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Part 1
Algebra

1 Commutative rings with unity

Definition 1.1. Let R be a set, 0,1 € R, —: R — R +,+x: R x R — R. We say that (R,0,1,—,+,%) is a
commutative ring with unity (we will simply say that R is commutative ring with unity when operations are
clear from the context) if the following equalities are satisfied for all a,b,c € R:

a+(b+c)=(a+b)+c addition is associative), (1.1a)
a+0=0+a=a 0 is neutral with respect to addition), (1.1b)
a+(—a)=(-a)+a=0 negation is the inverse of addition), (1.1c)
a+b=b+a addition is commutative), (1.1d)

ax(b+c)=axb+axc
(a+b)xc=a*xc+bxc

multiplication is right-distributive over addition),

1.1e

a*x(bxc)=(axb)*c

axl=1%xa=a

multiplication is associative),
1h

multiplication is commutative). (1.1

(L.1le)
(1.1f)
(1.1g)
(1.1h)

)

(
(
(
(
(multiplication is left-distributive over addition),
(
(
(1 is neutral with respect to multiplication),

(

axb=bxa

We will often omit multiplication sign and write ab instead of a * b.

Example 1.2. The following are examples and counterexamples of commutative rings with unity.

1. The number sets Z, Q, R, C of respectively integers, rationals, reals, and complex numbers are commutative
rings with unity with respect to the standard arithmetic operations. The set N of natural numbers is not a
ring since it lacks negation.

2. For any positive integer n, the set Z,, of integers modulo n is a commutative ring with unity with respect to
addition and multiplication modulo n. (This is the original inspiration behind the word “ring” as its elements
can be arranged in a loop, like the hours on a clock.)

3. Let X be a set, R be a commmutative ring with unity. Then the set of functions RX := {f | f: X — R} is a
commutative ring with unity ring with respect to pointwise operations: if f,g: X — R, x € X, we define

Opx (z) =0, (1.2a)
1px () :=1Rg, (1.2b)
(=rxf)(x) =-r(f(2)), (1.2¢)
(f +rx 9)(x) :=f(2) +r 9(z), (1.2d)
(f *rx g)(x) =f(z) xR (). (1.2¢)

We will drop subscripts and overload ring operations on RX.

Definition 1.3. Let R be a commutative ring with unity, S be a subset of R. We say that S is a subring with
unity of R if S is a commutative ring with unity with operations on S being the restrictions on S of the operations
in R.

Proposition 1.4. Let R be a commutative ring with unity, S be a subset of R. Then S is a subring with unity if
contains 1 and is closed under negation, addition, and multiplication, i.e., for any a,b € R,

1€¢R, —a€R,a+beR, ab€ R. (1.3)




Example 1.5. The following are examples of subrings.
1. The number sets Z, Q, R, C form a chain of subrings (any of them is a subring with unity of the next one).

2. For any n € N, n > 2, the set nZ := {nx | x € Z} is a subring of Z that has no unity.

Definition 1.6. Let R be a commutative ring with unity. We say that R is a field if it has at least two elements
and any nonzero element has a multiplicative inverse, i.e.,

Va € R\ {0} 3b€ R, axb=1. (1.4)

Example 1.7. The following are examples and counterexamples of fields.
1. Among the number sets, Q, R, C are fields, Z is not a field.
2. Let n be an integer. Then Z, is a field if and only if n is a prime number.

3. Let X be a nonempty set, R be a field. Then the set of functions RX := {f | f: X — R} is not a field except
in the trivial case of X having one element. Indeed, let X has at least two elements, and take a function
f € RX that is zero at a point zg but nonzero at some other point z; (so it is not identically zero). Then f
is not invertible since for any g € R,

(f *g)(x0) = f(w0) * g(zo) = 0% g(zp) =0 # 1. (1.5)

Remark 1.8. The reason for introducing commutative rings with unity instead of working with fields is that, as
explained above, sets of functions RX are not fields. We will encounter them a lot when working with algebraic
structures on smooth manifolds and meshes, predominantly modules over subrings of RX.

2 Modules over commutative rings with unity

Definition 2.1. Let (R,0g,1g, —R, +r,*r) be a commutative ring with unity, V be aset, 0 € V, —: V = V,
+:VxV =V, %: RxV — V. We say that (V,0,—,+,%) is a module over R if the following equalities are
satisfied for all u,v,w € V, \,u € R:

ut+ (v4+w)=(u+v)+w (addition is associative), (2.1a)
v+0=0+v=1 (0 is neutral with respect to addition), (2.1b)
v+ (—v) =(—v)+v=0 (negation is the inverse of addition), (2.1c)
utv=v+u (addition is commutative), (2.1d)
Ak (U4v)=Axu+ A*v (scalar multiplication is distributive over vector addition), (2.1e)
A+rp)xv=A%v+pu*v (scalar multiplication is distributive over scalar addition), (2.1f)
Ax(pxv) = (A*gp)*v (scalar multiplication is “associative”), (2.1g)
lpxv=w (1R is neutral with respect to scalar multiplication). (2.1h)

We will often omit multiplication sign and write Av instead of A * v. The elements of V are called vectors, while
those of R are called scalars.

Remark 2.2. When the space of scalars is a field, a module becomes a vector space. Hence, modules generalise
vector spaces.

Example 2.3. Let R be a commutative ring with unity. The following are examples of modules over R.

1. For any n € N, the space R™ is a module over R under component-wise addition and multiplication with a
scalar.

2. For any m,n € N, the space M,,x»(R) of m x n matrices with elements in R is a module over R under under
component-wise addition and multiplication with a scalar.

3. For any set X, the ring R¥ can also be considered as a module over R with pointwise addition and multipli-
cation with a scalar. It generalises the previous two cases when X = {1,....,n} and X = {1,...,m} x {1,...,n}
respectively.




Definition 2.4. Let R be a commutative ring with unity, V' be a module over R. S C V. We say that the S is
linearly independent if for any n € N, Ay, ..., A\, € R, v1,...,v, €V,

MU+ e+ N0, =0= A =...= ), =0. (22)
We say that the set S is linearly dependent if there exist n € N, Ay, ..., A\, € R\ {0}, v1,...,v, € V such that

)\11)1 + ..+ )\nvn =0. (23)

Definition 2.5. Let R be a commutative ring with unity, V' be a module over R. S C V. We say that S spans
V if for any v € V there exist n € N, Aq,..., A\, € R, v1,...,v, € V such that

V=AU + ... + ApUp. (2.4)

Definition 2.6. Let R be a commutative ring with unity, V' be a module over R. S C V. We say that S is a basis
of V if it is linearly independent and spans V.

Definition 2.7. Let R be a commutative ring with unity, V' be a module over R. We say that V is free if it
admits a basis.

Example 2.8. The module of tuples and matrices over a commutative ring with unity are free. A set of modules
that do not have a basis consists of Z,, as modules over Z for any n > 2. Indeed, any vector v € Z,, is linearly
independent since nv = 0.

3 Algebras over rings

Definition 3.1. Let R be a commutative ring with unity, A be an R-module, pi: R x R — R. We say that (A, u)
is an R-algebra (or algebra over R) if for all a,b,c € A, A € R:

u(a+0b,¢) = pla,c) + p(d, ¢) (multiplication on A is left-distributive), (3.1a)
wula, b+ c) = pla,b) + p(a, ¢)(multiplication on A is right-distributive), (3.1b)
wA*xa,b) = A xu(a,b) (v respects multiplication of scalar on the left), (3.1c)
pul(a, A xb) = X* p(a,b) (u respects multiplication of scalar on the right). (3.1d)

Definition 3.2. Let R be a commutative ring with unity, (A, 1) be an R-algebra.

1. We say that (A, u) is associative algebra if for any a,b,c € A, p(a, u(b,c)) = u(p(a,d),c). In other words,
(A, ) is a ring.

2. We say that (A, 1) is commutative algebra if for any a,b,c € A, p(a,b) = u(b, a).

3. Let 1 € R. We say that (A, u,1) is unital algebra if for any a,€ A, p(a,1) = pu(1,a) = a. (1 is the unit
element or unity.)

4. We say that (A, p) is alternating algebra if for any a € A, u(a,a) = 0.

5. We say that (A, 1) is anti-commutative algebra if for any a,b € A, u(a,b) = —u(b, a).

Proposition 3.3. Let R be a commutative ring with unity, Let (A, 1) be an algebra.
o If A is alternating, then A is anti-commutative.
e If A is anti-commutative and the ring R has the property
VeeR, x+2x=0=2=0, (3.2)

then A is alternating.

Proof. First, let A be alternating. Then for any a,b € A,

0=p(a+ba+b) = pula,a)+ p(a,b) + pu(b,a) + u(b,b) = p(a,b) + u(b,a) = p(b,a) = —u(a,b). (3.3)




Conversely, let A be anti-commutative. Taking b = a in the definition leads to

wa,a) = —p(a,a) = p(a,a) + p(a,a) = 0. (3.4)

Under the assumption of Equation (3.2), we conclude that u(a,a) = 0. O

4 Lie algebras

Definition 4.1. Let R be a commutative ring with unity, V' be an R-algebra with multiplication operation [-, -].
We say that V is a Lie algebra if [-, -] is alternating and satisfies the Jacobi identity: for any z,y,z € V,

[, [y, 2l] + [y, [z, 2]] + [z, [z, y]] = 0. (4.1)

Proposition 4.2. Let R be a commutative ring with unity, V' be an associative algebra over R. Define the
commutator[-,]: V x V — V as follows: for any z,y € V,

[2,y] == zy — ya. (4.2)

Then (V,[,-]) is a Lie algebra. In particular, when X is a module over R, V := EndrX is a Lie algebra with Lie
bracket given by

[p, Y] :==p ot —op, v, € EndrX. (4.3)
Proof. Let x,y,z € A. [-,] is alternating since [z, z] = zx — xz = 0. Next, we calculate

[, [y, 2]] = [&, 92 — 2y] = 2(yz — 2y) — (yz — 2y)x = ayz — 22y — Y2z + 2yz. (4.4)
Similarly, [y, [z, z]] = yza —yxz — zzy + xzy and [z, [z, y]] = zzy — zyz — xyz + yxz. We can see that each of the six
permutations of (z,¥, z) in products occurs twice with opposite signs, which means that their sum is zero. Hence,
the Jacobi identity is also satisfied. O

Definition 4.3. Let R be a commutative ring with unity, (V,[-,-]v) and (W,[-,-]w) be Lie algebras over R,
» € Homp(V,W). We say that ¢ is a Lie algebra homomorphism if for any u,v € V|

o([u,vlv) = [pu, pvlw. (4.5)

Definition 4.4. R be a commutative ring with unity, V' be a Lie algebra over R. Define the adjoint map

adj: V — EndRrV, adj,y := [z,y], z,y € V. (4.6)

Proposition 4.5. R be a commutative ring with unity, V' be a Lie algebra over R. Then the adjoint map is a
homorphism of Lie algebras, i.e., for any =,y € V,

adj(, ) = [adj,,adj,| == adj, o adj, — adj, o adj,. (4.7)

Proof. Let x,y,z € V. Then

[adj,, adj,]z = (adj, o adj, —adj, o adj, )z = [z, [y, 2]] — [y, [x, z]]
= [, [y, 2 + [y: [2,2]] = = [z, [, 0]] = [[z,9], 2] = adj, 2. O

5 Derivations on algebras

Definition 5.1. Let R be a commutative ring with unity, A be an R-algebra, D € Hompg(A, A). We say that D
is a derivation if for any a,b € A the Leibniz rule (or the product rule) holds:

D(a+b) = (Da)*xb+ ax* (Db). (5.1)

By Derg(A) we will denote the set of all derivations on A over R.




Example 5.2 (Derivative of a single variable function is derivation). Let R = R, A = C°°(R) be the space of
infinitely differentiable functions, D be the derivative operator, i.e., Df = f’ for f € A. Then D is a derivation.

Example 5.3. Let R be a commutative ring with unity, V be a Lie algebra over R. Then the adjoint homomorphism
adj: V — Endg(V) induces for each z € V a derivation adj,: V — V. Indeed, take z,y,z € A. Then

adj, [y, 2] = [z, [y, 2l = =z [2, 9] = [y, [z, )] = [[2, 9], 2] + [y, [, 2]] = [adj,y, 2] + [y, ad], 2] (5.2)

Proposition 5.4. Let R be a commutative ring with unity, A be a unital, commutative, and associative R-algebra.
Then Derg(A) is an A-module under pointwise addition and multiplication with a scalar.

Proof. Let D, Dy, Dy € Derg(A). Then Dy + D5 is a homomorphism from module theory. To prove it satisfies the
Leibniz rule, let a,b € A. Then

(Dl +D2)(a*b) = Dl(a*b)—i—Dg(a*b) = Dyjaxb+axD1b+ Doaxb+axDyb = (Dl +D2)a*b+a*(D1 —I-Dg)b (53)

Further, let a € A. Then (a-D)(b) := a* Db for any b € B. It is trivial to check it it is a homomorphism. To check
it is a derivation, let b,c € A. Then

(a-D)(bxc)=axD(bxc)=ax(Dbxc+bxDc) = (axDb)xc+bx*(axDc)=(a-D)bxc+bx(a-D)c. (5.4)

Hence, Derg(A) is an A-module. O

Proposition 5.5. Let R be a commutative ring with unity, A be a unital, commutative, and associative R-algebra,
X,Y € Dergr(A). Then X oY —Y o X € Derr(A4).

Proof. Linearity of [X,Y] follows from module theory. Hence, we only need to show it satisfies the Leibniz rule.
Let f,g € A. Then

X(Y(fg))=X(Y[)xg+[fx=(Yg) =(XY[)*g+ (Y[f)x(Xg)+ (Xf)*(Yg)+ f*(X(Yg)). (5.5)
Analogously,

Y(X(fg)) = (Y(X[)xg+ (X[) = (Yg)+ (Vf)* (Xg) + f * (Y(Xg)). (5.6)
Hence,

(X, Y](fg) = (X(Vf)) # g+ = (X(Yg)) (Y (X[))xg=f * (V(Xg)) = ([X,Y]f) x g+ [+ ([X,Y]g).  (5.7)

Corollary 5.6. Let R be a commutative ring with unity, A be a unital, commutative, and associative R-algebra.
Then Derg(A) is a Lie algebra with Lie bracket given by

[X,Y]:=XoY —-YoX, X|Y €Derg(A). (5.8)

Proposition 5.7. Let R be a commutative ring with unity, n be positive integer. Consider the set R™ as a ring
with pointwise addition and multiplication, and as an R-algebra with pointwise scalar multiplication. Then

Derg(R") = 0. (5.9)

Proof. Let D € Derg(R™). Consider the standard basis (e, ..., e,) of R™ and let the matrix of D in the basis be
A ie., forl1<i,j<nmn,

De; = Zn:Aj,iej. (5.10)
j=1
Let 1 < i < n. Then, since mltiplication in R™ is commutative,
De; = D(e; * e;) = De; x e; + e; x De; = 2De; * ey, (5.11)
which translates to
i Ajie; =2 i Ajiejxe; =24, e (5.12)
j=1 j=1




For j # i this leads to A;; = 0, while for j =4 it leads to A;; = 24, ; = A;; = 0. Therefore, for all i, j € {1,...,n},
A;; =0. Hence, A =0, which means that D = 0. O

6 Exterior algebra

Definition 6.1. Let R be a commutative ring with unity, V' be a module over R. The exterior algebra of V,
AV is the smallest associative algebra with unity containing V' as a subspace and satisfying the alternating rule:
for every v € V, if A is the multiplication on A®V, then

vAv=0. (6.1)

Proposition 6.2. Let R be a commutative ring with unity, V' be a module over R, v,w € V. Then on A*V,

wAv=—vAw. (6.2)

Proof. By the alternating rule,
O=@w+wAw+w)=vAv+vAwt+wAv+wAw=0+vAw+wAv+0=>wAv=—-vAw. (6.3)

O

Proposition 6.3. Let R be a commutative ring with unity, D € N, V be a free module over R of dimension D,
€g,-..,ep_1 be a basis of V. Then the 2P-element set S(e),

S(e):={ei, Ao Nei,_, | p€{0,...,D}, 0<ig<..<ipy <D—1} (6.4)

(for p = 0 the empty wedge product is defined to be 1) forms a basis of A°V.

Remark 6.4. Let R be a commutative ring with unity, D € N, V' be a free module over R of dimension D,
€0, ---;ep—1 be a basis of V. The elements of S(e) which are wedge products of p vectors are called p-vectors.
Obviously, there are (];:;) ) of them. Denote by APV the space spanned by those p vectors (it does not depend on the
basis of e — in fact APV is the space spanned by linear combinations of wedge products of arbitrary vectors). Then
we have the module decomposition

D
AV = APV (6.5)

p=0
This decompositions turns A®*V into a graded algebra, that is for each p,q € N,
wp € APV, 1, € NV = wy, An, € APTIV (6.6)

(here we define A" = 0 for r > D).

Proposition 6.5. Let R be a commutative ring with unity, D € N, V be a free module over R of dimension D,
Vg, ...,up—1 € V. Then (v, ...,vp_1) form a basis of V' if and only if

Vo N\ ... NVUp_1 (6.7)

forms a basis of the 1-dimensional module APV

Proposition 6.6. Let R be a commutative ring with unity, D € N, V be a free module over R of dimension D,
€p,-..,ep—_1 be a basis of V', vy, ...,vp_1 € V such that for j =0,....D — 1,

’Uj = Z eiAi,j (68)

(in matrix form, (vo,...,vp—1) = (€g,...,ep—1)A). Then
VoN...\Vp_1 = (detA)eo/\.../\eD,l. (69)

As a consequence, the matrix A is a change of basis matrix if and only if det A is an invertible element of R (a
nonzero element when R is a field).




Notation 6.7. Let R be a commutative ring with unity and V' be a module over R. Denote by V* the dual space
of V:

V* := Hom(V, R). (6.10)

Proposition 6.8. Let R be a commutative ring with unity, V be a a finite-dimensional R-module, p € N. Then the
R-modules (APV)* and AP(V*) are canonically isomorphic. The isomorphism is the unique linear map f: AP(V*) —
(APV)* such that for any wy, ...,wp—1 € V* and any vy, ...,vp—1 € V,

Flwo Ao Awp_1) (o A .o Avp—1) = det(w; (v)))? 51, (6.11)

Corollary 6.9. Let R be a commutative ring with unity, V' be a a finite-dimensional R-module. Then (A*V)* =
A (V™).

Notation 6.10. Let V be an 1-dimensional real vector space, v € V, w € V' \ {0}. By v/w denote the unique
A € R such that v = Aw. (The uniqueness follows from the fact that the nonzero vector w forms a basis of V.)

Definition 6.11. Let D € N, V be a real vector space of dimension D, vy, ...,vp_1 € V. Consider the 1-dimensional
space APV. Define an equivalence relation on the nonzero elements of APV as follows: for any v, w € APV \ {0},

v=w<v/w>0. (6.12)

This equivalence relation partitions APV \ {0} into two equivalence classes (corresponding to positive and negative
elements with respect to a choice). An orientation on V is a choice of 1 of the equivalence classes on APV,
Equivalently, we will also specify orientation by choosing an element on AP (V*) = (APV)*.

An oriented vector space is a vector space with a chosen orientation.

Notation 6.12. Let D € N, p € {0,...,D}. By C’pD we will denote the set of all ordered lists with p elements
without repetition whose elements are from the set {0,..., D — 1}.

Notation 6.13. Let D € N, R be a commutative ring with unity, V' be a D-dimensional R-moDule, p € {0, ..., d},
I, == (lo, ..., ip—1) € C’I’?, v, .-,p—1 € V. By vy, we will denote the p-vector

vr, = Vig A AU, (6.13)

P

Proposition 6.14. Let D € N, R be a commutative ring with unity, V be a D-dimensional R-module, e, :=
(eg,...,ep—1) be a basis of V| ve := (vg,...,up_1) be a set of vectors, a € Mpyp(R) be the transformation matrix
from eq to ve, p € {0,...,D}, I, € Cz?' Then

vr, = Z det (a|1prp) e, (6.14)

JpyeCp

7 Inner products and Hodge star

Definition 7.1. Let V be a vector space over R. An inner product on V is a function g: V' x V — R that is:

1. bilinear, i.e., for all A, p € R, u,v,w € V:

g(Au+ pv, w) = Ag(u, w) + pg(v, w), glw, Au+ pv) = Ag(w, u) + pg(w,v); (7.1)
2. symmetric, i.e., for all u,v € V,

g9(u,v) = g(v, u); (7.2)
3. positive definite: for all v € V' \ {0},

9(v,v) > 0. (73)

If ¢ is an inner product on V', the pair (V, g) is called an real inner product space.
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Proposition 7.2. Let (V,g) be a finite-dimensional real inner product space. Define the map g: V. — V* as
follows: for any v € V,

gv) == (w eV = g(v,w)). (7.4)

Then g is an isomorphism.

