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Abstract

High Accuracy Fitted Operator Methods for Solving Interior Layer
Problems

Mbani T. Sayi
PhD thesis, Department of Mathematics and Applied Mathematics, University of the West-

ern Cape.

Fitted operator finite difference methods (FOFDMs) for singularly perturbed
problems have been explored for the last three decades. The construction of
these numerical schemes is based on introducing a fitting factor along with the
diffusion coefficient or by using principles of the non-standard finite difference
methods. The FOFDMs based on the latter idea, are easy to construct and they
are extendible to solve partial differential equations (PDEs) and their systems.
Noting this flexible feature of the FOFDMSs, this thesis deals with extension
of these methods to solve interior layer problems, something that was still out-
standing. The idea is then extended to solve singularly perturbed time-dependent
PDEs whose solutions possess interior layers. The second aspect of this work is
to improve accuracy of these approximation methods via methods like Richard-
son extrapolation. Having met these three objectives, we then extended our
approach to solve singularly perturbed two-point boundary value problems with
variable diffusion coefficients and analogous time-dependent PDEs. Careful anal-
yses followed by extensive numerical simulations supporting theoretical findings

are presented where necessary.
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Chapter 1
General Introduction

In this chapter we present a general overview of the work accomplished in this thesis. After
circumscribing the scope and providing some background information about this thesis, we

provide a literature review.

1.1 Introduction

Singular perturbation problems (SPPs) started attracting the attention of researchers since
the beginning of last century. They quickly became popular due to the wide range of applica-
tions in many domains of science and engineering including but not limited to fluid dynamics,
fluid mechanics, solid mechanics, quantum mechanics, chemical reactor theory, aerodynam-
ics, optimal control, reaction-diffusion process, geophysical, oceanic and atmospheric circula-
tion, plasticity, chemical reaction theory, meteorology, modelling of semi-conductor devices,
diffraction theory, plasma dynamics, magneto-hydrodynamics process, etc [5, 59, 70].

The solution to SPPs undergoes abrupt changes in narrow regions known as the boundary
or interior layer regions depending on the location in the domain of the problem being
considered. The parameter responsible for these abrupt changes, known as the perturbation
parameter, is the coefficient of the highest derivative term of the differential equation that
underlies the problem concerned. When the perturbation parameter, also known as the
diffusion parameter, approaches zero, the problems become harder to handle qualitatively
and quantitatively as analytical methods fail to capture some important dynamics of the
solutions. Thus, researchers have resolved to resort to numerical approaches such as the finite
difference methods, finite elements methods, finite volume methods and spectral methods.

Finite difference methods used to solve singular perturbation problems are grouped in
two categories: the fitted mesh finite difference methods (FMFDMs) and the fitted operator

1
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Chapter 1: General Introduction

finite difference methods (FOFDMs). In this thesis, we will focus on the latter.

The construction of FOFDMs remained a challenge for quite some time. Such methods
were initially named exponentially fitted methods. The construction of these numerical
schemes was based on introducing a fitting factor along with the diffusion coefficient. The
derivation of this fitting factor required that the analogous schemes satisfy the sufficient
conditions for uniform convergence. However, such an approach was limited to only two-
point boundary value problems. Its extension to partial differential equations was a difficult
task due to too much technical details. To fill this gap, the literature in the last decade
witnessed the so-called non-standard finite difference methods as fitted operator methods
for the singularly perturbed problems.

The FOFDMs based on this idea are easy to construct and to extend to solve partial
differential equations (PDEs) and their systems. Keeping in mind this flexible feature of
the FOFDMSs, this thesis deals with extension of these methods to solve two-point boundary
value singularly perturbed interior layer problems. The next milestone of this thesis is the
extension of this idea to singularly perturbed time-dependent PDEs whose solutions possess
interior layers. The second aspect of this work is to improve accuracy of these approximation
methods via methods like Richardson extrapolation. After attaining these three objectives,
we then extend our approach to solve singularly perturbed two-point boundary value prob-
lems (TPBVPs) with variable diffusion coefficients and analogous time-dependent PDEs.
Careful analyses followed by extensive numerical simulations supporting theoretical findings
are presented where necessary.

In the next session we speak broadly about the fitted methods that have been used in

the literature in the framework of finite difference techniques.

1.2 Fitted methods

The fitted finite difference methods are best suited to solve SPPs as compared to their
standard finite difference counterpart. Despite their convergence property, standard finite
difference fail to produce reliable approximations when the perturbation parameter becomes
very small, unless a very fine mesh is considered. However, consideration of such a fine mesh
will increase the round-off error. The fitted finite difference methods do not suffer from this
drawback as they produce good approximations with a reasonable number of mesh points
which allow to find the right balance between the truncation and the round-off errors.

In this section we describe both the FMFDMs and the FOFDMs and explain how Richard-

son extrapolation is used.

2
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Chapter 1: General Introduction

Fitted mesh finite difference methods (FMFDMs)

These methods are constructed on layer-adapted meshes (see e.g. [35]). They are easy to
extend to problems in higher dimension and work well on nonlinear problems provided that a
good mesh construction strategy is put in place. However, they necessitate prior knowledge
of the size and location of the layers. This is a serious drawback of these methods since, in
many cases, it is challenging to determine the size and the location of the layers, especially
for problems in higher dimensions.

The FMFDMs may be constructed on two types of layer-adapted meshes namely the
piecewise uniform meshes and the graded meshes. A piecewise-uniform mesh often referred
to as a Shishkin mesh is a concatenation of two or more uniform meshes having different
discretisation parameters. In order to resolve the layer issues, the Shishkin meshes are fine
in the layer region and coarse elsewhere. The graded meshes, also known as the Bakhvalov
meshes are fine in the layer region and become gradually uniform away from the region. For

more information, readers are referred to [37, 47, 58].

Fitted operator finite difference methods (FOFDMs)

The FOFDMs are classified into the exponentially fitted methods and the nonstandard finite
difference methods.

The construction of exponentially fitted methods require that a fitting factor be intro-
duced along with the diffusion coefficient of the problem being investigated. The derivation
of this fitting factors is done in such a way that the resultant scheme is uniformly conver-
gent. Research informs that theses schemes are suitable only for two-point boundary value
problems and are not extendible to partial differential equations.

The advent of nonstandard finite difference methodology [57] more than two decades ago
brought an alternative framework for solving SPPs. This alternative framework constitutes
the FOFDMs that consist of the substitution of the denominator functions of the standard
or classical derivatives by the positive functions designed to capture major properties of the
governing differential equations [8]. The construction of these methods does not require any
knowledge of the width and location of the layers. Moreover, these methods are easy to

extend to problems in higher dimensions and their systems.

Higher order approximations

There are two ways to achieve higher order accuracies: (i) through the construction of direct

higher order methods, or (ii) via some extrapolation techniques. The work presented in this

3
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Chapter 1: General Introduction

thesis makes use of the latter approach. The specific extrapolation technique that we use is
the Richardson extrapolation. Some relevant work where this technique was used for SPPs
are [65, 66, 67, 68, 91].

In what follows, we provide a brief review on literature pertaining to the work presented

in this thesis.

1.3 Literature review

The solution of singularly perturbation ordinary differential equations is quite difficult to find
due to the computational problem [71] and more so, when it comes to singularly perturbed
partial differential equations [50]. Theoretically, in differential equations, there are methods
that one can use to foretell the existence and the uniqueness of the solution, although it
is almost impossible to get the analytical solution. More often, researchers use numerical
methods to provide approximations to the solution; and the great challenge has always been
that of constructing numerical methods that lead to better approximations.

Patidar et al. [73] reviewed existing literature on asymptotic and numerical methods
for solving singularly perturbed turning point and interior layer problems. The aim of this
survey article was to identify the problems which have been treated; the numerical and
asymptotic methods utilised for their solutions. It covers the period from 1970 to 2011.

Below, we mention some of the works surveyed in the above article as well as some other
works published in the liturature.

Geng et al.[30] considered the following singularly perturbed turning point problems with

an interior layer near z = 0,
eu’(z) + a(x)u/(x) = b(z)u(z) = f(z), -1 <z <1,

with
U(—l) = Q, u(l) =7,

where 0 < ¢ << 1, a(z), b(z) and f(z) are assumed to be sufficiently smooth, such that
the current problem has a unique solution. The problem was split into an interior layer
problem and a regular domain problem. Asymptotic expansion method was used to tackle
the regular domain problem while the method of stretching variable and reproducing kernel
method (RKM) was utilised to treat the interior layer problem. Though reproducing kernel
theory has important application in numerical analysis, differential equations, probability
and statistics, its applications to singularly perturbed differential equations are more often

complicated. In particular, RKM failed to solve turning point singularly perturbed problems.

4
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Chapter 1: General Introduction

A singularly perturbed parabolic periodic boundary value problem for a reaction-advection-
diffusion equation was studied by Nefedov et al. [69]. They constructed an asymptotic
method for the interior layer type and proposed a modified procedure to get asymptotic
lower and upper solutions. And by using sufficiently precise lower and upper solutions they
proved the existence of the parabolic solution with an interior layer and estimated the accu-

racy of its asymptotic.

In [89], Shih and Tung studied a transient convection-diffusion problem with moving
sharp fronts by using perturbation methods. They obtained a uniformly valid approximate
solution for two cases: shock layer and angular layer.They showed that the shock layer
function can be described by the complementary error function, while the angular layer
function can be described by the first iterated of the complemantary. Note that the solution

to this problem has an interior layer.

Shishkin [90] in a composed domain on an axis R with the moving interface boundary
between two subdomains, considered an initial value problem for a singularly perturbed
parabolic reaction-diffusion equation in the presence of a concentrated source on the interface
boundary. He stated that, monotone classical difference schemes for problems from this class
converge only when ¢ >> N~ + Ny!, where € is the perturbation parameter, N and N,
define the number of mesh points with respect to z (on segments of unit length) and t¢.
He carried on and said that in the case of such problems with moving interior layers, it is
necessary to develop special numerical methods whose errors depend rather weakly on the

parameter € and, in particular, are independent of ¢ (i.e., e-uniformly convergent methods).

In this work, he studied schemes on adaptive meshes which are locally condensing in a
neibhbourhood of the set v*, that is, the trajectory of the moving source. He also said, in the
class of difference schemes consisting of standard finite difference operator on rectangular
meshes which are (a priori or a posteriori) locally condensing in x and ¢, there are no schemes
that converge e—uniformly, and in particular, even under the condition ¢ ~ N=2 + Ny 2, if
the total number of mesh points between the cross-sections xy and zg+ 1 for any zo € R has
order of NNy. Thus, the adaptive mesh refinement techniques used directly did not allow
him to widen essentially the convergence range of classical numerical methods. On the other
hand, he said, the use of condensing meshes in local coordinate system fitted to the set v*
made it possible to construct schemes which converged e —uniformly for N, Ny — oo. Such
scheme converges at the rate O (N_1 InN + N61> .

A streamline-diffusion finite element method to solve a two-dimensional singular pertur-
bation convection-diffusion problem whose solution has boundary and interior layers was

proposed by Kopteva [43].

5
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Chapter 1: General Introduction

Carey et al. [16] considered the use of adaptive mesh strategies for solution of problems
exhibiting boundary and interior layer solutions. As the presence of these layer structures
suggests, reliable and accurate solution of this class of problems using finite difference, finite
volume or finite element schemes requires grading the mesh into the layers and due attention
to the associated algorithms. They said, when the nature and structure of the layer is known,
mesh grading can be achieved during the grid generation by specifying an appropriate grading
function. However, in many applications the location and nature of the layer behavior is
not known in advance. Consequently, adaptive mesh techniques that employ feedback from

intermediate grid solutions are an appealing approach.

O’Riordan and Quinn [70] examined a linear time dependent singularly perturbed convection-
diffusion problems, where the convective coefficient got interior layer. They design and

analyse a monotone finite difference operator on a piecewise-uniform Shiskin mesh.

Gracia and O’Riordan [31] constructed and analysed a numerical method consisting on
a monotone finite difference operator and piecewise uniform mesh. This method was used
to solve a linear singularly perturbed time dependent convection-diffusion problem, in which
initial condition was designed to have steep gradient in the vicinity of the inflow, transported

in time to create a moving interior chock layer.

A fitted operator finite difference methods for boundary value problems where the solution
of a singularly perturbed delay differential equations with turning point and mixed shifts is
introduced by Rai and Sharma [80].

Martin [55] considered the rotational gravity water flows having two jumps in the vorticity
distribution. The dispersion relation and a fourth order algebraic equation with intricate
coefficients being naturally complicated the author of this paper derives the appropriate
dispersion relation for periodic travelling waves propagating at the surface of the water. The
waves are assumed to have a layer of constant non-zero vorticity situated between two layers
of the irrotational flow. He suggested an estimate of a very simple form involving only the
levels at which the vorticity has jumps. The formula derived generalizes a corresponding one
from [80].

Bennett et al. [6] studied interior layer problems. They considered the film blowing
which is a highly complex industrial process used to manufacture thin sheets of polymer.
The models describing this process are nonlinear. It is well known that numerical instabili-
ties often occur when solving the highly nonlinear differential equations. Both shear-thinning
and shear-thickening polymers are considered in this paper and they used a balance of or-
ders argument to identify the structure of a region of rapid expansion in the radial profile

of the film. To obtain an accurate form, a mixture of heuristic and singular perturbation
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Chapter 1: General Introduction

techniques is applied to obtain a closed form approximate expression for the radial profile of
the film which displays the interior layer phenomenon. They demonstrate how approximate
solutions to the highly nonlinear two point boundary value problem describing this process
may be constructed using this expression as an initial estimate in an iterative scheme. Nu-
merical solutions for the radial temperature, velocity and thickness profiles of the film are
subsequently obtained by iteration.

In [2], Aifeng and Mingkang constructed an asymptotic expansion formula using the
methods of boundary and fractional steps for a nonlinear singularly perturbed second order
differential-difference equation with interior layer. They proved the existence of the smooth
solution and the uniform validity of asymptotic expansion using differential inequality tech-
nique.

Singularly perturbed BVPs for delay differential equations with a turning point were
studied by Rai and Sharma [79]. They used fitted mesh technique to generate a piecewise
uniform mesh, condensed in the neighbourhood of the boundary layers. The finite differ-
ence method derived is uniformly convergent with respect to the perturbation parameter.
Numerical experiments are used to illustrate, in practice, the result of convergence proved
theoretically and demonstrate the effect of the delay argument and the coefficient of the
delay term on the layer behaviour of the solution.

Munyakazi et al. [64] constructed and studied a fitted operator finite difference method
(FOFDM) for the class of singularly perturbed problems whose solution exhibits an interior

layer due to the presence of a turning point
eu” + a(z)u’ — b(z)u = f(x),r € (—1,1),

with the boundary conditions

u(=1) = A,u(1) = B,

where A and B are given real numbers, 0 < ¢ < 1, and a(z), b(z) and f(x) are sufficiently
smooth functions such that this problem has a unique solution. They showed that the Scheme
designed is uniformly convergent of order one. They also applied Richardson extrapolation
as the acceleration technique to improve the accuracy and the order of convergence of the
Scheme up to two.

Du and Gui [22] considered the problem

AU+ V(y)U(l -V =0,y €,

and
—_—= Q
™ 0,n € (),
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where Q is a small and bounded domain in R? and V is a positive smooth function in Q. Let
I" be a closed, non-degenerate geodesic with respect to the metric ds* = V(y)(dy? + dy3) in
Q. They proved that there exist two interior transition layer solutions U™, UM when ¢ is
sufficiently small. One of the layer solutions U{!) approaches —1 and +1 as & approaches 0.
The other solution UE(Q) exhibits a transition layer in the opposite direction of the previous
solution.

Kopteva [43] considered two model two-dimensional singularly perturbed convection-
diffusion problems whose solutions may have characteristic boundary and interior layers.
She solved them numerically by the stream-line-diffusion finite element method using piece-
wise linear or bilinear elements. She investigated how accurate the computed solution is in
characteristic-layer regions if anisotropic layer adapted meshes are used. She showed theo-
retically and practically that the stream line-diffusion formulation may, in maximum norm,
imply only first-order accuracy in characteristic-layer region.

Geng et al. [30] presented a numerical method based on the asymptotic expansion tech-
nique and the reproducing kernel method (RKM) for solving the following singularly per-

turbed turning point problems exhibiting an interior layer
eu (z) + a(x)u'(x) = b(x)u(z) = f(z), -1 <z <1,

with
uf =)= on (=2

where 0 < ¢ << 1,a(z),b(x) and f(x) assumed to be sufficiently smooth, such that this prob-
lem has a unique solution. They reduced the original problem to interior layer and regular
domain problems. While the regular domain problems were solved by using the asymptotic
expansion method; the interior layer problems are treated by the method of stretching vari-
able and the RKM. They proved the method to provide very accurate approximate solutions.

Asher [5], considered the following singularly perturbed boundary value ordinary differ-

ential problem where the problem defining the reduced solution is singular
ey = Alt,e)y+ f(t,e),0<t<1,0<e< 1,
under the boundary conditions
Bo(e)y(0,¢) + Bi(e)y(1,e) = B(e).

Here A, By and B; are n X n real valued matrices of size n.

For the numerical approximations, he used families of symmetric difference schemes; which
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are equivalent to certain collocation schemes based on Gauss and Lobatto points. He ex-
tended the convergence results, previously obtained for the “ regular” singularly perturbed
case. He also found out that; Gauss Schemes are extended with no change but Lobatto
Schemes require a small modification in the mesh selection procedure.

Kadalbajoo and Patidar [37] considered general singular perturbation problems of the
form

Cey(x) + alz)y’ + b(x)y(x) = f(x),z € [0, 1],
with the boundary conditions
y(0) = no, y(1) = m,

where C. equals to 4+¢ and —¢, a(z),b(z), f(x) positive throughout the interval and 79,7, €
R. They indicated that, the indirect methods (those which do not use any acceleration of
convergence techniques, e.g., Richardson’s extrapolation or defect correction, etc.) for such
problems on a mesh of Shishkin type lead the error as O(n~!'Inn) where n denotes the
total number of sub-intervals of [0, 1]. In this work, they described a very simple and direct
method which reduces the error to @(n~21n?n). They proved theoretically and numerically
that the method was e—uniformly convergent with the above error bounds, on a piece-wise
uniform mesh of Shishkin type.

Kadalbajoo et al. [38] considered some problems arising from the following singularly

perturbed general differential equations

ey’(z) + a()y'(2) + alz)y(z = 6) + ((@)y(z) + Bx)y(z +n) = f(z),z € 2= (0,1),

with boundary conditions

y(@) = ¢(z),=n <z <0,
and

y(@) =7y, 1<z <1+n,

where a(z), a(z), ((x), B(x), f(x), ¢(x), and y(z) are sufficiently smooth functions,

0 < & << 1, is the singular perturbation parameter and 0 < n = O(g),0 < n = O(e)
are the delay and the advance parameters. They first constructed and analyzed a “fit-
ted operator finite difference method (FOFDM)” which they showed to be first order e—
uniformly convergent. Using one function evaluation at each step, they derived a higher
order method via Shishkin mesh to which they referred as the “ fitted mesh finite difference
method (FMFDM)”, a direct method and e—uniformly convergent with the nodal error as
O(72? In® n) which is an improvement over the existing direct methods for such problems on

a mesh of Shishkin type that lead to the error as O(n~!Inn) where n denotes the total
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number of sub-intervals of (0,1). They presented comparative numerical results to support
their theory.

Lubuma and Patidar [53] constructed and analyzed a non-Standard finite difference
method for a class of singularly perturbed differential equations with two types of problems:
(i) those equations having solutions with layer behaviour and (ii) those having solutions
with oscillatory behaviour. One of their aim was to design a special method to resolve the
latter type of problems. Which was effectively proved and supported by several numerical
examples.

O’Riordan and Quinn [70] examined the following linear time dependent singularly per-
turbed convection-diffusion problem where the convective coefficient contains an interior

layer, which in turn induces an interior layer in the solution.
—EUgg + QUy + bu + Cuy = f, (z,t) € (0,1) x (0,77,

with b > 0, C > 0, 0 < &€ << 1. Functions u(0,t),u(1,t),u(z,0) are specified and the
convective coefficient a(z) is assumed to be discontinuous across a curve I'y := {(d(¢),1),t €
[0,7], 0 < d(t) < 1} and to have the particular sign pattern a(z) > 0, x < d(t); a(x) <
0, = > d(t). They constructed and analyzed a numerical method consisting of a mono-
tone finite difference operator and a piece-wise-uniform Shishkin mesh. And they showed
theoretically and numerically that the scheme is first order parameter uniform convergent.

Aifeng and Mingkang [2] considered the Interior layer for a second order nonlinear sin-
gularly perturbed differential equation. They constructed the formula of asymptotic expan-
sion, using the method of boundary function and fractional steps. They pointed out that
the boundary layer at ¢ = 0 has a great influence upon the interior layer at ¢ = 0. And
they proved the existence of the smooth solution and the uniform validity of the asymptotic
expansion using differential inequality techniques. An example was also used to demonstrate
the effectiveness of their results.

Nefedov et al. [69] considered the following singularly perturbed parabolic boundary

value problem for a reaction-convection-diffusion equation:

2
N e (M - 3“) _ A(u,x,ﬂgu — B(u,x,t) = 0,
xXr

for
(r,t) € D = (z,t) eER*:= -1 <z < 1,t €R,

u(—1,t,e) =u' (1), u(l,t,e) =u(t),¥Yz €R,

u(z,t,e) =u(x,t+Te)VteR -1 <z <1,
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and
ceel, ={0<e<¢e}.

The functions A, B, u(™) and u*) are sufficiently smooth and T'— periodic in ¢.

After constructing the interior layer type formal asymptotic, they proposed a modified proce-
dure to get asymptotic lower and upper solution to prove the existence of a periodic solution
with an interior layer and estimate the accuracy of its asymptotic. Nevertheless, they manage
to establish the asymptotic stability of this solution.

Bennett and Shepherd [7] investigated the structure of typical solutions that arise when
the polymer is assumed to be described by a power-law fluid operating under non isother-
mal conditions. They considered both a shear-thinning and shear-thickening polymer and
used a balance of orders argument to identify the structure of a region of rapid expansion
in the radial profile of film. They then applied a mixture of heuristic and singular pertur-
bation techniques to obtain a closed form approximate expression for the radial profile of
the film which displays the interior layer phenomenon. They finally demonstrated theoreti-
cally and practically how approximate solutions to the highly non linear two-point boundary
value problem describing this process may be constructed using this expression as an initial
estimate in an iterative scheme.

Kopteva [43] used a streamline-diffusion finite element method to solve a two-dimensional
singularly perturbed convection-diffusion problem whose solution has boundary and interior
layers. She showed that the streamline-diffusion formulation is only first-order accurate.

Herceg et al. [34], considered the following singularly perturbed boundary value problem:
—e®u” + C(z,u) =0,z € I = [0,1],u(0) = u(1) =0,

with a small perturbation parameter ¢,& € (0,1) and C' € C¥(I x R).
They used finite difference schemes on non-equidistant meshes, dense in the layers to solve
the above semilinear singular perturbation problem. The fourth order uniform accuracy of
the Hermitian approximation was improved to sixth order by Richardson extrapolation.

In [66], Munyakazi and Patidar considered the singularly perturbed two-point boundary
value problem (BVP)

—e(a(@)y') + blx)y = f(z),2z € (0,1),
with the boundary conditions
y(0> = To, y(l) =T,

where 79 and 7, are given constants and ¢ € (0, 1]. The functions f(x),a(z) and b(z) are

assumed to be sufficiently smooth satisfying the conditions a(z) > a > 0,b(xz) > b > 0.
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This problem was resolved by Patidar [74], who used mesh of Shishkin type and showed
the method to be fourth order e—uniformly convergent. After attempting to increase the
order of convergence by Richardson extrapolation, Munyakazi and Patidar above, discovered
that this well-known convergence acceleration technique has some limitations. Though the
extrapolation technique improves the accuracy slightly, but it does not increase the rate of

convergence which is originally four order for the underlying method of the current problem.

In [66], Munyakazi and Patidar investigated whether they could increase the order of
convergence of existing high order methods to solve some singularly perturbed two-point
BVPs. They proceeded by considering a fitted mesh finite difference method of Patidar
[74] applied on a mesh of Shishkin type for the solution of self-adjoint problem which is e-
uniformly convergent of order four. After attempting to improve the order of convergence by
Richardson’s extrapolation, they discovered that though it improves slightly the accuracy;
this acceleration technique is limited. It could not increase the rate of convergence which is

originally four for the underlying method for the given problem.

Richards [81] extended the Richardson extrapolation of the time-independent problems
to time-dependent problems. The technique he presented is completed in the sense that the
extrapolated solution is calculated at all special grid nodes which coincide with nodes of the
finest grid considered. Richards compared the results obtained after applying Richardson
extrapolation, and he concluded that, the extrapolation can be an easy and efficient way in

which one can produce accurate numerical solutions to time-dependent problems.

Bujanda et al. [14] designed and analyzed an efficient numerical method to solve two
dimensional initial-boundary value reaction—diffusion problems, for which the diffusion pa-
rameter can be very small with respect to the reaction term. They defined the method by
combining the Peaceman and Rachford alternating direction method to discretize in time,
together with a HODIE finite difference scheme constructed on a tailored mesh. They proved
that the resulting scheme is e-uniformly convergent of second order in time and of third order
in spatial variables. They provided some numerical examples to illustrate the efficiency of the
method and the orders of uniform convergence proved theoretically. They also showed that
it is easy to avoid the well-known order reduction phenomenon, which is usually produced

in the time integration process when the boundary conditions are time dependent.

Clavero, et al. [18] designed and analyzed a finite difference scheme used to solve a
class of 2D time-dependent convection—diffusion problems, for which they supposed that
the convection term is positive in both spatial directions. They used the Peaceman and
Rachford method to discretize in time such problems and higher-order differences via an

identity expansion finite difference scheme, defined on a piecewise uniform Shishkin mesh, to
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discretize in space. They proved that the method is uniformly convergent with respect to the
diffusion parameter, reaching almost order two in space. A brief discussion concerning the
theoretical and practical orders of convergence in time was included, pointing out possible
theoretical advances in the future. They presented some numerical examples illustrating
such a behaviour; they indicated that the numerical method is also suitable in a wider set

of singularly perturbed problems than the ones defined by the theoretical restrictions.

Allen and Southwell [3] were among the first researchers to consider the Fitted Finite
Difference methods while solving the problem of viscous fluid pass a cylinder. Thereafter
Doolan et al. [21] took it further and came up with the exponentially fitted methods which
were afterwards developed by Liniger and Wlloughby [48] as a special class of teta-mathods
of Lambert [46]. Lubuma and Patidar [53, 54] were also amongst the earlier researchers
to develop the FOFDMs when they constructed the Non-standard finite difference methods
(NSFDMs) using the modelling rules of Mickens [57]. Collection of papers and books related
to the discussions on the construction and analysis of FOFDMs can be found in [9, 21, 59]

and the references therein.

In [45] Kumar and Rao introduced a high order parameter-robust numerical method to
solve a Dirichlet problem for one-dimensional time dependent singularly perturbed reaction-
diffusion equation. A small parameter € is multiplied with the second order spatial derivative
in the equation. The parabolic boundary layers appear in the solution of the problem as the
perturbation parameter ¢ tends to zero. To obtain the approximate solution of the problem
they constructed a numerical method by combining the Crank—Nicolson method on an uni-
form mesh in time direction, together with a hybrid scheme which is a suitable combination
of a fourth order compact difference scheme and the standard central difference scheme on
a generalized Shishkin mesh in spatial direction. They proved that the resulting method
was parameter-robust or e-uniform in the sense that its numerical solution converges to the
exact solution uniformly well with respect to the singular perturbation parameter . More
specifically, they proved that the numerical method is uniformly convergent of second order
in time and almost fourth order in spatial variable, if the discretization parameters satisfy a
non-restrictive relation. They presented numerical experiments to validate their theoretical
results and also they indicated that the relation between the discretization parameters is not

necessary in practice.

Munyakazi and Patidar [67] considered two fitted operator finite difference methods
(FOFDMs) for the solution of the self-adjoint problem

—8(&(1‘)@/)/ + b(x)y = f(ﬁ), LS (07 1]7
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with the boundary conditions
y(0) = no, y(1) = m,

where 79 and 7, are given constants and ¢ € (0, 1]. The functions f(x),a(z) and b(z) are
assumed to be sufficiently smooth functions to ensure the smoothness of the solution, and in
addition a(x) > a > 0, b(xz) > b > 0. One method FOFDM-I was constructed by Patidar [75]
and the second one FOFDM-II designed by Lubuma and Patidar [54]. The FOFDM-I and
FOFDM-II were respectively showed to be fourth and second order for small and moderate
values of €. At the end of their study, it came out that Richardson extrapolation did not
improve the order of FOFDM-I. However, the FOFDM-II was improved up to the fourth

order with respect to the perturbation parameter e.

1.4 Outline of the thesis

In this thesis we aim at designing and analysing fitted operator finite difference methods
(FOFDMs) to solve various classes of singularly perturbed problems (SPPs) whose solution
possesses an interior layer due to the presence of a turning point. Furthermore, we seek to
increase the accuracy of the constructed methods via Richardson extrapolation. The work
is outlined as follows.

In Chapter 2, we construct and analyse an FOFDM to solve two-point boundary value
singularly perturbed problems with a constant diffusion coefficient. Chapter 3 is devoted to
the extension of this FOFDM to a time-dependent convection-diffusion problems. We use
the classical Euler method to discretize the time variable.

Chapters 4 and 5 deal with the construction and analysis of FOFDMs to solve singularly
perturbed problems with a variable diffusion coefficient of the form ¢ 4+ z?. While Chapter
4 considers the stationary case, the time-dependent counterpart is studied in Chapter 5.

Construction of FOFDMs for singularly perturbed problems with a variable coefficient
of the form ¢ + z is dedicated to Chapter 6 for the stationary case and Chapter 7 for the
time dependent case.

Convergence analyses of the methods above show to be first order uniformly convergent
for the stationary cases and first order in both time and space in the case of evolutionary
ones. Application of Richardson extrapolation improves the order of convergence in space
from first to second order.

Finally, in Chapter 8, we discuss some concluding remarks and provide directions for the

future works.
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Chapter 2

A robust fitted operator finite
difference method for singularly
perturbed problems whose solution

has an interior layer

In this chapter, we propose a fitted operator finite difference method to solve the class of
singularly perturbed problems whose solution exhibits an interior layer due to the presence of
a turning point. This method is then analyzed by making use of the bounds on the solutions
that we derive. We show that the scheme is uniformly convergent of order one. We also
apply Richardson extrapolation as the acceleration technique to improve the accuracy and
the order of convergence of the scheme up to two. Numerical investigations are carried out

to demonstrate the efficacy and robustness of the scheme.

2.1 Introduction

Numerical methods have become essential tools in science and engineering due to the fact
that most differential equations that model real life situations have no closed form analytical
solutions. The challenge would be that of designing better methods i.e., prone to produce
the best approximations.

