps false
      /OmitPlacedEPS false
      /OmitPlacedPDF false
      /SimulateOverprint /Legacy
    >>
    <<
      /AddBleedMarks false
      /AddColorBars false
      /AddCropMarks false
      /AddPageInfo false
      /AddRegMarks false
      /ConvertColors /ConvertToRGB
      /DestinationProfileName (sRGB IEC61966-2.1)
      /DestinationProfileSelector /UseName
      /Downsample16BitImages true
      /FlattenerPreset <<
        /PresetSelector /MediumResolution
      >>
      /FormElements false
      /GenerateStructure false
      /IncludeBookmarks false
      /IncludeHyperlinks false
      /IncludeInteractive false
      /IncludeLayers false
      /IncludeProfiles true
      /MultimediaHandling /UseObjectSettings
      /Namespace [
        (Adobe)
        (CreativeSuite)
        (2.0)
      ]
      /PDFXOutputIntentProfileSelector /NA
      /PreserveEditing false
      /UntaggedCMYKHandling /UseDocumentProfile
      /UntaggedRGBHandling /UseDocumentProfile
      /UseDocumentBleed false
    >>
  ]
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [595.276 841.890]
>> setpagedevice