Definition 7.3. Let D € N, (V, g) be a real inner product space of dimension D, e = {eg, ...,ep—1} be a basis of V.
We say that e is an orthogonal basis if any two disjoint elements are orthogonal, i.e., for all 4,5 € {0,...,D — 1},
if ¢ = j, then

g(ei,ej) =0. (7.5)
The basis e is called orthonormal, if it is orthogonal and for any i € {0,...,D — 1},

glei,e) = 1. (7.6)
An equivalent way of saying that e is orthonormal is by using the Kronecker delta symbol: for all ¢, j € {0, ..., D—1},

0, ifi#j

: 7.7
1, ifi=j (7.7)

g(ei,e5) = 0i 5 = {

Definition 7.4. Let d € N, (V, g) be a real inner product space of dimension d, p € {0,...,d}. Define the inner
product on p-vectors APg: APV x APV — R as follows: for any v, ..., vp—1, wo,...,wp—1 € V,

(APg)(vo Ao Avp_1, wo A oo Awp—1) = det(g(vi,wj))zit;io (7.8)

(in other words, on simple p-vectors APg is constructed using the Gram determinant). For arbitrary p-vectors,
expand the above definition by bilinearity.
We define the exterior algebra inner product

A%g: AV x A®V - R (7.9)

as follows: for p,q € N, w, € APV, n, € AV,

(Ag) () = {f)”g)(‘“’f””q)’ o (7.10)

Definition 7.5. Let d € N, (V, g) be an oriented real inner product space of dimension d. The volume d-vector
on V is the unique element of AV which has norm 1 and is in the same oriented class as the chosen orientation.

Remark 7.6. On a non-oriented real inner product space V of dimension d € N there are exactly two elements
w,n € A?V* that have norm 1 (they are opposite to one another, i.e., w = —7) and so are candidates for a volume
d-vector. Choosing one of them is equivalent to a choice of orientation on V.

Definition 7.7. Let D € N, (V,g) be an oriented real inner product space of dimension D, vol be the volume
D-vector on APV, p € N. The Hodge star operator on p-vectors x, is defined as the unique operator

*p: APV — AP7PY (7.11)
such that for any w € APV, n € AP~PV,
(APPg) (kpw, ) vol = w A . (7.12)

The Hodge star operator x is the direct sum of all x, for p =0, ..., D.

Example 7.8. Consider V = R? with the standard basis e = (eg, e1), inner product g making e orthonormal,
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volume 2-vector vol := eg A e;. Then

*01=-eg Ae; = vol, (7.13a)
*1 €9 = €1, (7.13b)
*1 €1 = —eg, (7.13¢)
%9 €9 A €] = xpvol = 1. (7.13d)

Proposition 7.9 (Alternative formula for Hodge star). Let D € N, (V, g) be an oriented real inner product space
of dimension D, vol be the volume D-vector on APV, p € N. Define the operator *p as the unique operator

*p: APV — APPY (7.14)
such that for any w,n € APV,
w A *pn = (APg)(w,n) vol. (7.15)

Then %, = *p.

Proposition 7.10. Let D € N (V, g) be an oriented real inner product space of dimension D, p € N. Then

*D_p 0y = (—1)PP P idypy . (7.16)

8 Chain complexes

Definition 8.1. Let R be a commutative ring with unity, {A4,}72 . be aset of R-modules, {0,: Ay, = Ap_1}72
be linear maps. Define A, := @;O:_oo Ap and 0: Aq — A, to be the unique R-linear map such that for any p € Z

and any a € A,, da = dpa. We say that (A.,0) is a chain complex if 9 = 0. Equivalently, for any p € Z,
(9p o 8p+1 =0.

Definition 8.2. Let (4,,0%) and (B,,d?) be chain complexes. Their tensor product
(C4,d°) := (Ao, 0) ® (B,, dP) (8.1)

is defined as follows: for any r € Z,

C.= P 4, B, (8.2)
p=—00

while the map 9¢ is defined for basis elements a ® b € A, ® By C Cpy,

% a®b) =% @b+ (—1)Pa® dPb. (8.3)

Proposition 8.3. Let (4,,0%) and (B,,9”) be chain complexes,
(Ce,0) = (As,0") ® (B,,0") (8.4)

be their tensor product (Definition 8.2). Then (C,,d%) is a chain complex.

9 Differential graded algebras

Definition 9.1. Let R be a commutative ring with unity, {AP}>2_ _ be a set of R-modules, {5, : AP — APT1}ee

be linear maps, {~—, 4: AP x A — APT}oc __ be bilinear maps. Define A® : @ _ AP and 6: A* — A® to
be the unique R-linear map such that for any p 6 Z and any m € AP, o1 = 6,7, —: A' X A’ — A® to be the unique
R-bilinear map such that for any p,q € Z and any (m,p) € AP x A4, 7 — p =7 —p, p. We say that (A°®,4,—) is
a differential graded algebra if 6> = 0 and for any p € Z, 7 € AP, peE A,

d(m— p)=0m— p+ (=1)Pm — dp. (9.1)
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Definition 9.2. Let (A4°,54,—4) and (B*, 68, —5) be differential graded algebras. Their tensor product

(C*,6C, =€) i= (4°,64, —4) & (B*, 65, ) 9.2)
is defined as follows: for any r € Z,

o]
cr = @ AP @ B"7P, (9.3)
p=—00

the map € is defined for basis elements a ® b € AP ® BI C CP19 as

6% a®b) :=6"a®b+ (~1)Pa® §5b, (9.4)
while the product is defined for basis elements a @ b € AP ® B4 C CP*9 and o' ® b’ € AP @ BY - CP'+d a5

(a®b) —C (a @) = (-1 (a —*d) @ (b-LV). (9.5)

Proposition 9.3. Let (A®, 64, —4) and (B®, 65, —P) be differential graded algebras,
(00’507VC) = (A.,(SA,VA) ® (B.,(SB, \_/B) (96)

be their tensor product (Definition 9.2). Then (C*,5,—C) is a differential graded algebra.

Part 11
Smooth manifolds

10 Vector fields on manifolds

Definition 10.1. Let M be a smooth manifold. A vector field on M is a derivation on the R-algebra FM of
smooth functions. In other words, a vector field is an R-linear map X: FM — FM such that for any f,g € FM
the Leibniz rule is satisfied:

X(fg)=1r (Xg)+(X[)-g (10.1)

(here - is multiplication of functions).

The space of all vector fields on M is denoted by XM. It is an R-algebra under pointwise addition and multiplication
with scalar. It is also an (FM)-algebra with the following multiplication with a function: for any f € XM and
X e FM, fX € FM is defined to act on g € FM by

(fX)g = f-(Xg). (10.2)

Proposition 10.2. Let M be a smooth manifold, X,Y € XM. Then the commutator
[X,)Y]:=XoY -YoX (10.3)

is also a vector field.

Proof. We will show that [X, Y] satisfies the Leibniz rule. Let f,g € FM. Then

XY(f9)=XYf-g+fYg)=XYf)g+Y[f Xg+Xf-Yg+[f X(Yg). (10.4)
Analogously,
Y(X(f9)) =Y(Xf) g+ Xf Yg+Yf - Xg+ [ -Y(Xg). (10.5)
Hence,
(X, Y](fg) = X(Y(f9)-Y(X(f9) = X(Y[)g+[-X(Yg)-Y(X[)g-[Y(Xg)=[XY]fg+[[X,Y]g. (10.6)
Linearity of [X, Y] is obvious. Hence, [X,Y] is a vector field. O
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Discussion 10.3. Let M be a smooth manifold of dimension D, X,Y € XM, (U, ) be a chart on M with local

coordinates z!,...,zP. Let X and Y be represented in local coordinates as

20 20
:pr%, Y:ZQP%~ (10.7)
p=1 p=1

We are going to derive expressions for [X,Y]. We have

XoY = i 72 o Z fpaii Z g1 (10.8)
ot OxP 8mq il OxP Oz4 S OxPOxd
Analogously,
YoX = ZD: "0, pr .« O (10.9)
it dap Hxd S dz10xP’

Because of the symmetry of second derivatives, the second order terms in [X, Y] cancel. Hence,

Xyl Y (2 0L O (10.10)

&Tp
p,g=1

This can also be written as

D

Y] = S (xg - v o)L

. (10.11)
= Ozt

Part III
Meshes

11 Meshes

Definition 11.1. Let d be a natural number. A mesh of dimension d is a finite set of polytopes of dimension at
most d such that:

e if X is an element of M, then all subfaces of X are also in M;
e the intersection of elements of M is a finite (possibly empty) union of elements of M.

For an integer p € [0, d], the set of elements (polytopes) of dimension p in M is denoted by M,,.

12 Relative orientation on meshes

Theorem 12.1. Let d € N, M be a mesh of dimension d, p € {2,...,d}, ap, € My, ¢p—2 € My_o, ap = cp—2. Then
there exist exactly two (p — 1)-cells b,_1,b;,_; € M, that are between a,, ¢, 2, i.e.,

ap = bp—1 = ¢pg and a, = by 4 = ¢y oo (12.1)

Definition 12.2. Let d € N, M be a mesh of dimension d, R be a commutative ring with unity. A family of maps
{ep: My x My — {—1,0,1}}4_, (12.2)
is called a relative orientation on M if the following conditions are satisfied:
1. for any p € {1,...,d}, ap € My, bp_1 € Mp_1,
ap = bp_1 & elap, bp—1) # 0; (12.3)
2. for any edge a; with endpoints the nodes by and cq,

e(a1,bo) +e(ai, co) = 0; (12.4)
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3. for any p € {2,...,d}, ap € My, cp2 € My,_o with ap, = ¢, 2, let b,_1 and bj,_; be the two cells between a,
and cp_2. Then

e(ap, bp-1)e(bp—1, cp—2) + (ap, b,_1)e(b,_1, cp—2) = 0. (12.5)

Remark 12.3. Note that the last condition in the above definition can be written as

> elap,bpor)e(bpo1,cp2) = 0. (12.6)

bp—1€(cp—2,ap)

Theorem 12.4. Let d € N, M be a mesh of dimension d, R be a commutative ring with unity. Then there exists
a relative orientation on M.

13 Chains and boundary operator on meshes

Definition 13.1. Let d € N, M be a mesh of dimension d, p € N, p € [0,d], R be a commutative ring with unity
(for instance, R = R). The space C,(M; R) of p-chains on M with coefficients in R is the free R-module (vector
space over R when R is a field, e.g., when R = R) generated by M,:

Cp(M; R) := Freer(M,). (13.1)

In other words, the elements of C),(M; R) are the formal linear combinations of cells in M), in coefficients in R. An
element ¢, of Cp,(M; R) has the form

cp = )\Oc(pvho) —+ ...+ )\n_lc(p, hn—l)a (132)

where for i =0,...,n — 1, \; € R and c(p, h;) € M,.

Definition 13.2. Let d € N, M be a mesh of dimension d, R be a commutative ring with unity. The space
Co(M; R) of all chains on M is the direct sum

d
Co(M;R) := P C,(M; R). (13.3)

p=0

Definition 13.3. Let d € N, M be a mesh of dimension d, R be a commutative ring with unity, € be a relative
orientation on M, p € {1,...,d}, The boundary operator on p-cells 9, is the map

Op: Cp(M;R) = Cp_1(M; R) (13.4)

defined for a basis cochain ¢, € M, by

Opap = e(ap, bp—1)bp-1. (13.5)

bp_1=ap

and extended on C, M by linearity.
The full boundary operator 0 on M,

0: Co(M;R) = Co(M;R), (13.6)
is the sum of all boundary operators on p-cells. In other words, for any p € {1, ...,d} o, € C,(M;R),
0oy := Opop, (13.7)

and 0 is extended by linearity on all cells (it returns zero when acting on 0-cells).

Proposition 13.4. Let d € N, M be a mesh of dimension d, R be a commutative ring with unity, € be a relative
orientation on M. Then the algebra (CeM, d) is a chain complex, i.e.,

9% = 0. (13.8)
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Proof. 1t is enough to prove that for any p € {0, ...,d}, ¢, € My,

d%c, = 0. (13.9)
The proposition is trivially true for p = 0 and p = 1 because dy = 0. Assume that p > 2. Then

82% = Op—1(0pap)

=0p—1 Z e(ap, bpy—1)bp—1

bp_1—<ap

Z Z e(ap, bp—1)e(bp—1, cp—2)cp—2 (13.10)

bp_1=<ap cp_2=bp_1

Z Z e(ap, bp—1)e(bp—1,cp—2) | cp—2

Ccp—2=ap \bp_1€(cp_2,ap)

=0

(the last equation follows from the last condition in the definition of relative orientation). O

Proposition 13.5. Let d € N, M be a mesh of dimension d, R be a commutative ring with unity, € and ¢’ be a
relative orientations on M with corresponding boundary operators 0 and ' respectively. Then

(Ce(M; R),0) = (Co(M; R), ') (13.11)

(22 is understood as isomorphism of chain complexes).

Remark 13.6. The above proposition says that the boundary operator is essentially unique, i.e., up to isomorphism
it does not depend on the chosen relative orientation. This motivates the notion of “the boundary operator” on
a mesh. Nevertheless, this does not exclude special choices of relative orientations in some particular cases like
compatibly orientable meshes or regular grids.

14 Cochains and coboundary operator on meshes

Definition 14.1. Let d € N, M be a mesh of dimensions d, R be a commutative ring with unity. The space
C*(M; R) of cochains is the dual to the space of chains, i.e.,

C*(M; R) = (Ca(M; R))" = Homp(Cu(M; R), R) (14.1)
If p € {0, ..,d} then the space of p-cochains C?(M; R) is
C?(M;R) := (Cp(M; R))* = Homg(Cp(M; R), R). (14.2)

We have the decomposition

d
C*(M; R) = @ CP(M; R). (14.3)

p=0

Definition 14.2. Let d € N, M be a mesh of dimension d, R be a commutative ring with unity, 0 be a boundary
operator on M. Then the corresponding coboundary operator on M § is the dual of 0, i.e.,

0=0%:C*(M;R) —» C*(M;R). (14.4)
In other words, for any cochain 7® € C*(M; R) and any chain p, € Co(M; R),

(67%)p0 = 7°(Dpa). (14.5)
If p € {0,...,d — 1}, the coboundary operator on p-cochains §, is defined as the dual of J,41. In other words,

op = 0piq: CP(M; R) — CPHL(M; R). (14.6)
If 77 € CP(M; R), pp+1 € Cpy1(M; R), then

(6pm?)ppt+1 = T (Op+1Ppt1)- (14.7)
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Proposition 14.3. Let d € N, M be a mesh of dimension d, R be a commutative ring with unity, d be a boundary
operator on M, § be the corresponding coboundary operator. Then

(C*(M;R), ) (14.8)

is a cochain complex.

Proof. Let m®* € C*(M;R), ps € Co(M;R). Then
(627%)pe = (67°)(Dpe) = T (0(Ips)) = 7*(0) = 0. (14.9)
Since 7® and p, were arbitrary,

52 =0. (14.10)

15 Combinatorial differential forms and Forman subdivision

Definition 15.1. Let D € N, M be a mesh of dimension D, 0 < py < D. A combinatorial differential form
of dimension ps (called ps-form for short) on M is a linear map

w: CeM — CoM (15.1)

such that for any p € [py, D] and any ¢, € M), w(c,) is a linear combination of the (p — ps)-subfaces of c,.
The space of all p-forms on M is denoted by €2Pf M. The space of all combinatorial differential forms is the direct
sum

D
QM= oM. (15.2)
=0

Definition 15.2. Let d € N, M be a mesh of dimension d 0 be a boundary operator on M. The discrete
differential on M is the linear map

D:Q* = Q° (15.3)
which maps a p-form w to a (p + 1)-form by the formula

Dw:=wod—(-1)’0ow. (15.4)

Proposition 15.3. Let d € N, M be a mesh of dimension d, d be a boundary operator on Mm D be the discrete
differential on M. Then (2°M, D) is a cochain complex, i.e.,

D? =0. (15.5)

Proof. A straightforward computation using the fact that 82 = 0. Indeed, let w € QP M. Then

D?*(w) = D(Dw)
=D(wod—(-1)Pdow)

=wo0dod— (—1)PMdowod— (~1)Pdowod — (—1)P(~1)PT19odow (15.6)
=0—(—1)PMowod+ (~1)PM0owod+0
=0.

O

Definition 15.4. Let d € N, M be a mesh of dimension d. Consider a mesh K constructed as follows. The nodes of
K are the centroids of the cells of M. (In general, the topology of K can always be constructed while the geometry
is tricky. For simplicity we may assume that all the cells of M are convex, although for non-simplicial or non-brick
meshes in dimensions 3 and above the resulting mesh may contain non-flat polytopes.)

For py; € [0,d], a py-cell of K is constructed as follows. Let p € [ps,d], s = p — py consider two cells

e(p,i) = c(s,1) (15.7)
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Then a pg-cell is such a pair (c¢(p,i),c(s,1)). If g € [0,p¢], ¢ € [q7,d], ¥ = q — qf,

c(q,j) = c(r, k), (15.8)
then (c(q,7),c(r, k)) is a subface of (c(p, i), c(s,1)) if

c(p,i) = c(q,7) = c(r k) = c(s,1). (15.9)

The constructed space is a mesh which we call the Forman subdivision.

Example 15.5. Some examples with planar meshes and their Forman subdivisions are presented in Figure 1.

(a) Pentagon (b) Forman subdivision of a pentagon

7y
HESS

[
W

N

N\

| \“‘\
R

(¢) polar mesh (d) Forman subdivision of a polar mesh

(e) Irregular mesh (produced by Neper) (f) Forman subdivision of an irregular mesh

Figure 1: Examples of meshes and their Forman subdivisions

Definition 15.6. Let d € N, M be a mesh of dimension d, K be the Forman subdivision of M, ejs be the relative
orientation on M. We construct the relative orientation ek as follows. Let py € [1,d], p € [py,d], s = p — py,
ci(pryif) be apg-cell on K,

cx(pf.if) = (c(p,i),c(s,1)) for some c(p,i) € C,M and c(s,l) € CsM. (15.10)
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Let cx(ps—1,j¢) be a hyperface of ¢k (py,if). Then there exist ¢, € Nsuchthat p > ¢ >r > sand g—r =ps—1,
such that

cx(pr —1,j5) = (c(g, j), c(r, k)) for some c(q, j) € C,M and c(r, k) € C. M. (15.11)

There are two possibilities for g and r: (¢,r7) = (p— 1,s) or (¢,7) = (p, s + 1).
1. If (¢,7) = (p—1, ), then

cx(pr —1,47) = (c(p — 1,7),c(s,1)), where c(p,i) = c(p—1,7) = c(s,1). (15.12)

In this case
ex(cx(prip) cx(pr —1,Jr)) = em(ear(p, i), en(p — 1,5))- (15.13)
2. If (¢,r) = (p,s+ 1), then
cx(pr —1,45) = (c(p, i), c(s + 1,k)), where c(p,i) = c(s + 1,k) = c(s,1). (15.14)
In this case

ex(cx(ps.ig),cx(pr — 1,5p)) = (=) em(enm(s + 1, k), e (s, ). (15.15)

Theorem 15.7. Let d € N, M be a mesh of dimension d, €); be a relative orientation on M with corresponding
boundary operator dy; and discrete differential Dj;. Let K be the Forman subdivision of M, ex be the orientation
on K constructed above, di be the corresponding coboundary operator on K. Then

(M, D) = (CPK, dic ). (15.16)

with the isomorphism being the mapping of the basis forms to basis cochains introduced in the construction of K.

Definition 15.8. Let d € N, P be a polytope of dimension d. We say that P is a (d-dimensional) quasi-cube if
the mesh topology of P is isomorphic to the mesh topology of the d-cube.

Example 15.9. All 0D and 1D polytopes (points and segments respectively) are quasi-cubes. In 2D quasi-cubes
are quadrilaterals. In 3D quasi-cubes are shapes with 8 vertices, 12 edges and 6 faces (hexahedra).

Definition 15.10. Let M be a mesh. We say that M is a quasi-cubical mesh if all cells of M are quasi-cubes.

Definition 15.11. Let K be a quasi-cubical mesh, p € {1,...,dim K}, a € K, b,c € K,_1, b,c < a. We say that b
and ¢ are topologically parallel (with respect to a) if their intersection is empty. In that case we will write

a\b:=¢, a\c:=b. (15.17)

Definition 15.12. Let (P, <) be a partially ordered set, a,b € P with a < b. The closed interval [a, b] is defined
as

[a,b) ;={x € P|a=2x & x<b}. (15.18)

Definition 15.13. We say that a mesh M is interval-simplicial if for any two cells a,b € M with a < b, the
interval [a, b] is an abstract simplex.

Proposition 15.14. Let M be a mesh and K be its Forman subdivision. Then M is interval-simplicial if and only
if K is quasi-cubical.

Proposition 15.15. Let M be a mesh of dimension at most 2. Then M is interval-simplicial. In particular, its
Forman subdivision is quasi-cubical.

Definition 15.16. Let d € N and P be a polytope of dimension d. We say that P is a simple polytope if any
of its nodes is connected to exactly d edges.
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Proposition 15.17. Let M be a mesh of dimension 3. Then M is interval-simplicial if and only if all 3-cells of M
are simple polytopes. In particular, if K is the Forman subdivision of M, then K is quasi-cubical if and only if all
3-cells of M are simple polytopes.

Proposition 15.18. Let D € N, K be a quasi-cubical mesh of dimension D, 9 be the topological (unsigned)
boundary operator on K, § be the topological (unsigned) coboundary operator on K, L be the perpendicularity
operator on K, p € {0,..., D}. Then

Op_po Lpy=1,11 06, (15.19)

16 Metric-dependent calculus on quasi-cubical meshes
Discussion 16.1. As we saw, the Forman subdivision of an interval-simplicial mesh leads to a quasi-cubical mesh.
Interval-simplicial meshes are not that uncommon:
1. all meshes of dimension at most 2 are interval-simplicial;
2. all 3D meshes of simple polytopes are interval-simplicial;
3. all simplicial and quasi-cubical meshes are interval-simplicial;
4. the product of interval-simplicial meshes is an interval-simplicial mesh.