Singular perturbation problems (SPPs) have attracted many researchers’ attention since
the beginning of last century. These are problems in which the underlying (ordinary or par-
tial) differential equation involves a small parameter as the coefficient of the highest deriva-

tive. The presence of this small parameter renders classical methods unfit for SPPs as their
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solutions present large gradients in narrow parts of the domain termed as boundary or inte-
rior layers. In the context of finite difference methods, the two widely adopted strategies to
circumvent the difficulty inherent to handling large gradients are that of chosing a fine mesh
in the layer region(s) or that of designing a difference formula that captures the behaviour
of the solution. These strategies are known as the fitted mesh and the fitted operator finite
difference methods, respectively. Several works have been done by researchers where such
methods are presented, analysed and/or implemented. See for instance [25, 39, 40, 59, 62, 83].
One of the objective herein is to investigate the action of Richardson extrapolation, as the
acceleration technique to improve the accuracy and the order of convergence of the fitted
operator finite difference method(s) having interior layer(s) [65, 66].

In this chapter we consider the following singularly perturbed internal layer problem
Lu:=ceu" + a(z)u' — blzx)u= f(x), z € Q=(-1,1), (2.1.1)

u(=1) =7, u(l) =8, (2.1.2)
where 7 and [ are given real numbers, 0 < ¢ < 1 and a(z), b(x) and f(z) are sufficiently
smooth functions such that problem (2.1.1)-(2.1.2) has a unique solution. The problem
above is said to be a turning point problem if there exists a; with —1 < a; < 1 such that
a(a;) = 0, and a(—1)a(l) # 0. The r zeros oy, i = 1,2,...,r of a(z) are called turning
points of problem (2.1.1)-(2.1.2). The assumptions

(i) a(0) = a'(0) > 0,
(i) blw )>b( )>0, ve [-1,1], (2.1.3)
(i) |o'(x)] 2 B2 [=1,1],

guarantee an interior layer at x = 0. In fact, (i) guarantees the existence of the turning
point, (ii) ensures that the problem satisfies a minimum principle and (iii) implies that
zero is the only turning point in [—1,1]. In addition, stability of the solution requires that
la(x) —xb(x)| > by > 0. Note that interior layers may occur as a result of discontinuous data
(see for instance [4, 11, 24]).

These problems captured the interest of researchers starting in the late 60s [88] whereby
asymptotic and numerical approaches were adopted (see, [2, 21, 28, 41, 61, 79, 92]).

It is no doubt that turning point problems are more challenging than the non-turning
point ones due to the change in the sign of the convective coefficient, and more so with the
case where solutions exhibit interior layers (see for instance [6, 16, 17, 22, 30, 64] and more
in the literature review for works where interior layer problems were studied).

As in to the best of our knowledge, this is the first time the work like this is done. As for

as we know, the discretisations of turning point problems are done on some layer adapted
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meshes except for the works presented in [65] where turning point problems whose solutions
has boundary layers were discretised on a uniform mesh in the framework of fitted operator
methods.

The rest of this chapter is structured as follows. Section 2.2 presents some a priori
estimates on the bounds of the solution and its derivatives. Using techniques presented in
[1] and [9] we provide sharp bounds on the solution and its derivatives. In section 2.3, we
propose a numerical scheme whose convergence is analysed in section 2.4. Section 2.5 is
devoted to Richardson extrapolation. To show the effectiveness of the proposed scheme, we
carry out and discuss some numerical experiments in section 2.6. In section 2.7, we provide

some concluding remarks.

2.2 Some qualitative results

In this section, a number of results related to the continuous problem are presented. These
results will be used in the error analysis in Section 2.4.

The operator L satisfies the following continuous minimum principle

Lemma 2.2.1. Let ¢ be a smooth function satisfying ¢(—1) > 0, (1) > 0 and Ly(z) <0,
Vz € (—1,1). Then ¢(z) >0, Vz € [-1,1].

Proof. Let z* € [—1,1] such that ¢(z*) = II[li{ll]Q/J(l’) and assume that ¢(z*) < 0.
z€[—1,

Then, obviously, #* ¢ {—1,1}, ¢/(z*) = 0 and ¥"(x*) > 0. We have
Lp(z*) =" (@) + a(z®)Y' (") = bz )Y(x*) >0,
which is a contradiction. It follows that, (z*) > 0 and thus ¥ (x) > 0, Vz € [—1,1].

Lemma 2.2.2. Let u(x) be the solution of (2.1.1)-(2.1.2). Then, we have:
[u(@)[| < C (b5 £]| + max (|51, 18])) , ¥z € [-1,1],
where ||.|| denotes the maximum norm and by is such that 0 < by < b(z) for all x € Q.

Proof. Consider the comparison function

I () = by || 1] + max (|1, [8]) & u(z).

We have

LI (@) = £1() — "D 11| = b(a) max (], 8]) < 0.

b(x
bo
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implying that
[1*(x) >0,V € [~1,1],
which completes the proof.

We denote by 2, = [—1,—6), Qo = [—6,0], Qr = (9, 1], where 0 < § < 1/2; respectively
the left, central and the right part of the domain. Further, Q¢ = QoUQE, where Qg = [—6,0)
and QF = [0, 4].

The bounds on the solution and its derivatives are provided in the following Lemmas.

Lemma 2.2.3. If u(z) is the solution to (2.1.1)-(2.1.2) and a,b, and f sufficiently smooth

functions in Q; there exists a constant C" such that
[P (z)| < C, Yo € Q UQR, j=0,1,2,3,4. (2.2.1)

Proof. See [9]

The next two lemmas provide bounds on the solution w and its derivatives in the layer
region 2¢. Bounds in the immediate left side of the turning point (that is in Q) are given in
Lemma 2.2.1 while those in the immediate right side of the turning point (£2},) are presented

in Lemma 2.2.5.

Lemma 2.2.4. Let u(z) be the solution of (2.1.1)-(2.1.2) and f a smooth function. Then

there exist positive constants o and C, such that
) | & N — L
| (z)| € C |14 el exph—) |}, VZ € Q, = 1,2,3/4. (2.2.2)
€

Proof. The proof is by induction. We follow the works done by Berger et al. [9] and
Munyakazi and Patidar [65]. Let u be the solution of (2.1.1)-(2.1.2). From Lemma 2.2.2, we
have

lu(z)| < C, Vz € Qc¢.

Let us assume that Vj, 0 < j < k, the following estimates holds

luY (z)] < C [1 +¢e 7 exp (?) Ve Qe (2.2.3)

Notice that differentiating successively (2.1.1) - (2.1.2) leads to
Lu® = f,, (2.2.4)

with
k—1 k k—1 k
fo=fand fi = f® -3 ( l)a(’“‘”u(’“) +3 ( >b(k_l)u(l). (2.2.5)

=0 =0 !
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From (2.2.5), we see that

|fe(z)| < C {1 +e"exp <o;x>} .

Also, from (2.2.3) we have
M) <C(1+e7F),

and
W™ (-1)| < C {1 +e*exp <—j>} .
Since ¢~ exp (az/e) < Cywe have [u®)(~1)] < O [1 4 e=¢=D)
Let

Or(x) = i/: fr(t) exp [—w] dt,

where
and

which is a particular solution of

Its general solution can therefore be written as
k k k
u® :uz(?)+u§l),
where the solution of the homogeneous equation
Lul? =0,

satisfies
and

Using the function

it follows that

Lo(x) =0; p(—1) =1;0(0) =0; and 0 < p(z) < 1.

(2.2.6)
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The derivative ugk) can be given as

up? (z) = [u®(=1) =« (=D)] [1 4 p(2)] + u®(0) [~p(2)]

The above leads to the following expression for u{#+1):
ub ) = Dy = g 4 [u® (1) — ulP(=1) = u®(0)] ¢/ (2).

Since

— exp [ 4]

- 12 exp [—&} dt’

(=

¥'(x)
the upper and the lower bounds of a(z) lead to the estimates
|’ (z)| < C e exp (?) :

Furthermore, the lower bound on the coefficient a(z) and the estimate for f; lead to

0= | [ plges 42220

Using (2.2.6) we obtain

ou(a) < C [

T

[1eton ()] exp [

&

After integration, we can easily see that

0k (z)| < g {1 — exp (%) b 5_(k+1)xexp <%>} |
« c 3

or
u(a)] < C |1+ Dexp (2],
g
since 0
u®(0) = — / 0, (t)dt = 0,
0
and

o

it follows that
uj(ok)(—l) < Cexp(—k).

But
a0 @)] < 16+ [[u® (1) + [l (<1) + [ O[] ]
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Therefore, the above estimate gives

_ 2ax _ ar
u(@)] < 14 e exp (Z28) |4 [ (1) + [uf (1) + WP )] O exp ()

implying that

W) < 1+ eV exp (1)
g

which completes the proof.

Lemma 2.2.5. Let u(x) be the solution of (2.1.1)-(2.1.2) and f € C*(Q),k > 0, then there

exist positive constants o and C'" such that

[ (z)| < C [1 +e7exp (_g_x)] Mz eQbj=1,2,..
B

Proof. The proof of Lemma 2.2.5 is similar to that of Lemma 2.2.4 above.

2.3 Construction of the FOFDM

The numerical methods developed in this paper is based on the modelling rules of Mickens
[57]. Lubuma and Patidar [53, 54] were the first to consider these rules and derive non-
standard finite difference methods for singularly perturbed ordinary differential equations.
Subsequently, these methods were explored by Munyakazi and Patidar [65] to solve singularly
perturbed turning point problem whose solution has boundary layers. Towards the usage
of the name “fitted operator finite difference methods” as compared to the “non-standard
finite difference methods”, it was indicated in Patidar [72] that the term FOFDM classifies
NSFDMs to a very specialized research domain.

Now to proceed with, let n be a positive and even integer and let denote by €2,, the
following partition of the interval [—1,1] : zg = —1;2; = o + jhyj = 1,..,n — 1,h =
xr; —xj_1, %, = 1. Following the similar idea as in [38], on €2,,, our discretization of problem
(2.1.1)-(2.1.2) reads

LhU; = e6®U; + a;D"U; — iUy = fj, 5=10,1,2,-+-,2 — 1, (23.1)
LAU; == e6®U; + ;D U; — bU; = fj, 5 =22+ 1,2 +2,--- ,n—1, o
Uo =7, Uy, =5, (2.3.2)
21
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where U - U U — U Upsr — 2U; + U
- —U._, L —U. 9. .
D Uj:¥, D+Uj:M, 52Uj: j+1 73 J 1'
h h 2
j
and
p=lell—exp(Z2)], j=0,1,2,..,2 - 1,
5w iih mmino . (2.3.3)
o =Elew (P -1)] =551 2n -1
Also, we have adopted the following convention.
- a; +a;_1 : n
aj:%forj:(),l,l...,?—l,
5; = % TN rp——imiea— (2.3.4)
j 2 j 272 72 R ) g
~ bi1+0bi+bi1 = oy : :
b; = -2 1 TS J“;fj:ff Lk St i for j=0,1,2,...,n — 1.
3 3
We rewrite (2.3.1) as
LhUj = rj_Uj;l + T;Uj -+ ’I”;_Uj+1 = f~ja (235)
where
€ R Ve S SOt S SN AS WY A R n
§ g—ﬁ, J —? h b], Tj—T?7 lfj—0,1,2,...,§—1,
and
- € Laslre ol d e Nl R b ece LT, | e T n
7“] —E, TJ——?——E—Z)], Tj _;5_2_—’_%7 If j—§7§+1,§+2,,n—1
j i J
(2.3.6)

This proposed FOFDM satisfies the following two lemmas.

Lemma 2.3.1. (Discrete minimum principle) . For any mesh function &; such that & > 0,
& >0 and L"; <0, Vj = 1(1)n — 1, we have & > 0, Vj = 0(1)n.

Proof. Let k be such that § = ming<;<,&;, suppose that & < 0. It is clear that
k #0,n. Also {1 —E& = 0, and &, —&,—1 < 0. Remembering that a;, < 0, for 1 <k <n/2-1
and a; > 0, forn/2 <k <n —1, on one hand we have

L, =8, +apD & — bp&, >0, 1 <k <nj2—1,

and
Lhe, = e0% 6 + ap DV e — bp& > 0, n/2 <k <n—1,
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on the other. Thus L', > 0, 1 < k < n — 1, which is a contradiction. It follows that
fj 2 0, j == 1,2, ..., n.

The above minimum principle is used to prove the following Lemma.

Lemma 2.3.2. Let Z; be any mesh function such that Zy = Z,, = 0. Then

1
|Zi] < — max ) \L"Z;|, for 0 <i<mn,

a* 1<j<n—
where
a* — —a(? if 0 < i‘g n/2—1, (2.3.7)
a* =agifn/2 <i<n.
Proof. Let us define two comparison functions Y;= by
YE =20 max |L'Z| £ L"Z;, for 0<i<n,
a* 1<j<n—1
where
a*=apif n/2<i<n.

It is clear that YOi > 0 and Yni > 0. Also, observe that

i — bis .
Lyt =870 ax |LZi| £z, for 0<i<n.
a*  1<i<n—1
If0<i<n/2-1,then (a; — biz;)/(—ap) < —1.
Likewise, if n/2 < i < n, then (a; — bjx;)/ag < —1. In either case, L"Y;* < 0. By the
discrete minimum principle Lemma 2.3.1, we conclude that Y; < 0,V0 < ¢ < n and this

completes the proof.

2.4 Convergence analysis of the FOFDM

In this section, we analyse the FOFDM described in the previous section. We present the

full analysis on the interval[0, 1]. The analysis on [—1,0) can be done in a similar manner.
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The truncation error on the interval [0, 1] is given by

Ly(Uj —w;) = LyU; — Ly,
~ 9 dj
= fi— ?(ujﬂ = 2uj + wj) + S (i — ug) = by
j
i

1
/ " /
G+1 + aj+1uj+1 — bj_:,_lUj_;,_l} + g[euj + ajuj — bj’u]']

—_

= g {EU
+§[€U§'_1 +aj ) = bjyuj]
€ a; ~
= [Tz(ujﬂ = 2ujF Uyo1) + - (U = ) — bjuj] :
J
Note that, in the above, we have used the fact that f; = (fj11 -+ fj +fj_1)/3 as suggested in
(2.3.4). Using the expression for a; and b; in reference to (2.3.4) and the Taylor expansions
of wji1, w1 ajr1, o1, bjyry bjo, Wiy, Uiy, ujyy, and uj ; and the truncated Taylor

expansion of é of order four, we have
J

Ly (U —uy) =

47 (iv
Wb 2, Ry WY 5h (&)
3 3 6 9 72 [

i 4 (v
o PO L (T (CH L s ) S
2 6 6 36 72 3
niy wy B (a)]
3 3 9 2 4
_ha;  ha; nd hZa; 3 h2a;~ E h?’a;-’ v, h3a;~’ h4a;-” 4 h4a;-”
2e 2 6 2¢ 4e 4 36 12¢
hsa(iv)(55j) B h5a(iv)(£6j) B hSCL(z’v) (653‘) B h5a(iv)(£7j) B h2bj
3 72 48¢ 48 3
_h4b;', N th(w) (£1j> B hﬁb(w) (51]‘) u/{
4 144 144 J
_ hla, N R R O O O
6 6 6 12 12 24 36 72
+h6a(i”)(§3j) B h4b; h5b;-’ B 45hﬁb;” B h7b(“’)(§1].) N R7b) (&s;) iy
144 9 36 1944 432 432 J
T (57 hQa h3’ te 7h77 Ajs a;7 T 7a§iv)7 bja b;’ T ’bgw)> u(w)<€*j)’ (249)
where & is a function of its arguments and the &, ’s lie in the interval (z;_1,z;11). Note that
the coefficients of u;, u’;, - - - ,u() (¢+;) can be bounded by a constant.
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Now, applying the triangular inequality, Lemma 2.2.5 and using Lemma 7 in [66],

follows that
\Lh( —uj)| < Ch,Vj =1(1)(n —1).

The use of Lemma 2.3, leads to the following main result.

it

Theorem 2.4.1. Let a(x), b(z) and f(x) be sufficiently smooth functions in (2.1.1)-(2.1.2).
Then the numerical solution approzimation U of u obtained via the FOFDM (2.3.1)-(2.3.2)

satisfies

sup max |u; — U;| < Ch,
0L <1 JSgEm

where C' is a constant independent of € and h.

(2.4.10)

In the next section we use Richardson extrapolation to improve the accuracy and con-

vergence rate of the proposed scheme.

2.5 Richardson extrapolation on the FOFDM

The purpose of this section is to improve the accuracy and the order of convergence (2.5.7).

To begin, we look back to (2.4.9) that can also be written as:
Lg (Uj — UJ> = Mlh -+ M2h2 G Rn($j),

where

3 N3

—9Y. b’ a” b. a’. b. a’.
M, — J 4 U s AT A DD+ 2
2 ( 3 +6>“J <6+3>“J+<6 3>u”+6’

b/// a A A a: a’
e = o= (0 %) - - (4 )]

b; b; a;u!
My= Zu; + <a/4—i>u4— L/

(iv) (iv) (iv)
e 5bj72<€1>“3 * (_a 3555%) +- 7253) - bé”) A (C;;f;/ - b4y B ?;2
(iv) (iv) (iv) iv
] 7(254) - (a 3(@-) L 7256) d ;Sm) o (_;i_]+ v

J

) * 144 1944

n

a;

12

(2.5.1)

b

g>u,

9
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+h"

432 432 J

(_b?”) (&) , 0" (ﬁsj)) ]

+K (6, R2 R BT aj,dl a(w),b- b .- ,b§-w),u’.’ u(i”)(f*].)).

59 y g VERG R VR

The descriptions of x, &’s and u;, uj, - - - ,u() (¢,;), remain the same as the ones specified
in (2.4.9). Notice that L and L% also stand for the operator L" respectively for j = 0(1)n—1

and j = n(1)2n — 1.

Let Q9,, be the mesh obtained by bisecting each mesh interval in €2, i.e.,

Qo = {7} with Zo==1, &, =1 and ;= Tjo=h=h/2, j=12, .., 2n.

Let (_fj be the numerical solution on €2s,. M and p positive constants. Equation (2.5.1), can

be generalized on €y, in terms of U; and on €y, in terms of B ; as follows:

Lh (Uj =i U]) = Mh +ph2 i Rn(l‘]),l < ] <n.
and

Multiplying (2.5.3) by 2, we get

2L (U — U;) = 2Mh + 2ph? + 2R, (2;),1 < j < 2n — 1,
or

L™ (2u; — 2U;) = 2Mh + 2ph® + 2R, (%;),1 < j < 2n.— 1.
Note that u; = u;,V j € Q,. Substracting (2.5.2) from (2.5.5), we obtain

ph?

L (u; — (20, - Uy)) = 5 T 2Ran(T)) — Ru(u), 1< j <2n—1

or
L (u; — (20, - Uy)) = O(h*),1 < j < 2n— 1,

Let
U;xt = 2U] — Uj

(2.5.2)

(2.5.3)

(2.5.4)

(2.5.5)

(2.5.6)

Uje"”t is also another numerical approximation of w;. Using Lemma 2.3.2, we obtain the

following result.
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Theorem 2.5.1. Let a(x), b(z) and f(z) be sufficiently smooth functions in (2.1.1)-(2.1.2)
and also u(x) € C*([=1,1]). Then the numerical solution approzimation U™ obtained via
the Richardson extrapolation based on FOFDM (2.3.1)-(2.3.2) satisfies:

< Mh?, (2.5.7)

sup max ‘u]- — U
; J
0<e<1 1<i<2n

where M is a constant independent of € and h.

In the next section, we use the proposed schemes on two numerical examples to confirm

its accuracy and robustness.

2.6 Numerical examples

In this section we present the numerical results obtained in the integration of some problems
of type (2.1.1)-(2.1.2).

Example 2.6.1. Consider the following singularly perturbed turning point problem

e+ zu — u=—(1+en?) cosmw — T sinmx
(VA e 1 4 i

This problem has an interior layer of width O(e). The exact solution is

w er fz/+/2€) + y/2e/m exp(—x?/2¢)
erf(1/+/2¢€) + 1/2¢/m exp(—1/2¢)

u(z) = cos (mx) + x +

where er f is the error function (special function of sigmoid shape that describes diffusion in
mathematical modelling).

The Exponentially Fitted Weighted-Residual (EFWR) and the classical Galerkin (GAL)
methods in [33] were used to solve the example above. The author computed the error outside
the layer region (away from the turning point). The essence of studying singularly perturbed
problems is to design numerical schemes suitable to provide reasonable approximations in
the layer region. We will compute the maximum nodal error of the method we propose
in the whole domain. Our numerical results confirm the e-uniform convergence established

theoretically in the previous section.

Example 2.6.2. Consider the following singularly perturbed turning point problem

eu +2(x — 0.5)u" — 2u = f(x) }
u(0) = fexp(3), u(l) = =5 exp(Z).
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This problem has an interior layer of width O(e). The exact solution is
u(z) = cos [r(z —0.5)] — g(x —0.5) exp[—(z — 0.5)%/¢].

and
flz)=— {(57r2 +2) cos [m(z — 0.5)] + 2(x — 0.5)7 sin [7(x — 0.5)]] +

+3¢(x — 0.5) exp[—(z — 0.5)% /¢].
The maximum errors at all mesh points and the numerical rates of convergence before
extrapolation are evaluated using the formulas

E R 1 K 1 A L N M S AN TV AT RS £ T
0<j<n

respectively, where €, stands for F. ,. Furthermore, we compute £, = fnax E. .

For a fixed mesh, we see that the maximum nodal errors remain constant for small values
of € (see tables 2.1 and 2.5). Moreover, results in tables 2.3 and 2.7 show that the proposed
method is essentially first order convergent.

After extrapolation the maximum errors at all mesh points and the numerical rates of
convergence are evaluated using the formulas

EZ&! = max |u; — U™| and Ry = R.j, := log, (ngt/Eezt> k=1,2, ...

g,n OSJSQH k QTLk

respectively, where Ef;‘zt stands for E; .
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Table 2.1: Maximum errors for Example 2.6.1 (before extrapolation)

€ n =16 n =232 n =64 n=128 n=256 n=>512 n=1024
107* | 1.29E-01 6.81E-02 3.50E-02 1.77E-02 8.69E-03 4.16E-03 1.94E-03
107% | 1.29E-01 6.85E-02 3.55E-02 1.81E-02 9.12E-03 4.58E-03 2.29E-03
107 | 1.29E-01 6.85E-02 3.55E-02 1.81E-02 9.13E-03 4.59E-03 2.30E-03
10714 | 1.29E-01 6.85E-02 3.55E-02 1.81E-02 9.13E-03 4.59E-03 2.30E-03

107 | 1.29E-01 6.85E-02 3.55E-02 1.81E-02 9.13E-03 4.59E-03 2.30E-03

Table 2.2: Maximum errors for Example 2.6.1 (after extrapolation)
€ n =16 n =32 n=64 n=128 n=256 n=>512 n=1024
107* | 3.03E-02 8.23E-03 4.23E-03 2.13B-03 5.32E-04 3.68E-04 2.64E-04
1076 | 3.06E-02 8.49E-03 2.22E-03 5.66E-04 4.85E-04 5.21E-04 2.55E-04
1077 | 3.06E-02 8.49E-03 2.22E-03 5.92E-04 1.43E-04 1.51E-04 2.15E-04
107 | 3.06E-02 8.49E-03 2.22E-03 8.43E-04 3.02E-04 9.98E-05 3.12E-05

10718 | 3.06E-02 8.49E-03 2.22E-03 8.43E-04 3.02E-04 9.98E-05 3.12E-05

Table 2.3: Rates of convergence for Example 2.6.1 (before extrapolation, n, = 16, 32, 64,
128, 256, 512, 1026)

& (&1 T2 r3 T4 Ts Te
107* 1 0.92 0.96 0.99 1.02 1.06 1.10
10=¢ 1 0.91 0.95 0.97 0.99 0.99 1.00
10°7 1 091 095 097 099 0.99 1.00
1071091 095 097 099 0.99 1.00

107 1091 0.95 0.97 0.99 0.99 1.00

Table 2.4: Rates of convergence for Example 2.6.1 (after extrapolation, n, = 16, 32, 64, 128,
256, 512, 1026)

107% | 2.38 146 1.49 250 1.03 0.98
1076 | 2.35 243 247 0.72 040 1.53
1077 | 2.35 243 241 254 042 -0.01
1074 | 235 243 190 198 210 2.18

107 | 235 243 190 198 210 2.18
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Table 2.5: Maximum errors for Example 2.6.2 (before extrapolation)

€ n =16 n =32 n = 64 n =128 n = 256 n=>512 n=1024
10~* | 7.08E-02 3.79E-02 1.94E-02 9.79E-03 4.87E-03 2.38E-03 1.14E-03
10~% | 7.09E-02 3.80E-02 1.95E-02 9.89E-03 4.97E-03 2.49E-03 1.24E-03
107 | 7.09E-02 3.80E-02 1.96E-02 9.91E-03 4.99E-03 2.50E-03 1.25E-03
109 | 7.09E-02 3.80E-02 1.96E-02 9.91E-03 4.99E-03 2.50E-03 1.25E-03
1018 | 7.09E-02 3.80E-02 1.96E-02 9.91E-03 4.99E-03 2.50E-03 1.25E-03

Table 2.6: Maximum errors for Example 2.6.2 (after extrapolation)

€ n =16 n =32 n = 64 n=128 n=256 n=>512 n=1024
107* | 4.31E-03 2.12BE-03 3.12E-04 2.58E-04 1.75E-04 1.50E-04 1.06E-04
10~° | 4.43E-03 1.96E-03 8.42E-04 2.84E-04 7.04E-05 3.08E-05 2.18E-05
1077 | 4.45E-03 1.93E-03 8.18E-04 2.97E-04 9.91E-05 3.13E-05 9.45E-06
1072 | 445E-03 1.93E-03 8.18E-04 2.97E-04 9.88E-05 3.10E-05 9.36E-06
10718 | 4.45E-03 1.93E-03 8.18E-04 2.97E-04 9.88E-05 3.10E-05 9.36E-06

Table 2.7: Rates of convergence for Example 2.6.2 (before extrapolation, n = 16, 32, 64, 128,

256, 512, 1026)

Table 2.8: Rates of convergence for Example 2.6.2 (after extrapolation, n, = 16, 32, 64, 128,

256, 512, 1026)

v T2 rs T4 Ts
10°* 1090 096 099 1.01 1.03 107
10° | 0.90 0.96 0.98 0.99 1.00 1.00
1077 | 0.90 0.96 098 0.99 1.00 1.00
107° | 0.90 0.96 0.98 0.99 1.00 100
1018 | 090 096 098 0.99 100 1.00

1> T2 T3 Ta Ts5
104 | 1.03 2.76 0.27 0.56 0.23 0.50
107% | 1.18 1.22 1.57 2.01 1.20 0.50
1077 | 1.20 1.24 146 159 1.66 1.73
1072 | 1.20 1.24 146 159 1.67 1.73
1078 | 120 1.24 146 159 1.67 1.73
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2.7 Summary

Singularly perturbed turning point problems are difficult to solve due to the presence of
boundary or interior layers in their solutions. Usually, when seeking numerical solutions of
layers problems, layer adapted meshes are used. These meshes are fine in the layer region and
coarse away from the layer region. Due to the nature of these meshes, convergence analysis
is complex. The main aim of this chapter was to design a fitted operator finite difference
method to solve a class of singularly perturbed turning point problems whose solution has
interior layer. This approach utilizes uniform meshes to obtain a discrete problem. We first
established sharp bounds on the solution and its derivatives. These bounds were then used
to prove uniform convergence of the proposed numerical method. The first order uniform
convergence shown theoretically was confirmed numerically through two test examples. We
also investigated the effects of Richardson extrapolation to improve the accuracy and the
convergence of the numerical solution of the fitted operator finite difference method with
interior layer obtained. It came out that Richardson extrapolation improves slightly both

the accuracy of the errors and the rates of convergence.
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Chapter 3

A fitted numerical method for
parabolic turning point singularly
perturbed problems with an interior

layer

The objective of this chapter is to construct and analyse a fitted operator finite difference
method for the family of time-dependent singularly perturbed parabolic convection-diffusion
problems. The solution to the problems exhibits an interior layer due to the presence of a
turning point. We first establish sharp bounds on the solution and its derivatives. Then, we
discretize the time variable using the classical Euler method. Afterwards, we propose a fitted
operator finite difference method to solve the problem. Through a rigorous error analysis,
we show that the scheme is uniformly convergent of order one with respect to both time and
space variables. Moreover, we apply Richardson extrapolation to enhance the accuracy and
the order of convergence of the proposed scheme. Numerical investigations are carried out

to demonstrate the efficacy and robustness of the scheme.

3.1 Introduction

In this chapter, we consider the turning point parabolic singularly perturbed problems with

interior layer
Lu = —d(x,t)us + gy + a(z, t)u, — bz, t)u = f(z,t),-1 <z <1;te[0,T]; (3.1.1)
u(—1,t) =, u(l,t) =7, u(z)=u(z,0), (3.1.2)
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where o and 7 are given real numbers and the perturbation parameter ¢ satisfies 0 < ¢ <
1. The coefficients functions a(z,t), b(x,t), d(z,t), f(x,t) and ug(x) are assumed to be
sufficiently smooth to ensure the smoothness of the solution. Also d(x,t) > 0 V(x,t) €
[—1,1] x [0, 7). The condition of the reaction factor b(z,t) > by > 0, V t € [0, 7] ensures the
uniqueness of the solution [59].

The problem (3.1.1)-(3.1.2) is said to be a turning point problem, if there exists «; with
—1 < a; < 1 such that a(a;,t) = 0 and a(—1,t)a(1,t) # 0,V t € [0,7]. The r zeros
a;, 1 =1,2,...,r of a(x,t) are called turning points. This definition can also be found in
Berger et al.[9] where they showed the bounds of the solution to the problem (3.1.1)-(3.1.2)
near the given turning point «; to depend on ¢ and the constants 3; = b(ay,t)/a.(c,t).
When §; < 0, the solution to u(x,t) is "smooth” near (z,t) = («a;,t), and if §; > 0, the
solution u(z,t) presents a rapid change at (x,t) = (ay,t) Y t € [0,7] termed "interior layer”
which is often demonstrated by the change in signs of the convection coefficient a(x,t) near
(e, t) Y(z,t) € [=1,1] x [0, T]. In the case where the convection coefficient a(z,t) does not
change the sign throughout the spatial domain, the boundary layer may occur near -1 or/and
1. In addition, the existence of o € [—1, 1], such that |a,(z,t)| > |a.(a0,t)| /2,Vt € [0,T],
ensures the uniqueness of the turning point in [—1, 1].

In this paper, we consider the assumptions below to guarantee the interior layer of the
solution to problem (3.1.1)-(3.1.2) at x = 0,V ¢ € [0, T},

a(0,t) =0, az(0,t) >0,t € [0, 7],
| (1) N> QAN Ak -1,1),4 € (0,1, (313
L0820 zetelo,T) o

az(0,t
b(:(c,t)) > b(0,t) >0, =z € [-1,1],t € [0,T].
The interior layers may also originate from discontinuous data (see [4, 11, 24]).

Parameter-sensitive problems such as (3.1.1)-(3.1.2) in which the perturbation parameter
multiplies the highest derivative of the underlying differential equation are termed singularly
perturbed problems. They have attracted researchers’ attention over the last few decades
because of the existence of oscillations or spurious solutions when trying to solve them
numerically. These challenges are more pronounced as the parameter approaches zero and
classical numerical methods fail to generate suitable approximations to the solution.