For that reason we will build our calculus on quasi-cubical meshes thought as the Forman subdivision of an interval-
simplicial mesh.

Definition 16.2. Let D € N, K be a quasi-cubical mesh of dimension D, ap € Mp, p € {0,...,D}, b, € M,
¢p—p € Mp_,. We say that b, and cp_,, are topologically orthogonal with respect to ap if b,,cp—, < ap, and
the intersection of b, with cp_, is a node in ap. In this case we write

by ® cp—p =ap and b, L cp_p. (16.1)

Notation 16.3. Let D € N, P be a polytope of dimension D. The (Euclidean) measure of P is denoted by

na(P)(= u(P)). (16.2)

If P is with standard physical dimensions (e.g., it has not been non-dimensionalised), then pq(P) is of physical
dimension [L”].

Definition 16.4. Let D € N, K be a quasi-cubical mesh of dimension D, p € {0, ..., D}. The inner product of
p-cochains (-,-),: CPK x CPK — CPK is defined as follows. If b, € K, then

W)= sy S pleny). (16.3)
1(bp) by Lby

The inner product between two different p-cochains in the standard basis is defined to be zero (hence, the standard

cochain basis is an orthogonal basis with respect to the inner product). Extending by bilinearity, we define the

inner product of arbitrary p-cochains (since we already have it for pairs of basis p-cochains).

The operator (-, -), has physical dimension [LP~2P].

Example 16.5. Let d € N, h € RT K be a regular cubical mesh of dimension d with size h, p € {0,...,d}, b, be
an internal p-cell in K. Then

(P, bP), = hi=2P. (16.4)

Definition 16.6. Let d € N, K be a quasi-cubical mesh of dimension d, 0 be a boundary operator on K,
p € {1,...,d}. The adjoint coboundary operator on p-cochain §5: C*K — CP~'K is defined as the adjoint of
8,—1 with respect to the inner product of cochains. In other words, for any n? € CPK, pP~1 € CP~1,

<§;7Tp7pp_1>p*1 = (P, 5p—19PP ")y (16.5)

The operator d; has physical dimension [L72].
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Proposition 16.7. Let d € N, K be a quasi-cubical mesh of dimension d, € be a relative orientation on K,
ped{l,..,d}, 7’ € CPK, b,_1 € K,_1 Then

(5;7717)(727*1: Z m5(apabpl)ﬂp(ap)~ (16.6)

ap>=bp_1

Corollary 16.8. Let d € N, h € RT K a cubical grid of dimension d with size h with its standard orientation,
p€A0,...,d}, 7’ € CPK, b,_1 € K,_1 be an internal cell. Then

1

(057 )bp1 = 35 > elap,bpor)m(ap). (16.7)
bp—1<ap
Definition 16.9. Let D € N, K be a compatibly oriented quasi-cubical mesh of dimension D, [K] =3, . P

be the fundamental class of K (-,-) be an inner product on K, p € {0,..., D}. The Hodge star operator on
p-cochains x,: CPK — CP~PK is defined as the unique map satisfying the following equation: for any 77 € CPK
and pP~P ¢ CP~PK,

(g, 0P P) oy = (77— pP P K], (16.9)

The operator , has physical dimension [LP~2P].

Proposition 16.10. Let D € N, K be a compatibly oriented quasi-cubical mesh of dimension D, [K] :=
Y enekp cP be the fundamental class of K {-,-) be an orthogonal inner product on K, p € {0,..., D}. The Hodge
star operator %,: CPK — CP~PK has the following closed form: for any 77 € CPK and any ¢?~? € CP~PK,

(a? — b~ P)[K]

Gpm)(bp—p) = Y _ 5 5 7 (ay). (16.9)

aprD_p

17 Product meshes

Definition 17.1. Let K and £ be meshes. The product mesh K x £ is defined as the poset product of X and L.

Proposition 17.2. Let K and £ be meshes. Then K x L is also a mesh.

Proposition 17.3. Let £ and £ be quasi-cubical meshes. Then K x L is also a quasi-cubical mesh.

Proposition 17.4. Let M and AN be combinatorial meshes. Then

Forman(M x N') = Forman(M) x Forman(N). (17.1)

Definition 17.5. Let ¢: K — PK and ¢: £ — PL be mesh embeddings. Define the product embedding
ex: Kx L—P(K xL) (17.2)
as follows: for any (a,a) € K x L,

(¢ X ¥)(a, @) = (pa) x (Ya). (17.3)

Proposition 17.6. Let (K, &) and (K, ") be meshes with relative orientations, Cs(K,0%) and C4(L, 9*) be the
corresponding chain complexes (of boundary operators). Then the chain complex

Co(K, %) @ Co (L, 05) (17.4)

induces a relative orientations on IC x L. Precisely, if 0,< p < dimK, 0,< ¢ < dimZL, a € Kp,a € L, (b,8) €
aPthI(ava)v

ey (a,b), a=p
(—1)p€£(05,ﬂ), a=b '

q

e E(a,q), (b, B)) = { (17.5)
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Definition 17.7. Let K, * and £, 4* be Riemannian meshes. Define the product measures ;/* x p* on K x £
as follows: for any a € K, a € L,

(1" x 1) (a, @) := p*(a) p*(a). (17.6)

Proposition 17.8. Let K and £ be combinatorial meshes, (K, %) and (L, g*) be Riemannian manifolds, ©*: I —
K and ¢*: £ — L be mesh embeddings, 1/ and ;* be the induced measures. Then p x p* is the measure induced
by the embedding ¢ x ¢* of the mesh K x £ in the Riemannian manifold (K x L, g% x ¢g).

Proposition 17.9. Let (K, z*) and (£, %) be Riemannian meshes, (-,-)x and (-,-); be the respective induced
inner products, (-, )xx ¢ be the inner product induced by p* x p*, (a,a) € K x L. Then

((@,0)* (@, @) )xe = (a*, %) (@, a%) . (17.7)

Proof. Let D = dim K, d = dim £. Then dim(K x £) = D + d. Hence,

° ° = ; X
((a,)*, (a,)*)cxc = DT (g o) (b’ﬁ)%(:a’a) 1L (b, )
_ 1 1 K () 4~
2D 1K (a) 24uL (a) bL;’ B:La,“ (b) ™ (B) s

1 1
(e 2 0) (e Z 0

bla Bla

= (a®,a%) (a®,a®) .

O

Proposition 17.10. Let K and £ be combinatorial meshes, (K, g%) and (L, g*) be smooth Riemannian manifolds
that realise them, (-,-)x and (-,-); be the induced inner products of differential forms, W*: C*K — HQ*K and
WE: C*L — HQ®L be Whitney maps, (-,-)x, (-,-)z, and (-,-)xxc be the induced Whitney inner products (the
last one is induced by WX @ W¥), 0,7 € C*K, w,n € C*L. Then

(c@w,T@NKxe = (0, T)k (W, n)c- (17.9)

Proof. A direct computation:

W (o @ w), W5 (T @) kxe

(C@w, T®@nN)Kxe =
= (Wre RW- w, WEr RWEn) kexr

= / g EWrhe RWEw, W R WEn) volgx
KXL

= (/K g Wko, wkr) VolK) </L gH(WEe. W) VOIL) o
= (WXo, W) (WEw, W¥n)
= (0, T)k (W, M)

O

18 Approximating vector fields with 1-cochains

Definition 18.1. Let m,n € N, A be a real m x n matrix. An n x m matrix B is called Moore-Penrose inverse
or pseudo-inverse if

ABA = A, (18.1a)
BAB = B, (18.1b)
(AB)" = AB, (18.1c)
(BA)T = BA. (18.1d)
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Remark 18.2. Let A be a matrix that has a physical dimension [X], B be a Moore-Penrose inverse of A. Then
B [X71.

Theorem 18.3. Let m,n € N, A be a real m x n matrix. Then A has a unique Moore-Penrose inverse, denoted
by A*.

Remark 18.4. If the matrix A is of full rank there exists a closed formula for A*.
1. If A is a square matrix with full rank, i.e., an invertible one, then A* = A~1.

2. If m > n and A is an m x n matrix of full rank, then its columns are linearly independent which means that
AT A is symmetric and positive definite and hence invertible. (Its inverse (AT A)~! is also symmetric and
positive definite.) It is then easy to check that

B:= (AT A)7'AT (18.2)
is the Moore-Penrose inverse of A. Indeed, obviously B is a left inverse of A, and

ABA = A(BA) = AI, = A,

BAB = (BA)B=1,B =B,

(AB)" = (A(ATA) T AT)T = (AT)T((ATA) 1T AT = A(ATA)' AT = 4B,
(BA)" =1 = I, = BA.

3. If m < n and A is an m X n matrix of full rank, then an analogous reasoning to the previous point shows
that

A* = AT(AAT)L, (18.4)

Definition 18.5. Let d € N and M be a mesh of dimension d. We say that M is flat if the following conditions
are satisfied:

1. it is pure, i.e., all of its cells lie within some d-cell;
2. all its cells are flat (but possibly degenerate) polytopes;
3. it can be embedded in R<.

Definition 18.6. Let:
1.deN, d>1;
2. K be a flat mesh of dimension d (with a chosen embedding in R%);
3. € be a relative orientation on K;
4. N; be a node in K connected to n > 0 edges;

5. &gy .-y &, be all the edges containing N; as a node;

6. Nig,...,Ni, , be the other than other N; of &;,...,&;, , respectively.
We define the node matrix Ly, of NV; by
Lig,0 — L4,0 s Tig,d—1 — Li,d—1
Ly, = : : € R4, (18.5)
Tip_1,0 =230 0 Ti,_y,d—1— Tid-1

The physical dimension of Ly, is [L].

Definition 18.7. Let d € N with d > 1, K be a mesh of dimension d, 7! € C'K, N; € Kj. Define the neighbor
representation 7!y, of ! at N by

WlNi = (EK(gijo)ﬂl(Ejo)’ T 7GK(gjk—17N;k—l)ﬂ-1(€jk—l)) € R"™ (18'6)

The neighbor is a dimensionless operator.
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Definition 18.8. Let d € N with d > 1, K be a flat mesh of dimension d, ' € C'K, N; € K{ with corresponding
Euclidean coordinates x;. Define the 1-cochain embedding 7! (x;) of 7! at N; by

wl(x;) = (Lpr)" ﬁ/\/} e R4, (18.7)

The 1-cochain embedding operator has physical dimension [L™1].

Example 18.9. Let h € RT and K be a regular subdivision with size h of some interval, all the edges in K are
oriented from left to right, 7t € C1K.

1. Consider an interior point N; with neighboring edges &£;_1 and &; and corresponding neighboring nodes A;_;
and AV;i1. Then

_h .1
Ly, = ( h) = (Lai)" =5 (-1 1) (18.8)
and
—_ —rl&_ — 1 —mt&i 1
N = ( & 1) = ) = 2h (=1 1) ( & 1) ~2n (r'&imr +7E) (18.9)

Definition 18.10. Let K be an embedded flat mesh, X be the manifold enclosed by K, u be a vector field on X.
Define the approximation u € C1K as follows. Let & be an edge with endpoints A, and N;,, oriented from A,
to NV, . Let po and p; be such that for j = 0,1, the p;-th edge adjacent to N;; is E;. Then

17

() = 5 (~(Lac ulwio) o + (L, u(wi )y, ) (18.10)

The approximation operator is of physical dimension [L].

Example 18.11. With the mesh of the previous example, we have

(&) = %(hu(xi) + hu(wis) = h% (18.11)

Let’s calculate the consecutive application of approximation and embedding (and vice versa).

@(51) =h (7’(1(1’1‘) +271'1(£C1‘+1)> = g%((ﬂ'lgi_1+7T1€i)+(ﬂ'15i—|—ﬂ'15i+1)) = T Si_l + 271—451 R gH_l . (1812)
(w)(z;) = 21h (u€i—1 +us&) = %g((u(xz‘A)+U($i))+(u($i)+“($i+1))) _ Uz 2u£1xi) i u(xiﬂ)- (18.13)

In both cases of composition of embedding and approximation the final result is the identity operator when 7!
(respectively u) is linear with respect to the index i.

Discussion 18.12. Let me summarize the operations relating cochains and embedding. We will use notation
coming from dependent type theory for functions whose codomain depends on the domain. Namely, if X is a type
(set), {Y(2)}zex is a family of sets and {f(z) € Y(x)}zex, we will write

f: H Y (). (18.14)

zeX

Let d € N, K be a quasi-cubical flat mesh of dimension d, X be the manifold it encompasses. We define the
following data:

e n: Ky — N denotes the number of node neighbors of a 0-cell;

e C'K - H R™(#0) denotes the neighbor representation of a l1-cochain, [1];
z0€Ko

o L: H M;,(z0),a(R) denotes the node neighbors matrix, £ [L];

zo€ Ky
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o x: H My n(R) = M, »(R) denotes the Moore-Penrose inverse of a rectangular matrix, (x reverses
(m,n)EN?
physical dimensions);

e : C'K — Homg(C°K,R%) denotes the approximation of a 1-cochain as a Euclidean vector-valued 0-cochain,
e 1= (Leg)* - (T)eys (18.15)
2t
e _: xX — C'K denotes the discretization of a continuum vector field as a 1-cochain, _ [L];

19 Vector fields on combinatorial meshes

Definition 19.1. Let K be a quasi-cubical mesh. We say that X € Hom(CyK, C1K) is a combinatorial vector
field if for any N € Ko and € € Ky,

N ¢ 9E = E°(XN,) =0 (19.1)

(here ao and a® denote the corresponding basis chains and cochains to a cell a). In other words, a combinatorial
vector field assigns a basis 0-chain N, a 1-chain whose coefficients are zero on the edges that do not contain N.
We will write its coefficients by

XY = E(XNL). (19.2)

The space of all combinatorial vector fields will be denoted by XK.

Definition 19.2. Let K be a quasi-cubical mesh. Define the product of a function with a vector field as follows:
for any f € COK, X € XK, fX € XK, and when applied at the basis chain of N' € K,

(FAX)IN. == FN XN, (19.3)

Proposition 19.3. Let K be a quasi-cubical mesh. Then the space XK is a module over C°K.

Definition 19.4. Let K be a quasi-cubical mesh. The discrete interior product on 1-cochains is defined as
i: XK — Hom(C'K,C°K),ixc := 00X € C°K, X € XK, o € C'K. (19.4)

In other words, for a node N,

(ixo)(N) = (00 X)(N) = > Xfoe. (19.5)
E-N
Remark 19.5.
if_)(O':fviXo’. (196)

Indeed, for any N € Ko,

(ifx0)Ne = (00 fX)Ne = 0(fNe XNo) = fNeo(XN) = (f — ixo)N,. (19.7)

Definition 19.6. Let D € N*, K be an orthogonal parallelotope in R?, whose unit directions are the vectors
€1,...,ep. Define a regular mesh for K as follows. Let hy,...,hp € R, K be a grid of (orthogonal) parallelotopes
with sides hy,...,hp. Let X € XK, X = Zle fP5%. Define the approximation

J: XK — XK (19.8)

as follows. Let p € {1, ..., D}, € be an edge in the direction of the basis vector e,, N be a node of £ with coordinates
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x = (x1,...,2p). Then,

2@ " Afis an interior node
IX)5 =14 A : 19.9
(TX)w {fh—(f), N is a boundary node (19.9)

Remark 19.7. Consider the setup of the previous definition. We will show that the discrete interior product is
a good approximation of the continuous one. Precisely, let X € XK, w € Q' K. We will compare i;x Riw with
Rixw. By definition, ixw = w(X). In coordinates,

D
_ P 9 1 D

X_p;f 5o 1 I € FK, (19.10)

D
w:ngdﬂcp, gi,--,9p € FK, (19.11)

p=1

D
ixw=>Y_f7 gp. (19.12)

p=1

Consider a node A with coordinates z = (1, ...,zp). Then

D
(Rixw)N =" f7(2p) gp(ap)- (19.13)

p=1

On the other hand,

D
(xRN = 3 (X% /g =YY X% /g w, (19.14)

E-N p=1E-N, Elle,

In the above equation, for any p € {1,..., D} the internal sum consists of 1 or 2 terms: 1 when A is on the
boundary of the direction of e,, and 2 elsewhere. Define the this internal sum as A,. We need to show it is close
to fP(zp) gp(ap).

First, assume that N is in the interior. Then it is the boundary of two edges parallel to e,: & and &. Combined,
they give the segment £ connecting x — hpe, with « 4 hye,. Then

fp<.’17) 1 zpt+hy
Ap = 5T /ng'fp(mp)ﬂ/ gp(l'l,...,l‘pfl,t,$p+1,...,$D)dt. (1915)
P p Jx

P_hp

However, from 1D numerical analysis it follows that the approximation (the lowest order Gauss quadrature)

bia/abg(t)dt%g<a;_b> (19.16)

is exact for polynomials of degree < 1. In our case, substituting a = x;, — hy,, b = x, +h,, implies that fP(z,) gp(xp)
is an O(h2) approximation of A,,.

Second, assume that £ is a boundary node. Fix it to be on the left. Then, using an analogous argument, we need
to compare g(a) with ﬁ f; g(t) dt which is the formula of left rectangles, this time exact only for constants. This

gives total error of O(h,) in the direction of e, with O(h?) in the interior. Hence, the approximation formula is of
order O(hy + ... + hp) with order O(h? + ... + h%)) in the interior.

Definition 19.8. Let X be a quasi-cubical mesh. The Lie derivative on 0-cochains is defined as
L: XK — Hom(C°K,C°K), Ly :==ix o6, X € XK. (19.17)
The above expression applied to a function f € C°K equals to

Lyf=ix(0f)=(60f)oX = fodoX. (19.18)

Remark 19.9. No we are going to analyse to what extent the Leibniz rule is reproduced in the discrete setting.
Namely, for X € XK, f,g € FK we are estimating

Ax(f,g9) = (Lxf) =g+ [f— (Lxg) — Lx(f —g) (19.19)
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Let N € Ko. Then

Ax(f,9)Ne = ((Lxf)— g+ f— (Lxg) — Lx(f — g))Ne
= [(O(XN)) gNe + fNe g(O(XNL)) — (f — 9)(O(XNS))

=Y XD &N g + I (D e(E N ane) = Y e(&N) fargne) (19.20)

E-N N7<E N'=E N=€
= Z X5 e(E,N) (60 f)(E) (609)(E).
E-N

Definition 19.10. Let K be a quasi-cubical mesh, € be relative orientations on K, X,Y € XK. Define the
commutator [X,Y] € XK as follows: for any edge £ and node N < &,

' F\E ' F\E
(X, Y5 1= 26(E N)(XE N YE - XEVEND+ D Yoo @ NXEVE YN - YE (X X5
FaoN E'LrE, Ne&
(19.21)

Discussion 19.11. Let us calculate the discrete Lie derivative of the commutator on a regular quasic-cubical
mesh and compare it to the continuum. Let D € NT, K be a regular quasi-cubical of dimension D with unit
orthogonal directions ey, ...,ep € RP and lengths hy,...,hp € RT. We assume that for any p € {0,..., D}, any
p-element ordered set I C (1,...,D), and any p-cell with directions ey, ..., ez, , its embedded orientation is induced
by the multivector ey, A... Aer,. For any a = (v, ...,ap) € NP by N, we will denote the node with coordinates
(Ozlhl, ceey aDhD).

Let X,Y € XK. Let p € {1,..., D}, a = (a1, ...,ap) € NP. s € {0,1} and take the edge &, , with endpoints A,
and Noye,. Then for s € 0,1, assuming Ny se, is an interior node,

5;0,(1 _ 1—s gp,a gp,a 5p,a gp,a
[X’ Y}NaJrsez; - 2( 1) (XN(1+(1—5)EPYNa+sep Y ¢x+(1—s)erNo¢+sep)
+2. 2 (T
q#pte{-1,0}
Eq,atseptteq ;v Ep.a Epat(2t+1)eq Eq,atseptteq Epra Eprat(2t+1)eq
(X atsep (YNa+scp - Na+(21+1)eq+sep) Y atsep (XNa+sep B Na+(2t+1)eq+58p)).
(19.22)

Now, assume these discrete vector fields come from continuous ones:

=N =
= = p_— — — p_~
X=JX=1J <p§_1f aﬂ) Y =JY=J (;_lg aw) . (19.23)

Then
X Y}fp,a — (=)t fP(a+ (1 = s)hpep)gP (o + shpep) — fP(a+ shpep)gP (o + (1 — s)hpep)
77 WNatsey 2h2
+ Z Z (_1)t+1
a#p te{-1,0} (19.24)
fla+ shpep) [ gP(a+ shpep) — gP (o + shpep + (2t 4+ 1)hgey)
2hg 2h,,
_ g9+ shpep) (fP(a+ shyey) — [P+ shpep + (2t + 1)hgeq)
2hy 2h,, '
For simplicity, let s = 0. Then,
oy - Ot heg)gPle) = Pla)g(a+ hyey)
7 Na 2h2
+> >, (= (19.25)
q#pte{—1,0}
fUa) (gP(e) — g"(a+ (2t +1)hgeq) \  g%(c) ([P(a) — fP(o+ (2t + 1)hgeq)
2hy 2h,, 2hy 2h,, '
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Hence,

fP(a)gP(a+ hpep) — fP(a + hye,)gP (@)

XYL = 2h2
5 (G (T ) g (PR, 036
o3 (G (el ge ) ) (el fle —hu)))

q#p

Up to a first order approximation, the last expression equals to

(1755 - 9735 (@)

g,
X Y& ~
XY 2h,,
(£12% - 9%%) ()
+) i, (19.27)
q#p
(£15% - 955 (@)
ED D T
q#p
which simplifies to
D (f13% - gqafq) ()
XV~ 3 A o (19.28)
q=1 hy
If we denote Z := [X,Y], its expression in coordinates is
20
Z = P— 19.2
>z 5o (19.29)
p=1
P S 499" O
= —— —g7—). 19.30
=Y~ ) (19.30)
Hence, the discrete Lie bracket further simplifies to
#(a)
X, Y . 19.31
XY ~ (19.31)

However, by definition, the right hand side expresses the coefficients of the discrete vector field that approximates
Z. Hence,

J(X,Y]) = [JX, JY], (19.32)

where the left bracket is the continuum Lie bracket, while the right bracket is the discrete Lie bracket.
This calculation is the reason for the definition we gave earlier.

20 Discrete vector bundles and covariant exterior derivative

Definition 20.1. Let d € N, K be a quasi-cubical mesh of dimension d, V' be a vector space, p € {0, ...,d}. The
space of V-valued p-cochains in K CP(K,V) is defined by

CP(K,V) := Hom(C,K,V) =V @ C’K. (20.1)

The space of V-valued cochains in K C*(K,V) is defined by

d
C*(K,V):=PCP(K,V). (20.2)
p=0
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Definition 20.2. Let K be a quasi-cubical mesh, V' be a vector space, p € N, ¢ € N. Define the cup product of
a vector-valued cochain with a cochain

—: CP(K,V) x C'K — CPTI(K,V) (20.3)
as follows: for any v € V, 77 € CPK, 0% € C1K,
(v@TP)—0? :=v® (TP — o), (20.4)

and extend it by linearity on C?(K, V) x C1K.

Remark 20.3. Let K be a quasi-cubical mesh, V' be a vector space, v € V, p € N, o? € CPK. Denote by 1 the
identity zero-cochain on K. Then

1P =0 (1—oP)=(v®l)—0oP. (20.5)
Abuse the notation and identify v € V with v ® 1 € C%(K, V). Then Equation (20.5) reads as

v oP =uv—0cP. (20.6)

Definition 20.4. Let d € N K be a quasi-cubical mesh of dimension d, V' be a vector space, p € {0,...,d — 1}.
A discrete covariant exterior derivative on vector-valued p-cochains is a linear map V,: C?(K,V) —
CPH1(K, V) with the Leibniz property: for any o, € C°(K,V), 77 € CPK,

V(O’?,-iTp) = VO’?/iTp + O'g/i&'p. (20.7)

The corresponding discrete covariant exterior derivative on vector-valued cochains V: C*(K,V) —
C*(K,V) is then V, when acting on CP(K,V) (p=0,...,d — 1) and zero on C4(K, V).

Proposition 20.5. Let K be a quasi-cubical mesh, V' be a vector space, v € V, p € N, o? € CPK. Then

Vp(v=0c?) = Vov—o? + v=3,0". (20.8)

Proof.
Vp(v=0?) =V, (v®@cP) =V,(v®1)=0P) = Vo(v®@ 1) =0 + (v® 1)—0,0° =: Vov—oP +v—0,0". (20.9)

O

Proposition 20.6. Let K be a quasi-cubical mesh, V' be a vector space, V: C*(K,V) — C*(K,V) be a discrete
exterior covariant derivative. Then V satisfies the graded Leibniz rule: for any p,q € N, o}, € CP(K,V), 77 € CK,

Vipiqloy=77) = Vyo(, =79 + (=1)Poy,—d,77. (20.10)

Proof. 1t is enough to prove the proposition for a product element of,. Let v € V, 8 € CPK and o}, = v—0P.
Then
Vptq(0h=79) = Vpiq(v=(6" — 7))
= Vou= (07 — 1) + v= (6,0 — 7) + (—1)Pv— (6P — §,7)
= Vp(0=0") =7 + (=1)P (v=0") =6,7°

= Vpol =71+ (=1)Po},=d,79. O

(20.11)
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Part IV
Physics

21 Continuous heat transport

Discussion 21.1. In this section we will consider the heat transport phenomenon in both transient and steady-
state form. Our formulation will be represented in the language of differential forms because they better represent
the meaning of physical quantities. Various (weak) reformulations will be presented — those reformulations will give
us hints on how to construct purely discrete formulations.

We will formulate our phenomenon in arbitrary dimensions, although our model problem is in physical 3-dimensional
space. The reason is that we conduct tests in different dimensions and, also, transport phenomena can be applied
in domains with different dimensions.

Discussion 21.2. Let:
e D be a positive integer (space dimension);
e X be an open region in R” (the space region);
e #[T] € R be the initial time;
o [ :=[ty,00);
The main physical quantities in our model are:

e temperature u[O]: I — QVX characterised as follows: for any moment ¢ € I and any point z € X,

“temperature [O] on x at time t” = u(t)(x) := u(¢, z); (21.1)
e heat energy Q[E]: I — QP X: for any moment ¢ € I and any volume Vp C X,

“total heat energy [E] of the system on V at time ¢” = Q(t); (21.2)
Vb

e heat flow rate q[ET']: I — QP~1X characterised as follows: for any time interval [t,t5] C I and any
hypersurface Sp_1 C X,

ty

to
“total flow [E] through Sp_1 in [t1,t2]” = / </ q(t)) dt. (21.3)
Sp-1

(Here we assume that Sp_; is oriented. Let Up and Vp be adjacent regions having Sp_; as a common
boundary, such that e(Up, Sp_1) = —1, e(Vp,Sp—-1) = 1. Then the above equation measures the total flow
from Vp to Up.)

We will also need the dual variables of heat energy, temperature, and flow rate.

e dual temperature 4[OL"]: I — QP X defined by
T — (21.4)

(althiugh using non-zero based temperature scale might make %o not well defined, this will not cause problems
as we will always take temperature differences when substituting in equations);

e heat energy density Q[ELP]: I — Q°X defined by

Q = *pQ; (21.5)
e dual flow rate G[EL'~P]: I — Q' X defined by

G:=+"q=(-1)""g; (21.6)

The governing laws are formulated as follows.
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e Let f[ET~!: I — QP X be the internal production rate, characterised as follows: for any time interval
[t1,t2] C I and any volume Vp C X,

ta
“total net heat production [E] in Vp in [t1,t2]” = / (/ f(t)) dt. (21.7)
t1 Vb

Its dual is the internal production rate density f[EL_DT_l]: I — Q°X defined by

F=xpf. (21.8)

¢ Conservation of heat energy is given by the following relation: for any time interval [t1,t3] C I and any
volume Vp C X,

“heat difference on Vp between moments t5 and t;” = — “heat outflow through the boundary of Vp in [t1, t2]”
+ “heat production inside Vp in [t1, t2]”.
(21.9)

In symbolic terms, the last equation is written as

| @er-aen=-["([ o)+ ["([ i) (1.10)

Using Stokes’ theorem twice, we get the equation

/tt (/VD %?) dt:—/: ( . dD_1q> dt+/: (/VD f> dt. (21.11)

Since the time interval [t1,ts] and the volume Vp are arbitrary, we can drop integrals and arrive at the
differential form

)
F? =—dp_1q+ f. (21.12)

e Let ug[0] € Q°X be the initial temperature. The initial condition is the prescribed initial temperature:

u(to) = Ug. (2113)

o Let 7[EL PO~ !]: Q°X — Q°X be the dual volumetric heat capacity. The relation between tem-
perature change and heat energy change is given by

9 90 0
£:m<£>:m@£). (21.14)

The volumetric heat capacity 7[EL~"071]: QP X — QP X is related to 7 by

W:*ooﬁo*alz*ooﬁo*D. (21.15)

e Consider two adjacent volumes Up and Vp with a common surface Sp_1, such that e(Up,Sp_1) = —1
and €(Vp,Sp_1) = 1. According to the second law of thermodynamics, heat flows from regions of higher
temperature to regions of lower temperatures. Therefore, the net flow through Sp_; is in the negative
direction of the temperature difference between Up and Vp.

Let x[EL*>PT71071]: QP~1X — QP~1X be the thermal conductivity. The Fourier’s constitutive
relation quantifies the above relation by using k as a proportionality factor:

q = kdpt = kd], %o u = —K *1 dou = — *1 Rdgu, (21.16)
where we have denoted the dual conductivity

fo=xthx [BELPPTIO7Y: QM X — QX (21.17)

We complete our model with boundary conditions. Let I'p, 'y form a partition of X into Dirichlet and Neumann
boundary.
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e Let gp[O]: I — Q°T'p be the prescribed temperature on the Dirichlet boundary I'p. The Dirichlet bound-
ary condition is given by

trrp, 0w = ulp, = gp. (21.18)

o Let gy[ET™Y: I — QP~T'y be the prescribed flow rate on the Neumann boundary I'y. The Neumann
boundary condition is given by

trry,p—1¢ = gn- (21.19)
Its dual is the density of flow rate gy [FL'~PT~1]: I — Q°Ty,
N = *T'y,D-19N (21.20)

21.1 Primal strong formulation

21.1.1 Transient

Formulation 21.3. The strong differential formulation for heat transport is obtained by representing heat
energy and heat flow rate in terms of temperature.
Let:

¢ D be a positive integer (space dimension);

e X be an open region in R” (the space region);

e #o[T] € R be the initial time;

o [:=[ty,00);

e ug[0] € Q°X be the initial temperature;

e fIEL=PT~1] € Q°X be the dual internal production rate;

e I'p, I'y form a partition of 0.X;

e gp[O]: I — Q°T'p be the prescribed temperature on the Dirchlet boundary.
o gN[ET1]: I — Q°Tx be the prescribed flow rate density through the Neumann boundarys;
e 7[EL PO71]: Q°X — Q%X be the dual volumetric heat capacity;

o A[EL7'T7'071: Q!X — Q!X be the dual thermal conductivity.

We are solving the following problem for the unknown temperature u[©]: I — QX.

ﬁ% = —(dfokody)u+f [EL™PT™Y, (21.21a)
trrp 0w =gp (O], (21.21b)
— (*FN’Dfl o tI“FN’D,1 O %1 oK o do)u = g}/\{ [ELl_DT_l], (2121C)
u(to, ) = ug [©] (21.21d)

21.1.2 Steady-state

Formulation 21.4. [Primal strong formulation for the steady-state continuous heat equation using differential
forms] Let:

e D be a positive integer (space dimension);

e X be an open region in R” (the space region);

f[EL_DT_l] € 99X be the dual internal production rate;

I'p, 'y form a partition of 0.X;

e gp[O©] € Q°T'p be the prescribed temperature on the Dirchlet boundary.
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e gn[EL'"PT~1] € Q°T'y be the prescribed flow rate density through the Neumann boundary;
e RIEL7IT71O71]: Q!X — QX be the dual thermal conductivity.

We are solving the following problem for the unknown temperature u[0] € Q°X:

(d% o & odo)u =f [EL=PT1, (21.22a)
trpp, 0 u =g9p [0O], (21.22D)
— (kry,p10trry po1ok 0k odo)u =gy [EL'PTT. (21.22¢)

21.2 Primal weak formulation

21.2.1 Transient

Discussion 21.5. Using the variables from Formulation 21.3 we are going to introduce an alternative (primal
weak) formulation. Let w € Kertrr, ¢ be a test function (later on the differentiablity assumptions on w can be
weakened). Multiply the conservation of energy with w and integrate over X:

/)(MA%?_/)((U}AdD_1Q)+/)((w/\f)

*f/Xtrax,D—l(W/\Q)JF/X(dOW/\Q)+/(W/\f)

X
/FN

o
(
AN(trpN70wAgN)/X(dow/\*lfzdou)+/ (wA f)
(

X
I
We also have:

0 _ 0w\ o
/Xw/\at_/Xw/\(*oﬂ-c?t)_<w’ﬂat>x’0' (21.24)

Equating both equations leads to the following (primal weak) formulation.

trry 0w Atrry, p—19) — /
X

o p's
=— trry 0w A gn) — (dow, Rdou) x 1 —|—/ (wA f).
p's

Formulation 21.6. [Primal weak formulation for the transient continuous heat equation with differential forms]
Let:

e Let D be a positive integer (space dimension);

e X be an open region in R” representing the material bodys;

e {3 € R be the initial time;

o [ =[ty,0);

e f[ET7']: I — QP X be the internal production rate;

e ug[0] € Q°X be the initial temperature;

e A[EL~PO71): Q°X — Q°X be the heat capacity of the material;

e R[EL>*"PT71071]: Q' X — QX be the thermal conductivity of the material;

e 0X =Tp UTy be the partition of the boundary of X into Dirichlet (I'p) and Neumann (I'y) regions;

e gp[O]: I — Q°Tp be the prescribed temperature on the Dirichlet boundary;

e gn[ET7Y: I — QP~'T'y be the prescribed flow rate on the Neumann boundary.
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Define the following operators:

A QX x (I = Q°X) =R, A(v,w) := {dov, Rdow)x o  [ET 'O, (21.25a)

B: Q°X x (I - Q°X) =R, B(v,w):= (v,7w)x0 [EO71], (21.25b)

G: QX - R, G(v) = / (trry v Agn)  [ET™Y, (21.25¢)
I'n

F: Q°X - R, F(v) := / (v A f) [ET]. (21.25d)
X

Our unknowns is temperature u[©]: I — QYX. We are solving the following problem for u:

Vo[®] € Kertrr,, 0, B(v, %) + A(v,u) = F(v) — G(v) [ET1O), (21.26a)
trr, o u =9gp [©], (21.26b)
u(to) = Up [@} (21.26(3)

The flow rate q[ET~]: I — QP~1X is calculated by the formula

Jtel 21.27
gn (t,x), zely ( )

e Py

21.2.2 Steady-state

Formulation 21.7. [Primal weak formulation for the steady-state continuous heat equation with differential forms]
Let:

e D be a positive integer (space dimension);

e X be an open region in RP, representing a material body;

e R[EL7'T7'07!: Q'X — Q' X be the thermal conductivity of the material;

e fI[ET~ ' € QP X be the internal production rate;

e 0X =Tp UT N be the partition of the boundary of X into Dirichlet (I'p) and Neumann (T'y) regions;
e gp[O] € Q°T'p be the prescribed temperature on the Dirichlet boundary;

e gn[ET~' € QP~1Ty be the prescribed flow rate on the Neumann boundary.

Our unknowns is temperature u[©] € Q°X. We are solving the following problem for u:

Vv € Kertrr, o, (dov, Rdou)x1 = / (vAf)— / (trry 0V A gN) [ET*IG], (21.28a)
X 'y
trFD)OU =4D [@] (21.28b)

The flow rate q[ET '] € QP~1X is calculated by the formula

. 21.29
gN(l‘), rzel'y ( )

o(z) = {(— *1 Rdou)(x), x ¢ Ty

21.3 Mixed weak formulation

21.3.1 Transient

Discussion 21.8. We are going to formulate the mixed weak formulation for continuous heat transport
with differential forms. Consider the model Discussion 21.2 with the same domains and variable names. Let
r[ET~ '] € Ker (trry p—1). Then

kg =dPu = — # dyu. (21.30)
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Hence,

(r, k') x . p—1 = (r,— %1 dou)x,p—1

/ dou A\r

——/ traxou/\traxp 1T+/(u/\dp_17”)
oX

X

= —/ gp ANtrr, po1 7+ (kot, dp_17)
I'p

:—/ gD/\ter7D—17“+<ﬂ,dD—
I'p

1’I“>.

Let w[O] € QP X. Taking the inner product of the conservation law with @ gives

on . . N
<7Tai:aw>x,p = —(dp-1¢, W) x,p + (f,0).

This leads to the following (mixed weak) formulation.

(21.31)

(21.32)

Formulation 21.9. [Mixed weak formulation for the transient continuous heat equation with differential forms]

Let:
e D be a positive integer (space dimension);
e X be a D-dimensional open region, representing

e ty € R be the initial time;

a material body;

e [ = [ty,00) be the time-interval where the process occurs;

e f[ET7']: I — QP X be the internal production rate;

e ug[0] € Q°X be the initial temperature;

e K[EL>"PT71071]: QP~1X — QP~1X be the thermal conductivity of the material;

e T[EL PO71]: QP X — QP X be the heat capacity of the material;

e )X =Tp UTy be the partition of the boundary of X into Dirichlet (I'p) and Neumann (I'x) regions;

e gp[O]: I — Q°Tp be the prescribed temperature on the Dirichlet boundary;

e gn[ET7Y: I — QP~'T'y be the prescribed flow rate on the Neumann boundary.

Define the following operators:

A OPIX x (I = QP71X) - R, A(r, 8) := (r, 5~

's)x,p-1 [E-'Te),

B: QPX x (I - QP71X) =R, B(w,r):=(dp_1m,%)x.p [L~P],

C:OPX x (I —-QPX) =R,  C@,wP):=mw” @)xp [EL2PO7],
G: QP 1X S5 R, G(r) = g (trrp,.p—17 A gp) [O],
F:QPX >R, F(w) := <f],3w>X,D [ET'L=P].
Our unknowns are:
q[ET71]: T — QP~1X (heat flow rate);
e 4[OLP]: I — QP X (dual temperature).
We are solving the following problem for ¢ and u:
Vr[ETY € Kertrry . p_1, A(r,q) — BT (r, @) =-G(r) [ET7'O],
va[OLP] € QP X, — B(w,q) — C(w, %) = —F(w) [ET~'O),
trry,D—1¢ =gnN [ET],
a(to) =xx,0up [OL"].
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The temperature u[0©]: I — Q°X is calculated in the post-processing phase by the formula

ug(), t =t
u(t,x) := < (xpa)(t,x), t>toandz¢p . (21.35)
gp(t,z),  to>0andzeTp

21.3.2 Steady-state

Formulation 21.10. [Mixed weak formulation for the steady-state continuous heat equation with differential
forms] Let:

e D be a positive integer (space dimension);

e X be a D-dimensional open region, representing a material body;

o fI[ET' € QP X be the internal production rate;

o K[EL>PT71071: QP~1X — QP~1X be the thermal conductivity of the material;

e 0X =Tp UT N be the partition of the boundary of X into Dirichlet (I'p) and Neumann (T'y) regions;
e gp[O] € Q°T'p be the prescribed temperature on the Dirichlet boundary;

e gN[ET~ Y € QP~!T'y be the prescribed flow rate on the Neumann boundary.

Define the following operators:

A: QPTIX x QP7IX 5 R, A(r,s) == (r, 5 '8)x.p1 [E~'Te], (21.36a)

B: OPX x QP7'X - R,  B(w,r):= (dp_1r,¥)x.p (L=, (21.36b)

G:OP-1X SR, Gr) = / (brrp po17Agn) (O], (21.36¢)
I'p

F:QPX >R, F(w) = (f,®)x.p [ET'L~P]. (21.36d)

Our unknowns are:
o q[ET1] € QP71X (heat flow rate);
e 4[OLP] € QP X (dual temperature).

We are solving the following problem for ¢ and u:

Vr[ET™') € Kertrry p_1, A(r,q) — BY(r,i1) = —G(r) [ET~'O], (21.37a)
va[OLP] € QP X, — B(w,q) =-F(w) [ET'6], (21.37b)
trFN,D—l q = gn [ET_I] (21.37(2)

The temperature u[0] € QX is calculated in the post-processing phase by the formula

u(z) == {(*Da)(z)’ r¢lp (21.38)

gD(:c), rzelp '

22 Discrete heat transport

Notation 22.1. Let S be a set, T be a subset of S, V' be a real vector space, v € Homg (Freeg (S5), V). We will
denote by

u|p € Homg (Freeg(T'), V) (22.1)

the map defined in the same way of u but acting on formal linear combinations of the elements in 7.

Notation 22.2. Let D € N, K be a flat mesh of dimension D, ¢y € Co(0K) with corresponding point z € RP. By
n., we will denote the exterior unit normal at « to K. When ¢y has more than one non-parallel adjacent hyperfaces
(for instance, in 3D, it can lie on an edge or at a corner), we will take some average of the normals to those faces.
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The easiest one is to sum all exterior unit normals and divide by the length of the sum. This is the approach taken
in the software implementation.
When I' C (0K ), we will understand n as a function from I' to R or as a linear map in Hom(Freeg(T), R?).