In the context of finite difference discretisations, two families of methods are widely used
namely the fitted mesh finite difference methods(FMFDM) (see for example [66, 68, 74]) and
the fitted operator finite difference methods (FOFDM)(see [54, 67, 75]).

Recently, a very large number of special methods have been developed by various au-

thors to solve non-turning and turning points time dependent singularly perturbed parabolic
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problems using implicit Euler method for time discretisation. Some authors developed ap-
propriate spatial discretisations adapted to the conditions of their problems.

Beside the references provided in the literature of chapter 1; readers who need more
information related to non-turning points time dependent singularly perturbed parabolic
problems may refer to [13, 26, 27, 42|, and those who are interested in time dependent
singularly perturbed parabolic problems when the turning points lead to boundary and/or
interior layer(s) are referred to [10, 30, 44, 65, 80].

Discussions on fitted finite difference methods to solve time dependent singularly per-
turbed convection-diffusion problems whose solution exhibits an interior layer are rare. Few
references are given in the literature of chapter 1.

In several works on time dependent problems, as we can notice from the references in the
literature of chapter 1, in the the discretization of interior layer problems based on difference
equation theory (see [57]), there has never been singularly perturbed problem with smooth
coefficients depending on both space and time variables.

The main aim of this chapter is to construct and analyse a fitted operator finite difference
method. We use difference equation theory and implicit Euler method to obtain piecewise
uniform meshes respectively on space and time. This strategy approximates the solution
of time dependent singularly perturbed problems (3.1.1)-(3.1.2), where the coefficients are
functions of space and time variables and the solution to the problem exhibits an interior
layer due to the presence of a turning point. The method obtained is first order uniformly
converges uniformly in both space and time variables. We also use Richardson extrapolation
(see [65, 66]), to improve the accuracy and the order of convergence of the fitted operator
finite difference method designed up to order two in space only.

The chapter has been organized as follows: in section 3.2 we provide qualitative results
on the bounds of the solution and its derivatives at every time level ¢ in [0,7]. Using
techniques presented in [1, 9, 19], we then provide sharp error estimates specific to the
class of problems (3.1.1)-(3.1.2). In Section 3.3, we introduce the proposed scheme which
is analysed in section 3.4. Section 3.5 deals with Richardson extrapolation. To show the
effectiveness of the proposed scheme, we carry out and discuss some numerical experiments

in Section 3.6. Section 3.7 is devoted to some concluding remarks.

3.2 Qualitative results

This section, considers some results of the continuous problem. We use these results in

Section 3.4 which deals with the error analysis. Functions f(z,t) and u(x,0) are assumed to
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be smooth, to secure the continuity and e-uniform bound of the solution with its derivatives
to the problem (3.1.1)-(3.1.2). These conditions are required for appropriate space and time
accuracy when using the maximum norm on the domain D = Q x [0, 7], with Q = (—1,1)

and D = Q x (0,77.

Lemma 3.2.1. (Minimum principle) Consider ¢ a smooth function such that ¢(—1,¢) > 0,
Y(1,t) > 0,Vt € [0,7] and Lap(x,t) < 0,¥(x,t) € D. It follows that, ¥(z,t) > 0,V(z,t) € D.

Proof. The proof is by contradiction.
Assume that there exists a point (z*,¢*) € D and ¢ (z*,¢*) = min¢(z,t) < 0. It follows from
the given boundary values that (z*,¢*) cannot be (—1,0);(=1,1);(1,0) or (1,1). From the
definition; ¢, (z*, t*) = 0,9, (z*,t*) = 0 and v, (z*,t*) > 0. But then

Lp(z*, 1) = ethge (™, 17) 4+ a(a™, t%)), (27, ) — b(a™, t*)(z", ) + (2™, ") > 0,

leading to a contradiction. Consequently 1(x,t) >0V (x,t) € D.

We use this minimum principle to proof Lemma 3.2.2 below.

Lemma 3.2.2. (Uniform stability estimate) Given u(z,t) the solution of (3.1.1)-(3.1.2).
Then,
[lu(z, 11 < b5 |If (@, 0)]] + max(lal, [91), V(x,t) € D,

the notation ||.|| refers to the maximum norm on the domain D, and by a positive constant

as specified above in the introduction.
Proof. Let II* be the comparison function such that
[T (x,t) = 0 '[| f (2, &)|| + max (Ja], |7]) £ u(@,t),2 € D,
and C' and positive constant given by
C' =0y '[|f (@, t)]| + max (|al, [7]).

It follows that
LIT*(2,t) = —Cb(x,t) £ Lu(z,t) < 0.

Using the minimum principle above we get

I1*(z,t) > 0,Y(z,t) € D.
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Consequently
[lu(z, I < b5 {1 f (=, )] + max (], [7]), ¥(z,t) € D,

which ends the proof.

For the rest of this work we consider the following partition of Q = [—1,1]: Q, = [-1, —§),
Qc = [-6,0], Qr = (6,1], where 0 < § < 1/2. Further, Q¢ = Qg U Qf, with Qg = [—6,0),
Qf =10,0] and D = Q x [0,T7.

The Lemmas below provide the appropriate bounds on the solution to the problem (3.1.1)-
(3.1.2) and its derivatives, depending on whether x belongs to €2, Q¢ or Q.

It is well known that if u(z,¢) is the solution to the problem (3.1.1)-(3.1.2), then there
exists a positive constant C such that |u(z,t)| < C, Y(z,t) € D.

Lemma 3.2.3. Consider u(x,t) the solution to (3.1.1)-(3.1.2), then,

fute il <o v € D\ oo

where C' is a positive constant.
Proof. See [19].

Lemma 3.2.4. Let u(x,t) be the solution to (3.1.1)-(3.1.2). Then, there exist positive con-
stants n and C' such that

O'u(w,t .
|%)~| <C [l—i-a_’exp (%)] Vo € Qo t€1[0,T],i=0,1,2,
and 5
' t - L
|%| =K [1 +etexp (%’x)] Vre Qi te0,T], i=0,1,2.

Proof. We prove this Lemma on Q. The proof on Qf can be done in similar manner. To

start let us rewrite the equation (3.1.1) as follows

du

Ly.u=d(x,t) T

+ fla,t) = gla,t), Yo € Q5. t € [0,T], (3.2.1)

where ) 5
Ly.u= 58—; + a(z, t)a—z —b(z, t)u,

Assuming ug = u(z,0), d and f smooth functions, then g(x,t) is continuous and e-

uniformly bounded. We use the technique of [42] and equation (3.2.1), to get
Ou(x,t)

Vo e Qa,te[0,T],i=0,1. (3.2.2)

oxt

<cfireon(®)
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To deduce the similar bounds for higher values of i, we consider v(x,t) = Ju(x,t)/0z, and
after differentiating (3.2.1) with respect to z , it follows that V z € Qg, ¢t € [0,T7;

ov(x,t of (x,t od(x,t) Ou  Oa(x,t)0u  Ob(x,t
—d(z,?) E?t :  Locv =miz,1) = (gx ! * (gx >8t B éx )81& (gx >u,
_ Ou(—-1,t) _ Ou(l,t) _ Ou(x,0)
v(=1,t) = = ap,v(l,t) = e T, v0(z) = e

Assuming m(z,t) smooth function and applying the above technique for the second time,

yields
v

ox

which is a bound for 9?u/dz?,

In the next section we introduce the scheme which we analyse in a subsequent section.

e [1 e exp(?) WY€), ted0, 17,

3.3 Construction of the FOFDM

Time dicretization

In this section, we discretize the problem (3.1.1)-(3.1.2) with respect to time, with uniform
step-size 7, using Euler implicit method. The partition of the time interval [0, T] is given
by:

k== LT e S K e LK (3.3.1)

The discretization of the problem (3.1.1)-(3.1.2) on W* is given by

(1) T ) _T“(x’t’“) b Lo(u(z, 1) = flo, )1 <k < K, (3.3.2)
u(z,to) = up(x), Vo € (—=1,1), u(—1,t) = a, u(l,tx) = 7. (3.3.3)

Equation (3.3.2) can also be written as:
(—d(x,t )] + 7Ly ) (u(z, ty)) = 7f (2, tr) — d(x, t)u(z, tp_1). (3.3.4)

The discretization above is the result of the turning point singularly perturbed problems, at
each time level t, = k7 which will be examined later. The global error Ej at the time level
ti is the sum of local errors e, at each time level t;. This local truncation error e, is given

as: e = u(z,ty) — u(x, ty),
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where @(x,ty) is the solution of
(—d(x,t) I +7Ly o) (u(z, ty)) =7f (2, tp) —d(z, t)u(z, tp_1), u(—1,t) =, u(l,t;)=". (3.3.5)

We find out that the operator (—d(x,t)I + 7L, ) verifies the maximum principle leading to:
1

mMaXo<k<K, ze[—1,1] (|d(z, ty) |Order(1)) +78

(=d(a, ti) ] + 7Ly )| < (3.3.6)

where order(l) is the order of the identity matrix /. This proves the stability of the dis-
cretization with respect to time. It is also known that the local error and the global error
are respectively bounded as follows: ||ex||oo < 72,1 <k < K and ||Billee < 7,1 <k < K.

Lemma 3.3.1. Let u(x,ty) be the solution of (3.3.2) - (3.3.3) at time level ty, then there

exists a positive constant C' such that
™ (2, t,)] < C [1 e ™ exp (%)] ,m=0,1,2,3Yz € Qg,

and

ju™ (2, 4)] < C [1 + & ™exp (%)] —-=01 1 2-3 Vs € QF.

Proof. See [19].

Let n be a positive and even integer and let us denote by Q" the following partition of
the interval [—1, 1]

ro=—-1z;,=x0+jh; j=1,...,n—=1, h=a; —x;1, x, = 1.

Let Q™5 = Q" x 0¥ be the grid of (v, ). To simplify, we adopt the following;
YV (zj,t) € QY. E(x;,t;) == E¥. And U} the approximation of u%.
Using difference equation theory on Q™ (see [57]), we discretize the problem (3.1.1)-(3.1.2)

as:
k—1
UJ’

T

N AN T P
gﬁ@+@DUf«@+;ﬁ@_ﬁ—@
J=12 01 k=1, K,

nKyrk .__
LRk = ~ 3 (3.3.7)
~ ~ % ~ ~ —
SPU+ afDUS — (8 + %) Uk = f - diPi,
j:%7%+17%+27'“7n_17k}:17 '7K7
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Uk =a, UF =, (3.3.8)
with k k k k k k k
J h ’ J h ’ J qng ’
J
and
d'k 3 n
2 %[exp(%)—l},3:1,2,...,5—1,
ol = (3.3.9)
—d;* . n n n
Cgi [1—exp< - h)}, g et 1,5 +2,...,n—1
We also utilize the following convention for £k =1, ..., K.
ko ok
a; —Tfor]—O,l,Z,...,g—l,
ko ok
~k_aj+aj+1 .. nmn n
CLj _Tforj—5,5—1—1,5—}-2,...,71——1,
bF L Ok + b I (3310
R e At M S S i SRS NNEF R 2NN S N, S|
' 3Uk_1 7f] 3 J 9 ) )
Ff £ ﬁ“ _dN? jT dorj=1,2,...,n—1,
I
dh = = 3” it for j=0,1,2,...,n—1.
The system of equations (3.3.7) can be rewritten as
— a . n
rme_l + ijkU]’? + r;ka]’Zrl =fi,1=012..,5-1
k=0,1,...,.K
R N 3.3.11
P U e Uk e Uk = FF j=n im0 a1 ( )
ki1 T Y5 kY1 i J = 9573 )2 R ’
E=0,1,.. K.
Where
k k 7k
_ e a4yt . =2 d ~k A + € n
Tik= =2 T T kT h_<b] 5 Tk ?J 0,1,2,...5 -1,
J J R J
e . =2 Gt [~r & . e ajf nn n
TR T SR _<b )T st Ty g Tyt
J J j
(3.3.12)

The fitted operator finite difference method (FOFDM) (3.3.11) along with the boundary

conditions (3.3.8) verifies the following lemmas:
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Lemma 3.3.2. (Discrete minimum principle) . Consider a mesh function fjl? such that,
L"J‘ff < O_V(j,k) e Qvk, 5? >0,0<j<n,&>0,andé" >0, 1 <k<K. Thenfj’? >0,
v(j, k) € Q™K.

Proof. Given (s,1) such that &, = min; ) £F <0, & € Q™. Obviously s #1,2,...,n—1
and | # 1,2, ..., K. In addition ¢!, ; — ¢ >0, & — ¢, <0,and & — ¢ <0,
We have

% +alDel — (B + %) >0s=12..,2-11=12 K,
el =0 —(bh+ %) e >0,5=21=1,2 K,
gl +alDiel = M+ %) e >0 s=2 1, n=1,1=12 K
(3.3.13)
Giving L"5¢l > 0,5 = 1,2,....,n— 1 and [ = 1,2, ..., K, which leads to a contradiction. It
follows that ¢ > 0, and thus & > 0, V (j,k) € Q™ .

The above minimum principle is used to prove the following Lemma.

Lemma 3.3.3. (Uniform stability estimate) Let Z]’-g be a mesh function at a time level such
that Zk = ZF = 0. Then

1
\Zf <8 b—1<r11<aX1|L”’KZf|, for--<2gj-<—prandl-<hA< K.
o 1<i<n—

Proof. Consider the mesh function

1
k-
(€%); = B G|

n,K r7k
Ls Zz

+Zf1<j<mnandl <k<K,

with 0¥ > by > 0 to ensure the uniqueness of the solution to the problem (3.3.7) - (3.3.8). It
is clear that (¢¥)F >0 and (£5)* > 0. Also, for 0 < j <m,and 1 <k < K,

k

n,K etk _ j n,K r7k
L™ (€ )j = biojlgr?gaf—l)lj Z;

:i:L"’Kzf,lgjﬁn,andlgk:gK.

For 0 < j < n,(=bY)/(by) < —1. This leads to L™*(£*)% < 0. By the discrete minimum
principle Lemma 3.3.2, we conclude that (5*)? >0,V0<j<n,1<k<K and this ends
the proof.

Lemma 3.3.4. For a fixed mesh and for all integers m, we have

lim max exp(Me;/VE) =0,and lim max exp(=M;/Ve)

e—>01<j<n 1 gm/2 e—>02<j<n—1 gm/2

=0.

Proof. See [7/]

In the next section we concentrate on convergence analysis of the FOFDM derived.
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3.4 Convergence analysis of the FOFDM

This section is devoted to the analysis of the FOFDM proposed in section 3.3 above. The
analysis will be conducted on = € [—1, 0], since the case when = € (0, 1] can be done similarly.
Let us define the operator LX from (3.3) as:

L (z,t) = sdQZggt’“) +a(x,tk)dz(§x’tk) - (b(a;,tk)+d(xf‘“))z(x,tk),
= f(x,tk)—d(:v,tk)@- (3.4.14)

The local truncation error of the space discretization on [—1,0]x[0,T] (e.g. j = 1,2,...,n/2—
1,k=1,2,...,K) can be given as:

LY Uk —z5) = (LX — L™F) 2F

J J

Q
S

5
- ez;-:k—l—dfz]’-“— [?( 21 22 —I—z )-I—](z]’l“—zf_l)]
J

>

" 2,1 h! (w) k ht () \k
= e 2 [t 56 @)
J

~kh ~jkh — khS

T = e T =5 () &), (3.4.15)

with &1, € (2, 241), &, &3 € (xj_1,2;). Using the expression for d? as specified in to (3.3.10),

~k
the Taylor expansions of affl up to order four, and the truncated Taylor expansion 1/ gb? =
1/h* — a;*/eh, we get

. 3 3a’ € i a®
Ll’K(Uf—zﬂ = §a§’u;'kh! —i—l QJkZ;’k ~ 51 ((2( ))k(§1) +( ) (fz)) — g ;”k] h?

BB () + () G 4 D e
4 Ik o4 ! 12 5k T oy 3

134" a’ ‘ ' o
J:k A ik (iv)\k (iv)\k gk 4
*[ ok~ S (WP (E)) + () () - 2 ]h

24 ¥
a’; .
+ [—g(z“”))’f(gg)] . (3.4.16)
With &’s in the interval (z;_1,2,+1). The coeflicients of uf,zék, ,(z(”))k(f*j) can be

bounded by a constant. Applying both Lemma 3.3.1 and Lemma 3.3.4, we obtain the
following
LR (UF — 2% < Mh,Vj = 1(1 )5—1

41
http://etd.uwc.ac.za/



Chapter 3: A fitted numerical method for parabolic turning point singularly
perturbed problems with an interior layer

In a similar way, we can prove that
Ly (UF — 28| < Mh, V) = g(m +1.
From Lemma 3.3.3, we come to the following results

Theorem 3.4.1. Let Uy be the numerical solution of (3.3.7) along with (3.3.10) and =} the
solution to (3.3.2) - (3.3.3) at time level t,. Then, there exists a constant Mindependent of
g, 7, h and k such that

max |UF — 28| < Mh k=1(1)K + 1. (3.4.17)

1<j<n+1

The triangular inequality |UF — uf| < |UF — 28| + |2 — uf| along with Lemma 3.3.3,

Theorem 3.4.1 and the global error; lead to the following main result.

Theorem 3.4.2. Let UF be the numerical solution of (3.3.7)-(3.3.10) and u} the solution to
(3.1.1)-(3.1.2) at the grid point (x;,tx). Then, there exists a constant Mindependent of €, T,
h and k such that

max |Uf—uf| < M(h+7). (3.4.18)

0<j<n

Section 3.5 below deals with Richardson extrapolation which is an acceleration technique.

We use this technique to improves the estimate (3.4.18).

3.5 Richardson extrapolation on the FOFDM

Richardson extrapolation is the extrapolation technique based on linear combination of p
solutions, p > 0 corresponding to different, nested meshes.
In this section we improve the accuracy and the order of convergence of (3.4.18).

To start, rewrite the equation (3.4.16) as follows:

L (UF = 2F) = Mih + Myh® + Ry(x)), (3.5.1)
with ;
CL.
M, = 7]Z§/k
3ai, ¢ a®

M2 = 3 — ﬂ ((Z(w))k<€1) + (Z(w))k<€2)) _ E]Z;/fk,

42
http://etd.uwc.ac.za/



Chapter 3: A fitted numerical method for parabolic turning point singularly
perturbed problems with an interior layer

k
73

3 . ak
et~ g1 () + (@) + B+ M)

(o) =1 |

24 F 48 24 % T 8
The &s and 25, 2}, -+, (20")¥(,,) remain the same as described in (3.4.15).

Now, let p9, be the mesh obtained by bisecting each mesh interval in w,, i.e.,

+h l13a;//kz,, . % ((Z(iv))k(£1)+(Z(iv))k(£2>) _ ﬁzm — % ( (w) (53)]

Mon = {ii‘z}WIth 520 = —1, .i’n =1 and i’j — i‘j,1 = ;L = h/2, ] = 1,2, ,27L

Consider U f the numerical solution on us,, M and p positive real numbers. We rewrite the

equation (6.5.1) in terms of U 'k as follows:

L™ (OF — 2F) = Mh+ph? + RE,(%;), 1< j <2n—1. (3.5.2)

We note that z§ = 2.
After multiplying (3.5.2) by 2, we get

2LME (UF — 25) = 2Mh + 2ph* + 2RE, (7)), 1 < j < 2n — 1, (3.5.3)
meaning

L™K (2UF — 22F) = 2Mh + 2ph® + 2R5, (3;), 1< j < 2n— 1. (3.5.4)

Let (3.5.1) be in terms of M and p. After subtracting (3.5.1) from (3.5.4), we obtain
LK ((2UF — UF) — =) = ph? + 2RE,(7;),1 < j < 20 — 1, (3.5.5)

meaning
LY ((2UF = Uf) = 2f) = 0(h*), 1 < j <20 — 1,

Consider
ext,k . o717k k
U; = 2Uj — Uj )

. . tk . . . .
The numerical solution U;*" is another numerical approximation of zf

From Lemma 3.3.3 we come to the following result:

Theorem 3.5.1. Let U;It’k be the numerical solution approzimation, obtained via the Richard-
son extrapolation based on FOFDM (3.3.11) along with the boundary conditions (3.3.8) and
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=¥ the solution to (3.3.2)-(3.3.3) at time level ty,. Then, there exists a constant Mindependent
of e, 7, h and k such that
max |U5™" — 2k < Mh2. (3.5.6)

0<j<n
Applying triangular inequality leads to
ext,k ext,k
U™ — | < U™ — 26 4 |25 — ). (3.5.7)
From Lemma 3.3.1, Theorem 3.5.1 and the global error, we get the following result.

Theorem 3.5.2. Let Uje”‘"t’k be the numerical solution of (3.3.11) along with the boundary
conditions (3.3.8) and zJ the solution to (3.1.1)-(3.1.2) at the grid point (x;,t;). Then, there
exists a constant Mindependent of €, 7, h and k such that

max U™ —ub| < M(R? + 7). (3.5.8)

0<j<n
In section 3.6 below we implement the proposed scheme on two examples and present

numerical results which confirm the accuracy and robustness of the solution of some problems
of type (3.1.1)-(3.1.2).

3.6 Numerical examples

In this section we present the numerical results of some problems of type (3.1.1)-(3.1.2).
Example 3.6.1. Consider the following singularly perturbed turning point problem

Elgy + a(x, )uy — bz, t)u — duy = f(x,t), -1 <z < 1; ,t €[0,1],
u(—1,0) = u(1,0) = 0.

Where d = 1, a(z,t) = 2z[1 + 1/2t?)] and b(z,t) = 2(2 + xt).
This problem has an interior layer of width O(e). The exact solution is

u(e,t) =« (1—2?) exp (—z) erf (\‘2) .

To get the expression of f(z,t) we substitute a(z,t);b(x,t) and u(z,t) into equation (3.6.1).
Example 3.6.2. Consider the following singularly perturbed turning point problem

EUgy + a(x, t)u, — b(z, t)u — duy = f(x,t), 0 <2 <1, g,tel0,1], }
u(0,0) = etanh(5) — e2:u(1,0) = e tanh(—5-) — e2,

where d = (1 + z?) exp(—zt), a(x,t) =22z — 1)(1 + t?) and b(z,t) = 2(1 + zt).
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Figure 3.1: Plots of the numerical solution for Example 3.6.1 for e = 1,1072,10~* and 10~°
with n = 128 and K = 128. These plots are the solution profile at the final time 7" (u (x,T')
is plotted against the space variable z )
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10t
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Figure 3.2: Loglog plot for Example 3.6.2: the logarithm of pointwise maximum errors is
plotted against the logarithm of step size h for at time ¢t = 1 with values of n from 4 to 4096
and for ¢ = 1072 and 107°

This problem has an interior layer of width O(e). The exact solution is

05—z
€

u(z,t) = eexp {—ﬂ tanh ( ) — eTexp [—(1—22)¢],

and f(z,t) is obtained after substituting u(z,t) into equation (3.6.2).
The maximum errors at all mesh points and the numerical rates of convergence before

extrapolation are evaluated using the formulas

K K
Eom = max ‘Ug’,?’ —uly ’ :
0<j<n;0<k<K | o

In case the exact solution is unknown, we use a variant of the double mesh principle

en, K £,2n,2K

87n7K Pyp—
B T gk Jk :

max ‘
0<j<ni0<k<K

Where ujZK and U ]6 ,;LK in the above represent respectively the exact and the approximate

solutions obtained using a constant time stepr and space step h. Similarly, U ]5 f"’zK is found
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using the constant time step 5 and space step % Nevertheless, the computation of numerical

rates of convergence is given by:

T =T = Tog = 10g (Ea’"’K/EE’Z"“ZKl) A=1,2, ...

Also, we compute E,, x = Ofilaga Een k-
£

And the numerical rate of uniform convergence are:

Rn,k = 10g2 (En,K/EZn,ZK) .

For a fixed mesh, we see that the maximum nodal errors remain constant for small values
of € (see tables 3.1 and 3.5). Moreover, results in tables 3.3 and 3.7 show that the proposed
method is essentially first order convergent.

After extrapolation the maximum errors at all mesh points and the numerical rates of con-
vergence are evaluated using the formulas

K - ext ext
Eett .= max Ul — % and Ry = R.. :=1o (E E ) k=12, ..
en, K 0<j<2n:0<k<2K | j 3,k | k e,k g n 2ny ) 0 y &y

respectively, where E¢** stands for Fe2n2K
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Table 3.1: Maximum errors for Example 3.6.1 (before extrapolation)
€ N =16 N =32 N=64 N=128 N =256
K =10 K =20 K =40 K =80 K =160
1072 | 6.34E-02 4.06E-02 2.25E-02 1.18E-02 6.05E-03
107° | 6.34E-02 4.07E-02 2.26E-02 1.19E-02 6.09E-03
1077 | 6.34E-02 4.07E-02 2.26E-02 1.19E-02 6.10E-03

10~ | 6.34E-02 4.07E-02 2.26E-02 1.19E-02  6.10E-03

Table 3.2: Maximum errors for Example 3.6.1 (after extrapolation)
€ N =16 N =32 N=64 N=128 N =256
K=10 K=40 K =160 K =640 K = 2560
1073 | 8.97TE-02 2.75E-02 6.24E-03 1.55E-03  3.88E-04
107° | 8.99E-02 2.98E-02 8.09E-03 2.07E-03 4.99E-04
1077 | 8.99E-02 2.98E-02 8.09E-03 2.07E-03  5.20E-04

10714 | 8.99E-02 2.98E-02 8.09E-03 2.07E-03 5.20E-04

Table 3.3: Rates of convergence for Example 3.6.1 (before extrapolation)

€ 1 ) r3 T4
1072 | 0.64 0.86 0.93 0.96
107° | 0.64 0.85 0.93 0.96
10°7 | 0.64 0.85 0.93 0.96

107 ] 0.64 0.85 0.93 0.96

Table 3.4: Rates of convergence for Example 3.6.1 (after extrapolation)
€ 1 ) T3 T4
1073 | .70 2.14 2.01 2.00
1075 | 1.60 1.88 1.97 2.05
1077 | 1.60 1.88 1.97 1.99

107 | 1.60 1.88 1.97 1.99
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Table 3.5: Maximum errors for Example 3.6.2 (before extrapolation)
€ N =16 N =32 N=64 N=128 N =256
K =10 K =20 K =40 K =80 K =160
1073 | 1.17E-01 7.10E-02 4.05E-02 2.20E-02 1.16E-02
1074 | 1.17E-01 7.10E-02 4.05E-02 2.20E-02 1.16E-02

107 | 1.17TE-01  7.10E-02 4.05E-02 2.20E-02 1.16E-02

Table 3.6: Maximum errors for Example 3.6.2 (after extrapolation)
€ N =16 N =32 N=64 N=128 N =256
K=10 K=40 K=160 K =640 K = 2560
1073 | 1.36B-01 4.14E-02 1.17E-02 3.09E-03  1.40E-03
107% | 1.36B-01 4.14E-02 1.17E-02 3.09E-03  7.86E-04

10714 | 1.36E-01 4.14E-02 1.17E-02 3.09E-03  7.86E-04

Table 3.7: Rates of convergence for Example 3.6.2 (before extrapolation)
& 1 T9 T3 T4
1072 | 0.72 0.81 0.88 0.92
107% | 0.72 0.81 0.88 0.92

107 ] 0.72 0.81 0.88 0.92

Table 3.8: Rates of convergence for Example 3.6.2 (after extrapolation)
€ 1 T9 r3 T4
1073 | 172 1.82 1.92 1.14
107 | 1.72 1.82 1.92 1.97

107172 1.8 192 1.97
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3.7 Summary

Singularly perturbed turning point problems are difficult to solve using standard/classical
methods due to the presence of boundary or interior layers in their solutions. Usually, when
seeking for numerical solutions of layer problems, layer adapted meshes are used. These
meshes are fine in the layer region and coarse away from the layer region. Due to the nature
of these meshes, and especially when time is involved, the computation with regards to the
convergence analysis becomes more complex.

The main aim of this chapter was to design and analyse a fitted operator finite difference
method to solve a class of time dependent singularly perturbed turning point problems
whose solution exhibits an interior layer. We first established bounds on the solution and its
derivatives. Then, we discretized the time variable before proceeding to space discretization.
Bounds were used to prove uniform convergence of the proposed numerical method. The
first order uniform convergence shown theoretically, with respect to space and time variables
was confirmed numerically through two test examples.

We provided plots of the numerical solution for Example 3.6.1 for various values of the
perturbation parameter € to see the layer behavior. In addition, we presented a loglog plot
for Example 3.6.2.

We also applied Richardson extrapolation to improve the accuracy and the convergence
of the numerical scheme in the space variable. Indeed, convergence order improved from one
to two.

The problem investigated in this chapter depends on the perturbation parameter € which
multiplies the highest order derivative that appears in the problem. One would like to
understand how replacing ¢ by some function of € and z affects the design of numerical

methods. We are currently working in that direction.
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Chapter 4

A fitted discretization for
interior-layer problems with a
quadratic factor affecting the second

derivative

We consider a family of singularly perturbed turning point problems in which the quadratic
function € + z? multiplies the second derivative of the unknown function. The study is
focussed on the case where the turning point gives rise to an interior layer. Despite their
importance as far as applications are concerned, these problems have attracted little attention
from the research community. The aim of this chapter is two-fold. On one hand, we establish
sharp bounds on the solution and its derivatives. On the other hand, we construct a numerical
method and analyse its convergence properties. We use Richardson extrapolation to increase

the accuracy of the proposed method.

4.1 Introduction
Consider the singularly perturbed two-point boundary values problems

Lu = eu"+a(zx)u' — b(z)u= f(z),z€Q=(-1,1), (4.1.1)
w(—=1) =71, u(l) =, (4.1.2)

where v, and v, are given real numbers, the perturbation parameter e satisfies 0 < ¢ < 1,

and the functions a(z), b(x) and f(z) are assumed to be sufficiently smooth in 2, to ensure
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the smoothness of the solution. The condition b(x) > by > 0 guarantees the uniqueness of
the solution [59].

Problems such as (4.1.1)-(4.1.2) occur in many domains of science and engineering, in-
cluding fluid mechanics, solid mechanics, quantum mechanics, chemical reactor theory, aero-
dynamics, optimal control, reaction-diffusion process and geophysics to name but a few.
The solution possesses large gradients in narrow region(s) of the domain called boundary or

interior layer(s) when ¢ is very small.

The location and the number of layers depend on the coefficient functions of the equation
(4.1.1). If a(z) > 0 or a(x) < 0 for all # € [—1,1], then the solution has a boundary layer
on either the left or the right end of the interval. If, instead, a(x) = 0 for all z € [—1,1],
then the solution has twin boundary layers or an oscillatory behavior. These cases, referred
to as non-turning point problems, have extensively been studied in the literature (see e.g
(12, 17, 29, 49, 54, 59]).

The turning point problems are those where a(x) possesses at least a zero in the domain.
Turning point problems give rise to interior layer or to twin boundary layers. For more
information on turning point problems, interested reader may wish to consult [1, 9, 16, 30,
43, 65]. It is worth noting that interior layers may also be caused by non-smooth coefficient

functions or discontinuous data (see e.g [4, 11, 24]).