Discussion 22.3. We are going to state the governing laws for the discrete heat transport phenomenon in the
strong formulation.
Let:

e D be a positive integer (physical dimension);

e M be a manifold-like flat mesh of dimension D;

e K be the Forman subdivision of M;

e to € R be the initial time, I = [tg, 50).
Physical quantities in our model are:

e temperature u[0]: [ — C°K;

e heat energy density Q[ELP]: I — C°K;

e dual heat flow rate g([EL'~PT1]: I = C'K;
The governing laws are the following.

e Let K’ := K \ @K be the interior of K, f[EL~PT~'] € C°K’ be the dual internal production rate; Conser-
vation of heat energy is modeled by the equation

80 -
D G + T (222)

K

e Let up[O] € CYK be the initial temperature. The initial condition is given by prescribed initial temperature:

u(to7 ) = UgQ-. (223)

e Let A[EL PO71]: C°K — C°K be the dual volumetric heat capacity (its matrix in the standard basis is
diagonal). The relation between temperature change and heat energy change is given by

@7~8u

o =y (22.4)

e Let R[EL?>~PT7'©71]: C'K — C'K be the dual thermal conductivity (its matrix in the standard basis is
diagonal). The Fourier’s constitutive relation is given by

G = —FR(dou). (22.5)

We complete our model with boundary conditions. Let I'p, Iy form a partition of 0K into Dirichlet and Neumann
boundary.

e Let gp[O]: I — C°T'p be the prescribed temperature on the Dirichlet boundary I'p. The Dirichlet bound-
ary condition is given by

ulp, = gp. (22.6)
e Let n[L71]: Ty — R? be the generalized exterior unit normal, gy[EL'~PT~]: I — C°T'n of physical

dimension [EL'~PT~!] be the prescribed dual flow rate through the Neumann boundary. The Neumann
boundary condition is given by

qlp, n=gn. (22.7)
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22.1 Primal strong formulation

22.1.1 Steady-state

Formulation 22.4. [Primal strong formulation for the steady-state discrete heat equation with discrete differential
forms| Let:

e DeEN;

e M be a manifold-like flat mesh of dimension D;

e K be the Forman subdivision of M;

e K':= K\ OK be the interior of K;

o fIEL~PT~'] € C°K be the dual internal production rate;

e I'p,I'y form a partition of (0K)o;

e n[L7!]: Ty — R be the generalized exterior unit normal;

e gp[O] € CT'p be the prescribed temperature on the Dirichlet boundarys;

e gn[EL'~PT~1] € C°Ty be the prescribed flow rate density through the Neumann Boundary;

e 7[EL-PO71]: C°K — CYK be the dual heat capacity (its matrix in the standard basis is diagonal);
e R[EL~PT71071]: C'K — C'K be the dual conductivity (its matrix in the standard basis is diagonal);

We are solving the following problem for u[@] € C°K:

(trg; 067 o o do)u = tryy f (balance of heat energy) [EL~PT71, (22.8a)

trrp, 0 =9p (Dirichlet boundary condition)  [0], (22.8b)

— (kRodp)u| n =gy (Neumann boundary condition) [EL'~PT71. (22.8¢)
N

22.1.2 Transient

Formulation 22.5. By substituting ¢ with £dpu and @ with 7u, we arrive at the following formulation with only
one unknown (the temperature u). Let:

e DeN;

e M be a manifold-like flat mesh of dimension D;

e K be the Forman subdivision of M;

e K':= K\ OK be the interior of K;

e tp € R be the initial time, to [T];

e [ :=[ty,00) be the time interval;

e uy[0] € C°K be the initial temperature;

o fIEL~PT~'] € C°K be the dual internal production rate;

e I'p, 'y form a partition of (0K)o;

e n[L7!]: Ty — RY be the generalized exterior unit normal;

e gp[O]: I — C°T'p be the prescribed temperature on the Dirichlet boundary;
e gn[EL'~PT1]: I — C°T'y be the prescribed flow rate density on the Neumann boundary;

e #[EL-PO71]: C°K — CYK be a material property (dual heat capacity) of the nodes of K (its matrix in the
standard basis is diagonal);

e R[EL?>"PT-1071]: C'K — C'K be a material property (dual thermal conductivity) of the edges of K (its
matrix in the standard basis is diagonal).
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We are solving the following problem for u[©]: I — C°K:

o(# ~
trrc; ( ((;;u)) = trg; (f — (6] 0 & 0 dp)u) (conservation of heat energy) [EL~PT7Y, (22.9a)
trr, o u =gp (Dirichlet boundary condition)  [6], (22.9b)
— (Ro §o)u‘r ‘n=gn (Neumann boundary condition) [EL'~PT~1. (22.9¢)
N

Discussion 22.6. Consider Formulation 22.5. This formulation is discrete in space but continuous in time. In
order to numerically solve it we need to discretize the time variable. We will use the trapezoidal (Crank-Nicolson)
method.

Let 7[T] € RT be the time step, s € N, t, := tg + s7, u®[0] := u(ts,-) € C°K, BIEL=PT~1071] := §f o & 0 y.
Integrating the conservation of heat energy in [ts,tsy1], we get

t3+1 ts+1
~ s+1 ~ 5 _ r3 ~ T s s+1 3
(FutT! — 7u )|Ka = —/t (Bu(t, )|k, dt+/ ft~—5 (Bu® + Bu )’Ka +7f. (22.10)

ts

Rearranging, we get the discretized equation

+7f (22.11)

K

(G + 3By, = (= 5B)

Define the operators L, R.[EL~?071] € Hom(C°K,C°K) by

M|

+-B, (22.12a)

NN

L, :=
R, :=7—

B. (22.12b)

The discretized in time (space is already discrete) temperature {u®[0] € C°K}2° is find iteratively as follows.

u® = ug and for any s > 0, u* is solution to the following problem:

(qus)\K(,) = (Rfys_1)|K6 +7f (balance of heat energy) [EL~P], (22.13a)

u®lp =gp (Dirichlet boundary condition)  [6], (22.13b)

— (ko dp)us L= aN (Neumann boundary condition) [EL'~PT71. (22.13¢)
N

Of course, in practice we solve it for a finite number of time steps. Usually, we compare tho adjacent solutions u*
and u*t! and stop when the relative error is sufficiently small, i.e., until we reach a steady state.

22.2 Primal weak formulation

22.2.1 Steady-state

Formulation 22.7. [Primal weak formulation for the steady-state discrete heat equation with discrete differential
forms] The following formulation is a discrete version of Formulation 21.7. Let:

e Let D be a positive integer (space dimension);
e K be an oriented quasi-cubical mesh of dimension D representing the material body;
e [K] be the fundamental class of K;

e R[EL?>~PT71071]: C'K — C'K be the thermal conductivity of the material, such that for any edge ¢; € K,
there exists some A > 0 such that &(c!) = Ac;

e fI[ET~'] € CPK be the internal production rate;
e 0K =Tp UTy be the partition of the boundary of K into Dirichlet (I'p) and Neumann (T' ) regions;
e [['y] be the fundamental class of T'y, where I'y has the boundary orientation induced from K;

e gp[O©] € CT'p be the prescribed temperature on the Dirichlet boundary;

* gn [ET‘l] € CP~1T'y be the prescribed flow rate on the Neumann boundary.
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Our unknown is temperature u[©] € C°K. We are solving the following problem for u:

Vv € Kertrr, o, (dov, Réou) 1 = (v — f)[K] — (trry0v — gn)[['N] [ET~'O], (22.14a)
trrp, 0 u =gp [©]. (22.14b)

The flow rate q[ET '] € CP~1K is calculated in the post-processing phase by the formula

— %1 R, _ 1€ Kp_ r _
glep_r) = (= *1 Rdou)(cp-1), cp—1€ Kp_1\ (I'n)p-1 ' (22.15)
gn(ep-1), cp—1 € (I'n)p-1
Discussion 22.8. We are going to derive a solution to Formulation 22.7. For any p € {0, ..., D} denote
n, = |Kp| = dim(C,K) = dim(C*K). (22.16)
The cochains (N?, ..., N"~1) form the standard basis of CYK. Define the matrix A € M, xn,(R) by
A, ;= (0N kRSN k1, 4,5 =0,...,n0 — 1, (22.17)
and the vectors F, G, H € R™ by
F, .= (N" — f)[K], i=0,..,n0— 1, (22.18a)
G = (trry o N* — gn)[Tn], i =0,...,n0 — 1, (22.18b)
H =F-G. (22.18¢)
Denote the unknown coefficients of u as {U }?261, ie.,
71071
w= 3 U;N (22.19)
j=0

Finally, let J be the set of nodes on the Dirichlet boundary I'p, and J := {0, ...,ng — 1} \ J. We get the system

no—1
> AU =H;, iecl, (22.20a)
7=0

This leads to the system of equations
DAy =Hi =) Aijgp(N;), i€ J. (22.21)
jeJ JjeJ

Denote by A the restriction of A to the rows and columns in J, by H the right-hand side of the above equation
(again only for the indices in J), and by U the restriction of U on the indices in J. We arrive at the final linear
system with positive-definite matrix A:

AU=H. (22.22)
After solving it, we get the final solution

T - U, 2:67.
gD(Ni)a 1€ J

(22.23)

22.2.2 Transient

Formulation 22.9. [Primal weak formulation for the transient discrete heat equation with discrete differential
forms] The following formulation is a discrete version of Formulation 21.6. Let:

e Let d be a positive integer (space dimension);
e K be an oriented quasi-cubical mesh of dimension d representing the material body;

e [K] be the fundamental class of K;
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e to € R be the initial time;

o [ =[ty,0);

e f[ET1]: I — C?K be the internal production rate;

e 4p[O] € C°K be the initial temperature;

e #[EL~PO71): I x C°K — C°K be the heat capacity of the material;

e R[EL?>~PT71071]: I x C'K — C'K be the thermal conductivity of the material, such that at any moment
t € I and for any edge c; € K7, there exists some A > 0 such that #(ct) = Ac!;

e OK =Tp UTy be the partition of the boundary of K into Dirichlet (I'p) and Neumann (T'y) regions;
e [['y] be the fundamental class of T'y, where I'y has the boundary orientation induced from K;

e gp[O]: I be the prescribed temperature on the Dirichlet boundary;

e gn[ET~Y: I — CP~1T'y be the prescribed flow rate on the Neumann boundary.

define the following operators:

A: C°K x (I - C°K) = R, A(v,w) := (Sov, BSow) k0 [ET '™, (22.24a)
B: C°K x (I - C°K) - R, B(v,w):= (v,7w)k. [EO71], (22.24b)
G: C'K - R, G(v) := (trry v — gn)[TN] [ET_l}7 (22.24c¢)
F:C°K - R, F(v) := (v — [)[K] [ET . (22.24d)

Our unknowns is temperature u[0]: I — CYK. We are solving the following problem for u:

Vo[O] € Kertrr, o, B(v, %) + A(v,u) = F(v) — G(v) [ET~'0), (22.25a)
trrpou =gp [©], (22.25b)
U,(to) = Up [@} (22250)

The flow rate q[ET~]: I — CP~1K is calculated in the post-processing phase by the formula

ot.cn 1) = {(— *1 kdou)(t,ep-1), ¢p—1 € Kp—1\ (I'n)p-1 tel (22.26)

gn(t,cp—1), cp-1 € (Cn)p-1

Discussion 22.10. We are going to derive a solution to Formulation 22.9 using the trapezoidal rule for time
integration. We will assume that the heat capacity 7 is time-independent which will allow us to rearrange the time
derivative:

Oy g, (22.27)

Blv.5p) =

For further simplicity we will also assume that all the rest input data internal production rate, thermal conductivity,
boundary conditions) are also time-independent. Denote H := F — G. We can then integrate the equation

d
B, u) + A(v,u) = H(v) (22.28)

with respect to ¢ in the interval [o, 8] C I to get

B

B(v,u()) - Bluu(@) + Alo, [ udt) = (6~ ) Hv) (22.29)

For an interval [«, 8] the trapezoidal rule gives the approximation
B B—a

Alw, / wdt) = A, "2 (u() + u(3))) (22.30)
Hence, if we partition I into segements with size 7 with moments of time {t, := to + 7s}s>0, and if we denote
{U? := u(ts)}s>0, we get

B(v,U®) — B(v, U™ + g(A(v, Us™Y) + A(v, U?®)) = 7H(v). (22.31)
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The above equation is restated as
(B— gA)(v, U) = (B+ gA)(v, US™Y) + rH(v). (22.32)

Define the left-hand side and right-hand side operators

L,:=DB- %A, (22.33a)
R.:=B+ %A. (22.33b)

The initial condition corresponds to U® = wug(to,+). At any moment s > 0 we get the following problem for
Us € C°K:

Yo[O] € Kertrr, 0, L, (v,U*) = R (v, U™ 1Y) + 7H(v), (22.34a)
trFD,O U° = ap. (223413)

As in the steady-state case Discussion 22.8, let J be the set of nodes on the Dirichlet boundary I'p, and J :=

{0,...,m9 — 1} \ J. Denote the unknown coefficients of U* as {Uj};ﬁal, ie.,

nofl

Us=> UN. (22.35)
j=0
In an analogous derivation to the one in Discussion 22.8, let L, be the matrix in the standard basis of the restriction
of L, to the rows and colums in J, U’ be the restriction of U* on J,and H, € R/ be the vector defined by

H, :=7H; =) (L:)ijgp(N;), i € J. (22.36)

This leads to the system
L,U =R,Us'+H,, (22.37)

where R, Us~1 is the restriction of R, U*"! to J. This leads to the the following iterative process.

Algorithm 22.11 (Algorithm for solving the transient primal weak formulation for the discrete heat transfer
phenomenon using trapezoidal rule for time integration, assuming time-independent input data). Let:

e Let D be a positive integer (space dimension);
e K be an oriented quasi-cubical mesh of dimension D representing the material body;
e [K] be the fundamental class of K;
e #[T] € R be the initial time;
e 7[T] € R be the time step;
e fI[ET~'] € CPK be the internal production rate;
e uy[0] € C°K be the initial temperature;
e #[EL~PO71]: I x C°K — C°K be the heat capacity of the material;
o R[EL*PT71O7!: C'K — C'K be the thermal conductivity of the material;
e K =T'p UT'y be the partition of the boundary of K into Dirichlet (I'p) and Neumann (I'xy) regions;
e [['y] be the fundamental class of T, where I'y has the boundary orientation induced from K;
e gp[O©] € CT'p be the prescribed temperature on the Dirichlet boundary;
e gn[ET~!] € CP~T'y be the prescribed flow rate on the Neumann boundary.
Our algorithm has 3 phases.
1. Time-independent phase. Do the following calculations:

e ng = |Kol;
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e the sparse matrix A € M, xn, (R),

Aij = (60N, kKON k1, i,§ = 0,.m0 — 1 (22.38)
e the diagonal matrix B € M,,,xn, (R),

B = (N7, "N") k0, 4,5 = 0,....,n0 — 1; (22.39)

e the right-hand side vectors F, G, H € R™,

F,:=(N'— f)[K],i=0,..,n9 — 1, (22.40a)
Gi = (trFN,O Ni ~ gN)[FN],Z = 0, N — 1, (2240]3)
H:=F-G; (22.40c¢)

e the sparse matrices (having the same stencil as A) L., R; € M, xn,(R),

L =B- %A, (22.41a)
R, =B+ gA; (22.41D)
e the sets J := (I'p)p and J := {0, ...,ng — 1} \ J;
e the vector U € RIVI of the prescribed temperature on the Dirichlet boundary:
U; = gp(N:), i € J; (22.42)

e the restricted matrix L., constructed out of L, with rows and columns in .J removed, and the restricted
vector H, € R|J|

(H,); == 7H; =Y (L.);;U;, i € 7J; (22.43)
jeJ

e the Cholesky decomposition
L. =55, , (22.44)

where S, is a lower-triangular sparse matrix with positive diagonal;
e the time independent part of the restricted solution

Z, =L, H,=-§, 'S, H (22.45)

(of course, we do not find the inverses of S, and its transpose, but apply forward and back substitution);

e the initial coordinates U? € R™ of the temperature,
U :=ug(N;), i =0,...,n0 — 1. (22.46)

. Time-dependent (loop) phase. For any s > 0 (until some predefined final moment is reached or some
condition for small error is fulfilled) calculate:

e the time-dependent part V.~ of the right-hand side (allocated only once, updated on every step),
VvV, = (R, Us1); (22.47)
e the time-dependent part W.° of the solution (allocated only once, updated on every step),

W, =5, 's. & (22.48)

(with forward and back substitution);

e the solution U’ on the non-Dirichlet nodes (allocated only once, updated on every step),

U =W."+7Z; (22.49)
e the final solution
U, iel
U= P (22.50)
UZ‘, 1€J

. Post-processing. For each time moment ¢, the flow rate ¢° € CP~1K is as follows: for any ¢ € Kp_1,

¢ (ce) i= {(— %1 0kodgu®)(ce), ¢c€ Kp_1\(TNn)D-1 .

gn(ce), ce (Cn)p-1 (22.51)
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22.3 Mixed weak formulation

22.3.1 Steady-state

Formulation 22.12. [Mixed weak formulation for the steady-state continuous heat equation with differential
forms] The following formulation is a discrete version of Formulation 21.10. Let:

e D be a positive integer (space dimension);
e K be an oriented quasi-cubical mesh of dimension D representing the material body;

e [K] be the fundamental class of K;

K[EL>~PT~-1071]: CP~1K — CP~!K be the thermal conductivity of the material, such that for any hyper-
face cp_1 € Kp_1, there exists some A > 0 such that x(cP?~1) = A\cPL;

e f[ET!] € CPK be the internal production rate;

e K =T'p UTy be the partition of the boundary of K into Dirichlet (I'p) and Neumann (') regions;
e [I'p] be the fundamental class of I'p, where I'p has the boundary orientation induced from K;

e gp[O] € CT'p be the prescribed temperature on the Dirichlet boundarys;

e gn[ET~!] € CP~T'y be the prescribed flow rate on the Neumann boundary.

Define the following operators:

A: OP'K x OP7'K = R, A(r,s) := (r,k 's)k.p1 [E~'TO), (22.52a)
B: CPK xCP7'K =R,  B(®,r):= (6p_17,0)k.p [L=P), (22.52b)
G: CP'K - R, G(r) = (trPD,D 1r—gp)[I'p] (6], (22.52¢)
F:CPK - R, F(®):= (f,0)k, [ET-'L~P]. (22.52d)
Our unknowns are:
q[ET~'] € CP7'K (heat flow rate);
e 4[OLP] € CPK (dual temperature).
We are solving the following problem for ¢ and «:
Vr[ET™') € Kertrry p_1, A(r,q) — BY(r,i) = —G(r) [ET~ 'O, (22.53a)
vo[eLP] € CPK, — B(v,q) =-F(®) [ET 6], (22.53b)
trry.p-14 =gn [ET]. (22.53¢)
The temperature u[0] € C°K is calculated in the post-processing phase by the formula
u(ag) := (a@){a0), a0 ¢ (I'p)o . (22.54)
gplao),  ao € (I'p)o

Discussion 22.13. We are going to derive a solution to Formulation 22.12. For any p € {0, ...,d} denote
= |K,| = dim(CpK) = dim(C?K). (22.55)

The cochains (cP0, ..., cPm0~1) form the standard basis of CPK. Define the diagonal matrix A € M, _,xnp_, (R),
the sparse matrix B € M,,,xn,_, (R), and the vectors F € R", G € R">~1 by

Az’j = (T R, i,j =0,..,np_1 — 1, (22.56a)
= (6p_1c@71E bRy, k=0,..ng—1,i=0,...,np_1 —1, (22.56b)
Fk = (f, k), k=0,..nq—1, (22.56¢)
G; = (trrp.a_1¢ " — gp)[Tp), i =0,...,np_1 — 1. (22.56d)
Denote the unknown coefficients of ¢ as {Q; }nD e,
Nng—1—1
> Qe (22.57)
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and the unknown coefficients of @ as {U}74,", i.e.,

ndfl
i= Y Upehh. (22.58)
k=0

Finally, let J be the set of (d — 1)-cells on the Neumann boundary I'y, and J := {0, ...,np_1 — 1} \ J. We get the
system

np-1—1 ng—1
> ALQ— Y BNy = -Gy, i€ lJ, (22.59a)
=0 k=0
np—1—1
- Z B, Qi = —Fy, k=0,..,nqg—1, (22.59b)
i=0
Qi = gn(Ca-1,), 1 € J. (22.59¢)

This leads to the system of equations

ndfl
D ALQ - Y B iwyk = -Gi— Y _Aijgn(ca-1;), i €T, (22.60a)
jeT k=0 JjeJ
—> BriQ =—Fp+ Y Brign(ca14), k=0,..,n4—1. (22.60b)
ieJ ieJ

(Note that since A is diagonal, A; ; =0 when i € J and j € J.)
Define the matrices A € mem (R), B € Mndxm (R), and vectors Q e RIVI, Fc R™, G € R|J|’ Qe Rl by

Aij=Aq i,jel, (22.61a)
By = By, k=0,..,nq—1, i€J, (22.61b)
Q= gn(ci-1,), i€ J, (22.61c)
F, =F,—> BpiQi k=0,....ng—1, (22.61d)
ieJ
Gri=G;i+ ZAi,jQi» iel, (22.61e)
jeJ
Q =Q, iel. (22.61f)
Hence, we get the folloeing system of equations for Q and U:
AQ-B'U=-G, (22.62a)
-BQ = -F. (22.62D)

In general, when A is sparse but not diagonal, it is not beneficial to use the inverse of A in calculations since it
will be a dense matrix. (This is the case in mixed finite element methodsﬁ However, in our case A is diagonal, so
the following calculation makes sense computationally. We can solve for Q by

Q=A '(-G+B'U). (22.63)
Hence,
F=BQ=BA '(-G+B' 0U). (22.64)

This translates to
BA 'BU=BA 'G+F. (22.65)

Using the Cholesky decomposition, we can solve for U. We then calculate Q by substituting Uin Equation (22.63).
Finally,

Ai7 ] J
Qi = {g Z i 5 (22.66)
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22.3.2 Transient

Formulation 22.14. [Mixed weak formulation for the discrete transient heat equation] The following formulation
is a discrete version of Formulation 21.9. Let:

e d be a positive integer (space dimension);

e K be an oriented quasi-cubical mesh of dimension d representing the material body;

¢ [K] be the fundamental class of K;

e {3 € R be the initial time;

e I = [tp,00) be the time-interval where the process occurs;

e fI[ET~'Y: I — CYK be the internal production rate;

e 1o[0] € C°K be the initial temperature;

e K[EL?>~PT71071]: CP~1K — CP~1K be the thermal conductivity of the material;

e 7[EL~PO71]: CYK — C?K be the heat capacity of the material;

e OK =T p UTy be the partition of the boundary of K into Dirichlet (I'p) and Neumann (T'y) regions;
e [['p] be the fundamental class of I'p, where I'p has the boundary orientation induced from K;
e gp[O]: I — C°T'p be the prescribed temperature on the Dirichlet boundary;

e gn[ET~Y: I — CP~IT'y be the prescribed flow rate on the Neumann boundary.

define the following operators:

A: OP'K x (I - CP7'K) = R, A(r,sP7Y) i= (r,x 'sP Va1 [E7'TO), (22.67a)
B: C'K x (I - CP7'K) =R, B’ r):=(6p_1r,v")k.a (L], (22.67b)
C: CK x (I - C'K) - R, C(vt,w?) == (mw, v g 4 [EL~%971), (22.67¢)
G: CP7'K - R, G(r) == (trrp,a-17—gp)[l'p] [O], (22.67d)
F: C'K - R, F(v) = (f,v) k.a [ET-'L™P]. (22.67e)
Our unknowns are:
q[ET~Y: I — CP~1K (heat flow rate);
e 4[OLY): I - C?K (dual temperature).
We are solving the following problem for ¢ and u:
Vr[ET~'] € Kertrry a-1, A(r,q) — BT (r, ) =-G(r) [ET7'€], (22.68a)
vvllOLY € CUK, — B(v?,q) — C(v?, g”;‘) = —F@?%) [ET'O), (22.68b)
trry a1 ¢ =gn [ET™1, (22.68c)
a(to) =%xoug [OLY]. (22.68d)
The temperature u[0]: I — CYK is calculated in the post-processing phase by the formula
ugp(co), t=1o
u(t, co) == < (xq@t)(t,z), t>toand co ¢ (I'p)o - (22.69)

gp(t,co), to > 0and ¢y € (Tp)o

Discussion 22.15. We are going to derive a solution to Formulation 22.14 using the trapezoidal rule for time
integration. We will assume that the heat capacity 7 is time-independent which will allow us to rearrange the time
derivative:
ot d
Cw, —) = —=C(w,u). 22.70
(@, %) = 2O, ) (22.70)

For further simplicity we will also assume that all the rest input data (heat source, thermal conductivity, boundary
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conditions) are also time-independent. We can then integrate the equation (the conservation law)

—B(w,q) — %C’(ﬁ),a) = —F(w) (22.71)

with respect to ¢ in the interval [«, 5] C I to get

—B(w, /j qdt) = (C(w,u(B)) - C(w, () = =(8 — ) F(w). (22.72)
If we partition I into segements with size 7 with moments of time {ts := to + 7s}s>0, and if we denote

q° :==q(ts), s >0, (22.73a)

@ = ity), s >0, (22.73b)
we get

—%(B(w, @) + B, ¢* ™)) — (C(w, @+ — C(w, 7)) = —7F (). (22.74)

By multiplying the above equation with 2/7 and rearranging we get:

—B(w, ") - g(J(ﬁ;,fﬁ“) = —2F (%) 4+ B(w, ¢*) — gC(w,fﬁ). (22.75)

T T

At step 0 we calculate initial data as

q° = (=1 60)(uo), (22.76a)
a° = *ouo. (22.76b)

At any step s > 0 we get the following system for (¢°,4°) € CP~1K x CPK:

Vr[ET ' € Kertrry p_1, A(r,¢°) — BT (r, @%) =—-G(r), (22.77a)
va[eL”] € CPK, — B(w,¢°) — % (0, 0°) = —2F () + B(w, ¢° ') — %C(ﬁ;, ash, (22.77b)
trry.a—14° =gnN. (22.77¢)

Let
J:={ie{0,...,np_1}|cari€(Tn)p_1}, (22.784)
J:={0,....,np_1}\ J. (22.78b)

Initial conditions give us Q° and U. Denote the matrices A, B, C and vectors Q®, U*, F, G of the corresponding
operators in standard bases. Let s > 0. We get the following system for Q° and U?®:

np_1—1 ng—1
> ALQ - ) (BT)xU; = -Gy, ied, (22.79a)
j=0 k=0
noot P P
- Y BuQ' - ~(CU"), = —2Fy + BQ* ! — ;cui—l, ke{0,..,ng—1}, (22.79b)
=0
Qf = gN(cd—l,i)7 i€ J. (2279C)

The system can be rewritten as:

ng—1
ZAlej — Z (BT)ikaz = 7Gi — ZAi,jgN(Cd—l,j)a 7 S j, (2280&)
jeJ k=0 jeJ
"l 2
- B..Q: - 2C,,Us = —2F B ) +BQT - Zcustt e . 22.80b
; ki Qj ;T k1 U; k+i€ZJ kign(ci—1,i) + BQ —CUie ( )

Let A be the restriction of A to the rows and colums in J, B be the restristion of B to the colums in .J, Qs be the
restriction of Q® to the indices in J, F € R™ be defined as,

F = 2F,— > Brign(ca—1.4), k=0,..,n4— 1, (22.81)
ieJ
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G be the restriction of G to the indices in J (since A is diagonal, G is not modified before restriction). Hence, we
get the restricted system

AQ -B'U* =-G, (22.82a)
s 2 - 2

-BQ - -CU*=-F+BQ*'--CcUs " (22.82b)
T T

We can solve for QS as follows:

Q=A'(-G+B'U*) = -P+RU", (22.83)
where we have denoted
P=AG, (22.84)
R=A'B". (22.85)

This means that
1

s 2 — 2 i 2 — i
BQ -ZCU*=-BA (-G+B U - -CU*=—(BA 'B +-C)U*+BA G. (22.86)
T T T

Define the left-hand side matrix N, € M, xn,(R),

N,:=BA 'B" + %C. (22.87)
Hence, the conversation law becomes

N,U*=F+BA 'G-BQ '+ %CUS*I. (22.88)
Define the constant right-hand side vector Z € R™4,

Z:=BA 'G+F=BP+F. (22.89)

This leads to the following linear ny x ng system:

N, U°=Z-BQ* '+ ECUH. (22.90)
Define

V, =N 'Z (22.91)

Y::=-BQ* '+ %cus—l, (22.92)

Wi = N_lys. (22.93)

To find V. and W3 we first find the Cholesky decomposition of N,:

N, = L,LT. (22.94)
Hence,
2
U* =N, (Z-BQ*+ =CU®) =V, + WE. (22.95)
T

Summarasing, we get the following algorithmic procedure.

Algorithm 22.16 (Algorithm for solving the transient mixed weak formulation for the discrete heat transfer
phenomenon using trapezoidal rule for time integration, assuming time-independent input data). Let:

e Let D be a positive integer (space dimension);
e K be an oriented quasi-cubical mesh of dimension D representing the material body;
¢ [K] be the fundamental class of K;

e #[T] € R be the initial time;
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e 7[T] € R be the time step;
e f[ET~'] € CPK be the internal production rate;
e 4p[O] € C°K be the initial temperature;
e 7[EL~PO71]: I x CPK — CPK be the heat capacity of the material;
o K[EL>PT-1O71]: CP~1K — CP~1K be the thermal conductivity of the material;
e K =T'p UT'N be the partition of the boundary of K into Dirichlet (I'p) and Neumann (I'xy) regions;
e [I'p] be the fundamental class of I'p, where I'p has the boundary orientation induced from K;
e gp[O] € CT'p be the prescribed temperature on the Dirichlet boundarys;
e gn[ET~'] € CP~'TI'y be the prescribed flow rate on the Neumann boundary.
Our algorithm has 3 phases.
1. Time-independent phase. Calculate:

o ny,:=|K,|,p=D—-1and p=D;
the diagonal matrix A € M,,, ,xn,_,(R),

A= (" kTP Y e p g, 4,5 =0, mp g — 1 (22.96)
e the sparse matrix B € M,,,xn,_, (R),

Bri:= 0p_1c? VPP p, i=0,.onp 1 —1,k=0,...,nq — 1; (22.97)
e the diagonal matrix C € M, xn,(R),

Crt = (mc? PPy p, k1 =0,..,ng — 1; (22.98)
e the (sparse) vector G € R"P-1,
P=Li _ gp)[Tp], i=0,...,np_1 — 1; (22.99)

Gi = (tI‘FD’D,1 C

e the vector F € R™4,

Fr = (f,c""kp, k=0,...ng—1; (22.100)
e the sets

J:={ie{0,...,np_1} | cp-1: € Tn)D=1}, (22.101a)

Ji={0,.,npa}\ J; (22.101b)

e the restricted diagonal matrix A € M|7|><\7| (R) constructed out of A with rows and columns in J
removed;

e the restricted sparse matrix B € M"LdX|7| (R) constructed out of B with columns in J removed;

o the modified and restricted vector G € Rm,

Gi =G, + ZAingN(cD—laj)’ ield (22102)
jeJ
(in our case A is diagonal and so for all i € J we get G; = Gy, i.e., no modification);

e the modified vector F € R™d

ﬁk = 2Fk - ZBk,igN(CDfl,i)v k= O7 ey g — ].; (22103)
ieJ

e the left-hand side matrix N, € M, xn, (R),

— 1 2
N, =BA 'B +=>C; (22.104)
T
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e the lower-triangular positive definite sparse matrix L, € M,,,xn,(R) realising the Cholesky decomposi-

tion
N, =L.Lf; (22.105)
e the time-independent part of the heat flow rate P € Rm,
P=-A G (22.106)

e the time-independent matrix multiplier R € M|7|Xnd (R),

R=A'B; (22.107)
e the constant right-hand side vector Z € R™¢,

Z :=BP +F; (22.108)
e the time-independent part of the dual temperature V.. € R"4,

V, =N 1'Z=LTL 'Z (22.109)

(calculated with forward and back substitution);
e the initial cooefficients U® € R™ of the dual temperature, and Q° € R"P-1 of the heat flow rate:

QY := (flow_rate(ug));, i = 0,....,np_1 — 1, (22.110a)
UY := (%oug)k, k=0,..,n4— 1. (22.110b)

Allocate memory for the following vectors, to be modified at each step in the looping phase (superscript index
s only shows their time relevance):

¢ time-dependent part of the right-hand side Y$ € R"4;
e time-dependent part of the solution W € R"4;

. . —s+1 T
e the restricted coordinates QS+ € Rl

. Time-dependent (loop) phase. The constant input consists of g5, B, B, C, 7, L., V., P. Temporary
mutable variables include the vectors Y2, W3, QSH. The output consists of the coordinates Q of the
heat flow rate, and the coordinates U of dual temperature. Q and U are either pre-allocated as arrays of
size (number_of_time_steps + 1) x n, (for p = D — 1 and p = D respectively) and initialized, or are only
initialized, and memory is allocated at each step until some error condition is satisfied (e.g., the relative error
between two consecutive steps becomes below some £ > 0, in which case the system converges to steady-state).

For any s > 0 (until some predefined final moment is reached or some condition for small error is fulfilled),
calculate:

e RHS term Y?:

2
Y::=-BQ* '+ ZCU; (22.111)
T

solution term W:

Wi =N'Y: = LTLoNYS; (22.112)

T

(calculated with forward and back substitution);

the coefficients of the dual temperature U?® (stored for all s),
U® =V, + W (22.113)
e the non-Neumann coefficients of the heat flow rate Q?,

Q = -P+RU?; (22.114)

the heat flow rate Q° € R™"P-1 (stored for all s),

, Q, e J
Qj = Q res (22.115)
gn(cp-1j), j€J
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3. Post-processing. Define the sets
J = {’L S {0, g — 1} | Co,i € (FD)0}7 (22116&)
J:=10,...,n0— 1} \ J (22.116b)

For each time moment ¢, the coordinates of the temperature u® € R™ in the standard basis are calculated
by the formula

D,s\ . . T
5. {(*DU Ji i€J (22.117)

gp(coi), ield

23 Examples of diffusion

23.1 Steady-state

Example 23.1. Consider the steady-state continuous heat transport problem (Formulation 21.4, Formulation 21.7,
Formulation 21.10) with input data 2d_d00_p00 in the nomenclature of the C codebase.

Concretely, X =[0,1]>, k=1, f =0, Gp = 90X, Gy =0, gp(z,y) = 0.

This problem has the following exact solution:

u =0, (23.1a)
q =0. (23.1b)
Consider a mesh M for X consisting of 10 x 10 squares (each axis is divided into 10 segments) with Forman

subdivision K (20 x 20 squares). Its potential and flow rate on K consisting of the exact solution and the 3
discussed cochain methods are shown on Figure 2 and Figure 3.

(a) Exact (b) Primal strong (c) Primal weak (d) Mixed weak

Figure 2: diffusion/steady_state/continuous_2d_d00_p00 (Example 23.1): solutions for potential

(a) Exact (b) Primal strong (c) Primal weak (d) Mixed weak

Figure 3: diffusion/steady_state/continuous_2d_d00_p00 (Example 23.1): solutions for flow rate

Example 23.2. Consider the steady-state continuous heat transport problem (Formulation 21.4, Formulation 21.7,
Formulation 21.10) with input data 2d_d00_p01 in the nomenclature of the C codebase.
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100, =0
Concretely, X = [03 1]27 k= 15 f = Oa Gp = {O? 1} X [Oﬂ 1]3 Gy = [07 1] X {07 1}7 gD(xay) = {100 ! 1’ gN = 0.
) T =

This problem has the following exact solution:
u(z,y) =100(2z — 1), (23.2a)
q(z,y) = —200dy. (23.2b)
Consider a mesh M for X consisting of 2 X 2 squares (each axis is divided into 2 segments) with Forman subdivision

K (4 x 4 squares). Its potential and flow rate on K consisting of the exact solution and the 3 discussed cochain
methods are shown on Figure 4 and Figure 5.

(a) Exact (b) Primal strong (c) Primal weak (d) Mixed weak

Figure 4: diffusion/steady_state/continuous_2d_d00_p01 (Example 23.2): solutions for potential

O Gupn Gupen Gufem @ Oupn G Gun Gupm @upam Oupm G G @b @ O G Gupem Gufem @
(a) Exact (b) Primal strong (c) Primal weak (d) Mixed weak

Figure 5: diffusion/steady_state/continuous_2d_d00_p01 (Example 23.2): solutions for flow rate

Example 23.3. Consider the steady-state continuous heat transport problem (Formulation 21.4, Formulation 21.7,
Formulation 21.10) with input data 2d_d00_p02 in the nomenclature of the C codebase.

Concretely, X =[0,1]?, k=1, f = —4dz ANdy, Gp = 0X, Gy =0, gp(x,y) = 2 + >

This problem has the following exact solution:

u(z,y) =2* +y?, (23.3a)
q(z,y) =2ydz — 2z dy. (23.3b)
Consider a mesh M for X consisting of 10 x 10 squares (each axis is divided into 10 segments) with Forman

subdivision K (20 x 20 squares). Its potential and flow rate on K consisting of the exact solution and the 3
discussed cochain methods are shown on Figure 6 and Figure 7.

Example 23.4. Consider the steady-state continuous heat transport problem (Formulation 21.4, Formulation 21.7,
Formulation 21.10) with input data 2d_d00_p03 in the nomenclature of the C codebase.
Concretely, X =[0,1]?, s =1, f = —2dz Ady, Gp = {0,1} x [0,1], Gy = [0,1] x {0,1}, gp =0, gn = 0.
This problem has the following exact solution:
u(z,y) =x(x — 1), (23.4a)
q(z,y) =— (22 — 1) dy. (23.4b)

Consider a mesh M for X consisting of 2 x 2 squares (each axis is divided into 2 segments) with Forman subdivision
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(b) Primal strong (c) Primal weak (d) Mixed weak

(a) Exact

Figure 6: diffusion/steady_state/continuous_2d_d00_p02 (Example 23.3): solutions for potential

S EPR  R E

(b) Primal strong (c) Primal weak (d) Mixed weak

(a) Exact

Figure 7: diffusion/steady_state/continuous_2d_d00_p02 (Example 23.3): solutions for flow rate

K (4 x 4 squares). Its potential and flow rate on K consisting of the exact solution and the 3 discussed cochain

methods are shown on Figure 8 and Figure 9.

(b) Primal strong (c) Primal weak (d) Mixed weak

(a) Exact

Figure 8: diffusion/steady_state/continuous_2d_d00_p03 (Example 23.4): solutions for potential
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Example 23.5. Consider the steady-state continuous heat transport problem (Formulation 21.4, Formulation 21.7,
Formulation 21.10) with input data 2d_d00_p04 in the nomenclature of the C codebase.

Concretely, X = [0,1]2, # = 1, f = —4dz ANdy, Gp = {0,1} x [0,1], Gy = [0,1] x {0,1}, gp(z,y) = y(y — 1),
—dz, y=0

dx, y=1

This problem has the following exact solution:

gn(z,y) = (2y — 1) do =

u(z,y) =z(z — 1) +y(y — 1),
q(z,y) =2y — 1)dz — (2z — 1) dy.

(23.5a)
(23.5b)

Consider a mesh M for X consisting of 5 x 5 squares (each axis is divided into 5 segments) with Forman subdivision
K (10 x 10 squares). Its potential and flow rate on K consisting of the exact solution and the 3 discussed cochain
methods are shown on Figure 10 and Figure 11.

SEiRiRiei

(a) Exact

_Q:): BRAS _|:|:<Il;_
SONSDR

(b) Primal strong

Satatetet

(c) Primal weak

(d) Mixed weak

Figure 10: diffusion/steady_state/continuous_2d_d00_p04 (Example 23.5): solutions for potential

(a) Exact

(b) Primal strong

(c) Primal weak

(d) Mixed weak

Figure 11: diffusion/steady_state/continuous_2d_d00_p04 (Example 23.5): solutions for flow rate

Example 23.6. Consider the steady-state continuous heat transport problem (Formulation 21.4, Formulation 21.7,
Formulation 21.10) with input data 2d_d00_p05 in the nomenclature of the C codebase.

Concretely, X = [0,1]?, & = 1, f(x,y) = sin(nz)sin(ry) dz Ady, Gp = 0X, Gy =0, gp = 0.

This problem has the following exact solution:

w(z,y) :sin(mc) sin(7y) ,

52 (23.6a)

1
q(z,y) =5 ((sin(mx) cos(my) dz — sin(my) cos(mz) dy)). (23.6b)
7r
Consider a mesh M for X consisting of 5 x 5 squares (each axis is divided into 5 segments) with Forman subdivision
K (10 x 10 squares). Its potential and flow rate on K consisting of the exact solution and the 3 discussed cochain
methods are shown on Figure 12 and Figure 13.

Example 23.7. Consider the steady-state continuous heat transport problem (Formulation 21.4, Formulation 21.7,
Formulation 21.10) with input data 2d_d01_p00 in the nomenclature of the C codebase.
Concretely, X = pOlngH((—5, 0)7 (07 _5)7 (5a 0)7 (07 5)7 K= 6, f =0, GD = hne((_57 0)7 (0’ _5)) U 111’16((5, O)’ (07 5))?
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(a) Exact (b) Primal strong (c) Primal weak (d) Mixed weak

Figure 12: diffusion/steady_state/continuous_2d_d00_p05 (Example 23.6): solutions for potential

(a) Exact (b) Primal strong (c) Primal weak (d) Mixed weak

Figure 13: diffusion/steady_state/continuous_2d_d00_p05 (Example 23.6): solutions for flow rate

. , 100, (z,y) € line((—5,0), (0,—5))
Gy =1 0,-5),(5,0)) Ul 0,5),(—5,0)), JY) = . , =0.
v = line((0,~5), (5,0)) Uline((0,5). (-5.0)). gp () {O, o (5.0 (0.5 9
This problem has the following exact solution:
u(z,y) =50(1 — (z +y)/5), (23.7a)
q(z,y) =60(—dx + dy). (23.7b)

Consider a mesh M for X consisting of 4 x 4 squares (each axis is divided into 4 segments) with Forman subdivision
K (8 x 8 squares). Its potential and flow rate on K consisting of the exact solution and the 3 discussed cochain
methods are shown on Figure 14 and Figure 15.
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N/

(a) Exact (b) Primal strong (c) Primal weak (d) Mixed weak

Figure 14: diffusion/steady_state/continuous_2d_d01_p00 (Example 23.7): solutions for potential

Example 23.8. Consider the steady-state continuous heat transport problem (Formulation 21.4, Formulation 21.7,
Formulation 21.10) with input data 2d_d02_p00 in the nomenclature of the C codebase.
Concretely, X = [0,20] x [0,15], K = 6, f = 0, Gp = {0,20} x [0,15], Gy = [0,20] x {0,15}, gp(z,y) =

100, =0 .
0, a=20 ="
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(a) Exact (b) Primal strong (c) Primal weak (d) Mixed weak

Figure 15: diffusion/steady_state/continuous_2d_d01_p00 (Example 23.7): solutions for flow rate

This problem has the following exact solution:

u(z,y) =5(20 — ), (23.8a)
q(z,y) =30dy. (23.8b)

For this problem I use a mesh M generated by Neper with Forman subdivision K. Its potential and flow rate on
K consisting of the exact solution and the 3 discussed cochain methods are shown on Figure 16 and Figure 17.