The turning and non-turning point problems referred to above are widely studied in the
literature. However, equally important for their applications in fluid dynamics and biology
are problems in which the coefficient of the highest derivatives are functions of the form
g(x,e). These problems have received little attention from the research community. Liseikin
[52] considered the case g(z,&) = —(¢ + px)? for 8 > 1 and studied the problem for p = 0
and p = 1. In ([51], pp. 106-111) he derived bounds on the solution and its derivatives for
the case g(z,e) = —(e + x)? for some prescribed values of 3. Additionally, for § = 1 (see
pp. 256-262), he designed a numerical method and analysed its convergence. In real life, the
case where p = 1 and 8 = 1 describes filtration of a liquid through a neighbourhood about
a circular orifice or radius r = ¢ [52, 77]. And when p = 1 and = 2, the model describes
a steady diffusive-drift motion [52, 93]. For the best of our knowledge, no other works is

recorded in the literature.

In this chapter, we consider the case g(x,¢) = € + 2%, Thus, the aim of this chapter is to

study the problem

Lu = (e+2°)u" +a(z)v — b(z)u= f(r),r€[-1,1]; (4.1.3)
u(=1) =, u(l) =7, (4.1.4)
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with the assumptions

(i) a(0) =0, a'(0) > 0,
(i1) b(z) > by >0, =z€ [—1,1], (4.1.5)
(Z“) ‘a,( )| > < )|> S [_171]a

(1) guarantees the existence of the turning point, (ii) indicates that the problem has only
one solution and satisfies the minimum principle, and (¢i¢) implies that zero is the unique
turning point in [—1, 1]. These assumptions guarantee an interior layer at z = 0.

One interesting aspect about problem (4.1.3)-(4.1.4) is the fact that when one sets ¢ = 0,
the order of the underlying equation does not reduce as it is the case in classical singularly
perturbed problems and in particular for problem (4.1.1)-(4.1.2).

We will start by deriving bounds on the solution and its derivatives in section 4.2. Then
in section 4.3, we will construct a fitted operator finite difference method (FOFDM). Section
4.4 will be concerned with convergence analysis of the proposed numerical method. We will
show that the method is first order accurate, uniformly with respect to €. This accuracy
will be improved upon to second order by postprocessing the FOFDM through Richardson
extrapolation in section 4.5. Results on numerical experiments to confirm the theoretical
findings shall be presented in section 4.6. Section 4.7 will be devoted to some concluding

remarks .

4.2 Qualitative results

This section deals with continuous bounds which are later on used in section 4.4 for the
convergence analysis of the FOFDM.

We note that the operator L verifies continuous minimum principle below.

Lemma 4.2.1. Given ¢ a smooth function where ¥(—1) > 0, ¥(1) > 0 and Ly)(z) < 0
Vae(—1,1). Then¢(z) >0,V e [-1,1].
Proof. The proof of this Lemma is by contradiction. Consider z* € [—1,1] and

¥(z*) = min Y(z) < 0. We have z* ¢ {—1,1}, ¢/(2*) = 0 and ¢"(z*) > 0. Then

z€[—1,1]
Lip(x*) := (e +2)y"(@") + a(a™)¢(z7) — b(z")p(z") >0,
leading to a contradiction. Meaning that i (z*) > 0 consequently ¥ (x) > 0, Vx € [—1,1].

Lemma 4.2.2. Consider u(z) the solution of (1.1)-(1.2). It follows that

u(z) || < C (5" (1] + mas (1, Ira) ¥ € [-1,1],
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the notation ||.|| stands for the maximum norm, and by a positive real number, as specified

in the introduction above.

Proof. Given the comparison function
I () = 0g [ fI] + max (|7, [el) £ ul@),

where by, is a positive number such that b(x) > by > 0 to ensure the uniqueness of the
solution to the problem (4.1.3)-(4.1.4), v3 = u(—1) and v, = u(1).
We have I15(—1) > 0, II*(1) > 0, and

b(x
£11%(r) = =) — b e () + L) < 0
which in virtue of Lemma 4.2.1 above, implies that
IM*(z) > 0,Vr € [-1,1].

This ends the proof.

The following Lemma focuses on the Inverse Monotonicity.

Lemma 4.2.3. [51] Let F(z,u,v') = a(x)u' —b(x)u— f(x) be a smooth function in [—1,1] x
R?, where a(x),b(x), f(x) are functions as described in (4.1.3)-(4.1.4). The problem (4.1.3)-
(4.1.4) is said to be inverse monotone for F(z,u,u') € C*((—1,1))NC ([—1,1]) if one of the

following conditions imposed on F' is satisfied:

(1) F(x,u,u’) is strictly increasing in u, i.e., F(x,uy, z) < F(x,us,2) if uy < ug,

(2) F(x,u,u’) is weakly increasing in u and there exists a positive constant C' > 0, such
that |F(z,u,z1) — F(x,u,z1)| < Clz1 — 29|
Proof. See [51] with d(z) = 2% [ =1, Vx € [-1,1].

Throughout this chapter we consider the following partition of Q = [—1,1]:

Qp =[—1,-0), Q¢ =1[-6,0],Qr = (9, 1],where 0 <6 < 1/2, respectively the left side of

the layer region, the layer region and the right side of the layer region. Also, Q¢ = Q5 UQS,
with Q5 = [-4§,0) and Qf = [0, d].

The following Lemmas deal with the appropriates bounds on the derivatives of the solu-
tion to the problem (4.1.3)-(4.1.4), where z is either in Qp, in Q¢ or in Qg.
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Lemma 4.2.4. Let u(z) be the solution to the problem (4.1.3)-(4.1.4), we have
)| < C, Vo € Q UQR,
where C' is a positive real number, independent of the singular perturbation € but depending

on 9.

Proof. This Lemma is the immediate consequence of Theorem 4.2.3 for the inverse mono-
tonicity with C' = M as specified in [51]:
Vo € Qg, Flz,—M,u] < Flz,u,v] < Flx, M,u'] leading to —M < u(z) < M.

This completes the proof. Similarly, we can prove this Lemma for x € €.

In the Lemma 4.2.5 below, we discuss the bounds on the solution of the problem (4.1.3)-
(4.1.4) and its derivatives in the layer region. Thereupon, we follow Liseikin [51] work to
adapt it to our problem. In this Lemma, the convection coefficient at a specific point g is

given by a(zy) = a depending on whether zy € Qf or z, € Q.

Lemma 4.2.5. [51] Consider u(x) the solution to (4.1.3)-(4.1.4). Then, it follows that
1) for x € QF and xg € QF such that a(zg) = a >0, j =0,1,2,3,4; we have
1+ (e+22)7,if0<a<]l,

W) < M ST+ (E+22)7 Nifa=1, (4.2.1)

14 L (e We?)' T if a1

2) For x € Qg, and xg € Qg, a(zg) =a <0, =0,1,2,3,4; and p a whole number such
that a+p > 0,a+p—1 < 0; we have

17 Zfa/<07j§p7

wD (@) < M 1+ (e +a?) 7 ,ifa+p=0,j>p, (4.2.2)

arctan (\/IEE))

1+(6+a§2)7“7j, ifa+p>1,j>p,

where M is a positive constant independent of e.
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Proof.

1) We first prove Lemma 4.2.5 for z € 2}, also we consider z € Qf such that a(zy) = a > 0.

Let u be the solution to (4.1.3)-(4.1.4). From the inverse monotonicity Lemma 4.2.3 above,

we have

(4.2.3)

Also, according to Liseikin [51], there exists a positive constant m such that (4.1.3)-(4.1.4)

and 4.2.3 lead to

depel il ]
‘u(j)(x)‘ <M
el 0<zx <,
=123 4.
Supposed that a > 0. We can rewrite (4.1.3) as follows
a(@ulz)  B(Du(z)H f(=z)

€+ x2 € + x?

U//<.TJ) 1

?

or

: *a(n)u'(n) /95 b(n)u(n) + f(n)
=— | ——=d dn.
hig) /0 Gtz G2 A 0 &4 22 d
This derivative can be expressed by the following formula:

u'(x) = u/(0) (5 fx2>aexp [—01(2)] + g2(2),0 <z < 4,
where )
(@) = /0 £+ nan’

and the integration by parts leads to

g (z) = aé? arctan (%) + \}g /Ox a'(n) arctan (\%) dn,

with ¢;(0) = 0, since a(0) = 0. We also have

92(2) = (e +2) [ muln) + £ (+ %) explgn(n) — ga(@)]dn.

From (4.2.4) with a > 0, we have

lg;(z)] < M, j=1,2; 0 <z <.

(4.2.4)

(4.2.5)
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Applying triangular inequalities, (4.2.5) leads to

[w'(z)] <

+ |g2(2)],

W(0) (=) e [-gn(@)
@) < MO () + M.
()] < M 1+ o))

6 a
Hx?) },0<x§5. (4.2.6)

Considering 0 < a < 1, 0 < € << 1, and a positive constant m, with x = m such that
(4.2.4) and (4.2.5) lead to

6 a
(0 ( > M,
O (=) <
or T
|u’(0)|§M<6+m> < Mo
3

Thus (4.2.6) leads to
W)l < M[1+ave (4297,

giving
|u’(:r;)|§M[1+(5+x2)a], O<a<l1l 0<a<0é.

Also, from (4.1.3) we have the following
ey — B al@l(e) e landte) = ol @) ¢ Vaae) + 1@y

€+ z° & €+ x? ’
or
2 b b 1
u”(x):_/ 27 + a(n) n+/ ) + b(n)u ()2+ (n)U(n)Jrf(n)dn_
0 €+’ e+
This derivative can also be expressed by the following formula:
u’(z) = u"(0) ( € >a+1 exp [—gs(z)] + g4(2),0 <z <0 (4.2.8)
£ + .CC2 3 4 ) - — 9 L.
where %0 + al)
v len+an
= s,
9a(7) /o e+ n? "

and the integration by parts leads to
2 x 2 !
o) = P wtan (2 [ i ()
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with g3(0) = 0, since a(0) = 0. We also have

T

ga(x) = (e +2?)~*! /O [—a'(n)u' () + b(n)u () + ' (n)u(n)

+/(m)] (2 +n?)" explgs(n) — gs(@)]dn.
From (4.2.4) with a > 0, we have

lgs(x)] < M, |ga(z)| < M 0 <z <0

The triangular inequality applied to (4.2.8) leads to

n 1 € e
@) < [ 0) (=) exp =g (@) + ln @),
n " € o
W @] < MO (5 )+ M,
c a+1
" < " < | 2.
()] < M 1+|u(0)](6+x2) 0<z<6 (4.2.9)

Also, let us consider 0 < a < 1, 0 < & << 1, and m’ a positive constant, with x = m’
such that (4.2.4) and (4.2.8) lead to

2\ o+l
ie., |u"(0)| < M (5 L ) < Me ot
Thus from (4.2.11) it follows that
[u"(z)| < M [1 + gm0 lgot! (8 + 1;2)(11] :
leading to
—a—1
W) < M |1+ (e +2° ,0<a<1 0<x<o.
|

Thereafter, from (4.1.3) and (4.2.3), we come to the following result for 0 < a < 1,
0<xz <o,

)—a+1—j

u¥(z)| SM{H(HQ:Q L 0<e<<1,j=1234. (4.2.10)

Lemma 4.2.5 is fulfilled for 0 < a < 1.
If a = 1, the integration of (4.2.5) from 0 to ¢ leads to

/05 u'(n)dn = /06 u'(0) L 502] exp [—g1(n)] dn + /05 g2(n)dn, 0 <z < 4.
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Integrating by parts leads to

s, =0 = " actan () explno)
+/ arctan (:/75)“6/ ) exp[—g1(n)]dn] +/ g2(n)dn,
ords, — Ay = arcta <\§E> ex

%ld

—/ arctan (
0

>2n+a m(e +n*)~" exp[—g1(n)]dn] +/gz dn.

We know that
1)

arctan <\/E> exp[—g1(0)] — /06 arctan (\%) [2n + 1](e + ) exp[—g1(n)]dn| < M,
then,
Ve lu'(0)] < M,
meaning
[u'(0) < Me==,

and (4.2.6) leads to
W/ (z) < M1+ (+2%)7"],0<2 <5, 0<e<< 1, a=1

Thereafter, after differentiating (4.1.3) and using (4.2.3), we come to the following result
witha=1land 0 <z <§

‘ G)( \<M{1+(e+x2)_j], 0<e<<l1,j=1234. (4.2.11)

For a > 1, (4.2.4) into (4.2.5) and using triangular inequality; we get the following

|u'<x>|gMe-1[ ° ]+M,
£

xr2

meaning
o/ (@) < M 14" (e +2%)77]

and using (4.1.3), we come to the same derivative as specified in (4.2.8)

€
€ + x2

v (z) = u"(0) < >a+1 exp [—g1(2)] + g2(x),0 <z < 4, (4.2.12)
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and the triangular inequality of (4.2.12) in connection with (4.1.3) and (4.2.3) leads to

@) < M) (—=)" + M
— M €+$2 7

or

€ a+1
u"(z)| < Me™? + M,
€+ x2

meaning that
—a—1
W@ < M[14ee (e4+at)

or

@) < M 1et (e 4a?)

Thereafter from (4.1.3) and (4.2.3) we conclude that

uP (@) < M 14 e+ a?)77]  0<a <8, 0<e<<la>1,j=1234,

(4.2.13)
which ends the proof for x € QF and a > 0.
2) Consider x € Qg = [=0,0], and suppose there exists a constant zo € Q0 such that
a(xg) = a <0.
Then, solving (4.1.3) - (4.1.4) with respect to u'(x) leads to
u'(z) = u'(z0) exp(v(x)) + / > + " + () exp [¥(n)] dn, (4.2.14)

u'(x) = o' (xo) exp(¢(x)) + (¢ +2%) 7P /I[b(n)U(n) + f)l(e + )P~ exp [¥(n)] dn, (4.2.15)

x0

with ¢ (z) given by

It is clear that
[Pp(@)| <M, -6 <z2<0; 0<e<<1.

Given zp € [—9,0], using (4.2.4), |u'(zo)| < M, and applying triangular inequality, we come

i anctan (2.
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This proves Lemma 4.2.5 for j = 1,a(0) =a =0,p = 0.
From (4.1.3) - (4.1.4), (4.2.7), (4.2.4) and for j = 2,a(0) = a = 0,p = 0 ; we can easily show
that

|u"(z)| < M [1 + (¢ + 2*) "' arctan <5§>1 :

From (4.1.3) and (4.2.4), we come to the following result, with a +p=0,j > p

‘u(j)(x)‘ <M

L 0<e<<1,j=1,234  (42.16)

1—j—
1+ (6 + x2> 7" arctan <\j§>

Now, let z € [-6,0], 0 < e << 1, p > l,a(x) < 0, ms be a positive constant given by
—6 <ms3 <z <0, such that

€+772
Eibnl?

w(x)g—m31n< ),—(5§m3§77§x§0.

It follows that

g+ 22\
<M —0 < <n<zx<0.
wlv@] <M (S15) o smsy i

Using (4.2.4) and letting xg = mg; (4.2.14) leads to

' (2)] < M,—§ <m3 <z <0;

which gives the proof for j =1 < p,a(z) = a < 0, also, using (4.2.4) and letting zo = ms,

we can easily show that
W/ (x)| <M, -6 <ms <x<0,j=2<pa<0.
Form (4.1.3) - (4.1.4); we conclude that
‘u(j)(x)‘ <M,-6<z<0,j<palz)=a<0, j=1234. (4.2.17)

Finally, let x € [-6,0],0 < ¢ << 1,a(z) = a < 0. We can defined a formula for the first
derivative of the problem (4.1.3) - (4.1.4) similar to (4.2.5) as follows

€
€ + x2

u'(z) = u/'(0) ( )aH exp [—g1(x)] + g2(z), —0 <2 <0, (4.2.18)

with g; and go as specified in (4.2.5).

Applying triangular inequality and following the same process as (4.2.5), we get

|u/(2)] §M{1+(5+x2)_“_1} ,—0<x<0,j=1,a(x)=a<0.
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We also defined the formula of the second derivative in connection with (4.2.8) as

€
€+ 2

u"(z) = u"(0) ( >a+2 exp [—g5(x)] + go(x), —0 < x <0, (4.2.19)

where g5 and gg are obtained after solving the differentiation of the equation (4.1.3) with

respect to z. In the same manner, applying triangular inequality, we come to the following:
[u"(z)| < M [1 + (e + xQ)’“’z} ,—0<2<0,j=2a(x)=a<0.
Thereafter, from (4.1.3) - (4.1.4); we get

—a—j

’uo)(x)’ <M (a - 1,2) e 1 < 0, a( 7T D T2 4 (4.2.20)

This complete the proof of Lemma 4.2.5 for = € () and a(z) < 0.

The next section describes the method used to solve the problem (4.1.3)-(4.1.4).

4.3 Construction of the FOFDM

Let n be a positive and even integer and €2, the partition on [—1, 1] given by: zo = —1;z, =

zo+jh;g=1...n=1h=%; —ojq, %, =L

The dicritization of (4.1.3)-(4.1.4) on Q,, can be given by

(e + 22)0°U; + d;D~U; — b;U; = fj,
j:071727"' >g—1?

(8 + ZE?)(;QUJ + CLNjD+Uj — Z;JU] = f~j,
J=45,5+L,5+2, n—1,
Upo=m, Un =12, (4.3.2)
with
pu Uizl gy U =Up o Ui =205+ Uj
J h ) ] h ) i 952 .
and
h(s—&-a:?)

7 |exp (;ﬁ;) - 1] , §=0,1,2,...,0 — 1,
2 _ (4.3.3)

hle+a?) djh
& (1 — exp (‘ng)
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We also use the following convention.

aj:aij;j_lforj:O,l,Q,...,Z—l,
d~:mforj:ﬁE+1,ﬁ—|—2,...,n—1, (4.3.4)
J 2 272 2

bbb - a . 4

The equation (4.3.1) can be rewritten as

T;Uj_l +T§Uj ol T;rUj-i-l — fj; ] = 07 1727 04 % i 1’

(4.3.5)
T;Uj_1+T]C-Uj+T;_Uj+1:.f~j, j:g,%+1,%+2,,n—1
with
_ eta? g —2(e+23) 4@ - e+z3 | n
r.=— —’;TC‘:A—iN —|—'—b],7’+: =, J,j:O,l,...,—‘ i 17
g MU R 1A 2
(4.3.6)
e+a3 —2(e+2?) G - e+r? q nn
=L == T = 41 . n—1
J (b? J JQ J ? h 279

The fitted operator finite difference method (FOFDM) (4.3.5) - (4.3.2) satisfies the following

lemmas:

Lemma 4.3.1. (Discrete minimum principle) . Given a mesh function & with & > 0,
& >0 and L"E; <0, Vj =1(1)n — 1, it follows that & > 0, Vj = 0(1)n.

Proof. The proof of this Lemma is by contradiction.
Consider k such that § = ming<j<,§; and & < 0. It is clear that k& # 0,n., &1 — & = 0,
and & — &,_1 < 0. Then

(8 + I%)éQ&C + akD_fk — bkik > 0, ap < O, 1<k< n/2 — 1,
L = —bi&, > 0,k = 771/27 Apj2 = 0, (437)
(8+$%)52€k +akD+§k —bi&e >0, ap >0, n/2+ 1<k<n-1.

We have L", > 0, 1 < k <n—1, leading to a contradiction. Thereupon §; > 0,1 < 5 <n.

We use this minimum principle to prove the following Lemma
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Lemma 4.3.2. (Uniform stability estimate) Consider Z; a mesh function where Zy = Z, =
0. We have

1
|Z:| < e Jax | \L"Z;|, for 0 <i<n,

with b; > by > 0, to ensure the uniqueness of the solution to the problem (4.3.1) - (4.3.2).

Proof. Consider two comparison functions Y;*

1
Vit =— max |L"Z;|+Z;, for 0<i<n,
‘ by 1<j<n—1
with b; > by > 0, to guarantee the uniqueness of the solution to (4.3.1) - (4.3.2). We have
Y5t >0, YF > 0. And

=0; .
LEYE = et 083" Z it Dol i
by 1<i<n-1

For 0 <i <mn,—b;/(by) < —1.

We also have L"Y;jE < 0. Lemma 4.3.1 leads to ¥; < 0,V 0 < i < n which completes the
proof.

Section 4.4 below is devoted to convergence analysis of the FOFDM.

4.4 Convergence analysis of the FOFDM

In this section, we focus on the convergence analysis of the FOFDM developed in section 3.
The analysis focuses on the left part of the interval, viz [—1,0), and on the right part [0, 1]

we can do it similarly. Consider the truncation error on the interval [-1, 0), given by:
Ln(UJ — Uj) = LnU] — Lnt,

. £ + x? a; -
= fi— [J(Uﬁl = 2uj + i) + 5 (U — ) = bjuj] ,

J

1 1
= 3 {(5 + x?)ugfﬂ + aj+1u;-+1 — bj+1uj+1} + g[(é + xz)u}’ + aju;- — bju,]
1
+3 e+ aufy + aauiy = biau]
£+ a2 a, -
- [ 5 (g = 20+ wja) + S (g — ) — bj“j] :
j

To develop the truncation error above, we consider fj = (fj+1 + f; + fi=1)/3 as given in

(4.3.4); the expression of a;, Ej as suggested in (4.3.4), the Taylor expansions of w;41, u;j_;
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Aty @j-1, D1, bjo, whpy, wh oy, ufy g, uf ;) and the truncated Taylor expansion of 2 7 up to

order four, gives

L (Uj —u;) =

B (6) B (6,) 1 () 1 ()
[ T R - R O ]uj

ha' h*a]  hlaj + htat™(&,) + hta™) (579‘) htalt) (51%')
J 6 6 72 72 24

R R (5%)] y

3 9 72 72 7
= lhaj Th?d, - hial - Th*all . hPal(&,)  ha™) (&)
s 6 4 36 3 72
_h5a(iv) (£2j) - h5a(iv)<£7j) N h5a(z’v) (513j) B h2bj 3 h4b9/
‘72 '72 48 3 6
_h6b(w)(£4j) N th(“’)(fgj) i
144 144 1
lhzaj | | hd) | h'af i Wl hSa™ (&) ) (&)
6 6 12 36 144 144
hSal®)(€13,)  h3b; = h, -~ hob — Sy R 7B (&g y
144 18 18 36 108 432 ]
- (a,hQ,h3,"' ,h7,aj,a;-,-~ b],b;,--- )u(zv)<£*]) (4.4.8)

with x a function of its arguments and the &’s lie in (z;_1,2;41). The coefficients of

/

= , u(®) (¢+;) can be bounded by a constant.

Equation (4.4.8) above can be rewritten as follows
L™ (U; —uj) = Mih + Ry(z;), ¥j = 1(1)= — 1, (4.4.9)

where

(_bgm) (§4j) p(iv) (&aj) . p(iv) 5151) ) p(iv) (&5]_)) uj]

72 72 72 72
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+ht

(e

e [6)_a ) ale) o) afen))
36 )J

a(™) (§2j) a®) (f@) a(™) (5133) b; y b’»” ;’ a;’ "
o T 24 o R Tk

+h°

3 72 72 72 48
Y bgw) (f4j)_b§-w) (59]-) "y ag»w) (fzj)+a§w (57]-) CLZ (fl:g)_ﬂ o
144 144 )Y 144 144 144 108/
o h7 bg'iv) (ng)u/(/
ey
k(e B8 W T ag dl, - al™ by b B uf) ()
or
n
L (U — w;) = O(h), ¥j = 1(1)5 — L,
leading to

(U =)l < Oh Wi = 1(1)5 = 1.

Similarly, we have
15U~ ) [ OB, = B 1

From Lemma 4.3.2 above, we come to the following main result of this work:

Theorem 4.4.1. Consider u the solution of (4.1.3)-(4.1.4) and U the numerical solution ap-
proximation of u obtained via the FOFDM (4.3.1)-(4.3.2) then there ezist a positive constant
C' independent of € and h such that

sup max |u; — U;| < Ch. (4.4.10)

0<e<10<j<n

Remark 4.1: (This remark concerns chaters 2-7).

The theorem above provides the main result of the problem. We notice that, the first
few steps in the proof of this result differ from one chapter to another, depending on the
case studied. Afterwards, they line to the previous chapter(s) for both time in-dependent

and time dependent problems.

Section 4.5 below deals with Richardson extrapolation as a technique used to improve

the accuracy and the order of convergence of the estimates (4.4.10) above.
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4.5 Richardson extrapolation on the FOFDM

Richardson extrapolation is the acceleration technique used to improve the accuracy and the
order of convergence of the fitted operator finite difference method designed. It is based on
linear combination of k solutions, k > 0; corresponding to different and nested meshes.

Let us rewrite (4.4.9) as follows

L™ (U; — uj) = Myh + Myh? + R, (), (4.5.1)
where
My = —aju; + O;—Ju;-’,

—al 2, Ty —Talers i A
V-3 25 gt 1}y ¥ miE \ iz
. (6 3>u9+<6+36 3>uy+6“gv

—a a@l? —a b b
Rn(xj) = h3 [_]u/, e —]U;/ 8 <T] h I -t A) u;//‘|

6 {Fl 4 18 18
_pl) ) B (&) b (g5) 0@ (g,
. ( ]72<4)_ 7<29)+ 7(215>+ 7(215>>“j]
(iv) (i) (i)
+h4 (a 72&23‘) " a 7(257]-) — a 2(fl3j) b“) u; - b/(/ ;/ Cfgu;//]

+h°

b (§4j) b 59]
O

" [(a“‘”) ) ) () o) o, )

3 72 72 72 48

+h0 [( bgw) ( 41) _b§'iv) (5%)) '+ (ag'w) ( 2j) +a§iv) <€7J') _agi”) (£I3j ) — bé/l) u”’]

144 144 J 144 144 144 108) 7
+h7 b§lv) (§9j> u/,”
432
+/{(5,h3,h4,---,h7,aj,a;.,---, Ew b b/ ,b§v)’ o, (W)(g*a))'

We keep r, ’s and wuy, uj, - - ,u(i”)(g*j) the same as the ones described in (4.4.8). To

start, consider us, the mesh obtained by bisecting each mesh interval in pu,, i.e.,

Hon = {ZZ’Z}Wlth .1_70 = —17 i’n =1 and .Q_Z'j — i'j—l = ;L = h/2, j = 1,2, ,277,
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Consider U; the numerical solution of (4.1.3)-(4.1.4) on jiy,. Using U; into the the equation
(4.5.1) leads to

L (U; = ;) = Myh + Moh? + Ron(;),1 < j < 2n — 1. (4.5.2)

The numerical solution ;, remains the same as u.
After multiplying (4.5.2) by 2, we get

21" (U; — 1) = 2Myh + 2Mah* + 2R (%), 1 < j < 2n — 1, (4.5.3)
meaning

L™ (205 = 2u;). = 2Ma B 2M6R2 § 2Ron(2),1 < § < 2n.= 1. (4.5.4)

Subtracting (4.5.4) from (4.5.1) yields
Myh?

L (u; — (20, - Uy)) = + R, — 2Ry (%),1 < j <2n—1, (4.5.5)

or
L (u; = (20; = U;)) = O3, 1 < j < 2n =1,

Let
Ujext = 2U] - U]

The numerical solution U je“”t above is another numerical approximation of u;.

Using Lemma 4.3.2, we come to the following result.

Theorem 4.5.1. Consider U™ the numerical solution of (4.1.3)-(4.1.4) obtained via the
Richardson extrapolation based on FOFDM (4.3.1)-(4.3.2). Then there ezists a positive con-
stant M independent of € and h such that

< MR (4.5.6)

sup max ‘u]— — Ut
; J
0<e<1 1<7<2n

Section 4.6 below deals with two numerical examples to confirm its accuracy and robust-
ness of the scheme.

4.6 Numerical examples

In this section we deal with numerical results obtained in the integration of some problems
of type (4.1.3)- (4.1.4).
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Example 4.6.1. Consider the following singularly perturbed turning point problem

(e + )" + 220 — 2u = 22
u(—1)=u(l) =1

This problem has an interior layer of width O(e) near x = 0. The exact solution is

u(z) = —i (x ¢ arctan (%) —I—e) (=3+¢) N J;j N
/€ arctan (%) +e 4 4

Y

Example 4.6.2. Consider the following singularly perturbed turning point problem

(e+a*)u" +au —u=1+a?
w1y =p (1)~ =-1

This problem has an interior layer of width O(g) near z = 0. And the exact solution is

given by
1vVaZ+e(2e —5) 1 2
_ L v e )+-x2—1+-€

AN STV E 3 3

The formula of the maximum errors at all mesh points and the numerical rates of convergence

before extrapolation are given by

J Dt 3 o%?é% lu;— Uj| and. 1 = 7e .:=1085.(€n, /€20, ), k = 1,2, ...

where €, stands for E. ,. The calculation of E, is as follows E,, = 5232(1 E.,.

Also for a fixed mesh, the maximum nodal errors remain constant for small values of &
(see tables 4.1 and 4.5). Notice, the results in tables 4.3 and 4.7 show that the method we
derived is first order convergent.

Lastly, the computation of the maximum errors at all mesh points and the numerical
rates of convergence after extrapolation also requires the following formulas

EZ) = max |u; — Us™| and Ry = R.j, := log, (Ei“t/Eext) k=1,2,..

g,n OSJSQH k 27‘Lk

Where Ei** stands for E. o,
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Table 4.1: Maximum errors for Example 4.6.1 (before extrapolation)

3

n =16

n =32

n = 64 n =128

n = 256

n =512

102
10-*
10—10
10—11

10—16

3.57TE-02
4.20E-02
4.31E-02
4.31E-02

4.31E-02

1.91E-02
2.27E-02
2.27E-02
2.27E-02

2.27E-02

9.76E-03 4.94E-03
1.16E-02  5.84E-03
1.17E-02  5.90E-03
1.17E-02  5.90E-03

1.17E-02  5.90E-03

2.48E-03
2.93E-03
2.96E-03
2.96E-03

2.96E-03

1.24E-03
1.47E-03
1.49E-03
1.49E-03

1.49E-03

Table 4.2: Maximum errors for Example 4.6.1 (after extrapolation)

€

n =16

(L

n =64 n =128

n = 256

n =512

1072
1074
10—10
10711

10—16

9.95E-03
2.57E-03
2.22E-03
2.22E-03

2.22E-03

2.86E-03
4.30E-03
5.63E-04
5.63E-04

5.63E-04

5.09E-04 9.75E-05
3.23E-03 5.78E-04
1.48E-04 3.79E-05
1.48E-04 3.79E-05

1.48E-04 3.79E-05

2.07E-05
3.89E-04
9.62E-06
9.62E-06

9.62E-06

4.73E-06
6.48E-05
4.45E-06
2.42E-06

2.42E-06

Table 4.3: Rates of convergence for Example

128, 256, 512)

4.6.1 (before extrapolation, ny

3

1

T2

T3

T4

s

1072
10-4
10—10
10711

1071

0.91
0.89
0.92
0.92

0.92

0.97
0.97
0.96
0.96

0.96

0.98
0.99
0.99
0.99

0.99

0.99
0.99
0.99
0.99

0.99

1.00
1.00
1.00
1.00

1.00

= 16, 32, 64,

Table 4.4: Rates of convergence for Example 4.6.1 (after extrapolation, n, = 16, 32, 64, 128,

256, 512)

1

T2

T3

T4

s

1072
1074
10710
10711

10716

1.80
-0.74
1.98
1.98

1.98

2.49
0.41
1.93
1.93

1.93

2.38
2.48
1.96
1.96

1.96

2.24
0.57
1.98
1.98

1.98

2.13
2.59
1.11
1.99

1.99
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Remark 4.2: We notice a notable deviation of computed rates of convergence for
Richardson extrapolation from the theoretical one for certains values of € and n. This is
due to the fact that the denominator function computed as part of Richardson extrapolation
algorithms for a specific value of n is not similar to the one obtained by the algorithm
before extrapolation for 2n. This is one of the issues researchers have encountered as far as

Richardson extrapolation (see e.g. [15, 82, 91]).
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Table 4.5: Maximum errors for Example 4.6.2 (before extrapolation)

€ n =16 n =32 n = 64 n =128 n = 256 n =512
1072 | 5.80E-02 3.16E-02 1.64E-02 8.33E-03 4.20E-03 2.10E-03
1074 | 8.42E-02 4.62E-02 2.32E-02 1.16E-02 5.86E-03 2.93E-03
107% | 9.09E-02 4.76E-02 2.50E-02 1.28E-02 6.39E-03 3.19E-03
10~ | 9.25E-02 4.93E-02 2.54E-02 1.29E-02 6.47E-03 3.25E-03
10716 | 9.25E-02 4.93E-02 2.54E-02 1.29E-02 6.47E-03 3.25E-03

Table 4.6: Maximum errors for Example 4.6.2 (after extrapolation)

€ n =16 n =32 n = 64 20— 200 1= 512
1072 | 2.41E-02 4.89E-03 9.21E-04 1.93E-04 4.36E-05 1.03E-05
104 | 1.07E-02 1.47E-02 3.54E-03 2.68E-03 6.69E-04 1.07E-04
1076 | 5.67E-03 1.50E-03 1.31E-03 1.58E-03 1.64E-03 9.13E-04
107! | 6.02E-03 1.52E-03 3.86E-04 9.77E-05 2.46E-05 6.17E-06
10716 | 6.03E-03 1.52E-03 3.86E-04 9.77E-05 2.46E-05 6.17E-06

Table 4.7: Rates of convergence for Example 4.6.2 (before extrapolation, ny,

128, 256, 512)

3

1

T2

T3

T4

s

1072
10-4
106
10711

10—16

0.88
0.86
0.93
0.91

0.91

0.95
0.99
0.93
0.96

0.96

0.98
1.00
0.97
0.98

0.98

0.99
0.99
1.00
0.99

0.99

1.00
1.00
1.00
0.99

1.00

= 16, 32, 64,

Table 4.8: Rates of convergence for Example 4.6.2 (after extrapolation, n, = 16, 32, 64, 128,

256, 512)
e 71 T2 T3 T4 s
1072 | 2.30 241 226 214 2.08
107% | -046 2.05 0.40 2.00 2.64
106 | 1.92 020 -0.27 -0.05 0.85
1071 | 1.99 1.97 1.98 199 1.99
10716 | 1.99 1.97 1.98 199 1.99
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4.7 Summary

In this chapter we considered a class of singularly perturbed turning point problems in which
the underlying differential equation involves a quadratic coefficient function which multiplies
the highest derivative of the unknown function. The study was focussed on the case where
the turning point gives rise to an interior layer.

We first established bounds on the solution and its derivatives. Next, we proposed a fitted
operator finite difference method to solve this class of problems. We proved that the method
is uniformly convergent of order one with respect to the perturbation parameter. We used
Richardson extrapolation to improve the accuracy of the proposed method and achieved
uniform convergence of order two. The theoretical results were supported by simulations
conducted on two test examples.

Future work in this direction involve designing similar methods to two dimensional prob-

lems perhaps with time dependency.
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Chapter 5

A discretization of turning-point

parabolic problems with a quadratic

diffusion coeflicient

We study a family of time-dependent convection-diffusion problems whose solution displays

an interior layer. The coefficient of the second derivative term in the differential equation

is the quadratic function € + 22, where ¢ is a perturbation parameter. We establish bounds

on the solution and its derivatives. Then, we construct a numerical scheme which consists

of an Euler time-discretization followed by a fitted operator finite difference method for the

space variable. Through a rigorous error analysis, we show that the scheme is uniformly

convergent with respect to the perturbation parameter €. Furthermore, we use Richardson

extrapolation to improve the accuracy of the proposed method. To illustrate the theoretical

results, we implement the proposed method on some numerical examples.

5.1 Introduction
Consider the family of time dependent singularly perturbed problems
Lu:=euz,+a(x, t)u, — bz, )u—d(z, t)u,= f(x,t), (z,t) € D,

with
D=Qx(0,T], 2= (-1,1),
and

u(_lat) =7, U(Lt) = ’727“(3770) = UO(x)>
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where 71 and 75 are given real numbers, 0 < e < 1,t € [0,T], a(x,t), b(z,t), d(x,t), f(z,1),
and ug(x) are sufficiently smooth functions to ensure the smoothness of the solution. We
impose the condition b(x,t) > by > 0,V (2,t) € D to ensure that the problem (5.1.1)-(5.1.2)

satifies a minimum principle and guarantees the uniqueness of the solution [59].

Problems such as (5.1.1)-(5.1.2) occur in many domain of science and engineering, in-
cluding control system analysis and design, fluid dynamics, non linear mechanic, jump phe-
nomena in electrical circuits, electrical networks, power systems, reactor systems, chemical
kinetics, diffusion processes, population biology models, flight dynamic low thrust (aircraft)
and high thrust (missile), jet engine control, missile guidance and energy management (see

e.g [84] and the references therein).

When the perturbation parameter € becomes very small, the solution to the problem
(5.1.1)-(5.1.2) presents a rapid change in narrow regions known as boundary or interior
layer(s). The behavior of the convection and reaction coefficients throughout the domain
determine the location and the number of these layers. Indeed, if a(z,t) > 0 or a(z,t) <0,
Y (z,t) € D, the solution of (5.1.1)-(5.1.2) presents a boundary layer respectively near
r=—lornearz =1 Vtel0,T]. Ifa(zx,t) =0,V (z,t) € D, then the solution of (5.1.1)
presents two-boundary layers (see e.g [24, 29, 49, 54, 60]).

However, if there exist a; € Q such that a(ay,t) = 0 and a(—1,t)a(1,t) # 0,V ¢ € [0,T],
then oy, i = 1,2,...,r are called turning point(s) of the problems (5.1.1). These turning
points give rise to either interior layer(s) or twin boundary layers. For more information
on turning point problems leading to interior layer(s) or twin boundary laters, interested
readers may consult for instance [10, 17, 19, 23, 30, 31, 44, 64, 65, 80, 70]. Interior layer(s)
may also originate from the non-smooth coefficient functions or discontinuous data. (see e.g.
[4, 11, 13, 26, 27, 42]).

Turning-point and non turning-point time dependent singularly perturbed problems are
widely studied in the literature. However, their applications in fluid dynamics and biology
are problems in which the highest derivatives are affected by functions depending on the
variable x and the perturbation parameter €. Nevertheless, little attention has been given
to these problems. Liseikin [51] (pp. 106-111 and pp. 256-262) and [52] considered the case
where the coefficient of the highest derivative has the form g(z,¢) = —(¢ + px)? for g > 1
and studied the problem for p = 0 and p = 1 and established bounds on the solution and its
derivatives in each case. Additionally, in [51] he presented a numerical method and analysed
its convergence properties, however he did not validate his theoretical findings via numerical

experiments.

The application of these problems for p = 1 and f = 1 appears in the description

75
http://etd.uwc.ac.za/



Chapter 5: A discretization of turning-point parabolic problems with a
quadratic diffusion coefficient

of filtration of a liquid through a neighbourhood about a circular orifice or radius r = ¢
[52, 77]. For p =1 and 8 = 2, they describe a steady diffusive-drift motion [52, 93].

To the best of our knowledge, all the works above have considered problems with a
constant coefficient (viz £) multiplying the highest derivative terms, except the works of
Liseikin. In the present work, we consider the coefficient functions of the form g(x,¢) = e+a?
and whose solution exhibits an interior layer. It is worth noting that in (5.1.1)-(5.1.2) the
order of the reduced equation (when £ = 0) is lowered to one, unlike what happens when
the diffusion coefficient is € + 22 for which case the order remains unchanged.

To be more precise, we consider the singularly perturbed parabolic problems (SPP)

Lu = (e + 8y Ta(x, )ty ="b(z; yu=d(z, tyu;="f(z,); (x,t)e D. (5.1.3)

u(=1,1).= v, w(l,t) =52,u(z,0).= ug(x). (5.1.4)

We assume that:

(4) a{0,2) =0, a.(0,t) > 0,t € 0,7,

() |ag(z,t)| > =@ (2 4) e D,

(i17) az?Otz -0 etel0,T], (5.1.5)
(iv) b(w.#) = by >0, (x.t) € D,

where (i) ensures the existence of the turning point, (i7) implies that zero is the only turning
point in Q, V ¢t € [0,T], (iii) confirms that the interior layer of the solution wu(z,t) occurs
around the point (0,t), V¢t € [0,77], (iv) guarantees the uniqueness of the solution and also
confirms that the problem (5.1.3)-(5.1.4) satisfies a minimum principle.

To address the interior layer problem, we aim to construct and analyse a fitted operator
finite difference method based on modeling rules of Mickens [57] in conjunction with the
implicit Euler method. We then show that the scheme is first order uniformly convergent in
both space and time variables with respect to the perturbation parameter e. We also apply
Richardson extrapolation (see [32, 65, 66, 67, 68]), to improve the accuracy and the order of
convergence of the scheme.

The rest of the chapter is structured as follows. In section 5.2 we present some qualitative
results on the bounds of the solution and its derivatives at every time level ¢ in [0, T'] following
[1, 9, 20]. Section 5.3 is devoted to the construction of the method. In section 5.4, we conduct
an error analysis of the proposed scheme. Section 5.5 deals with Richardson extrapolation.
To confirm the theoretical findings of the proposed scheme, we carry out some numerical

experiments in section 5.6. Section 5.7 is devoted to some concluding remarks.
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5.2 Qualitative results

This section deals with a number of qualitative properties of the continuous problem. We
rely on these results in section 5 for the analysis of the maximum error and the rate of
convergence of the problem. Functions f(z,t) and ug(x) are assumed to be smooth and
compatible to secure the continuity and e-uniform bound of the solution of the problem
(5.1.3)-(5.1.4) and its derivatives. We use these conditions to get the appropriate space and
time accuracy when using the maximum norm on D = Q x [0,7], where Q = (—1,1) and

D =Q x(0,77.

Lemma 5.2.1. (Minimum principle) Consider 1 a smooth function with ¥(—1,¢) > 0,
P(1,t) >0,Vt €]0,T] and Lyp(z,t) <0,V (z,t) € D. It follows that ¢(z,t) > 0,V (z,t)

D.

Proof. We prove this Lemma by contradiction.

Given (z*,t*) € D and ¢(z*,t*) = mint(x,t) < 0. It follows that

(x*,t*) # (—1,0); (=1,1); (1,0) or (1,1). From the definition of the minimum principle we
have v, (z*,t*) = 0, (2, t*) = 0 and ¢, (z*,t*) > 0. But

Lp(z*,t") = (e + x*2)¢m(x*,t*) + a(x™ ) (™, ) = b(a™, ) (a", ") + (2", ") > 0.

Leading to a contradiction. Thus ¢(z,t) >0V (x,t) € D.

The above minimum principle is used to proof Lemma 5.2.2 below.

Lemma 5.2.2. (Uniform stability estimate) Given u(x,t) the solution of (5.1.3)-(5.1.4). We
get
lu(z, )] < 051/ (@, 0)]] + max (|l [a]), V(2. t) € D,

the notation ||.|| stands for the maximum norm on D, and the condition b(z,t) > by, >
0,V (x,t) € D unsures the uniqueness of the solution to the problem (5.1.3)-(5.1.4), 4, and

~9 are boundary conditions.

Proof. Given the comparison function
(2, t) = by || f (2, )| + max (||, |e|) £ u(z,t),x € D,

we have

b(x, 1) -

t
LIT*(z,t) = — 2 | f(z,t)]] — b(x,t) max (|n],|y2|) £ Lu(z,t) <0, (x,t) € D.
0

7
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Applying the minimum principle, it comes out that
1% (2,t) >0,V (2,t) € D.

Finally
[[u(z, )] < bg '] f (@, )] + max (], 7)), V(2. 1) € D,

which ends the proof.

Let us consider the partition on Q = [~1, 1] given as by:
Qp =[-1,-6), Qo =[-0,0], Qg = (,1], with 0 < ¢ < 1/2; respectively the left side of
the layer region, central part (or the layer region) and the right side of the layer region. We
also have Q¢ = Qg U Qg, where Qg = [=6,0), Q& = [0,0]. and D = Q x [0, T7.

From the literature, it is known that if u(z, t) is the solution of the problem (5.1.3)-(5.1.4),
then there exists a positive constant C' such that |u(z,t)] < C, V(z,t) € D.

Lemma 5.2.3. Under the above assumption and that of Lemma 5.2.1, the bound on the

derivative of u with respect to t is given by.

lus| < C, ¥ (2,t) € D.

Proof. See [36]

The following Lemma focuses on the Inverse Monotonicity.

Lemma 5.2.4. [51] Let F(z,u,u;) = a(x, t)u,(z,t) — b(x, t)us + d(x, t)u(x,t) — f(x,t) be
a smooth function in ([—1,1] x [0,T]) x R?, where a(z,t),b(x,t),d(z,t) and f(z) are func-
tions described in (5.1.3)-(5.1.4). The problem (5.1.3)-(5.1.4) is said to be inverse monotone
for F(z,u,u,) € C?((—1,1) x [0,T]) N C ([-1,1] x [0,T]) if one of the following conditions
imposed on F' is satisfied:

(1) F(x,u,u,) is strictly increasing in u, i.e., F(x,uq,2) < F(z,us, 2) if uy < us,

(2) F(x,u,u,) is weakly increasing in u and there exists a positive constant C' > 0, such
that |F(z,u, z1) — F(x,u,21)] < Clz1 — 29|
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Proof. See [51] with d(z) = 2% =1, Vz € [-1,1].

The following lemmas deals with the appropriates bounds on the derivatives of the so-
lution to the problem (5.1.3) - (5.1.4) where ¢ € [0,7] and z is either in Qp, in Q¢ or in
Qrg.

Lemma 5.2.5. Let u(z, t) be the solution to (5.1.3)-(5.1.4), we have

J t
‘a“(w.’)i < C, Yo e QUQR, t € [0,T].
oxd

Where C' is a positive real number, free from the singular perturbation ¢ but depending on o

Proof. This Lemma is the immediate consequence of Theorem 5.2.4 for the inverse mono-
tonicity with C'= M as specified in [51],
V(z,t) € Qpx[0,T], Flz,—M,u,| < Flz,u,u,| < Flz, M, u,] leading to —M < u(x,t) < M.

This completes the proof. In the similar way, we can proof this Lemma for (z,t) € Qp x[0,T].

In Lemma 5.2.6 below, we discuss the bounds of the solution and its derivatives in the
layer region. We herein follow Liseikin [51] work to adapt it to our problem. We also
consider the convection coefficient at a specific point (xg, t) to be given by a(zg,t) = a where
(wo,t) € QL x [0,T] or (zg,t) € Qg x [0,7].

Lemma 5.2.6. [51] (Continuous results) Consider u(x,t) the solution to the problem (5.1.3)-
(5.1.4). Then, we have:

1) for x € Qf and xq € Qf,t € [0, T, such that a(zo,t) =a >0 and j =0,1,2,3,4;

l—a—j

1+ (e +2?) ,if0<a<l,
dlu(x,t ,4
u(x.’>|§M 1+(+2%)7,ifa=1, (5.2.1)
OxJ
1+e L (e+a2) 7 ifa>1.

2) for v € Qg and xo € Qg t € [0,T], such that , a(xo,t) =a <0,j=0,1,2,3,4
and p a whole number such thata+p>0,a+p—1<0

79
http://etd.uwc.ac.za/



Chapter 5: A discretization of turning-point parabolic problems with a
quadratic diffusion coefficient

1,ifa<0,5<p,

Du(z,t)
OxJ

,ifa+p=0,7>p, (5.2.2)

‘ <M 1+ (e+2)7777

arctan ( \/”%6) >

1+(E+22) 7 ifat+tp>1,3j>p,

where M is a positive constant independent of €.

Proof.

1) Let us first prove Lemma 5.2.6 for z € Q5 = (0,0,m], t € [0,71], also with zy € QF
such that a(zg,t) = a > 0.
Consider u the solution to the problem (5.1.3)-(5.1.4). From the inverse monotonicity Lemma
5.2.4, we have

u(z, t)| < M. (5.2.3)

Also, according to Liseikin [51], there exists a positive constant m such that (5.1.3)-(5.1.4)
and (5.2.3) lead to

Lo<m<z <4 te|0,T],
‘SM (5.2.4)
e, 0<x<4 tel0,T]

du(x,t)
Oz

i=1,2,34.

Supposed that a > 0. We can rewrite (5.1.3) as follows

OPu(w,t)  afw,t)o4E | b tule,t) + f(zt) d(, t) 24t

ox? €+ x2 €+ x2 €+ x2
or
Ou(n,t) du(n,t)
= a1, 1) =5 ©b(n, t)u(n,t) + f(n,t) v d(n,t) =5~
au l-’t — _/ 7nd +/ ? Y 9 d _|_/ ’7815(1 7
(z,2) 0o e+n? T £ + n? T e+n? "

which can be expressed by the formula:

ou(z,t) _ ou(0,t) < £

e e " $2> exp [—g1(z, V)] + g2(z,1),0 < x <0, t €10,T], (5.2.5)
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where

v a(n, 1))
t) = dn, t €0, T
91(% ) /0 5+7]2 , E[ ) ]7

and the integration by parts leads to

1 T
gi1(z,t) = a(j;;) arctan (\2) v [8@(%1777, t)l arctan (\%) dn,
with ¢;(0,¢) = 0, since a(0,t) = 0 and arctan(0) =0, V¢ € [0,7]. We also have

du(n, 1)
ar

" explg (1, £) = gy (@, £)]dn, ¥t € [0,T].

ga(0,t) = (e +a) [ Bttt +da,1)
+fm,O) (e +72)"

From (5.2.4) with a > 0, we have
lgj(z, )| <M, j=1,2, 0<x <4, t€[0,T]

Applying triangular inequalities, (5.2.5) leads to

8u Jf,t a
% < ‘311(0,75) (8 +x2> exp [—gl(x,t)]‘ + |g2(z, 1)),
du(z, t) du(0, t) —
I M| (sz) M,
au('r?t) 3u(0,t) ( a a
< < . . .
et PV IEA T EH?) 0<z<8tc0T.  (526)

Considering 0 < a < 1, 0 < e << 1, t € [0,7], and a positive constant m, with z = m
such that (5.2.4) and (5.2.5) lead to

8u(0,t)‘ ( £

| (o) <M teT,

*)

ox €

2 a
a“(o’t)‘ §M<€+m ) < Me™, te0,T].

Thus (5.2.6) leads to
Ou(x,t)
Oz

| <M [1 + g% (6 + x2>_a] ,
giving
ou(zx,t)

ox

‘gM{l—l—(e—i—ﬁ)a},0<a<1,0<x§5,t€[0,T].

Also, from (5.1.3) we have the following
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83u(x, t) [Zx—i—a(:c, t)]azu(ay,t) [_ da(x,t) Qu(x,t) b<x>]8u(z,t)

- _ oz2 + oz oz Ox
0x3 £+ x? £+ x?
<9b(‘()z‘,t)u(x7 t) + 8f(z t) + ad(i ,t) Bu a:t + d(.CE t) 8ut(x t) (5 ) 7)
€ + 22 ’ o
o d 0 0
CATCR N o R e el
ox2  Jo £+ n? T £+ 1? 1
. Bb(n t) (777 t) + Bf((gz,t) - Bdgzl ,t) Gu(n t) + d( )6u2(59(7177,t) .
0 e+ n?
We can express this derivative by the formula:
OPu(x,t)  0%u(0,t) e \°tt
s - (6 - x2> b B0 A8 0L < 5, (5.2.8)
where
=20 +a(n,?)]
7t E 7 / Aid )
gs(, 1) 0 g+ n? i
and the integration by parts leads to
2 t 1 /=
g3(w,t) = (i—i—_—\%x’—» arctan (%) — % 1 (2 + ai{;s]n)> arctan (%) dn,
with g5(0,¢) = 0, since a(0,t) = 0, and arctan(0) = 0,V ¢ € [0,7]. On the other hand, we
have
—ae1 [*e Oa(n,t) Qu(n,t) du(n,t)
t e - 2\—a—1 / ) ) ) b ¢ )
9b(n, t) Of(n,t) | 0d(n,t)
5 t
aut(%t) 2\ ¢
+d(n 1) =5 =, 0] (e +7°)" explgs(n,t) = go(a 1)),

From (5.2.4) with a > 0, we have
lgs(z,t)| < M, |ga(x,t)| <M 0<z <4, and t € [0,T].

The triangular inequality applied to (5.2.8) leads to

O?u(x,t 0?u(0,t) e\t
< —
ox? |~ | Ox? <€ + :102> exp [=ga(z, 1)) + lga(, D)
O*u(x,t 0*u(0,t e\t
’ d M
ox? |~ Ox? (8 + :L'2) A

82
http://etd.uwc.ac.za/



Chapter 5: A discretization of turning-point parabolic problems with a
quadratic diffusion coefficient

Ou(z,t 0?u(0, ( £ >a+1

0x? 0x? €+ a2
Considering 0 <a <1, 0 <e << 1,t € [0, 7], and m a positive constant, with = m’ such
that (5.2.4) and (5.2.8) lead to

1+

<M

0<x<6tel0,T) (5.2.9)

9?u(0, 5 atl
0x? (8 + m’2> = M,
2 2\ o+l

i.e., 0 g(g,t <M (6 L ) < Meo7

x €

Thus (5.2.9) gives

62 t —a—1
a—gg’; )l <M {1 T &) ] ,

leading to

2 —a—
%‘SM{“F(H?JQ) 1],0<a<1,0<xéf5at€[oaT]-

Thereafter, from (5.1.3) and (5.2.3), we come to the following result for 0 <a < 1,0 <z <
0;t€ (0,7 :

HMu(z,t)
0x?

—a+1—j

SM{1+(5+:£2)

,0<e<<1,j=1,234. (5.2.10)

The Lemma 5.2.6 is fulfilled for 0 < a < 1.
If a = 1, the partial integration with respect to  of (5.2.5) from 0 to d leads to

/06 Mdn e /05 0u(0,t) [ 2 21 exp [—g1(n,t)] dn + /06 g2(n, t)dn, 0 < x <.

on on e+n

Integrating by parts leads to

As — Ay = \;_auéo’ arctan ( ) —g1(0,1)]
1 1\ 9g1(n,t)
\/_/ arctan(\/g> n exp|—g1(n, t)]dn] +/ g2(n, t)dn,
1 9u(0,1)

a0 = 220D rctan (Y expl 6.0,

— /06 arctan (\7/75> 21 + a(n)](e + n°) " exp[—g1(n, t)]dn] + /06 g2(n, t)dn,
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we know that

arctan (\2) exp|—g1(0,t)] — /06 arctan (\/ng> 21+ 1](e +n*) texp[—g1(n, t)]dn]| < M,

then,

\}5 8u$c,t)‘§M,
meaning

a—u(?c’—t) =~ Mez.

From (5.2.6) we have

Ou(x,t)

5 <M1+ (E+2)7,0<2<8, 0<e<<1,te0,T]a=1
X

Thereafter, after differentiating (5.1.3) and using (5.2.3), we come to the following result
witha=1and 0 <z <0,t € [0,7];

‘ Dz, t)

5 ‘ <M {1+ (e+x2)_q Oz e<c1,te0,T),5=1,2,3,4. (5.2.11)
X

For a > 1, (5.2.4) into (5.2.5) and using triangular inequality; we get the following

ou(zx,t)
ox

gMg—l[ ] + M,

€ + z2

or

Ou(x,t)
Ox

and using (5.1.3) we come to the same derivative as specified in (5.2.8)

<M1+ e +2%) 7,

0*u(z,t) _ 0?u(0,t) < 5

a+1
8$2 83:2 €+ 332) eXp [_gl(x)] + 92('1:)) O S xr S 57 (5212)

and the triangular inequality of (5.2.12) in connection with (5.1.3) and (5.2.4) leads to

0?u(0,t) e\t
M L M
O0x? <5 - .11:2> + M

2
O*u(z,t) <
ox? |~

meaning

2 a+1
8u(:c,t)‘§M€_2( £ ) M

0x? €+ x2
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which leads to

Pu(z,t) —2_at1 2\t
W S M |:1 + e ‘¢ (5 +x ) :| y
or SPule, )
u(x,t a1 9\ —a—1
o SM{1+5 (e +2) }
Thereafter from (5.1.3) and (5.2.4) we conclude that
8ju(:c,t) a—1 2\1—a—j
8303| < M{1+€ (e +2%) },

0<ax<§ 0<e<<lia>1tel0,T]j=1,234, (5.2.13)

which ends the proof for & € QF and a > 0.

2) Consider x € Qg = [—4,0], and let zy € Q5 = [—6, 0] such that
a(xg,t) =a <0,t € [0,T]. Solving (5.1.3) - (5.1.4) with respect to u/(x) leads to
ou(x,t Ou(xg, t
00 0D e . 1)

1 ox
+/x [b(n, t)u(n, t) + f(n,t) + d(n, )u(n, t)]
0 e+n?

exp [¥(n, zo, t)] dn,(5.2.14)

or

W) T Q) e 0. ) + (= + 57 [ Tolmethuton. 1

zo

+f(n,t) + d(n, t)uy(n, t)](e + 1)~  exp [¢(n, mo, )] dny,  (5.2.15)

with ¢ (x, xg,t) given by
" a(n,t)
0 €+1n?

w(%mo,t) = /m d77

It is clear that
lWh(z, 20, )| < M, -6 <2 <0; 0<e<<1,tel0,T].

ou

Given g € [—6,0], using (5.2.4), %’ < M, and applying triangular inequality, we come

to the following

du(z,t) 1+ arctan | =
5 arcta NG

This proves Lemma 5.2.6 for j = 1,a(0) =a=0,p=0, t € [0,T].

<M
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From (5.1.3) - (5.1.4), (5.2.7), (5.2.4) and for j = 2,a(0,t) =a =0,p =0,t € [0,T]; we
can easily show that

W’ <M ll + (e + 2*?) tarctan (2)1 )

Thereafter, from (5.1.3) and (5.2.4), we come to the following result, with a+p =10,j > p

Hu(z,t)

- < M
oxJ -

1—j—
1+ (e+2%) " arctan <%>] L 0<e<<1,te0,T],j=1,2,3,4.
(5.2.16)

Now, consider zz € [=4,0], 0 < e << 1, p>1,t € [0,T],a(x,t) < 0 and m3 a positive
constant given by —d < m3 < x < 0, then we have

e+772
€ T2

¢(x,x0,t)§—m31n( ),—5§m3§n§x§0,t€[O,T],

which follows that

5+x2
£+ n?

exp[w(x,xo,t)]§M< ) ,—0<m3<n<xz<0,tel0T]

Using (5.2.4) and letting xy = mg; (5.2.14) leads to

Ju(x,t)
Ox

‘ <M,—06 <mg<z<0,te0,T]
which gives the proof for j =1 < p,a(z,t) =a < 0.

Also, using (5.2.4) and letting zq = mg; we can easily show that

ou(z,t)
Ox

’SM7_5§m3§x§07j:2§p7a<07t€[07T]‘

Thus, form (5.1.3) - (5.1.4); we conclude that

Du(z,t)
O’

<M, —0<z<0, j<palz,t)=a<0,t€[0,T]j=1,2,3,4. (5.2.17)

Finally, let z € [—0,0],0 < e << 1,t € [0,T],a(zo,t) = a < 0, we can defined a formula for
the first derivative of the problem (5.1.3) - (5.1.4) similar to (5.2.5) as follows

ou(zx,t) _ ou(zo,t) < £

a+1
o 9r  \z4 332) exp [=g1(z,1)] + g2(2,1),0 <z <0, (5.2.18)
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with g; and go as specified in (5.2.5),
Applying triangular inequality and following the same process as (5.2.5) we get

Ou(x,t)

ox

<M1+ (e+a?) ], =0 <2 <0,t€[0,7),j =1,a(x,t) =a <0.

We also defined the formula of the second derivative in connection with (5.2.8) as

O*u(x,t)  0*u(0,1)
or2  Ox?

where g5 and gg are obtained after integrating the derivative of (5.1.3) with respect to x.

a+2
(8 fx2> exp [~gs(,t)] + go(w,t), =0 <@ < 0,t € [0,T], (5.2.19)

After applying triangular inequality, we come to the following:

O*u(x,t
g(l;) <ML+ (e+2?) "2, -0 <2 <0,t€0,T],j =2 a(z,t) = a<0.
x
Thereafter, from (5.1.3) - (5.1.4); we get

<M(e+a?) T 5 <2 <0t [0,T] alwot) =a <0, j=1,234 (5220)

Du(z,t)
Oz’

This complete the proof of Lemma 5.2.6 for x € 2 and a(z,t) < 0.

In the next section, we derive the method to solve the interior layer time dependent
singularly perturbed problem (5.1.3)-(5.1.4).

5.3 Construction of the FOFDM

In this part we concentrate on the discretization of the problem (5.1.3)-(5.1.4) in time, with
uniform step-size 7. We herein use Euler implicit method. Consider the partition of the time

interval [0, T] as follow:
o ={tpy=kr, 0<k< K, 7=T/K}. (5.3.1)
We discretize (5.1.3)-(5.1.4) on @* as follows:

x,ty) —u(z, ty_q)

—d(z, tk)“(

- + Loc(u(@,ty) = f(a.tx),1 <k < K, (5.3.2)
u(@,0) = ug(x),¥a € (=1, 1), u(—1,t) = 1, u(l,ty) = 7. (5.3.3)
The equation (5.3.2) becomes:
(—d(z, )T + 7Ly ) (u(z, 1)) = 7f (2, 1) — d(z, Dz, tr_y). (5.3.4)
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We consider the discretization (5.3.4) above as the result of the turning point singularly
perturbed problems at each time level ¢, = k7. This result is the used in section 5.4 for the
error analysis. The global error Fj. at the time level ¢, is the sum of local errors e, at each
time level ¢;. The local truncation error ey is given by e, = u(z, tx) — u(x, ty), with a(z, tx)

the solution of
(—=d(x,t)I+7Lyc)(u(z, ty))=7f(x, tg) — d(z, t)u(z, ty—1),u(—1,tx) =a, u(l,tx)=~.(5.3.5)

The operator (—d(z,t)] + 7L, ) satisfies the maximum principle, leading to:
1
—d(z,te)] + 7Ly )| < . 5.3.6
H( (2 k) ) H maXo<k<k, zel1,1](1d(Z, tp) [T D)+ 713 (5:86)

with order (/) in (5.3.6) is the order of the identity matrix /. This proves the stability of

the discretization in time.

In the other hand, we know from the literature that the local error and the global error
are respectively bounded as: ||eg]| < ¢m?,1 <k < K and ||Eg||c < e¢7,1 <k < K.