(a) Exact (b) Primal strong (c) Primal weak (d) Mixed weak

Figure 16: diffusion/steady_state/continuous_2d_d02_p00 (Example 23.8): solutions for potential
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(a) Exact (b) Primal strong (c) Primal weak (d) Mixed weak

Figure 17: diffusion/steady_state/continuous_2d_d02_p00 (Example 23.8): solutions for flow rate

Example 23.9. Consider the steady-state continuous heat transport problem (Formulation 21.4, Formulation 21.7,
Formulation 21.10) with input data 2d_d02_p01 in the nomenclature of the C codebase.
Concretely, X = [0,20] x [0,15], kK = 6, f = 0, Gp = {0,20} x [0,15], Gy = [0,20] x {0,15}, gp(x,y) =
0 z=0
’ , =0.
100, z=20"""
This problem has the following exact solution:

u(zx,y) =5z, (23.9a)
q(z,y) = —30dy. (23.9b)
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For this problem I use a mesh M generated by Neper with Forman subdivision K. Its potential and flow rate on
K consisting of the exact solution and the 3 discussed cochain methods are shown on Figure 18 and Figure 19.

(a) Exact (b) Primal strong (c) Primal weak (d) Mixed weak

Figure 18: diffusion/steady_state/continuous_2d_d02_p01 (Example 23.9): solutions for potential
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(a) Exact (b) Primal strong (c¢) Primal weak (d) Mixed weak

Figure 19: diffusion/steady_state/continuous_2d_d02_p01 (Example 23.9): solutions for flow rate

Example 23.10. Consider the steady-state continuous heat transport problem (Formulation 21.4, Formula-
tion 21.7, Formulation 21.10) with input data 2d_d03_p00 in the nomenclature of the C codebase.

Concretely, X = {(a:,y) eR? | 2?2 +y? < 1}7 k=1, f=—-4dxANdy, Gp=0X,Gny =0, gp = 1.

This problem has the following exact solution:

u(z,y) =2* +y?, (23.10a)
q(z,y) =2ydz — 2z dy. (23.10Db)
Consider a mesh M for X consisting of n, rays and ng disks with Forman subdivision K. Its potential and flow

rate on K consisting of the exact solution and the 2 of the discussed cochain methods (no primal strong) are shown
on Figure 20, Figure 21 ((ng,nq) = (4,3)) and Figure 22, Figure 23 ((nq, nq) = (18, 10)).

Example 23.11. Consider the steady-state continuous heat transport problem (Formulation 21.4, Formula-
tion 21.7, Formulation 21.10) with input data 2d_d03_pO1 in the nomenclature of the C codebase.

Concretely, X = {(m,y) eER? |22 +92 < 1}, ER=1,f = —-4de Ndy, Gp = {(z,y) €0X |2 >0}, Gy =
{(z,y) € 0X |z <0}, gp =1, gn(t) = —2dt (with respect to the (x,y) = (cos(t),sin(t)) coordinates).

This problem has the following exact solution:

u(z,y) =2 + y?, (23.11a)
q(z,y) =2y dx — 2z dy. (23.11b)
Consider a mesh M for X consisting of n, rays and ny disks (n, must be even) with Forman subdivision K. Its

potential and flow rate on K consisting of the exact solution and the 2 of the discussed cochain methods (no primal
strong) are shown on Figure 24, Figure 25 ((nq,nq) = (4, 3)) and Figure 26, Figure 27 ((nq,nq) = (18,10)).

Example 23.12. Consider the steady-state continuous heat transport problem (Formulation 21.4, Formula-
tion 21.7, Formulation 21.10) with input data 2d_d04_p00 in the nomenclature of the C codebase.
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(a) Exact (b) Primal weak (¢) Mixed weak

Figure 20: diffusion/steady_state/continuous_2d_d03_p00 (Example 23.10): solutions for potential on mesh
disk_polar_4_3_forman

(a) Exact (b) Primal weak (¢) Mixed weak

Figure 21: diffusion/steady_state/continuous_2d_d03_p00 (Example 23.10): solutions for flow rate on mesh
disk_polar_4_3_forman

(a) Exact (b) Primal weak (c) Mixed weak

Figure 22: diffusion/steady_state/continuous_2d_d03_p00 (Example 23.10): solutions for potential on mesh
disk_polar_18_10_forman

Concretely, X = {(:(:,y, 2)ER3 |22 +y2+22=1, 2> O} be a hemisphere with the induced metric, & = 2, f =
6r(x* — y?)vol, Gp = dX, Gy =0, gp(z,y,2) = x> — y°.
Use spherical coordinates

(x,y,2) = (sinfcos p,sinfsin p,cosb), 0 <O < 7/2, 0<p <27, (23.12)
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(a) Exact (b) Primal weak (¢) Mixed weak

Figure 23: diffusion/steady_state/continuous_2d_d03_p00 (Example 23.10): solutions for flow rate on mesh
disk_polar_18_10_forman

(a) Exact (b) Primal weak (¢) Mixed weak

Figure 24: diffusion/steady_state/continuous_2d_d03_p01 (Example 23.11): solutions for potential on mesh
disk_polar_4_3_forman

(a) Exact (b) Primal weak (¢) Mixed weak

Figure 25: diffusion/steady_state/continuous_2d_d03_p01 (Example 23.11): solutions for flow rate on mesh
disk_polar_4_3_forman

This problem has the following exact solution:

2

u(xay7 Z) =T — y27 (23138,)

G(0,0) =2r(—2sindsin(2¢p)df — sin fsin(20) cos(2¢) dyp). (23.13b)

Consider a mesh M for X consisting of n, meridians and ng4 parallels with Forman subdivision K. Its potential and

59



(a) Exact (b) Primal weak (¢) Mixed weak

Figure 26: diffusion/steady_state/continuous_2d_d03_p01 (Example 23.11): solutions for potential on mesh
disk_polar_18_10_forman
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(a) Exact (b) Primal weak (¢) Mixed weak

Figure 27: diffusion/steady_state/continuous_2d_d03_p01 (Example 23.11): solutions for flow rate on mesh
disk_polar_18_10_forman

flow rate on the zy-projection of K consisting of the exact solution and the 2 of the discussed cochain methods (no
primal strong) are shown on Figure 28, Figure 29 ((nq,nq) = (4,3)) and Figure 30, Figure 31 ((nq,n4) = (6,6)).

,)))

Figure 28: diffusion/steady_state/continuous_2d_d04_p00 (Example 23.12): solutions for potential on mesh
hemisphere_polar_4_3_forman

(a) Exact (b) Primal weak (¢) Mixed weak
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Figure 29: diffusion/steady_state/continuous_2d_d04_p00 (Example 23.12): solutions for flow rate on mesh
hemisphere_polar_4_3_forman

(a) Exact (b) Primal weak (¢) Mixed weak

Figure 30: diffusion/steady_state/continuous_2d_d04_p00 (Example 23.12): solutions for potential on mesh
hemisphere_polar_6_6_forman

(a) Exact (b) Primal weak (c) Mixed weak

Figure 31: diffusion/steady_state/continuous_2d_d04_p00 (Example 23.12): solutions for flow rate on mesh
hemisphere_polar_6_6_forman

Example 23.13. Consider the steady-state continuous heat transport problem (Formulation 21.4, Formula-
tion 21.7, Formulation 21.10) with input data 2d_d04_pO1 in the nomenclature of the C codebase.

Concretely, X = {(x,y, 2)€ERP |22+ +22=1, 2> 0} be a hemisphere with the induced metric, & = 2, f =
6522 — y?)vol, Gp = {(w.y.2) € OX |y < 0}, G = {(21,2) € DX | y > 0}, gp(w,y, 2) = a2 — 42, g = 0.
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Use spherical coordinates
(x,y,2) = (sinfcos p,sinfsinp,cosb), 0 <O <7/2, 0<p <27, (23.14)
This problem has the following exact solution:

u(iU, Y, Z) ::Z"Q - y27 (23158,)
G(0,0) =2r(—2sindsin(2¢p)df — sin fsin(20) cos(2¢) dyp). (23.15b)
Consider a mesh M for X consisting of n, meridians and ng4 parallels with Forman subdivision K. Its potential and

flow rate on the xy-projection of K consisting of the exact solution and the 2 of the discussed cochain methods (no
primal strong) are shown on Figure 32, Figure 33 ((nq,nq4) = (4,3)) and Figure 34, Figure 35 ((nq,n4) = (6,6)).

(a) Exact (b) Primal weak (c) Mixed weak

Figure 32: diffusion/steady_state/continuous_2d_d04_p01 (Example 23.13): solutions for potential on mesh
hemisphere_polar_4_3_forman

(a) Exact (b) Primal weak (c) Mixed weak

Figure 33: diffusion/steady_state/continuous_2d_d04_pO1 (Example 23.13): solutions for flow rate on mesh
hemisphere_polar_4_3_forman

Example 23.14. Consider the steady-state continuous heat transport problem (Formulation 21.4, Formula-
tion 21.7, Formulation 21.10) with input data 2d_d04_p02 in the nomenclature of the C codebase.

Let X = {(x, y,2) ER3 |22+ 92 +22 =1, 2> 0} be a hemisphere with the induced metric. Use spherical coordi-
nates

(x,y,2) = (sinfcos p,sinfsin p,cosb), 0 <0 <7/2, 0<p < 2m. (23.16)

The input data is given in spherical coordinates as follows: & = 2, f(6‘, @) = —rcosdd Ndp, Gp = X, Gy =10,
gD(aa ¢) = ’/T/2
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(a) Exact (b) Primal weak (¢) Mixed weak

Figure 34: diffusion/steady_state/continuous_2d_d04_p01 (Example 23.13): solutions for potential on mesh
hemisphere_polar_6_6_forman

(a) Exact (b) Primal weak (c) Mixed weak

Figure 35: diffusion/steady_state/continuous_2d_d04_p01 (Example 23.13): solutions for flow rate on mesh
hemisphere_polar_6_6_forman

This problem has the following exact solution:

u(f, ¢) =0, (23.17a)
G0, ) = — ksinfdo (23.17Db)
Consider a mesh M for X consisting of n, meridians and ny4 parallels with Forman subdivision K. Its potential and

flow rate on the xy-projection of K consisting of the exact solution and the 2 of the discussed cochain methods (no
primal strong) are shown on Figure 36, Figure 37 ((ng,nq) = (4,3)) and Figure 38, Figure 39 ((ng,nq) = (6,6)).

Example 23.15. Consider the steady-state continuous heat transport problem (Formulation 21.4, Formula-
tion 21.7, Formulation 21.10) with input data 2d_d04_p03 in the nomenclature of the C codebase.

Let X = {(z,y,2) € R® | #? + y> + 2 = 1, 2 > 0} be a hemisphere with the induced metric. Use spherical coordi-
nates

(x,y,2) = (sinf cos p,sinfsin p,cosh), 0 <0 <7/2, 0<p <27 (23.18)

The input data is given in spherical coordinates as follows: & = 2, f (0,90) = —kcosOdi A dp, Gp =
{(.’E,y,Z) €0X | Y < O}a GN = {(x,y,z) €0X | Yy > 0}7 .9/5(97¢) = 7T/2’ @/V(erS) = —ﬁdQS
This problem has the following exact solution:
u(6, ¢) =0, (23.19a)
G(0,p) = — KksinOdgo (23.19b)
Consider a mesh M for X consisting of n, meridians and ng4 parallels with Forman subdivision K. Its potential and

flow rate on the xy-projection of K consisting of the exact solution and the 2 of the discussed cochain methods (no
primal strong) are shown on Figure 40, Figure 41 ((nq,nq4) = (4,3)) and Figure 42, Figure 43 ((nq,n4) = (6,6)).
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(a) Exact (b) Primal weak (¢) Mixed weak

Figure 36: diffusion/steady_state/continuous_2d_d04_p02 (Example 23.14): solutions for potential on mesh

o S
S

[ [ [
\ \ \
(a) Exact (b) Primal weak (¢) Mixed weak

Figure 37: diffusion/steady_state/continuous_2d_d04_p02 (Example 23.14): solutions for flow rate on mesh
hemisphere_polar_4_3_forman

(a) Exact (b) Primal weak (c) Mixed weak

Figure 38: diffusion/steady_state/continuous_2d_d04_p02 (Example 23.14): solutions for potential on mesh
hemisphere_polar_6_6_forman

Example 23.16. Consider the steady-state continuous heat transport problem (Formulation 21.4, Formula-
tion 21.7, Formulation 21.10) with input data 2d_parallelogram_20_15_degrees_45_p00 in the nomenclature
of the C codebase.

Concretely, a = /15, X = Polygon((0,0),(20,0),(20 +a,a),(a,a)), & = 1, f = 0, Gp
Line((0, 0), (a,a)) U Line((20,0), (20 + a,a)), Gy = Line((0,0),(20,0)) U Line((a,a), (20 + a,a)), gp(z,y)
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(a) Exact (b) Primal weak (¢) Mixed weak

Figure 39: diffusion/steady_state/continuous_2d_d04_p02 (Example 23.14): solutions for flow rate on mesh
hemisphere_polar_6_6_forman

(a) Exact (b) Primal weak (¢) Mixed weak

Figure 40: diffusion/steady_state/continuous_2d_d04_p03 (Example 23.15): solutions for potential on mesh
hemisphere_polar_4_3_forman

(a) Exact (b) Primal weak (c) Mixed weak

Figure 41: diffusion/steady_state/continuous_2d_d04_p03 (Example 23.15): solutions for flow rate on mesh
hemisphere_polar_4_3_forman

{20, (x,y) € Line((0,0), (a, a))

. gn = dz.
0. (z.y) € Line((20,0), (20 + a,a))’ 7 ~ ‘



(a) Exact (b) Primal weak (¢) Mixed weak

Figure 42: diffusion/steady_state/continuous_2d_d04_p03 (Example 23.15): solutions for potential on mesh
hemisphere_polar_6_6_forman

(a) Exact (b) Primal weak (¢) Mixed weak

Figure 43: diffusion/steady_state/continuous_2d_d04_p03 (Example 23.15): solutions for flow rate on mesh
hemisphere_polar_6_6_forman

This problem has the following exact solution:

u(z,y) =20 — (z — y), (23.20a)
q =dz + dy. (23.20b)

Consider a regular mesh M for X consisting of 5 x 3 parallelograms with Forman subdivision K (10 x 6 parallel-
ograms). Its potential and flow rate on K consisting of the exact solution and the mixed weak method are shown
on Figure 44 and Figure 45.

7 77
7 77
7 77
7 77
7 77
7 77

(a) Exact (b) Primal weak (¢) Mixed weak

Figure 44: diffusion/steady_state/continuous_2d_parallelogram_20_15_degrees_45_p00 (Example 23.16):
solutions for potential
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(a) Exact (b) Primal weak (¢) Mixed weak

Figure 45: diffusion/steady_state/continuous_2d_parallelogram_20_15_degrees_45_p00 (Example 23.16):
solutions for flow rate

23.2 Transient

Example 23.17. Consider the transient continuous heat transport problem (Formulation 21.3, Formulation 21.6,
Formulation 21.9) with input data 2d_d00_p00 in the nomenclature of the C codebase.

100, (z,y) = (0.5,0.5)

Concretely, X = [0,1]?, # = 1, & = 1, uo(z,y) = { , f =0, Gp = 0X, Gy = 0,

0, else
gp(z,y) =0.
This problem has the following exact solution in steady-state:
u =0, (23.21a)
q =0. (23.21b)

Consider a mesh M for X consisting of 2 x 2 squares (each axis is divided into 2 segments) with Forman subdivision
K (4 x 4 squares). Its potential and flow rate on K consisting of the 3 discussed cochain methods are shown on
Figure 46 and Figure 47.

HH

) Primal strong, 1 (b) Primal strong, 101 (c) Primal strong, 201 (d) Primal strong, 301

O

(e) Primal weak, 1 (f) Primal weak, 101 (g) Primal weak, 201 (h) Primal weak, 301

| i
| i

i
i

(i) Mixed weak, 1 (j) Mixed weak, 101 (k) Mixed weak, 201 (1) Mixed weak, 301

Figure 46: diffusion/transient/continuous_2d_d00_p00 (Example 23.17): solutions for potential
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Figure 47: diffusion/transient/continuous_2d_d00_p00 (Example 23.17): solutions for flow rate

Example 23.18. Consider the transient continuous heat transport problem (Formulation 21.3, Formulation 21.6,
Formulation 21.9) with input data 2d_d00_p01 in the nomenclature of the C codebase.

100 -1
Concretely, X = [0,1]%, # = 4, & = 1, ug(z, y) = C TT F=0,Gp ={0,1} x [0,1], G = [0,1] x {0, 1},
—100, else
P R B
Z, = ; =
gp\Z, Y ~100, =0 gn

This problem has the following exact solution in steady-state:

u(z,y) =100(2z — 1), (23.22a)
q =—200dy. (23.22Db)
Consider a mesh M for X consisting of 5 x 5 squares (each axis is divided into 5 segments) with Forman subdivision

K (10 x 10 squares). Its potential and flow rate on K consisting of the 3 discussed cochain methods are shown on
Figure 48 and Figure 49.

Example 23.19. Consider the transient continuous heat transport problem (Formulation 21.3, Formulation 21.6,
Formulation 21.9) with input data 2d_d00_p02 in the nomenclature of the C codebase.

Concretely, X = [0,1)2, 7 =1, i = 1, ug(z,y) = 22 + 12, f = —4dx ANdy, Gp = 0X, Gy =0, gp(x,y) = 2% + y*.
This problem is in steady-state mode from the beginning with the following exact solution:

u(z,y) =2 + 42, (23.23a)
q(z,y) =2ydx — 2z dy. (23.23b)
Consider a mesh M for X consisting of 2 X 2 squares (each axis is divided into 2 segments) with Forman subdivision

K (4 x 4 squares). Its potential and flow rate on K consisting of the 3 discussed cochain methods are shown on
Figure 50 and Figure 51.

68




(a) Primal strong, 1

(e) Primal weak, 1

(i) Mixed weak, 1

(b) Primal strong, 501

(j) Mixed weak, 501

(c) Primal strong, 1001

|
|

(k) Mixed weak, 1001

(d) Primal strong, 1501

(h) Primal weak, 1501

(1) Mixed weak, 1501

Figure 48: diffusion/transient/continuous_2d_d00_p01 (Example 23.18): solutions for potential

(a) Primal strong, 1

(e) Primal weak, 1

(i) Mixed weak, 1

(b) Primal strong, 501

(f) Primal weak, 501

(j) Mixed weak, 501

(c) Primal strong, 1001

(g) Primal weak, 1001

(k) Mixed weak, 1001

(d) Primal strong, 1501

(h) Primal weak, 1501

(1) Mixed weak, 1501

Figure 49: diffusion/transient/continuous_2d_d00_p01 (Example 23.18): solutions for flow rate
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Figure 50: diffusion/transient/continuous_2d_d00_p02 (Example 23.19): solutions for potential
(a) Primal strong, 1 (b) Primal strong, 334 (¢) Primal strong, 667 (d) Primal strong, 1001
(e) Primal weak, 1 (f) Primal weak, 334 (g) Primal weak, 667 (h) Primal weak, 1001
(i) Mixed weak, 1 (j) Mixed weak, 334 (k) Mixed weak, 667 (1) Mixed weak, 1001

Figure 51: diffusion/transient/continuous_2d_d00_p02 (Example 23.19): solutions for flow rate
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Example 23.20. Consider the transient continuous heat transport problem (Formulation 21.3, Formulation 21.6,
Formulation 21.9) with input data 2d_d00_p03 in the nomenclature of the C codebase.

Concretely, X = [0,1]?, # = 4, & = 1, up(x,y) = 0, f = —2dx Ady, Gp = {0,1} x [0,1], Gy = [0,1] x {0,1},
gp(x,y) =0, gn = 0.

This problem has the following exact solution in steady-state:

u(z,y) =x(x — 1), (23.24a)
q(z,y) =— 2z — 1) dy. (23.24b)
Consider a mesh M for X consisting of 5 x 5 squares (each axis is divided into 5 segments) with Forman subdivision

K (10 x 10 squares). Its potential and flow rate on K consisting of the 3 discussed cochain methods are shown on
Figure 52 and Figure 53.