Lemma 5.3.1. Consider u(z,ty) the solution of (5.3.2) - (5.3.3) at time level ty, we have
‘u(m)(x,tk)’ <C [1 + (e +2%) Mexp ("f)] ,m=0,1,2,3,

and

‘u(m)(x,tk)’ <C [1 +(e+2%) "exp (—@)} —r—m—012-3

e
where C' is a positive constant independent of e.

Proof. See [20].

Given n a positive and even integer and Q" the following partition on = [—1,1]:
Zo ==l B0 Q=S 2], R D, A o p =i,

Consider Q™% = Q" x @ the grid of (z,1).

We also adopt the following: V (z;,t) € Q™K Z(x;,tx) := E?, Where Uf represents the
numerical approximation of u;“

Applying difference equation theory on Q™¥ (see [57]), we get the discretization of the
problem (5.1.3)-(5.1.4) as follows

dﬁch*Uf*l NS277k L k—1Tk _ FkTTh _ k

—dj=—"—+ (e + 27)0°U} + aj D" Uy = bjU} = f7,
=012, 2= 1,k=01,.. K,

LR UY = (5.3.7)
d%Uf—Uf*l NS277k | kATTE _ RkTTE _ fk
—dj—1— + (e + 25)0°U; + af DU} — 03U = f],
=142 =1 k=0,1,.., K
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U() =, Un = 72, (538)
we again use the following
Uk —U*¥ Uk, — Uk Uk | —2UF + UF
-7k _ ] j—1 +rrk _ g1 J 277k J+1 J j—1
DU} = . , DU} = . , U = b ,
with
eta? p
hiea) <€ix2>_1], j=0,1,2,..,2—1,

¢y = (5.3.9)
13 I2
(+ ){1—exp<5+;h)],jzg,§+1,g+2,...,n—1.

In addition, we adopt the following conventions.

~k_a + a¥ 1 n
aj—T]for]—O,l 2,...,5—1,
ak{—ak
&’?:L—]iforj:ﬁ7ﬁ+l,ﬁ+2,...,n—1,
j 2 2’3k 2 (5.3.10)
Lo VR bR LR
b‘];: =l 37 ‘7+1;fj: J;) ]+1frj:0,1,2,...,’n—1,
-x di o+ dE+db
d’ = 5 L for §=0,1,2,...,n— 1.

Using (5.3.10) above, we rewrite (5.3.7) as follows

Tj_,kU]]'c—l +ch',kU]]'€+T k ]+1 f] ) .] 1 2 7% -

k = 0N % SR
5 T (5.3.11)
U +TkU +Tjk '+1:fj,j:§,§+1,§+2,.,n—l,
k =0,1,..., K,
the coefficients of this system of equations are given by
et+x? gk —2(eta? ik oy db et
T B U G L W S S B I
S 3 h ' 3 h T 2
J J ~ J
_ et o 2etad) G -k dY L et Gf nnoon
Tj,k:%z;rj,k:q;k?_h_bj Tk o +TJ=§,§+1,§+2,--~,H—1-
J J J
(5.3.12)
T
FF=fF— LU, (5.3.13)
-
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The numerical method obtained called fitted operator finite difference method (FOFDM)
(5.3.11)-(5.3.8) satisfies the Lemmas below.

Lemma 5.3.2. (Discrete minimum principle) . Given {f with, L”kﬁj’“ <0V (j,k) € QME,
£9>0,0<j<n, & >0, and & >0,1<k<K. Then& >0,V (j, k) e QK.

Proof. Given (s,l) with & = min;y, 5]’-“ < 0, fj'? € Q"5 We have s # 1,2,...n—1
and | # 1,2, ..., K; otherwise £, > 0. In the other hand ¢ , — ¢ >0, & — ¢ <0, and
E-&t <o

We get
(e+22)0% +alDg — (B + %) ¢ >0, 0l <0s=12.. 21
1
g =g - (B+%)d>0s=1
= 1
(e +22)0%¢, +alDtel = (b + %) &l >0, 0, >0, =2 +1,.,n—1,
(5.3.14)

with 1=1, 2, ..., K. Leading to L™5¢ >0,s=1,2,...,n—1and [ = 1,2, ..., K, which is a
contradiction. We conclude that & > 0, V (j,k) € Qi

This minimum principle is used as a tool to prove the following Lemma.

Lemma 5.3.3. (Uniform stability estimate) Given Z]’ic a mesh function at a certain time
level ty, with Z¥ = Z¥ = 0. It follows that

1
‘Z’?’ < — max ]LWKZ?“
Y by 1<i<n—1 L

, for 1<j<n,andl <k < K.

Where by remain the same as specified in section 5.1 above.

Proof. Given the mesh function

1
kL
(&)5 = by 1

n,K r7k
Ls Zz

+ZF1<j<nandl1<k<K,

with bY > by > 0 to ensure the uniqueness of the solution to (5.3.7) - (5.3.8). It follows that
(X)) > 0 and (£5)F > 0. In addition, for 0 < j <n,and 1 <k < K,

_pF
LE = G [0 2

+ LMK 1< j<nand1 <k <K,

with 0 < j < n, (=0F)/(by) < —1; and L™*(£)¥ < 0. Using the discrete minimum principle
Lemma 5.3.2, we obtain () >0, V0<j<n1<k<K,

which completes the proof.
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5.4 Convergence analysis of the FOFDM

This section analyse the FOFDM which we described in section 5.3. We focus on the interval
[—1,0] for the analysis of the model, since the analysis on (0, 1] can also be done similarly.

To start, let consider the operator L¥ from (5.3.3) as:

d*z(x, ty,)
dx?

= f(%, tk) —d(a;, tk)

LEz(z,ty) = (e+27)

Jra(:v,tk)dz(;ﬁ - (b(x,tk)er(xTatk)) 2(z, ty)

2% be-1): (5.4.15)
The local truncation error of the space discretization on [—1,0] x [0, 7]
(eg. j=1,2,...,n/2—1,k=1,2,.... K), is given by:

LY UF - 24 = (LK =LK

J J J 1

2 ~k
= (c+2))2), + aref — L;Zj)( =22 2 )—i—%(zf—z]k 1)]
J
h* B4
— (54_37?)”9/,]6 (5;_I) lhz n 24( ) (51) ( zv))k(£2)‘|
J

~’fh .k p2 58

Lz e £ S ), (5.4.16)

with &1, € (75, 2541), &2,&3 € (-1, 7).
Using the expression of d;? from (5.3.10) and the Taylor expansions of affl up to order four,

~k
and the truncated Taylor expansion 1/¢? = 1/h® — a;* /eh, give

n,K kE_ _k _ 3 k1 Ba]k " i (i) \k (i) \k _ Cﬁ n 2
L(Uf — ) = Sauh+ A= o ()5 E) + ()4 (&) - Lelh | b

2 24 6
+3%kz/‘ﬁ(wmwﬁéw+@“><§n+-”’/+ AR
4 K24 ' 12 kT 24 ’
]'Samk a/}k v (iv)\k k 4
[T S (@4 ) ) B 1
a’; ,

+ [_g(z(w))k(g?’)] A, (5.4.17)
with &’s in (z;_1,7;41). We can also bound the coefficients of u, 2}, - - -, (z(i”))k(g*j) by a

constant.
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The equation (5.4.17) may be written as follows:

L (UF = 2F) = Myh + Ry (x;), (5.4.18)
where the coefficients M; and R,, are given by:
3a;
M= 5
3aj € v v ay
e =1 [55 — 2 (12060 + ) - B
3a’’ s : , a ak
+h [ L i et Y e o 2;@“”)’@(@]
13aj), a; k w i) a/{k aj k w
o [ o ke N (@) (N &) = 5 e = o () (&) |
or
n n
LK (U = 2h)| = oh), vj = 1(1)z ~1
Meaning

LU - )] < MRV = 11z - 1.
Similarly, we can easily come to the following result

L U =) < Mh Vi =Z(t)n+1.

From Lemma 5.3.3, we obtain

Theorem 5.4.1. Consider Uj’fC the numerical solution of (5.3.7)-(5.3.10) and zj’? the solution
to (5.3.2) - (5.3.3) at time level ty. Then,

max |UF - 2¥| < Mh, k=101)K + 1. (5.4.19)

0<j<n
Where M is a positive constant independent of €, T and h.
Applying the triangular inequality ‘U j’? — uﬂ < ’Uf — zﬂ + ]zf — uf|, and using Lemma
5.3.3, Theorem 5.4.1 and the global error, we come to the following result:
Theorem 5.4.2. Let U} be the numerical solution of (5.3.7)-(5.3.10) and u} the solution to

(5.1.3)-(5.1.4) at the grid point (x;,t;). Then, there exists a positive constant Mindependent
of e, T and h such that

max |UF —uf| < M(h+7), k=1(1)K + 1. (5.4.20)

0<j<n
In section 5.5 below, we apply Richardson extrapolation to improve the accuracy and the

order of convergence of the proposed scheme.
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5.5 Richardson extrapolation on the FOFDM

Let us rewrite equation (5.4.18) as follows:
L™K (UF = 2F) = Myh + Myh? + Ry(x;),

the coefficients M;, M, and R,, are given by:

(5.5.1)

3a,
M= 55
3a/.,k x o o o
M, 3] ﬁ((z( Ne(Ey).+ (2 @)k )> _E]Z;Hk
Rk(l’) =h3 3Cljkz// _a?((Z(iv))k(§1)+(Z(z'v))k(gZ))+ ;g n k( ))k(gg)
J oty on i o 2
!/

13a"" ) ) . #
+h[%w'fﬁwWWm+wwwm—%ﬁk4ﬂw>@ﬂ

The symbols ¢’s and 2

J’ Jk7"

-, (zI)*k(¢,,) are defined in the same way as the ones used

n (5.4.16). Consider po, the mesh obtained after bisecting each mesh interval in p,, i.e.,

fion = {T;} with g = —1, 7, =1 and &; — 7,1 = h=h/2, j=1,2,...,2n.

Consider U ]k’ the numerical solution on ps,. M and p positive real number.  After rewriting

the equation (6.5.1) in terms of (_] ¥ we come to the following
LN(OF = 25) = MR+ ph? + RE(Z,),1 < j € 2n/= 1,

We also note that z§ = zJ.
After multiplying (5.5.2) by 2, it follows that
2™ (Uf — 25) = 2Mh + 2ph® + 2RE,(7;), 1 < j < 2n — 1,

meaning

L™K (2UF — 22F) = 2Mh + 2ph? + 2R5, (%,),1 < j < 2n— 1.

Let (6.5.1) be in terms of M and p. After subtracting (5.5.1) from (5.5.4), we get
L ((2(7’“ U’“) -z ) ph* + 2R (7;),1<j < 2n—1,

or

LM (@UF - Uf) = 2}) =0(h?),1<j<2n—1,

(5.5.2)

(5.5.3)

(5.5.4)

(5.5.5)

. . tk . . .
The numerical solution U;*"" := 2U J’-“ -U Jk is another numerical approximation of ij

From Lemma 5.3.3 we come to the following result
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Theorem 5.5.1. Given U;zt’k the numerical solution approximation, obtained via the Richard-
son extrapolation based on FOFDM (5.3.7)-(5.3.10) and 2§ the solution to (5.3.2) - (5.3.3)
at time level t,. Then, there exists a constant Mindependent of €, T and h such that

max |[US"™F — 25 < MB% k=1(1)K + 1. (5.5.6)

0<j<n ' 7

After applying triangular inequality; the local error leads to
ext,k ext,k
U5+ — bl U7 =t 2F — . (5.5.7)
Lemma 5.2.1 together with the theorem 5.5.1,lead to the result below:

Theorem 5.5.2. Consider U;wt’k the numerical solution of (5.3.7)-(5.3.10) and 2} the solu-

tion to (5.1.3)-(5.1.4) at the grid point (z;,t;). Then, there exists a constant M independent
of e, T and h such that

max |U5R — k| < MR 4 7), k= 1(1)K +1. (5.5.8)

The next section deals with two numerical examples. The results of these examples

are presented in tables to confirm the theoretical results on the accuracy and the order of

convergence of the scheme. The discussion on these results are in included in the last section

8 of some concluding remarks.

5.6 Numerical examples

Example 5.6.1. Consider the following time dependent singularly perturbed turning point

problem:

(g + %) Ugy + 22 (1 + ) uy — [2% + 1 + cos (mat) | u — 2u; = f(x,t)
u(—1,t) =u(l,t) = 1;¥t € [0,1;0 <e < 1.

This problem has an interior layer of width O(e) near (z,t) = (0,t),Vt € [0,1]. The exact

solution is

t
u(z,t) = cexp <—> arctan (j.) — g3 exp(—xt),
€ €

att=20

u(z,0) = e arctan (\2) — 23,

We obtain the expression of f(z,t) after substituting u(z,t) and its derivatives into the

equation (5.6.1).
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Example 5.6.2. Consider the following singularly perturbed turning point problem

(e + 22) Uy + 22 (1 + ?) up — [22 + 1 4 cos (mzt)|u — (3 + xt) uy = f(z,1t)
u(=1,t) = u(1,t) = cexp (—7) exp {arctan( )} Vte[0,1;0<e<1.

This problem has an interior layer of width O(e)near (x,t) = (0,t),Vt € [0, 1]. The exact

solution is
(2,1) < t) tan [
u(x,t) =cexp | —— ) exp |arctan | — | | .
pl—z)exp NG

The expression of f(z,t) is obtained after substituting u(x,t) into (5.6.2).

The formula to calculate the maximum errors at all mesh points and the numerical rates

of convergence before extrapolation are given by

e,n, K en, K

en, K .__ .
LR = e U

——
0<j<n;0<k<K
In case the exact solution is unknown, we use a variant of the double mesh principle

K 2n,2K
EomE — max ‘U’f:’,:“ UE i
0<j<n;0<k<K | )

)

where u;; K andUy, 7K above represent respectively the exact and the approximate solutions

U8 277, 2K

obtained using a constant time step 7 and space step h. Similarly, is found using

the constant time step 7 and space step %:

TS g =17 = logy (BE™K /BN =1, 1

In addition, we compute £, x = 01232(1 Eenk.

Finally, the numerical rate of uniform convergence are given by

Rn,k = 10g2 (En,K/EQn,ZK) .

For a fixed mesh, we see that the maximum nodal errors remain constant for small values
of € (see tables 5.1 and 5.5). Moreover, results in tables 5.3 and 5.7 show that the proposed

method is essentially first order convergent.

The calculation of both the maximum errors and numerical rates of convergence after

extrapolation are given by the following formulae

B = max |Us™ — €"K| and Ry = R, := log, (Eext/Eemt), =1,2,..

0<j<2n;0<k<2K ' 7 2,

respectively, where E¢* stands for Fe2n2K

95
http://etd.uwc.ac.za/



Chapter 5: A discretization of turning-point parabolic problems with a
quadratic diffusion coefficient

Table 5.T: Maximum errors for Example 5.6.1 belore extrapolation
€ n =16 n =232 n =64 n =128 n =256
K =16 K =32 K=64 K=128 K =256
107% | 1.64E-01 8.99E-02 4.66E-02 2.38E-02 1.20E-02
107° | 1.67E-01 9.13E-02 4.72E-02 2.40E-02 1.21E-02
1078 | 1.68E-01 9.21E-02 4.76E-02 2.42E-02 1.22E-02
107 | 1.68E-01 9.21E-02 4.76E-02 2.42E-02 1.22E-02

10716 | 1.68E-01 9.21E-02 4.76E-02 2.42E-02 1.22E-02

Table 5.2: Maximum errors for Example 5.6.1 after extrapolation
€ n =16 n =32 n = 64 n =128 n =256
K =16 K =32 K=64 K=128 K =256
10~* | 2.03E-01 5.33E-02 1.20E-02 3.55E-03 3.55E-03
107° | 2.13E-01 5.92E-02 1.46E-02 3.34E-03 7.82E-04
107® | 2.17E-01 6.19E-02 1.61E-02 4.05E-03 1.01E-03
10~ | 2.17E-01 6.20E-02 1.61E-02 4.08E-03 1.02E-03

1071 | 2.17E-01  6.20E-02 1.61E-02 4.08E-03 1.02E-03

Table 5.3: Rates of convergencdor the Example 5.6.1 before extrapolation, n, =16, 32,64, 128,
256

€ T T2 r3 T4
10=* | 0.87 0.95 0.97 0.98
107° | 0.87 0.95 0.98 0.99
10781 0.87 0.95 0.98 0.99
1071 [ 0.87 095 0.98 0.99

1076 | 0.87 0.95 0.98 0.98

Table 5.4: Rates of convergencefor the Example 5.6.1 after extrapolation, ny = 16, 32, 64, 128,
256

13 T1 T9 T3 Ta
107* | 1.93 2.15 1.76 0.00
107° | 1.85 2.02 2.13 2.09
1078 | 1.81 1.94 1.99 2.00
107t | 1.81 1.94 1.98 2.00

10716 ] 181 194 1.98 2.00
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‘Table 5.5: Maximum errors for Example 5.6.2 before extrapolation

€ n =16 n =232 n =64 n =128 n =256
K =16 K =32 K=64 K=128 K =256
107% | 6.99E-01 3.93E-01 2.08E-01 1.07E-01 5.45E-02
1075 | 7.44E-01 4.09E-01 2.14E-01 1.09E-01 5.54E-02
107% | 7.77E-01  4.23E-01 2.18E-01 1.11E-01 5.59E-02
107% | 7.77E-01 4.23E-01 2.19E-01 1.11E-01 5.59E-02

10716 | 7.77E-01  4.23E-01 2.19E-01 1.11E-01 5.59E-02

Table 5.6: Maximum errors for Example 5.6.2 after extrapolation
€ n =16 n =32 n = 64 n=128 n =256
K =16 K =32 K=64 K=128 K =256
10-* | 7.26E-01 2.08E-01 5.45E-02 1.38E-02 3.47E-03
107° | 7.66E-01 2.14E-01 5.54E-02 1.40E-02 3.51E-03
10~° | 9.51E-01 2.66E-01 6.49E-02 1.41E-02 3.52E-03
10713 | 9.55E-01 2.71E-01 7.03E-02 1.77E-02 4.33E-03

10716 | 9.55E-01 2.71E-01 7.03E-02 1.77E-02 4.43E-03

Table 5.7: Rates for convergence of the Example 5.6.2 beforeextrapolation, ny, =16, 32,64, 128,
256

€ T T2 r3 T4
107% | 0.83 0.92 0.96 0.98
10=° | 0.86 0.94 0.97 0.98
107 | 0.88 0.95 0.98 0.99
10713 | 0.88 0.95 0.98 0.99

10716 | 0.88 0.95 0.98 0.99

Table 5.8: Rates for convergence of the Example 5.6.2 after extrapolation, n; =16 32, 64, 128,
256

3 T1 ) r3 T4
107% | 1.80 1.93 1.98 1.99
107° | 1.84 1.95 1.99 2.00
1079 | 1.84 2.03 221 2.00
1071 ] 1.82 1.95 1.99 2.00

107161 1.8 195 1.99 2.00
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5.7 Summary

The main aim of this chapter was to design a fitted operator finite difference method to solve
a class of time dependent singularly perturbed problems when the highest spatial derivative
is affected by a quadratic perturbation coefficient (e + %) with the solution exhibiting an
interior layer due to the presence of a turning point. This approach utilizes uniform meshes
to obtain a discrete problem in time and space with respect to the perturbation parameter
€.

We first established sharp bounds on the solution and its derivatives and then we dis-
cretized the problem in time and space. These bounds were used to prove uniform conver-
gence of the proposed numerical method in both time and space. The first order uniform
convergence shown theoretically, in time and space variables; was confirmed numerically
through two test examples. We also applied Richardson extrapolation to improve the accu-
racy and the order of convergence of the numerical solution of the proposed fitted operator
finite difference method. We concluded our study with numerical simulations to confirm the

theoretical results.
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Chapter 6

A robust fitted operator finite
difference method for singularly
perturbed turning point problems
with a linear diffusion factor and an

interior layer

We onsider a family of singularly perturbed problems with a linear diffusion factor e+x, where
€ is a perturbation parameter. The convection coefficient of these equations possesses a root
called turning point, which induces an interior layer in the solution. In the process of solving
the problem, we first start with the analysis, then we derive the bounds of the solution and
its derivatives. Afterwards, we construct the method and analyse its convergence properties.
The scheme obtained is first order uniformly convergent with respect to the perturbation
parameter €. We also use Richardson extrapolation to improve the accuracy and the order of
convergence of the proposed scheme up to two. Numerical results are presented to support

the theoretical findings.

6.1 Introduction
We consider the class of singularly perturbed differential equations
Lu = eu’ +a(x)u' — b(z)u= f(z), x€Q=(0,1), (6.1.1)

with the actual boundary conditions
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u(0) = 71, u(l) = e, (6.1.2)

where 7, and -, are given constants, and € is a small positive parameter (0 < ¢ < 1).
Moerover, the functions a(z), b(z) and f(z) are assumed to be sufficiently smooth in  to
ensure the smoothness of the solution. The condition b(x) > by > 0,V = € Q guarantees the
uniqueness of the solution [59, 64].

Problems such as (6.1.1)-(6.1.2) arise in various fields of science and engineering. For in-
stance fluid mechanics, solid mechanics, elasticity, quantum mechanics, chemical reactor the-
ory, aerodynamics, optimal control, reaction-diffusion process, hydrodynamics, geophysics,
etc (see for instance [64, 84] and the references therein).

When the perturbation parameter € becomes very small, the solution to the problems
(6.1.1)-(6.1.2) presents sudden change(s) (non-uniformly) or large gradient(s) in narrow re-
gion(s) of the domain termed layer(s). These layer(s) may be situated either at the end
point(s) of the domain called boundary layer(s) or in the domain near the root(s) x; of a(x),
which are called turning point(s) leading to interior layer(s).

The position(s) and the number of layer(s) within the domain depend on the properties
of the convection coefficient a(z) and that of the reaction coefficient b(x) of the differential
equation (6.1.1).

If a(z) # 0, for 0 < x < 1, then we have one boundary layer at x = 0 or z = 1
respectively when a(z) > 0 or a(z) < 0. When a(z) = 0 throughout the domain, and
b(x) < 0; then the solution of the problem presents twin boundary layers at z = 0 and
x = 1. But if b(x) > 0, then we have a rapidly oscillatory solution. These cases are called
non-turning point problems, and they have extensively been studied in the literature (see e.g
29, 49, 54, 59]). Nevertheless, when b(x) changes the sign we have a classic turning point.

In case we have the existence of z;,i = 1,2,3,...,n such that a(z;) = 0 and a'(x;) # 0,
then the x; are called turning points, leading to interior layers or possible boundary layers
respectively when a'(x;) > 0 or a/(z;) < 0.

Turning point problems give rise to interior layer or to twin boundary layers. For more
information on turning point problems, interested reader may wish to consult [1, 9, 16, 43,
56, 64, 65, 76, 85, 86, 87, 90]. We also note that interior layers may be caused by non-smooth
coefficient functions or discontinuous data (see e.g [4, 11, 24]).

The turning and non-turning point problems mentioned above are widely studied in the
literature. Nevertheless, their applications in fluid dynamics and biology are problems in
which the coefficient of the highest derivatives are functions of x and ¢.

These problems have received little attention from the research community. Liseikin [52]
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considered the case g(z,¢) = —(¢ + px)? for § > 1 and studied the problem for p = 0 and
p = 1. In [51] ( pp. 106-111), he derived bounds on the solution and its derivatives for
the case g(x,e) = —(¢ + x)? for some prescribed values of 3. In addition, for § = 1 (see
pp. 256-262), he designed a numerical method and analysed its convergence. Nevertheless,
in particular, when p = 1 and § = 1, the problem describes filtration of a liquid through
a neighbourhood about a circular orifice of radius r = ¢ [52, 77]. From the best of our
knowledge, there is no other work recorded in the literature. To this end, we consider the
case g(x,e) = ¢ + .

The main objectives of this chapter are (1) to construct and analyse the fitted operator
finite difference method and (2) to improve the accuracy and the order of convergence of the
scheme designed using Richardson extrapolation [66].

In this chapter, we aim to study the following singularly perturbed problems

Lu = (e4+2)u" +a(x)u' — b(x)u= f(z),z € (6.1.3)
u(0) =71, u(l) =12, (6.1.4)

with the following assumptions to guarantee an interior layer near = = 0.5: (i) a(0.5) = 0,
and a’(0.5) > 0, guaranteeing the existence of the turning point, (i) b(z) > by > 0,V z € Q,
indicating that the problem (6.1.3) has only one solution and satisfies the minimum principle,
and (i44) |a/(z)] > |a’(0.5)|/2,V = € Q, implying that 0.5 is the unique turning point in Q.

The interesting aspect of the problem (6.1.3)-(6.1.4) is that, the order of the underlying
reduced equation (¢ = 0), remain the same with that of the original equation; contrary
to the cases in classical singularly perturbed problems and in particular for problems like
(6.1.1)-(6.1.2), whose order of the reduced equation is lowered to one.

In addition, in order to keep the diffusion coefficient positive; we restrict our discussion
throughout the paper to positive values of z € . However, translation or assumptions can be
made to deal with both positive and negative diffusion coefficient. Thereupon numerical ex-

amples are provided to confirm the uniform convergence of these problems for all z in [—1, 1].

Briefly, the outline is as follows. In section 6.2, we derive bounds on the solution and its
derivatives. The construction of a fitted operator finite difference method (FOFDM) is given
in section 6.3. In section 6.4, we discuss the convergence analysis of the proposed numerical
method and we show that the scheme is first order uniformly convergent with respect to the
perturbation parameter . In section 6.5, Richardson extrapolation is used as an acceleration
technique to improve the accuracy and the order of convergence of the method up to two.

The results on numerical experiments to confirm the theoretical findings are given in section
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6.6 and finally some concluding remarks are presented in section 6.7.

6.2 Qualitative results
The operator L satisfies the following continuous minimum principle

Lemma 6.2.1. Consider ¢ a smooth function such that (0) > 0, ¢(1) > 0 and Ly)(x) <0,
VaeQ. Wehave ¢(z) >0,V e

Proof. We proceed by contradiction to prove this Lemma. To start, we consider z* €
and ¢ (z*) = miny(z) < 0. It is evident that, 2* ¢ {0, 1}, ¥'(z*) = 0 also ¥"(z*) > 0. Then
z€eQ

Lip(z") := (e + )¢(z") + a(z)P(z") = blz)(=") >0,

this leads to a contradiction. Thus, ¢(z*) > 0 and consequently (x) > 0, Vo € Q.

Lemma 6.2.2. Consider u(x) the solution of (6.1.3)-(6.1.4). It follows that
[fu(@) Il < b5 1A+ max (i ), Vo € Q.

The notation ||.|| stands for the maximum norm, and by is a positive constant as specified

in the introduction.
Proof. Let us consider the following comparison function
[ (@) = b5 1 £1] + max (], [al) + u(@), Vo € Q.

The positive constant by, is chosen such that b(z) > by > 0,Vz € Q to guarantee the
uniqueness of the solution to (6.1.3)-(6.1.4), 71 = u(0) and vo = u(1).
Thus I1%(0) > 0, II*(1) > 0 and

£11@) = =22 1] - o) mass (1 )+ L) < 0,9 € 2

From Lemma 6.2.1, we get
IT*(z) > 0,Vz € Q,

which ends the proof.

The lemma below describes the Inverse Monotonicity.
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Theorem 6.2.1. [51] Let F(z,u,u') = a(z)u’ — b(z)u — f(x) be a smooth function in
0,1] x R?, where a(z),b(x), f(x) are functions as described in (6.1.3)-(6.1.4). The prob-
lem (6.1.3)-(6.1.4) is said to be inverse monotone for F(z,u,u") € C*((0,1)) N C ([0,1]) if

one of the following conditions imposed on F' is satisfied:
(1) F(x,u,u’) is strictly increasing in u, i.e., F(x,ui,z) < F(x,ug, 2) if uy < ug,

(2) F(x,u,u’) is weakly increasing in w and there exists a positive constant C' > 0, such
that |F(x,u, 21) — F(o,u,21)| < C 21 — 23] .

Proof. See [51] with d(x) =z, | =1, Va € [0, 1].

Throughout this paper we consider the partition on Q = [0, 1] given by Q; = [0,4),
Qc = [0,01],Qr = (61, 1],with 0 <§,6; < 1/4. where L stands for the left side of the layer
region, C' for the central part (or the layer region) and R for the right side of the layer region.
In addition, Q¢ = Qg U QF, with Qg = [6,0.5) and QF = [0.5, 6.

Lemma 6.2.3. Let u(z) be the solution to (6.1.3)-(6.1.4); then

w9 | < C,Vo € QL UQR . Where C is a positive real number.

Proof. This Lemma is the immediate consequence of Theorem 6.2.1 for inverse monotonic-
ity with C'= M as specified in [51], Vz € Qg,

Flz,—M,v] < Flz,u,v'] < Flz, M,u] leading to —M < wu(xz) < M. This completes the

proof. We can in the similar way show the proof for x € €.

The lemma 6.2.4 below concentrates on the bounds of the solution and its derivatives in
the layer region. In this Lemma, we follow Liseikin [51] work to adapt it to our problem.
We note that in this Lemma, the convection coefficient at a point xq is given by a(zg) = a

where xg € QF or zy € Q.

Lemma 6.2.4. [51] Consider u(z) the solution to (6.1.3)-(6.1.4). Then, it follows that

1) for x € Qf = (0.5,6,] and zg € Qf such that a(xg) =a >0, j =0,1,2,3,4; we have
14+ (E+2)""7, if0o<a<]1,

‘u(j)(x)‘ <M{ 14 (e4z)7 In7! (5 + %)71

Jifa=1, (6.2.1)

1+ e4+2)™"7 ifa>1.
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2) for v € Qp = [0,0.5], 29 € Qp, a(zg) =a < 0,5 =0,1,2,3,4; and p a whole number

such that a +p > 0,a+p —1 < 0; we have

1 if a<0,j<p,

‘u(j)(x)‘ <M 1+ (e+2) 7 Pln(e+a)|,ifa+p=0, j>p,

1+ (e +@) ™7 ifat p>1,j > p,

where M is a positive constant independent of e.

Proof. 1) We first prove Lemma 6.2.4 for z € QF = (0.5,4,],a > 0.

(6.2.2)

Consider u the solution to (6.1.3)-(6.1.4), then from the Lemma on the inverse monotonicity

(6.2.1), we have

(6.2.3)

According to Liseikin [51], there exists a positive constant m such that (6.1.3)-(6.1.4)

and (6.2.3) lead to

) s U o S e A
’u(j)(x)’ <M
e 7005 <z <6y,

j=1,2,3,4.
Consider a > 0. The equation (6.1.3) can be rewritten as

oy — @) | bula) + f(x)

E+x E+x

and integrating both sides we have

9

oy [T a(mu(n) = b(n)u(n) + f(n)
u<m)__/1/25—|—77d77+/1/2 e+x d

also we can express this derivative by the formula:

a

() = u/(0.5) (g;) exp [—g1 ()] + g2(x), 0.5 < & < &,

(6.2.4)

(6.2.5)
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where

gi(z) = /I aln) d

1/2€+M
Integrating by parts leads to

() = a(@) (e +2)+ [ () In =+ ) d

with ¢1(0.5) = 0, since a(0.5) = 0. We also have

x

ga(a) = (= ) [ onulo) + £ ()] (=) explgsn) = g1 ()]

From (6.2.4) with a > 0, we have
trl IS e = 0L R s SO
Using triangular inequalities, (6.2.5) leads to
' (z)] <

(05) (=) exp -] + 2@

€
St

W(@) < M 05)] (=) + M,

&

! (z)] < M {1 + [W(0.5)] (5 x” R

(6.2.6)

Let 0 <a <1, 0<e<<1,and m a positive constant, with z = m € Qf such that (6.2.4)

and (6.2.5) lead to
€

E+m
8+W§“

W) (o) <

< Me™ %,

i.e., |u'(0.5)] < M(

From (6.2.6) we have
/()| < M [14+e7%" (e + )],

leading to
W(2) S M[1+(e+2)], 0<a<l, 05<z<d.

On the other hand, (6.1.3) leads to

W(z) = — [+ a(@)u"(z) _ [d'(z) = b(x)]u'(x) + V' (z)u(z) + f(x) |

E+x E+x
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integrating both sides lead to

dn +
/2 e+ 1/2 e+n

o (z) = — / © [+ a(m)lu"(n) © [=d' (n)u'(n) = b(n)w'(n) + ' (n)u(n) f'(n)

Also, we can express this derivative by the following formula:

124 /i 8 a+1
" (x) = u"(0.5) (6 - x) exp [~ gs(2)] + ga(2),05 < & < 61,
where [1 - ( )]
e el
95(7) /1/2 e+ -

and the integration by parts leads to
X

53(z) S s %) 4 [ d@in (e ) dn

with ¢3(0.5) = 0, since a(0.5) = 0. We also have

dn.

(6.2.7)

ga(x)=(e+ax) ! /1 jQ[—a’(n)U’(n) — b’ () +b' (m)u(n) +f (n)](e+n)" explgs(n) — gs(x)n.

From (6.2.4) with a > 0, we have
lgs(z)] < M, |ga(z)| < M, 0.5 <z < 6.

The triangular inequality applied to (6.2.11) leads to

3

R + ga()],

(0)] < )" e s

u”(0.5) <

|u”(x)|<M]u”(O.5)|( c >a+1+M,
- e+ x

W (2)| < M [1 + ["(0.5), (5 j -

a+1
) 1,0.5<I§51.

(6.2.8)

Consider 0 < a < 1, 0 < e << 1, and a positive constant m/, with x = m’ such that (6.2.4)

and (6.2.11), then

a+1
|u”(0.5)|( © ) <M,
e+m

a+1
ie., [u"(0.5)| < M (5 i m) < Meo 1,
£
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Thus (6.2.8) gives
W (z)] < M [1 +eo et (e 4 x)*aﬂ :

or
u'(@)| < M |1+ (e+2)""], 0<a<1, 05<z<d.

From (6.1.3) and (6.2.3), we conclude that 0 < a < 1,
0.5 <x<d;

[u(@)] < M1+ (e +a) ] 0<e<<1,j=1,2,3,4 (6.2.9)

The Lemma 6.2.4 is proved for 0 < a < 1.

If a = 1, the integration of (6.2.5) from 0.5 to §; gives

81 &1 c 81
/ d:/ 0.5 ) d / .05 <z <6,
/1/2U(77) 7 1/2u( )LJrn]eXp[ g1(n)] dn + 1/292(77) 17,0.5 <z < 6

Using integration by parts, we get

As, — Ay = u/(0.5) [eln(e +17) exp[=ga (I} + € /1 ; In(e + n)g (n) exp(—g1(n))dn
+/1j; ga(n)dn.
As, — A% = u'(0.5)eIn(e + d1) exp[—g1(01)] — eln(e + ;)
01 01
e/ (05) (e 4 m) gitn) exp(—anlm)dn + [ ga(m)n,
with
9 (z) = —a(z)(e + )7,
/ 1
Agi— A= (0.5)eln(e+01 Jexp-gx(6,)] <l (g 4 2)
81 01
+2(05) [ [al](etn) " n(e+n) exp(—aa(m)dn + [ oo(n)dn.

Knowing that

<M,

(e 8 )jexit-gi00) | al)(e--) " Inle-+n) exp(—g1 ()

1 —1
1 _
n(”z)

we have,

<M

e — )

1/ (0.5), (5 —eln (g + ;)) < C(0.5)]
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meaning

[u'(0.5)] < Me™".

From (6.2.6) we have

1—1
! s+ 3)
n €+2

1—1
(e 5)
n 5—1-2

The differentiation of (6.1.3) along with (6.2.4), lead to

171
it (o)
n €+2

For a > 1, (6.2.4) in (6.2.5) and using triangular inequality; we come to the following

IM@N§A4P+€*

e(e+ x)_ll :

W' (z)| < M |1+ (e +2)™*

],0.5§x§51,0<5<<1,a:1.

‘u(j)(x)’ < M |1 (el

], O<e<<la=1,j=1,234. (6.2.10)

|MM§Mﬁ}iﬁ+M,
e+

leading to
W@ <M T+ e +a)].

Also, using the equation (6.1.3), we get the following formula for the second derivative

u’(z) = u"(0.5) < >a+1 exp [—g5(x)] + g6(x),0.5 <z < 4y, (6.2.11)

E+x
where g5(x) and gg(z) are given by

z 9
— dn,
g5 () Am+nn

and

gol) = (e a2 [ VL) O] )

dn,
0.5 e+ 7

with |gs(z)] < M, and |g¢(z)| < M.

Applying triangular inequality of (6.2.11) in connection with (6.1.3) and (6.2.4) we get

a+1
)

()] < M [u"(0.5)]. (&_f

12

or

e a+1
lu" ()| < Me™? + M,
€+ x2
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meaning that
—a—1
[u(z)| < M {1 + g2t (5 + xQ) ] ,

or
@) < M [T+t e+ ).
Thereafter from (6.1.3) and (6.2.1) we conclude that
uP (@) <M [14+e e +a?) 7], 05<a<d, 0<e<<la>1 j=1234

(6.2.12)
which ends the proof for # € QF and a > 0.

2) Consider x € Qg = [0,0.5], and suppose the there exists a constant zy € € such
that a(xg) = a <0.

Then, solving (6.1.3) - (6.1.4) with respect to u'(x) leads to

u(n) + f(n)]

: exp [¢(n)] dn, (6.2.13)

@) = ) () + [P

with ¢(z) given by

It follows that
[p(z)| < M,6 <2<05 0<e<<l

Let zg € [0,0.5], using (6.2.4), we get
| (2o0)| < M,
and using triangular inequality we get
/()] < M + M |in(e + )|,

or
W' ()] < M1+ ]|in(e +2)]],0 <2 <05 0<e<<1,a(0.5) =0,

which proves Lemma 6.2.4 for j = 1,a(0.5) =a=0,p = 0.

After differentiating (6.1.3), we come to the following

W (@) <M |14 (e +2) 7 Pline+a)|| ,a+p=0>pj=1234  (6214)
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Now, let z € [§,0.5], 0 < e << 1, p> 1,a < 0 and m3 a positive constant given by
0 < msz <z <0.5, then we have

e+
E+x

w(x)g—mgln( ),(5§m3§77§:c§0.5.

Taking exponential both sides leads to

E+x
E =M

eXp[w(w)]SM( ) ,0<m3 <n<ax<05

Using (6.2.4) and letting @y = mg, we can easily show that
|u'(x)] < M, 6§ <mz <x<0.5,

which gives the proof for j =1 < p,a < 0.
Form (6.1.3) - (6.1.4); we conclude that

'uU)(a:)\ <M,S5<2<05i<pa<0,j=1234. (6.2.15)
Finally, let z € [0,0.5],0 < e << 1,a < 0, and m; a constant given by d < m; <z < 0.5

such that

at1
Y(z) < —maln [(€+$) ml} ,0 <mp <z <05,

it follows that
exp ()] < M [l )]

Using (6.2.13) and letting xy = my, we come to the following
W/ (z)] < M (e+2) 1 0<m <2<05,a<0,0<e<<1;

This also proves Lemma (6.2.4) for j = 1,a < 0.
Form (6.1.3) - (6.1.4); we get

‘U,(J)(x)‘ < M (5 + x)—a—j 75 <z < 0.5,& < 07 j = 1a 2a 3747 (6216)

which complete the proof of Lemma (6.2.4) for x € Q5 and a < 0.

Section 6.3 below constructs the fitted operator finite difference method (FOFDM) useful
to solve the problem (6.1.3)-(6.1.4).
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6.3 Construction of the FOFDM

Consider n and €, respectively an even positive integer and the partition of the interval

2 =1[0,1] such that:xg =0;2; =zo+jh;j=1,...,n— 1L h=x; —z;_1,x, = L.
We dicritize (6.1.3)-(6.1.4) on Q,, as follows
(8 + .Z‘j)(SQUj + (ijij — bNJU] = fj,
j:O’1727"' »%—17
L=
(6 + 55020+ @ DEU; —bsUy =f;,
j:%7g+17%+27 ,TL—]_
Uo=m, Un =12,
with
pu Uizl piyg Uiz Ui o Ui = 20U+ Ui
J 8 h ) qul h ) Y 952 '
J
The denominator functions qb? are given by
h(e+z;) n
) LN L | P B e e
& =
%(1—@Xp<—ij])]7]—§ §+1 +2 — 1.
In addition,
- ajtaj . n
= ——— fi =0,1,2,...,——1
aj 2 OI‘] P ] 72 I
5 a; + a1 . n n n
aj:%forj:§,§+1,§ 2,...,n—1,
[ Y SR . : 4
b= Uit b p Lt it ling 000 a1,
3 3
The equation (6.3.1) becomes
riUiy + 75U + 1 Ujpq = f],]—012,...,%—1,
’/’;Uj_1 + T;;Uj +T]'+Uj+1 = f~j, ] = %, % + 1, % + 2, = 1,

(6.3.1)

(6.3.2)

(6.3.3)

(6.3.4)

(6.3.5)
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with
ety 4y —2etwy) 4 oo ety n
Pl B P e VAT N S (P e B R
oot b ¢? h ! ¢? 2
(6.3.6)
_ e+ —2(e+x;) a; ~ , etx; a; . nn
Ty =—= = — _7_b]’ r, =—= +7,]:*7*+1a' 7n_1
g & h T YT 2

The system of equations (6.3.5) - (6.3.2) is called the fitted operator finite difference method
(FOFDM). It satisfies the following Lemmas:

Lemma 6.3.1. (Discrete minimum principle) . Consider a mesh function &; where & > 0,
& >0 and L"; <0, Vj=1(1)n — 1, then § > 0, Vj = 0(1)n.

Proof. We proceed by contradiction to prove this Lemma.
Consider k such that § = ming<j<, & and § < 0. It is clear that k£ # 0,n. In addition
Skr1 — Sk = 0, also & — §x—1 < 0. Then

(8 + $k>52€k + CLkD_fk — bk&k >0, a,<0, 1< k< n/2 -1,
L”&C = _bkgk > 0, k= TL/2, Apj2 = 0, (637)
(6 + 21)0%, + ap DV E — bk, >0, ap, >0, n/2+1<k<n-1.
It follows that L™, >0, 1 < k < n — 1, Leading to a contradiction. Consequently &; >
0,1<y<n.
Lemma 6.3.2. (Uniform stability estimate) Let Z; be any mesh function such that Zy =

Z, =0. Then

1
2] € o max |L"Z], for 0<i <,
B -1

with b; > by > 0, to ensure the uniqueness of the solution to the problem (6.3.1) - (6.3.2).

Proof. Given two comparison functions Y;*

1
Y =— max |L"Z;|+Z;, for 0<i<n,

by 1<j<n-1
with b; > by > 0. We have YOjE > 0 and Yni > 0. Then

—b; .

LY = — max |L"Z;|+L"Z;, for 0<i<n.

by 1<j<n—1

This leads to L"YijE < 0. Lemma 6.3.1 leads to Y; < 0,V 0 < i < n, which ends the proof.

Now, in the next section, we concentrate on the analysis of the scheme we derived in
section 6.3.
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6.4 Convergence analysis of the FOFDM

This section concentrates on the convergence analysis of the FOFDM designed in the section
6.3 above. We only focus [0,0.5), since, the study on [0.5,1] can be done similarly. The

truncation error on [0, 0.5) is given by
Ln(U] — 'LL]') = LnU — Lnt,

~ e+x a; ~
= fi— [Qﬁl](uﬁ-l — 2u; + uj) + S (g — ) - bj“j]
J

1 1
= 3 [ e+ @ Uiy ¥ Qj1uy g = bj+luj+1} o= 3[(5 +25)uj + aju; — bjuy]
1
+§[(5 +@)ui_y +a;uy = b quj ]

i a; ~
{ 7 e = 205 + 1) + 5 (wi — ) = bj“j] :
Note that, in the truncation error above, we have used the fact that f; = (f41+f;4f-1)/3 as
suggested in (6.3.4). Using the expression of @;, b; as given in (6.3.4), the Taylor expansions
of u]+1, Uj1 @1, @i, bjry, bja, Wiy, Wiy, ul iy, uf_y and the truncated Taylor expansion

of 4 psi up to order four, we get

SRl e i 1 )],
J

72 72 72 72

v 4 (v 4 (i
S h%a]  h%af & hia®™) (&) by iy, (fn) _h at™) (513j>
i 6 6 72 72 24
51 (iv) 51, (iv
IRl YRS O
3 9 72 72 J
ha; Th*d); N ha N Th*af
2 6 4 36
5a(i”)(§5].) B h5a(iv) (ij) B h5a(“’)(§2j) B h5a(i”)(§7j) N h5a(i”)(€1sj)
3 72 72 72 48
U Ry R ROBUI(Ey) RS () y
3 6 144 144 J
h’a;  Raj W] hPaj N hSa™)(&,,)
6 6 12 36 144
hSat™ (&)  P%a™) (&) R W6 ()]
144 144 18 18 36 108 432 /
R(€7h27h37"' :h77&j7a;7“' ) gw b]’b;’“. ! w) “’ (g*a) (648)
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rly

where £ is a function of its arguments and the {’s lie in the interval (z;_1,x;41). Note that

the coefficients of u;, u’, - - - ,u(®) (&+,) can be bounded by a constant.

The equation (6.4.8) can be rewritten as follows

L (UJ — Uj) = Mlh + Rn(l'j),
with
e
My="=a;u; Ejug’
" / / "
o | [—a; 20 Ta. Ta” b, a;
Ryt K L ?ﬂ> i (7] L A
" 7 / /
3 a; a; " —_aj b_J — b_ m
+h[6u—|—4 +<6+18 18u]
o b (&) ) (&) LU () AL (&)
72 72 72 72 /
v (iv) [
Y (™) (52]-) — a; (fn) - a®) (513]-) = 673’ R b L a;’u,,,
72 72 24 9 J 6 127
3 W) b (6) Y
72 T e
L (i) (55]') _a(iv) (&y) y a@) (£2j) _a(iv) (£7j) +a(iv) (&3]) u//+ a;// A b// y
3 "2 72 72 48 36 36 i
(i) (iv) (iv) iv (i)
ol (B7E) W), (0 (&) dM ) T () b,
144 144 J 144 144 144 108) 7
(i)
+h7 bj (€9J)u/(/
432
K (87 hgu h47 T 7h77 js CL;, e 70J§'W) b]? b;7 e 7b§ U)u ujau(lv)(f 3)) :
or
, n
L™ (Uj = uy) = O(h), vj =1(1)5 — 1,
leading to

17U — )| < Ch, ¥ =1(1)5 — 1.

(6.4.9)

|
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Also
IL"(Uj — ;)| < Ch,Vj = g(l)n -1

From Lemma 6.3.2, we come to the following main result of this work:

Theorem 6.4.1. Consider u the solution of (6.1.3)-(6.1.4) and U the numerical solution,
approximation of u obtained via the FOFDM (6.3.1)-(6.3.2) then

sup max |u; — U;| < Ch. (6.4.10)

0<e<1 0sj<n

Where C' is a positive real number, free from e and h.

Section 6.5 below deals with Richardson extrapolation as a technique used to improve

the accuracy and the order of convergence of the estimates 6.4.10 above.

6.5 Richardson extrapolation on the FOFDM

The equation (6.4.9) can be rewritten as follows

L™ (Uy = uj) = Myh+ Moh® + Ry (x7), (6.5.1)
with
M, = ’ a;
1= —a;u; + Euj.
—aq” 2. 7a 7al b. -
M 24 W 8§ 4 ! W ¥ % " K /{/'
2 (6 3>u3+<6+36 3>u3+6u3

—a" " —d b.

13 a - b/
Ro(wj) = h [ G u;+4fu;'+< 63+1é—18>u;"]

(_bg'w) <§4j) B p(iv) (59]_) . p(iv) (&5j) ) p(iv) (51@-)) uj]

72 72 72 72

+ht

+ht

72 72 24 6 127

( a® (&) N at (&) ~al® (€13,) B ;,/) b a;(u/(/]
J

72 72

+h

3 72 72 72 48 i\ 36 T36)Y
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o J

144 144

e () ) (BT ) 7).
W Fm (5%) ,,,]

144 144 144 108)“

———
432 7
+K (87 hga h47 T h7a a, a;‘> e aaﬁ’w)7 b]a b;a e 7b§'w)’ U;/, U’(W)(g*J)) '
The descriptions of «, {’s and g, u}, - - - ,ul) (§+,) remain the same as the ones specified

in (6.4.8).

We consider ps, the mesh obtained by bisecting each mesh interval in u,, i.e.,

pron = {T;} with 7y =0, 7, =1 and 7; —7; ; = h=h/2, j=1,2,..2n.

Let U; be the numerical solution of (6.1.3)-(6.1.4) based on p,. After substituting U; and

the mesh size into the equation (6.5.1) we come to the following
L" (UJ 3 ﬂ]> E 3 Mlil + MQi_l2 + Rgn(f]’), 1 S j S 2n — 1.

Note that u; is the same as w.

After multiplying (6.5.2) by 2, we get
21" (U = ;) = 2Myh 4+ 2Msh? + 2Rp, (%), 1 < j < 2n = 1,
meaning
L™ (20, — 2i1;) = 2Myh + 2Moh? + 2R, (%;),1 < j < 20— 1.
Subtracting (6.5.4) from (6.5.2) we get

n 7 M2h2 _ .
L* (u; — (20; = Uy)) = 5 = 2R (T), 1 << 2n -1,

or

L (u; — 2U; = Uy)) = O(h?),1 < j < 2n — 1,

Let
Ujea:t = 2Uj — U]

The numerical solution U ]‘?mt above is another numerical approximation of ;.

Using lemma 6.3.2, we come to the following

(6.5.2)

(6.5.3)

(6.5.4)

(6.5.5)
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Theorem 6.5.1. Consider U™ the numerical solution of (6.1.3)-(6.1.4) derived from the
Richardson extrapolation based on FOFDM (6.3.1)-(6.3.2). Then there exists a positive con-
stant M independent of € and h such that

< MR (6.5.6)

sup max ‘uj — Ut
: j
0<e<11<5<2n

Section 6.6 treats two numerical examples to confirm the accuracy and robustness of the

FOFDM designed.

6.6 Numerical examples

In this section we present the numerical results obtained in the integration of some problems
of type (6.1.3)-(6.1.4).

The test examples 6.6.1 below relies on a wider domain [0,1]. But the example 6.6.2
relies on [—1,1. The values of x € [—1,1] leads to both positive and negative coefficients of

the highest derivative of the differential equations.
Example 6.6.1. Consider the following singularly perturbed turning point problem

(e + z)u” + L2500 — 80u = f(x)
u(0) = eexp [arctan ( 1 ﬂ + £3 arctan (2%/5) — 2.257%;

2\/26)

i ¥ 1 . J 2.
u(1l) = cexp { arctan (2 (8)” £3 arctan (2\/5> 42:257%,

This problem has an interior layer of width O(e) near @ = 0.5. The exact solution is

given by:

u(z) = eexp [— arctan (x\kg)B)] _ % arctan (a:—\/é)B) + 4.57% sin[7(x — 0.5)].

The function f(z) is obtained after substituting u(z), v’(x) and u”(z) into the above equation.

Example 6.6.2. Consider the following singularly perturbed turning point problem
(e + x)u" + v’ —u = f(x)
u(—=1)=—-Lu(l) =1

This problem has an interior layer of width O(e) near x = 0. The exact solution is given
by .
xerf (\/%) - 2fexp(%)
1 2¢ -1\’
erf (J) +Vr e (3)

http://etd.ywc.ac.za/
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Similarly to the previous examples; f(z) is obtained after substituting u(z), v'(x) and u”(z)
into the above equation.

The maximum errors at all mesh points and the numerical rates of convergence before
extrapolation are calculated using the formulas

E., = 012];131 lu; — U;| and 1, = 1.y :=10gy (€4, /E2n,) k= 1,2, ...

respectively, where €,, stands for E. ,. Furthermore, we compute E, = fnax E. .

For a fixed mesh, we see that the maximum nodal errors remain constant for small values
of € (see tables 6.1 and 6.5). Moreover, results in tables 6.3 and 6.7 show that the proposed
method is essentially first order convergent.

After extrapolation the maximum errors at all mesh points and the numerical rates of

convergence are evaluated using the formulas

ext
e,n

= max |u; — U*| and Ry = Ry = log, (Efft/Eezt> k=1,2, ...

0<j<2n K12k

respectively, where Effzt stands for E; op.
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Table 6.1: Maximum errors for Example 6.6.1 (before extrapolation)

€ n =16 n =32 n = 64 n=128 n=256 n=>512
10~% | 3.08E-03 2.09E-03 9.19E-04 2.35E-04 5.39E-05 1.43E-05
10% | 1.72E-03 1.29E-03 8.84E-04 4.68E-04 1.38E-04 2.96E-05
1071 | 1.47E-03 9.48E-04 5.40E-04 2.88E-04 1.49E-04 7.58E-05

10716 | 1.47E-03 9.48E-04 5.40E-04 2.88E-04 1.49E-04 7.58E-05

Table 6.2: Maximum errors for Example 6.6.1 (after extrapolation)

€ n =16 n =32 n =64 n=128 n=256 n=>512
10=* | 6.75E-04 1.09E-03 6.79E-04 1.27E-04 2.69E-05 7.16E-06
1075 | 3.64E-04 2.49E-04 1.63E-04 3.09E-04 9.99E-05 1.50E-05
1071 | 4.22E-04 1.32E-04 3.68E-05 9.68E-06 2.48E-06 6.28E-07

10716 | 422E-04 1.32E-04 3.68E-05 9.68E-06 2.48E-06 6.28E-07

Table 6.3: Rates of convergence for Example 6.6.1 (before extrapolation, n, = 16, 32, 64,
128, 256, 512)

2 1 T2 T3 T4 Ts
107% | 056 1.18 1.97 212 1091
107° | 042 054 092 1.76 2.22
101 | 064 0.81 0.90 0.95 0.98

107%¢ | 0.64 0.81 0.90 0.95 0.98

Table 6.4: Rates of convergence for Example 6.6.1 (after extrapolation, n, = 16, 32, 64, 128,
256, 512)

3 1 T2 T3 T4 Ts
107* | -0.70 0.69 242 224 1.91
107% | 0.55 0.61 -092 1.63 2.74
10-1 | 1.67 1.85 193 1.97 1.98

10716 | 1.67 1.85 1.93 1.96 1.98
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Table 6.5: Maximum errors for Example 6.6.2 (before extrapolation)

€ n =16 n =32 n = 64 n=128 n=256 n=>512
104 | 3.20E-01 2.22E-01 1.32E-01 6.63E-02 3.65E-02 2.23E-02
107® | 3.19E-01 2.21E-01 1.32E-01 7.23E-02 3.64E-02 1.71E-02
107 | 3.19E-01 2.21E-01 1.32E-01 7.22E-02 3.76E-02 1.91E-02
10~® | 3.19E-01 2.21E-01 1.32E-01 7.22E-02 3.76E-02 1.91E-02
10716 | 3.19E-01 2.21E-01 1.32E-01 7.22E-02 3.76E-02 1.91E-02

Table 6.6: Maximum errors for Example 6.6.2 (after extrapolation)

€ n =16 n =32 n = 64 n=128 n=256 n=>512
10-* [ 1.35E-01 4.46E-02 5.75E-03 6.82E-03 8.27E-03 3.84E-03
107° | 1.34E-01 4.54E-02 1.29E-02 2.62E-03 2.37E-03 2.62E-03
1076 | 1.34E-01 4.53E-02 1.28E-02 3.18E-03 6.87E-04 1.39E-03
107% | 1.34E-01 4.53E-02 1.28E-02 3.17E-03 6.99E-04 1.38E-04
10710 | 1.34E-01 4.53E-02 1.28E-02 3.17E-03 6.99E-04 1.38E-04

Table 6.7: Rates of convergence for Example 6.6.2 (before extrapolation, ny

128, 256, 512)

e

1

T2 T3

T4

s

s
1075
106
1078

L0

0.53
0.53
0.53
0.53

0.53

0.75 099 0.86
0.74 087 0.99
0.74 087 0.94
0.74 087 0.94

0.74 087 0.94

0.71
1.10
0.97
0.97

0.97

= 16, 32, 64,

Table 6.8: Rates of convergence for Example 6.6.2 (after extrapolation, n, = 16, 32, 64, 128,

256, 512)

e 71 T2 T3 T4 s
1074 | 1.60 296 -0.25 -0.28 1.11
107® | 1.56 1.81 230 0.15 -0.14
1076 | 1.57 1.82 201 221 -1.02
1078 | 1.57 1.82 2.01 218 2.34
1071 | 157 1.82 201 218 234
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6.7 Summary

In this chapter we dealt with singularly perturbed turning point problems whose solution
exhibits an interior layer due to the presence of the turning point. The highest derivative of
these equations is affected by a linear diffusion coefficient.

We first analysed the problem qualitatively, then we established sharp bounds on the
solution and its derivatives.

The next step was to propose a numerical approach to solve this class of problems.
To this end, we designed a fitted operator finite difference method and proved it to be
uniformly convergent of order one with respect to the perturbation parameter €. To improve
the accuracy, we post-processed the numerical solution via Richardson extrapolation and
achieved second order uniform convergence.

We conducted numerical simulations on two test examples to confirm the theoretical

results.
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Chapter 7

A fitted numerical method for turning
point singularly perturbed parabolic
problems with a linear diffusion

coefficient and an interior layer

This chapter deals with time-dependent singularly perturbed convection-diffusion turning
point problems. The highest spatial derivative is multipied by a linear diffusion coefficient
e+, where € is a singular perturbation parameter. The solution of these problems possesses
an interior layer induced by the turning point. In the process of solving the problem, we first
start with time discritization using the classical backward Euler method, and afterwards we
follow nonstandard methodology of Mickens to discritize the problem in space on a uniform
mesh. A fitted operator finite difference method is then constructed and its convergence
properties analysed. The scheme we design is first order uniformly convergent in both time
and space variables with respect to the singular perturbation parameter. Thereafter, we
apply Richardson extrapolation as a convergence acceleration technique to improve the ac-
curacy and the order of convergence of the scheme up to two in space only. To support

theoretical results, we implement the proposed method on some numerical examples.

7.1 Introduction

In this chapter, we consider the following singularly perturbed parabolic convection-diffusion

problems
Lu = gy + alx, t)u, — bz, t)u —d(z, t)u, = f(x,t), (x,t) € D, (7.1.1)
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where

D=Qx(0,T], Q= (0,1),

The boundary conditions are given by
w(0,t) =y, u(l,t) = y2,u(z,0) = ug(x), (7.1.2)

with 7, and v, given constants, 0 < ¢ < 1, t € [0,T]. The functions a(z,t), b(z,t), d(z,1),
f(z,t), and uo(x) sufficiently smooth in D to ensure the smoothness of the solution of (7.1.1)-
(7.1.2). The inequality b(x,t) > by > 0,V (z,t) € D confirms that the problem (7.1.1)-(7.1.2)
satisfies the minimum principle and it also ensures the uniqueness of the solution [59].

This type of problems where the variable coefficient and small parameter € multiplies the
highest spacial derivative arise in various fields of science and engineering, including fluid
mechanics, solid mechanics, quantum mechanics, chemical reactor theory, aerodynamics, op-
timal control, reation-diffusion process and geophysics etc (see e.g [64, 84] and the references
therein).

Problems (7.1.1) become singularly perturbed when the perturbation parameter € ap-
proaches zero. This is revealed by the non-uniform or the rapid change(s) in behaviour(s)
of the solution in the narrow part(s) of Q termed layer(s). They may occur at the extreme
points of Q termed boundary layer(s) or near the roots z; of a(x,t) in Q, V t € [0,T] for
i =1,2,... called turning point(s) which lead to interior layer(s) or twin boundary layer(s).
The number and location(s) of the layer(s) depend on the proprieties of both the convection
and reaction coefficients a(z,t and b(z,t) respectively.

When a(z,t) # 0; ¥(z,t) € D, we have a boundary layer at (—1,t), if a(x,t) > 0, or
a boundary layer at (1,t) if a(z,t) < 0. In case where a(z,t) = 0; V(x,t) € D, then the
problem leads to a boundary layer at (—1,¢) and (1,t) if b(x,t) < 0. But, if b(z,t) > 0, the
solution is said to be a rapidly oscillatory solution. If b(z,t) changes signs on the domain,
then we have turning points.

Finally, when there exist V(x;,t) € D,i = 1,2, ... such that a(z;,t) = 0 and a,(z;,t) # 0,
then, if a,(x;,t) < 0, we have a signal of no boundary layers, but there is a turning point
leading to interior layer at (z;,t) and if a,(x;,t) > 0, we have possible boundary layers, no
interior layer.

For more information on turning point problems leading to interior layer(s) or twin bound-
ary laters, readers who are interested may consult for instance [9, 10, 17, 23, 30, 31, 44, 64,
65, 80, 70]. Interior layer(s) may also occur from the non-smooth coefficient functions or
discontinuous data (See e.g. [4, 11, 13, 26, 27, 42, 54, 59]). We notice that non-turning point
problems have extensively been studied in the literature (see e.g [29, 49, 54, 59]).
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Though the turning points and non-turning points time dependent singularly perturbed
problems are widely studied in the literature. But, their applications in fluid dynamics and
biology are problems in which the coefficient of the highest derivatives are functions of x and
¢). These problems have received little attention from the research community. Liseikin [52]
considered the case g(z,¢) = —(¢ + px)? for f > 1 and studied the problem for p = 0 and
p=1. In ([51], pp. 106-111), Liseikin derived bounds on the solution and its derivatives for
the case g(z,¢) = —(e + x)? for some particular values of 3. Moreover, for 8 = 1 (see pp.
256-262), he did not provide any numerical example but only designed a numerical method
and analysed its convergence. In the application, the case where p = 1 and 5 = 1 describes
filtration of a liquid through a neighbourhood about a circular orifice or radius r = ¢ [52, 77].
When p =1 and 8 = 2, the model describes a steady diffusive-drift motion [52, 93].

Up to the best of our knowledge and considering various works of time dependent, as
we can notice from the references above; the discretization of interior layer problems based
on difference equation theory[57] and implicit Euler method has never dealt with singularly
perturbed problems with smooth coefficients, where the diffusion coefficient is a linear per-
turbation function (¢ + z), and whose solution exhibits an interior layer due to the presence
of the turning point.