T

__________

(a) Primal strong, 1 (b) Primal strong, 834 (c) Primal strong, 1667 (d) Primal strong, 2501

DR EERN

__________

(e) Primal weak, 1 (f) Primal weak, 834 ) Primal weak, 1667 (h) Primal weak, 2501

1l 1l 11— 1 1 1
1 1 i 1] 1 1
1 1 e 1] 1 1
1 1 I 1l 1l 1l
1 1 i 1] 1] 1
1 1l i 1l 1 1
1 1 i 1] 1] 1
1 1 1 1] 1 1
1 1 i 1] 1 1
1 1 i 1] 1 1

(i) Mixed weak, 1 (j) Mixed weak, 834 (k) Mixed weak, 1667 (1) Mixed weak, 2501

Figure 52: diffusion/transient/continuous_2d_d00_p03 (Example 23.20): solutions for potential

Example 23.21. Consider the transient continuous heat transport problem (Formulation 21.3, Formulation 21.6,
Formulation 21.9) with input data 2d_d00_p04 in the nomenclature of the C codebase.
Concretely, X =[0,1]?, 7 =4, i = 1, uo(x,y) = y(y— 1), f = —4dx Ady, Gp = {0,1} x[0,1], Gy = [0,1] x {0,1},

—dzr, y=0
dr, y=1
This problem has the following exact solution in steady-state:
u(z,y) =z(z—1) +yly — 1), (23.25a)
q(z,y) =2y —1)dz — (2z — 1) dy. (23.25b)

Consider a mesh M for X consisting of 5 x 5 squares (each axis is divided into 5 segments) with Forman subdivision
K (10 x 10 squares). Its potential and flow rate on K consisting of the 3 discussed cochain methods are shown on
Figure 54 and Figure 55.

71




(a) Primal strong, 1 (b) Primal strong, 834 (c) Primal strong, 1667 (d) Primal strong, 2501

(e) Primal weak, 1 (f) Primal weak, 834 (g) Primal weak, 1667 (h) Primal weak, 2501

(i) Mixed weak, 1 (j) Mixed weak, 834 (k) Mixed weak, 1667 (1) Mixed weak, 2501

Figure 53: diffusion/transient/continuous_2d_d00_p03 (Example 23.20): solutions for flow rate
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(e) Primal weak, 1 (f) Primal weak, 834 (g) Primal weak, 1667 (h) Primal weak, 2501

(i) Mixed weak, 1 (j) Mixed weak, 834 (k) Mixed weak, 1667 (1) Mixed weak, 2501

Figure 54: diffusion/transient/continuous_2d_d00_p04 (Example 23.21): solutions for potential
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(a) Primal strong, 1 (b) Primal strong, 834 (c) Primal strong, 1667 (d) Primal strong, 2501

(e) Primal weak, 1 (f) Primal weak, 834 (g) Primal weak, 1667 (h) Primal weak, 2501

(i) Mixed weak, 1 (j) Mixed weak, 834 (k) Mixed weak, 1667 (1) Mixed weak, 2501

Figure 55: diffusion/transient/continuous_2d_d00_p04 (Example 23.21): solutions for flow rate

Example 23.22. Consider the transient continuous heat transport problem (Formulation 21.3, Formulation 21.6,
Formulation 21.9) with input data 2d_d00_p05 in the nomenclature of the C codebase.

Concretely, X = [0,1]?, 7 =0, & = 1, ug(x,y) = sin(nz) sin(7y), f =0, Gp = 9X, Gy =0, gp(z,y) = 0.

This problem has the following exact solution:

—27t?

u(t,z,y) =e sin(mz) sin(my) (23.26a)

q(t,x,y) =me= 2" (sin(mz) cos(my) dx — cos(mzx) sin(my) dy). (23.26D)
Consider a mesh M for X consisting of 5 x 5 squares (each axis is divided into 5 segments) with Forman subdivision
K (10 x 10 squares). Its potential and flow rate on K consisting of the 3 discussed cochain methods are shown on
Figure 56 and Figure 57.

Example 23.23. Consider the transient continuous heat transport problem (Formulation 21.3, Formulation 21.6,
Formulation 21.9) with input data 2d_d01_p00 in the nomenclature of the C codebase.
Concretely, X = polygon((—5,0), (0,—5), (5,0), (0,5), * =6, kK = 6,

_ J100, (2,y) € line((=5,0),(0,=5)) , _
uo(w,y) = 0, (z,y) € line((5,0),(0,5)) f=0,
Gp = line((—5,0), (0, —5)) Uline((5,0), (0,5)), G = line((0, —5), (5,0)) U line((0,5), (=5, 0)),
100, (z,y) € line((=5,0),(0,-5))  _
gp(ay) = Lon =0,

0,  (z,9) € line((5,0), (0,5))
This problem has the following exact solution in steady-state:

u(z,y) =50(1 — (z +y)/5), (23.27a)
q(z,y) =60(—dz + dy). (23.27D)
Consider a mesh M for X consisting of 4 x 4 squares (each axis is divided into 4 segments) with Forman subdivision

K (8 x 8 squares). Its potential and flow rate on K consisting of the 3 discussed cochain methods are shown on
Figure 58 and Figure 59.
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(i) Mixed weak, 1

(b) Primal strong, 834 (c) Primal strong, 1667 (d) Primal strong, 2501
(f) Primal weak, 834 (g) Primal weak, 1667 (h) Primal weak, 2501
(j) Mixed weak, 834 (k) Mixed weak, 1667 (1) Mixed weak, 2501

Figure 56: diffusion/transient/continuous_2d_d00_p05 (Example 23.22): solutions for potential

(a) Primal strong, 1

(e) Primal weak, 1

(i) Mixed weak, 1

(b) Primal strong, 834 (c) Primal strong, 1667 (d) Primal strong, 2501
(f) Primal weak, 834 (g) Primal weak, 1667 (h) Primal weak, 2501
(j) Mixed weak, 834 (k) Mixed weak, 1667 (1) Mixed weak, 2501

Figure 57: diffusion/transient/continuous_2d_d00_p05 (Example 23.22): solutions for flow rate
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(i) Mixed weak, 1 (j) Mixed weak, 101 (k) Mixed weak, 201 (1) Mixed weak, 301

Figure 58: diffusion/transient/continuous_2d_d01_p00 (Example 23.23): solutions for potential

(a) Primal strong, 1 (b) Primal strong, 101 (c) Primal strong, 201

(e) Primal weak, 1 (f) Primal weak, 101 (g) Primal weak, 201 (h) Primal weak, 301
(i) Mixed weak, 1 (j) Mixed weak, 101 (k) Mixed weak, 201 (1) Mixed weak, 301

Figure 59: diffusion/transient/continuous_2d_d01_p00 (Example 23.23): solutions for flow rate
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Example 23.24. Consider the transient continuous heat transport problem (Formulation 21.3, Formulation 21.6,
Formulation 21.9) with input data 2d_d02_p00 in the nomenclature of the C codebase.

100 =0
Concretely, X = [0,20] x [0,15], # = 4, & = 6, up(z,y) = {0 » o0’ f=0,Gp ={0,20} x [0,15], Gy =
, x
100, z=0
[0,20] x {0,15}, gp(z,y) = , gy = 0.
0, z =20

This problem has the following exact solution in steady-state:

u(z,y) =5(20 — z),
q(z,y) =30dy.

(23.28a)
(23.28b)

For this problem I use a mesh M generated by Neper with Forman subdivision K. Its potential and flow rate on
K consisting of the 3 discussed cochain methods are shown on Figure 60 and Figure 61.
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Figure 60: diffusion/transient/continuous_2d_d02_p00 (Example 23.24): solutions for potential

Example 23.25. Consider the transient continuous heat transport problem (Formulation 21.3, Formulation 21.6,
Formulation 21.9) with input data 2d_d02_p01 in the nomenclature of the C codebase.

100 =20
Concretely, X = [0,20] x [0,15], # = 4, & = 6, up(z,y) = » , f =0, Gp = {0,20} x [0,15],
0, r < 20
100, z =20
Gy =1[0,20] x {0,15}, gp(x,y) = 0 0 , gy = 0.

This problem has the following exact solution in steady-state:

u(x’ y) :5./1/‘7
q(z,y) = —30dy.

(23.29a)
(23.29Db)
For this problem I use a mesh M generated by Neper with Forman subdivision K. Its potential and flow rate on

K consisting of the 3 discussed cochain methods are shown on Figure 62 and Figure 63.
At the moment there are problems with the primal strong method!!!
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(a) Primal strong, 1 (b) Primal strong, 334 (c) Primal strong, 667 (d) Primal strong, 1001

(e) Primal weak, 1 (f) Primal weak, 334 (g) Primal weak, 667 (h) Primal weak, 1001
/ /
(i) Mixed weak, 1 (j) Mixed weak, 334 (k) Mixed weak, 667 (1) Mixed weak, 1001

Figure 61: diffusion/transient/continuous_2d_d02_p00 (Example 23.24): solutions for flow rate

(a) Primal strong, 1 (b) Primal strong, 334 (¢) Primal strong, 667 (d) Primal strong, 1001
¢ > N
hal >‘/\ \ >D
\ ¥ A\
> >
\ \
(e) Primal weak, 1 (f) Primal weak, 334 (g) Primal weak, 667 (h) Primal weak, 1001
. LA R
AN ‘\/ /‘\
< X Sl
Q N <
[
\ A\
(i) Mixed weak, 1 (j) Mixed weak, 334 (k) Mixed weak, 667 (1) Mixed weak, 1001

Figure 62: diffusion/transient/continuous_2d_d02_p01 (Example 23.25): solutions for potential
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(a) Primal strong, 1 (b) Primal strong, 334 (c) Primal strong, 667 (d) Primal strong, 1001

(e) Primal weak, 1 (f) Primal weak, 334 (g) Primal weak, 667 (h) Primal weak, 1001

(i) Mixed weak, 1 (j) Mixed weak, 334 (k) Mixed weak, 667 (1) Mixed weak, 1001

Figure 63: diffusion/transient/continuous_2d_d02_p01 (Example 23.25): solutions for flow rate

Example 23.26. Consider the transient continuous heat transport problem (Formulation 21.3, Formulation 21.6,
Formulation 21.9) with input data 2d_d03_p00 in the nomenclature of the C codebase.

Concretely, X = {(x,y) ER? |22 +9y? < 1}7 F=4, k=1, up(z,y) =2 — (22 +9?), f = —4dx ANdy, Gp = 90X,
GN = (Z), Jgp = 1.

This problem has the following exact solution in steady-state:

u(z,y) =2* +¢?, (23.30a)
q(z,y) =2ydzx — 2z dy. (23.30Db)

Consider a mesh M for X consisting of n, rays and ng disks with Forman subdivision K. Its potential and flow
rate on K consisting of the 3 discussed cochain methods for (ng, ng) = (4, 3) are shown on Figure 64 and Figure 65.

Example 23.27. Consider the transient continuous heat transport problem (Formulation 21.3, Formulation 21.6,
Formulation 21.9) with input data 2d_d03_pO01 in the nomenclature of the C codebase.

Concretely, X = {(amy) ER? |22 +92 < 1}, 7 =4, & = 1, u(w,y) = 2 — (2% +y?), f = —4ddx A dy,
Gp = {(z,y) €dX |z>0}, Gy = {(z,y) €0X |2 <0}, gp = 1, gn(t) = —2dt (with respect to the
(z,y) = (cos(t),sin(t)) coordinates).

This problem has the following exact solution in steady-state:

u(z,y) =r* +y?, (23.31a)
q(z,y) =2ydx — 2z dy. (23.31b)
Consider a mesh M for X consisting of n, rays and ng disks with Forman subdivision K. Its potential and flow

rate on K consisting of the 3 discussed cochain methods for (n,, ng) = (4, 3) are shown on Figure 66 and Figure 67.
At the moment there are problems with the primal strong method!!!

24 Continuous electromagnetism
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(a) Primal strong, 1 (b) Primal strong, 101 (c) Primal strong, 201 (d) Primal strong, 301

(e) Primal weak, 1 (g) Primal weak, 201 (h) Primal weak, 301

(i) Mixed weak, 1 (j) Mixed weak, 101 (k) Mixed weak, 201 (1) Mixed weak, 301

Figure 64: diffusion/transient/continuous_2d_d03_p00 (Example 23.26): solutions for potential

(a) Primal strong, 1 (b) Primal strong, 101 ) Primal strong, 201 (d) Primal strong, 301

(e) Primal weak, 1 ) Primal weak, 101 ) Primal weak, 201 ) Primal weak, 301
(i) Mixed weak, 1 ) Mixed weak, 101 ) Mixed weak, 201 ) Mixed weak, 301

Figure 65: diffusion/transient/continuous_2d_d03_p00 (Example 23.26): solutions for flow rate
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(a) Primal strong, 1 (c) Primal strong, 201 (d) Primal strong, 301

(e) Primal weak, 1 (g) Primal weak, 201 (h) Primal weak, 301

=

(i) Mixed weak, 1 (j) Mixed weak, 101 (k) Mixed weak, 201 (1) Mixed weak, 301

Figure 66: diffusion/transient/continuous_2d_d03_p01 (Example 23.27): solutions for potential

& @> Do Go

(a) Primal strong, 1 (b) Primal strong, 101 (¢) Primal strong, 201 (d) Primal strong, 301

2

(e) Primal weak, 1 (g) Primal weak, 201 (h) Primal weak, 301
( \ \ \ §§§ / ) / J
(i) Mixed weak, 1 (j) Mixed weak, 101 (k) Mixed weak, 201 (1) Mixed weak, 301

Figure 67: diffusion/transient/continuous_2d_d03_p01 (Example 23.27): solutions for flow rate
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Discussion 24.1. The quantities participating in the classical electromagnetism are given in Table 1.

The

Maxwell’s equations and the Poynting’s theorem are given in Table 2. The linear constitutive laws in the macro-
scopic formulation are given in Table 3. (Note that p = po and € = ¢ in the microscopic formulation. Conductivity

is not used there since J

is given.)

Table 1: Quantities in electromagnetism with forms

Quantity ‘ Variable ‘ Spatial domain ‘ Definition Dimension
Electric charge Q QM given C
Electric current J 02M given (or via constitutive law) | T~1C
Electric potential ") QoM unknown (gauge freedom) ML2T—2C!
Magnetic potential A Q'M unknown (gauge freedom) ML2T-1C!
Electric field E QM —dp — 24 ML2T—2C!
Magnetic field B Q2M di A ML2T-1C!
Electric displacement D O2M via constitutive law C
Magnetisation H Q'M via constitutive law T-IC
Poynting form S 02M ENH ML2T—3
Electric energy form ug Q3M (EAD)/2 ML2T—2
Magnetic energy form UM QM (BANH)/2 ML2T 2
Electromagnetic energy form Q3M Ug + U ML2T—2
Lorentz force form 02M *1(k3Q A E) + *2J Ax2B MT—2
Permittivity € VM — Q>°M material parameter M—IL=3T2C?
Permeability O2M — Q2M material parameter MLC—2
Conductivity M — QM material parameter M—IL=3TC?
Table 2: Laws of electromagnetism with forms

Name Equation ‘ Domain ‘ Dimension

Gauss’s law for electricity d2D = Q Q3M C

Gauss’s law for magnetism dyB =0 O3M ML2T—1C!

Faradey’s law of induction %—f =—d1F O2M ML2T—2C!

Ampere’s circuital law %—? =diH—-J O2M T-1C

Conservation of electric charge % = —doJ Q3M T-1C

Poynting’s theorem % = —dyS—ENJ | Q3M ML2T—3

Table 3: Linear constitutive relations in elecromagnetism

Name Equation ‘ Domain ‘ Dimension
Polarization relation D=ex E | Q°M C
Magnetization relation | B =pux1 H | O2M ML2T-1C!
Ohm’s relation J=ox E | Q°M T-I1C

Discussion 24.2. Let M be a space domain manifold, I be an interval. In the split space and time approach
quantities in electromagnetism are represented via bundle-vlued functions f € F(I,Q*M). We will instead formu-
late the laws of electromagnetism in terms of Q°®(I x M) (or more generally, a 4-dimensional spacetime that is not
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the Cartesian product of space and time). For any p € N we will make use of the following isomorphism:

C®(I, M) @ C®(I, ¥ M) ~ QP(I x M)

realised by the following map:

N

ST
fﬂ—;(\/[n A dtv

w=fneC>(I,9"M)
w= fn € C=(I,Q 1 M).

(24.1)

(24.2)

We form the following pairs and their spacetime versions on Table 4. Consequently, the laws are given on Table 5.
Note that the spacetime formulation is manifestly covariant in the category of Lorentzian 4-manifolds (pseudo-
Riemannian manifolds with (1, 3) signature of the metric).

Table 4: Quantities in spacetime electromagnetism

Quantity ‘ Variable ‘ Domain ‘ Definition Dimension
Spacetime charge Q WBUIxM) | Q+JAdt | C
Electromagnetic potential A QY I x M) | pdt+ A ML2T-1C!
Electromagnetic field F P(IxM) | B+EAdt | ML2T-1C !
Electromagnetic displacement | D D2(IxM)| D+HAdt | C
Table 5: Laws of spacetime electromagnetism
Name ‘ Equation ‘ Domain ‘ Dimension
Electromagnetic field is closed doF =0 Q3(I x M) | ML2T—1C!
Conservation of electric charge: strong | doD = Q MBI xM)|C
Conservation of electric charge: weak | d3sQ =0 QI x M) |C
Electromagnetic form is exact diA=F QI x M) | ML2T-1C!
Constitutive law F=cxD | QI x M) | ML2T-1C!

25 Discrete elasticity

Discussion 25.1 (Discrete elasticity). Let M be a mesh of dimension 3, K be the Forman subdivision of M. Let
L and F denote length and force measures respectively.

Discrete displacement is represented by
n'[L? € C'K.
Displacement gradient is represented by
[1] € C°K, W?[L?] € C*K.
Stress (force) is represented by
°[F) € C°K, T?[FL? € C*’K.
Body force is represented by

b'[F] € C'K.
Let A, u[F] € R be the Lamé parameters.
& =o't
w? = 617]1
79 =\
7% = pw?

Som’ + 857+ bt =0

Our model is the following.

(volumetric displacement gradient),

(deviatoric displacement gradient),

)

)

(hydrostatic force),
(deviatoric force),

)

(conservation of linear momentum).
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Example 25.2. Consider the problem of a twist of a cylindrical bar described in Section 9.1 of (Hadjesfandiari
2011). Let 6 be the constant angle of twist per unit length, A and p be the Lame parameters. Let u be the
displacement vector, € be the strain tensor, w be the rotation tensor, o be the stress tensor. Then at any point
x = (1, z2,23) we have:

—91‘21‘3 9 0 0 —x2 9 0 —21‘3 —T2 0 0 —x2
u=| fxizs |,e==| 0 0 o1 |, w==12x3 0 x1 |,o=pd| 0O 0 x1 |. (25.6)
2 2
0 —T2 I 0 o —X1 0 —T2 I 0

Note that the skew-symmetric matrix w corresponds to the vector
4 T
w 5(—x1, —x9,2x3)" . (25.7)

Let h € R and consider a 3D regular grid K of size h. For integers i, j, k, nodes in K have coordinates
X(ijk) = (ih, jh, kh). (25.8)

Nodes in K will be denoted by N; ; x)-
There are three type of edges in K (parallel to the 3 axes) constructed as follows. Let p € {1,2,3} and e, be the

p-th unit Vector Denote by 5((”3 ) the edge starting at Nijky and ending at N(; j k)4, In particular, the oriented

boundary of 5 (i J 5 is

1
OEL 1y = ~Ngy + Nis1,i.0)- (25.9)

Similar computation holds for p =2 and p = 3.
For p,q € {1,2,3}, p < q faces in K are denoted by .F(lp;qk) and represent squares starting at J\/‘(i,j,k) with basis
vectors going in directions e, and e,. Also use the identification of cochains

(¢:p) ._ (p.q)
Flogr = ~FGim- (25.10)

For instance, the oriented boundary of ]-'((11]2,6) is

0o F, (12 _ g(})

Gy = ~Eyei +EG

,+EE @ (25.11)

(i J k zJrl 2Jsk) (i,3,k)

We will work with the approximation n' := w.
Let p € {1,2,3}. Then for ® := 6fn!, using the fact that
15(1’) _ 15(1’) (25 12)
TG gm)te, = Gigk) :

we calculate:

3
1
Ny = ,72 €L 1 =0 ED) 1 4e,) = 0. (25.13)
Hence,
9 =X’ = 0. (25.14)

Using the computation from Equation (18.11) in each direction, we get

h
Y€ = 50(—waws — waws) = —Ohwsws = —OjkN?, (25.15a)
1 hG(x x5 + 2173) = Ohxy23 = Oikh® (25.15b)
(igk) = gt (123 + 2123 123 ) .

h
5532 p=3500+0)=0. (25.15¢)

For w? := d1n}, using that e(cy) = n'(dez), we get:

W2FE3) n* (2) 10(2) 1¢(3) 13 — 013
]—'(”k)—( Egrrny TN Eijk)) (n EUHk)—n Euk) —0ih’ +0 = —6ih°, (25.16a)
G2FGD (3) (3) 1) 1) 13 _ 13
W = (N EG e FNEG k) T (T EG kny FEG k) =0 —0jh = —0jh3, (25.16b)
W2FELD 1o(1) 10(2) nt (2) 3 3 _ 3
]:(u,k) =(—n S(HH o 8(” k)) (n 8(1—1—1 ik T 8(” k)) = 0kh® + Okh° = 20kh°. (25.16¢)
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We see the clear correspondence (by a factor of 2h?) to the “flattened” version of w, Equation (25.7).
We have 72 = pw? and hence 6572 = pdiw?. Then

(G370 (a0 = 1 WPFL — P ) = @PF —PF ) = 150-0) =0, (25-172)

Gr)ED 1 = (WPFE, 1 P F) = WFED — @ FE ) = 13(0-0) =0, (25.17D)

G371y = 13 (WFE ) = PF G0 = WFEY ) =P F ) = 450 0) =0, (25.17¢)
Hence, 6372 = 0. With zero body force b!, we get:

S0’ + 8572+ b =04+0+0=0. (25.18)
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