The aim of this work is to study the following time-dependent problem
Lu:= (e Rt ppta(T, Dtr =-b(z, ) u—dlz, Dus= f(z,t), x € D. (7.1.3)
with the boundary conditions
u(0,8) =, u(l,t) = 72, u(z,0) = ug(x). (7.1.4)

To guarantee an interior layer at (0.5,¢),Vt € [0,7]; we consider the problem (7.1.3)-(7.1.4)

along with the following assumptions

(i) a(0.5,1) = 0, a,(0.5,8) > 0,t € [0, 7],

(i) la(r, 1) > 21990 (2, 1) D, -
(i17) a10055tt > 0, te [O,T],_ o
(iv) b(x,t) > by > 0, (x,t) € D,

with, (7) to ensure the existence of the turning point, (i¢) confirms that (0.5,¢) is the only
turning point in Q, V ¢ € [0, T], (iii) specifies that (0.5,¢) is an interior layer of the solution
u(z,t) in Q,V t € [0,T], (iv) guarantees the uniqueness of the solution and also confirms
that the problem (7.1.3)-(7.1.4) satisfies the minimum principle.

The problem (7.1.3)-(7.1.4) differs from the classical time-dependent singularly perturbed
problems (SPPs) due to the fact that; the order of the reduced equation (¢ = 0) remains the
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same order of the highest spacial derivative, contrary to the classical problems in particular
(7.1.1)-(7.1.2) whose order is lowered to one when ¢ = 0.

The main objectives of this chapter are to design and analyse a fitted operator finite
difference method based on difference equation theory and implicit Euler method, to obtain
piecewise uniform meshes respectively on time and space variables. This strategy approxi-
mates the solution of time dependent singularly perturbed problems (7.1.3)-(7.1.4), having
the linear diffusion coefficient € + x, and whose solution exhibits an interior layer induced
by the turning point. The coefficients of these problems are smooth functions depending
on space and time variables. We show that the method converges uniformly of order one
in both space and time variables. We use Richardson extrapolation (see [65, 66]), as the
convergence acceleration technique to improve the accuracy and the order of convergence of
the fitted operator finite difference method we design.

This chapter is organized in the following manner: In section 7.2, we studies qualitative
properties of the solution and its derivatives at every time level t in [0, T]. We use techniques
presented in [1, 9; 20], to provide sharp error estimates specific to the class of problems
(7.1.3)-(7.1.4). Section 7.3 is devoted to the design of the scheme which is analysed in
section 7.4. Section 7.5 deals with Richardson extrapolation as an acceleration technique
to improve the accuracy and the order of convergence of the method up to two in space.
To show the effectiveness of the proposed scheme, we carry out and discuss some numerical
experiments in section 7.6, and in section 7.7 we end the chapter with some concluding

remarks.

7.2 Qualitative results

We consider the continuous problem whose results are later on used in section 7.4 for the
error analysis. And let f(z,t) and uo(z) be smooth and compatible functions to guarantee
the continuity and e-uniform bound of the solution of (7.1.3)-(7.1.4) and its derivatives. We
use these mentioned conditions to obtain relevant space and time reliability while applying
the maximum norm on D = Q x [0, 7], where Q = (0,1) and D = Q x (0, 1].

Lemma 7.2.1. (Minimum principle) Let 1 be a smooth function, with ¢(0,t) > 0, ¢(1,t) >
0,Vt €[0,1] and Lap(x,t) <0,V (z,t) € D. Then, ¢(z,t) >0,V (x,t) € D.

Proof. Let us proceed by contradiction to prove this Lemma. Consider (z*,#*) € D and
Y(x* t*) = miny(x, t) < 0. It is evident that
(x*,t*) ¢ {(0,0.5); (0,1); (1,0); (1,1)}, and applying the minimum principle, leads to ¢, (z*,t*) =
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0, Uy(z*,t*) = 0 and )., (z*,t*) > 0. However
Lp(z",t") = (e + ") (2™, ) + a(a”, ) (2", %) — (", ") (", ") + Py (", ") > 0,

which is a contradiction. Consequently ¥ (z,t) >0V (z,t) € D.
The next Lemma refers to the stability of the estimate. We use the minimum principle above

to prove

Lemma 7.2.2. (Uniform stability estimate) Consider w(z,t) the solution of (1.1)-(1.2). We
have

llu(z, DI < b I1f (2, O] + max (|, [2]), V(z,t) € D,
with ||.|| the maximum norm on D, and b(z,t) > by > 0 to secure the uniqueness of the

solution (7.1.3)-(7.1.4), 1 and 7, the boundary conditions of the problem.

Proof. Consider the following comparison function
Tz, t) = b5 | f (=, )| +max (], |rl) £ u(=, t), 2 € D,

applying the operator on both sides of the equality, we come to the following

b
DI (ayt) = = 2 01 b s (s ) # Ltz ) < 0

Using the minimum principle, it follows that
1= (2, t) > 0,V(z,t) € D.

consequently
[lu(z, )| < 05 {1 f(z, )| + max (|, [al), ¥(, 1) € D,

which completes the proof.

Let us define the partition on Q = [0, 1]as follows:
Qp = 10,9), Q¢ = [0,01], Qr = (61,1], with 0 < §,9; < 1/4; respectively the left,
central and the right parts of the domain. Moreover, Q¢ = Qg U QF, with Q5 = [6,0.5),
Qf =10.5,0,], and D = Q x [0, T].

We know from the literature that if u(x,t) is the solution to (7.1.3)-(7.1.4), then

u(z,t)] < C, V(z,t) € D,

where C' is a positive real number.
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Lemma 7.2.3. Let us consider the assumption above and Lemma 7.2.1. The partial deriva-

tive of u with respect to t can be bounded as follows

|ut| S 07 V(J},t) € D7
where C' is a positive constant.

Proof. See [36].

The following Lemma focuses on the Inverse Monotonicity.

Lemma 7.2.4. [51] Let F(z,u,u,) = a(x, t)u,(z,t) — b(z, t)us + d(z, t)us(x, t) — f(z,t) be a
smooth function in ([0,1] x [0,T]) x R?, where a(z,t),b(x,t),d(z,t) and f(z) are functions
described in (7.1.3)-(7.1.4). The problem (7.1.3)-(7.1.4) is said to be inverse monotone for
F(x,u,u,) € C?((0,1) x [0, T])NC ([0, 1] x [0, T]) if one of the following conditions imposed
on F' is satisfied:

(1) F(x,u,u,) is strictly increasing in u, i.e., F(x,uy,2) < F(z,us, 2) if uy < us,

(2) F(z,u,u,) is weakly increasing in u and there exists a positive constant C > 0, such
that |F(z,u, z1) = F(z,u,21)] < Clz1 — 23]

Proof. See [51] with d(z) ==z, | =1, Yx € [0, 1].
The following lemmas deal with the appropriates bounds on the derivatives of the solution
to the problem (7.1.3) - (7.1.4) where ¢ € [0, T] and z is either in Qr, in Q¢ or in Q.

Lemma 7.2.5. Let u(z, t) be the solution to (7.1.3)-(7.1.4), we have

Hu(x,t)
O’

‘ S C, \V/I € QLUQR, tE [O,T],

where C' is a positive real number, free from the singular perturbation € but depending on 9.

Proof. This Lemma is the immediate consequence of Theorem 7.2.4 for the inverse mono-
tonicity with C'= M as specified in [51],

V(z,t) € Qpx[0,T], Flz,—M,u,| < Flz,u,u,| < Flz, M, u,] leading to —M < u(x,t) < M,
which completes the proof. Similarly, we can proof this Lemma for (z,t) € Q x [0, 7.

In the following Lemma 7.2.6, we focus on the bounds of the solution and its derivatives
in the layer region. We rely on Liseikin [51] work to adapt it to our problem. We also
assume that the convection coefficient at a specific point (xg,t) is given by a(xg,t) = a,
where (z9,t) € QF x [0,T] or (xg,t) € Q5 x [0, T].
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Lemma 7.2.6. [51] (Continuous results) Consider u(z,t) the solution to the problem (7.1.3)-
(7.1.4). Then, we have
1) for x € Qf and xq € Qf,t € [0, T, such that a(zo,t) =a >0 and j =0,1,2,3,4;

14+ (+2) 7, if0<a<l,

Hu(xw,t)
Oz’

‘SMM 1+ (e+z)”

1N4G+;yw,ﬁa:1, (7.2.1)

e s i il

2) for x € Qg and xp € Qg,t € [0,T], such that , a(xe,t) =a <0,5=0,1,2,3,4
and p a whole number such that a+p > 0,a+p—1<0

L ifa<0,5<p,

Hu(x,t)
Oz’

‘SM 1+ (E+2) 7P |nE+a),ifatp=0,j>p, (7.2.2)

1+ (e+2)7%7, ifa+p>1 j>p,
where M is a positive constant independent of €.

Proof.
1) Let us first prove Lemma 7.2.6 for x € Qf, t € [0,T], also with 2y € Qf such that
a(xg,t) =a > 0.
Consider u the solution to the problem (7.1.3)-(7.1.4). From the inverse monotonicity (7.2.4),
we have
lu(z, )] < M. (7.2.3)

In the other hand, according to Liseikin [51], there exists a positive constant m such that
(7.1.3)-(7.1.4) and (7.2.3) lead to

L,0os<m<az<o, tel0,T],
’S M (7.2.4)
e7,05<z<4,tel0,T],

Dz, t)
oxi

j=1,2,3,4.
Supposed that a > 0. We can rewrite (7.1.3) as follows

OPu(w,t)  afw,t)24E | b ule,t) + f(zt) d(x, t) 24t

ox e+ e+ e+x

Y
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or
du(w,t) aln )25 e b(n, yu(n.t) + f(n.t) = d(n, 1) 5"
= 2T o gy dn+ [ ———%—dn,
ox 05 €+ 0.5 e+ 05 €+n

which can be expressed by the formula

ou(z,t) _ 0u(0.5,1)

E a
- = ( ) exp [— g1 (2, 8)] + ga(2,1),05 <z < &1, t € [0,T], (7.2.5)

e+x

where

z a(n,t))
T,t ——/ dn, t € 0,7,
91( ) 05 €+1n [ ]

and integrating by parts leads to

gi(z,t) = a(z, ) In(e + =) — /

0.5

- l@ggﬂ] In(e + x)dn,

with ¢1(0.5,¢) = 0, since a(0.5,¢) =0, V¢ e [0,7]. We also have

G(x,t) = (e4x)" /025 [b(n, t)u(n,t) + d(n,t) 8“227 t>'

+f(777 t)] (5 - 77)a_1 eXp[gl (777 t) — gl(xa t)]dna vt € [07 T]
From (7.2.4) with a > 0, we have
lgi(z, )| < M, 5=1,2; 0.5 <z <6, t e[0T

Applying triangular inequalities, (7.2.5) gives

du(z,t a
“éi )| < ‘8u(0.5,t) (5_‘;6) exp [—gl(x,t)]‘ +ga(, 1)) |
Ou(x,t) <M 0u(0.5,t) ( £ >“+M
ox |~ ox e+x ’
Ou(x,t) 0u(0.5,t) e \¢
< . < . 2.
e I (Hx) 05<c<68,te0,T]. (7.2.6)

Considering 0 < a <1, 0 <e << 1, t € [0,T], and a positive constant m, with x = m such
that (7.2.4) and (7.2.5) lead to

<M, t 0,7
ox a—i—m>_ £ E[0,7,

8u(0.5,t)’ ( £

0u(0.5,1)
ox

E+m
€

i.e., ) < Me™*, te|0,T].

s
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Thus (7.2.6) leads to

aU(x,t) —aga —a
83:|<M{1+€ (e+2)7,
giving
t
812(;’) < 7\4[1+(5+x)‘“}, 0<a<l1,05<x<d, tel0,T]

Also, from (7.1.3) we have the following

2u X alxT u\xr u\xr
a3u(l‘,t> Sai [1+a(x,t)]a 3527)5) ~ [_8 éw,t)a ({gx,t) N b(w)]a gm,t)

ox3 Gl T,
Bb(z,t)u($’t)+ af(mt) T+ ad(a;t) Buxt +d($ t)aut(a:t)

oz
2 =3 17

: (7.2.7)

or

92 ’ da(n,t) O ou(n,
a%@w__/xu+ww»%%l o [ QGO _ p(y, 1) 20
0.5

d +/
0x? e+n 1 0.5 E+m

b(n, 2] ad Au( Au(n,
Py unyt) + 58 + SRR +d(n, )25

0.5 E+n

T

+

We can express this derivative by the formula:

O*u(z,t)  0*u(0.5,t) ( 5
ox2 | | 0x? E+x

a+1
) exp [—g3(2)] + ga(z,1),0.5 <z < 4y, (7.2.8)

where
z [1+a(n,?)]

7t :/ 7d )
g3(x ) 0.5 e+ 4

and integration by parts leads to

gs(z,t) = —[1+a(x,t)]In(e +2)+1In (5 + ;) + /OZ (82(7;7)) In (e + z) dn,
with ¢3(0.5,¢) = 0, since a(0.5,t) =0,V ¢t € [0,7]. On the other hand, we have
_ a1 [ Oa(n, 1) Ou(n, ) Qu(n, 1)
gi(ot) = (e+a) et [ ST SRS 4 b )=
9b(n, 1) of(n,t)  dd(n,t)
a0+ T+ .
8 t\'/» a
i, 2S00, 1)) 4 ) exlgn (. 1) — g, D)

on

From (7.2.4) with a > 0, we have
lgs(z,t)| < M, |ga(x,t)| < M 0.5 <2 <6y, and t €[0,T].
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Triangular inequality applied to (7.2.8) leads to
0*u(z,t

<

ox

O?u(x,t
0x? =M

0*u(0.5,t € at+l
éxZ ) (€+I> exp [—gg(l’,t)]‘ + |g4($,t)|,

0?u(0.5,t e \*f!
! M
02 <5 + x) + M,

<M |1+

O*u(z,t 0?u(0,t e\t
. < . 2.
o - (Hx) 0.5 <2< bt el0,T] (7.2.9)

Considering 0 < a < 1, 0 < e << 1,t € [0, T], and m' a positive constant, with = m’ such
that (7.2.4) and (7.2.8) lead to

aZU(O,t < = >a+1 =1
Ox? G —
; N\ a+1
pre., |OUOS Iy (BRI THL prctad.
"I Ox? €
Thus (7.2.9) gives
0? t —ag
leading to
82 t 2 5
;026’ S M1+ (E+2) Y 0<e<1,05<<d,te0,T].

o

Thereafter, from (7.1.3) and (7.2.3), we come to the following result for 0 < a < 1,0.5 <
T < (517t S [O,T] E

Hu(x,t
Ox?

SM[1+(e+2) 7], 0<e<<1,j=1,234 (7.2.10)

The Lemma 7.2.6 is fulfilled for 0 < a < 1.
If a = 1, the partial integration with respect to x of (7.2.5) from 0 to ¢ leads to

51 Qu(n,t) 51 Ju(0.5,t) | € 51
— _ H<r< .
/0.5 on dn = /0.5 on Py exp [—g1(n, )] al77—i—/0.5 g2(n,t)dn,0.5 < x < 6;,Vt € [0, 7]

Integrating by parts leads to

)%a(n,t) exp(—gi(n,t))dn

. o1
o= PG etute ) oxplan s+ [ e 4

0
+ [ gl tydn, vt € 0,71,
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As, — Aoy = (%(gg?’t) [eIn(e + 01) exp[—g1(d1,1)] — eIn(e + 0.5)]
+au(§f’t> lg /055 In (s + 1) agla(zﬁ exp(—g1(1,t))dn| +
01
+/0’5 g92(n, t)dn, vt € [0, T,
with

%ﬁ_’f) = —a(z,O)(e+a) ",

A(gl—Ao_g):W [5 11](5+51)€Xd_91(51, t)] S—— (5 - 05)]
W l+a /055 [—a(m, )l(e+n) " In(e+n) exp(=ga(n; t))dﬁ]

01
+ [ o tyn. Ve € 0.7,

Knowing that

e+ st atale--n) e e envi o ) < M1 ¥t € [0.7]

we have,
.0, t "
M (e=eln(e+05) <C M 5‘111 (5+0‘5>_1‘ < M, vt e [0,T],
ox ox
meaning
EM(gf,t) <ENESS, ‘ln_l (e4+0.5)|,Vt € [0,T].

From (7.2.6), we have

ou(z,t)

1 —1
o7 + e

171
(o)
n €+2

1—1
ot e+
n €+2

The differentiation of (7.1.3) along with (7.2.4), lead to

<M

e.(e+ x)_ll Yt € 10,77,

or

ou(z,t)

<M
ox -

1+ (e+z)™

],0.5§x§61,w€[0,T]0<5<<1, a=1.

Hu(x,t)
Ozl

<SM[1+(e+a) 7 In7t (e 405)7"

},te 0,T]0<e<<la=1, j=1,234.
(7.2.11)
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For a > 1, (7.2.4) into (7.2.5) and using triangular inequality; we get the following

Ou(z,t) < Mot [ 3 LM
Ox S
or 5
t
“g; < m 1+ e+2).
Using (7.1.3) we come to the same derivative as specified in (7.2.8)
Pu(x,t 9%u(0.5,t o bl
r,l) _ TuO I (N el ga(a), 0 < 7 < 61 (7.2.12)

and the triangular inequality of (7.2.12) in connection with (7.1.3) and (7.2.4) leads to

— 0?u(0,1) —
==Saaa il 21 M
S Ox? (6 + x) —
meaning
2 a+1
J*u(x,t) < M5_2< € ) Y
Ox? e+
which leads to Sz, 1)
u(x,t —2_a+1 S
W’SMP-{—& 4T (e + ) ],
or Pule.)
u(x,t e a1
WSM[I—F&? (e 4 x) }
Thereafter, from (7.1.3) and (7.2.4) we conclude that
Pulx,t) 34, N
P b e [t iyt

0<zx<¥§,0<e<<lya>1,tel0,T], j=1,2,3,4. (7.2.13)

This ends the proof for x € Qf and a > 0.
2) Consider x € Qg = [—0,0.5], and let zy € Qg = [—0,0.5] such that
a(zg,t) =a < 0,t € [0,T)]. Solving (7.1.3) - (7.1.4) with respect to u'(x,t) leads to
ou(x,t ou(xg,t
éx) = ((();)GXP(W%%J))
N /x [b(n, t)u(n, t) + f(n. 1) + d(n, t)us(n, t)]
Z0

e+ 7 exp [¢(n, zo, )] dn,(7.2.14)

or

Guéz,t) _ 5“(%2”5) exp( (.m0, 1)) + (= + )7 [ [bln, tyuin )

zo

+f(n.t) + d(n, t)u(n, t)](e + )P~ exp [(n, zo,t)] dn,  (7.2.15)
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with ¢ (x, xg,t) given by

R

It is clear that
|(z, z0,t)| <K M, =0 <2 <0; 0<e<<]1,tel0,T]

ou

Given zg € [—6,0], using (7.2.4), %‘ < M, and applying triangular inequality, we come

to the following

ou(x,t)
Ox

|§M[1+]1n(€—l—x)\].

This proves Lemma 7.2.6 for j = 1,a(0,t) =a=0,p=0, t € [0,T].

From (7.1.3) - (7.1.4), (7.2.7), (7.2.4) and for j = 2,a(0,t) = a = 0,p = 0,t € [0,T]; we
can easily show that
Ou(z,t)

0x?

‘SM{l—F(&—Fx)lHH(E—l-x)”.

Thereafter, from (7.1.3) and (7.2.4), we come to the following result, with a +p=10,j > p

Hu(x,t)
OxJ

'gM[1+(e+x)1jp|1n(g+x)|}, 0<e<<1,te[0,T],j=1,234.
(7.2.16)
Now, consider z € [0,0.5], 0 < e << 1, p > 1,t € [0,T],a(x,t) < 0 and m3 a positive

constant given by —d < m3 < z < 0, then we have

€+
e+ x

Yo, 20,8) < “maln (S50 5 <y <y <@ <05,t€[0,T],

which follows that

E+x
eE+n

m3
exp[w(x,xo,t)]§M< ) ,—0<m3<n<x<0,tel0,T]

Using (7.2.4) and letting xo = mg; (7.2.14) leads to

ou(z,t)
Ox

’sM,égmg <x<05tel0,T]

which proves the Lemma for j =1 < p,a(z,t) = a < 0.

Also, using (7.2.4) and letting zq = mg; we can easily show that

Ju(x,t)

5 <M,6<m3<x<05j=2<p,a<0,tel0,T].
x
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Thus, from (7.1.3) - (7.1.4); we conclude that

Hu(x,t)

57 <M, 0<z<05, j<pa(z,t)=a<0,t€[0,T]j=1,2,3,4. (7.2.17)
T

Finally, let x € [0,0],0 < e << 1,t € [0,T],a(xp,t) = a < 0, we can defined a formula for
the first derivative of the problem (7.1.3) - (7.1.4) similar to (7.2.5) as follows

Ou(x,t)  Ou(xo,t) ( €

a+1
%~ on p— x2> exp [—g1(x,t)] + g2(x, 1), 0 < 2 < 0.5, (7.2.18)

with g; and g2 as specified in (7.2.5). Applying triangular inequality and following the same
process as (7.2.5) we get

Ou(x,t)
Ox

‘ <M1+ (+2) "], 0<2<05t€[0,T),j=1a(x,t) =a<0.

We also defined the formula of the second derivative in connection with (7.2.8) as

O®u(x,t)  9%u(0,1)
oz Ox?

a+2
(s i x) exp [—gs(x, t)] + g, t),0 < < 0.5t €[0,T], (7.2.19)

where g5 and gg are obtained after integrating the derivative of (7.1.3) with respect to x.

After applying triangular inequality, we come to the following:

O*u(x,t)
O0x?

gM[1+(g+a:)*H} —8<x<0,te0,T],j=2a(zo,t)=a<0.

Thereafter, from (7.1.3) - (7.1.4); we get

Hu(x,t)

| < M(e+x)"7,6<x<05,tel0,T),a(xe,t)=a<0, j=1,2,3,4. (7.2.20)
X

This complete the proof of Lemma 7.2.6 for x € Q and a(x,t) < 0.

In Section 7.3 below, we construct the fitted operator finite difference method used to
solve the problem (7.1.3)-(7.1.4).

7.3 Construction of the FOFDM

Consider the partition of time interval [0, T| given by

of={tpy=kr, 0<k<K, r=T/K}. (7.3.1)
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Time discretization of (7.1.3)-(7.1.4) on &* is given by

)u(x, tr) — u(x, ty_q)

—d(z,ty - + Ly (u(z,ty) = flx,tg), 1 <k <K, (7.3.2)
u(z,0) = up(x),Ve € (0,1), u(—1,t) =7, u(l,tg) = y2. (7.3.3)

From the equation (7.3.2) we get
(—d(x,t)] + 7Ly o) (u(x, ty)) = 7f(z, ty) — d(z, t)u(z, ty—1). (7.3.4)

The discretization (7.3.4) above is the result of the turning point singularly perturbed prob-
lems at each time level ¢, = k7 which is examined in section 7.4 for the error analysis. The
global error Fj at the time level ¢ is the sum of local errors e, at each time level t;. The

local truncation error ey is given by ey = u(z, tx) — u(x, t;), where @(x,t;) is the solution of
(—d(x,t)] 4+ 7Ly o) (u(z, ty)) = 7f(z,t) — d(z, t)ulz, tr_1), u(0, ) = a, u(l,tx) = (7.3.5)

The operator (—d(z,t)I + 7L, ) satisfies the maximum principle and we have:

1

maxo<i<k, scfo1](|d(z, tg)|orderD) + 76’

[(—d(z, )T + 7Ly )| < (7.3.6)
where order(I) stands for the order of the identity matrix I, which proves the stability of
the discretization with respect to time.

It is also known that the local error and the global error are respectively bounded as
ller]loo < 72,1 <k < K and ||Fy||e < e, 1 < k< K.

Lemma 7.3.1. Given u(z,ty) the solution of (7.3.2) - (7.3.3) at time level t,, Then there
exist positive constants C' such that

™ (2, t,)] < C [1 +(e+x) "exp (%)] .m=20,1,2 3,

and

™ (z,t,)] < C [1 +(e+x) "exp (ixﬂ ,m=0,1,2,3.

&

Proof. (See [20]).

Consider n a positive and even integer and Q" the partition of the interval [0, 1] given by
xo=0;2;, =20+ jh;j=1,...,n—1h=x; —x;_1,2, = 1.

With Q™% = Q" x @¥ the grid of (z,1).
We also adopt the following: V (z;,t;) € Q™%, Z(x;,t)) := Z¥, where UF is the approxi-

mation of uf
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After applying difference equation theory on Q™* (see [57]); the discretization of the problem
(7.1.3)-(7.1.4) is given as follows:

d’kUkaUJI'C?l 52Uk ~kl)—Uk b~kUk _ fk
—dj =+ (e + 25)0°Uf + aj D7 UF = 0jUf = ff,
j:071727"' 7%_17k20717"'7K7
LYRUY = (7.3.7)
Jka—Uffl S2UF 4+ ak DU — phiTh — fk
—dj=—4—+ (¢ +£2;)0°U; + a7 DU} — 05U} = f7,
J = Do el 1, -, K
Uo =1, Un =72, (7.3.8)
with
k k k k k k k
DU" = Uj - Uj—l DYU* = Uj+1 . Uj 52Uk = Uj+1 r 2Uj i Uj—l
J h ’ J h ’ J ¢~2 ’
where
hletz;) Ry _ 15 n_
. e [exp (£2) = 1], 5=0,1,2,..,3 - 1,
¢f = (7.3.9)
h(et+a; —d;*h .
% [1—6Xp(6+3mj )}, J=5, 5+, 5+2,..,n—1
We also consider the following
ko ok
k05t ag g i n
a; ——2—forj —0,1,2,...,5—1,
ko .k
a; + a;
b= g = 2 2 Do 1,
2 2°2 2 (7.3.10)
k k| pk k ko fk
R e el EE e S RN
kAo +dE+dE
df === 8 I for §=0,1,2,...,n— 1.
Using the conventions above, (7.3.7) can be rewritten as
_ c ko n
rUi U AUl = 0 =012, 5 - 1
k=0,1,.., K,
- 77k c k + 717k rE nn n (7311)
Tj,kUj—l + Tj7k‘Uj + TJ-’,{U]-_H = f] , ] = 379 + 1, b + 2, e, = 1,
k=0,1,.. K,
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where
e+x; df . 20eta;)  aF -~k df e+ n
T N4 s Sl il M Y gg;’j:&”“é‘l’
J J - J
etr 20eta;) @t -~k df L etm; G
e AN R kit
J J J
(7.3.12)
dr
=r_ —JU’H. (7.3.13)

The system of equations (7.3.11)-(7.3.8) is called the fitted operator finite difference
method (FOFDM). This scheme satisfies the following Lemmas:

Lemma 7.3.2. (Discrete minimum principle) . For any mesh function f;? such that, L"’kfjl? <
0V(j k) e QF, & >0,0<j<mn &>0,and& >0, 1 <k < K. Then & >0,
v(j k) € QK.

Proof. Let (s,1) be such that & = min;y fk o 5’“ € QUK. It follows that s #
1,2,..,n—land [ # 1,2,..., K; otherwise ¢ > 0. In the other hand &, —¢ > 0, ¢/ -¢!_, <0,
and & —¢-1 <0,

Leading to

(s—i-a:s)ngé—i-aiD_fi—(bls >£l>0 ¢ 5 Oninnleng; ..., 2 — 1,
el =0 —(bh+L)el>05=12,
(e +2,)0%€ +al DT — (W + %) € >0,al >0, s=2+1,..n—1,
(7.3.14)
where | = 1,2,..., K. This implies that L"5¢ > 0,s = 1,2,..,n —land | = 1,2,.... K,
which is a contradiction. Thus fj"? > 0,V (j,k) € QUK.
The minimum principle above is used to prove the Lemma below for the uniform stability

of the estimate.

Lemma 7.3.3. (Uniform stability estimate) Consider Z]’iC a mesh function at a time level
such that Z = Z¥ = 0. Then

1
Zk<— max L"KZk or 1<j<n,andl <k <K,
J
by 1<i<n—1

where by is defined as specified in the introduction.
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Proof. Given the mesh function

1
ek _ L
(&)j = by 1

n,K r7k
LK 7

+2ZF1<j<nandl1<k<K,

with 0¥ > by > 0 to ensure the uniqueness of the solution to the problem (7.3.7) - (7.3.8).
We have (£5)F > 0 and (£%)% > 0. In addition, for 0 < j <n,and 1 <k < K;

b
LMo(g5 )k = —L max |L™Kzh

J by 1<i<n—1

£ LMK 1<j<nandl1 <k <K.

With 0 < j < n, (=b})/(b) < —1. Tt follows that L™ (£F)% < 0. After applying the discrete
minimum principle Lemma 7.3.2, we get (§5)F >0, VO < j<n,1<k < K.

Section 7.4 below focuses on convergence analysis of FOFDM constructed in this chapter.

7.4 Convergence analysis of the FOFDM

Let us first concentrate on the interval [0, 0.5] to analyse the scheme, the analysis on (0.5, 1]
can be done similarly.

The operator LX from (7.3.3) can be rewritten as follows:

L% z(z,ty) = (5+x)d’2/i§$—;t0+a(m,tk)%z—<b(x,tk)+d(x;tk)>Z(:p,tk)
= f(x,tk)—d(x,tk)i(m. (7.4.15)

The local truncation error of the space discretization on [0,0.5]x[0,7] (e.g. j = 1,2,...,n/2—
1,k=1,2,..., K) is defined by

A (e B (A A

J J

(e+ ) ay
= (e+a)2, +aszf — o (b — 228+ 20 )+ #(zj —zF )
J

(E+ l') h4 I h4 w

= (e+o)uj, — o h*uj), + ﬂ(z( NEED) + ﬂ(z( NE(&)
j
akh a;*h? da;*n?
J J w)\k
$ U 2 U  SLLey), (7.4.16)

with 51, € (.Z'j,37j+1>7 62763 S (x]'*hx]')'
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Considering the expression of d;‘? from (7.3.10), the Taylor expansions of a;?fl up to order

~k
four, and the truncated Taylor expansion 1/¢? = 1/h* — d;*/ch, we get

n 3 3a/'l€ € w (iv Cl}?
LU = 2) = Sajujh+ [— 2 = o7 () + )M &) = Lo
3&]kzu _a’? (( (w) (5) ( (w) <€ ))+ Jk‘ P + k( (w))k<€) h3
4 TPE o4 ! 12 9% 94 ’
13a/// a'~ ’
- 7,k " 5k (3v)\k (iv)
- e S (e HE L )
ajy, a/‘k iv)\k 4
= 23—42;{; = E(z( NEE) | b4, (7.4.17)
where ¢’s lie in the interval (z;_1, z;41). We note that the coefficients of uj 2k s (2R (E,,)

can be bounded by a constant.

Let us reformulate the equation (7.4.17) as follows

L (UF - 2§) = Mih + Ro(gy), (7.4.18)
with
M, = 2,
3a'; , k
Ri(xj> =W [ C;f’k 52‘ ((Z(w))k(g ) n (Z(zv))k(£2)) P | %Z;Hk]
3 Sa]k /" ;C (w) (iv)\k jk " k )\ k
+h [ A Zyk—ﬂ(( ) (&) HEW)ME)) + 22 i jk+24( ) (gg)l
13a" ' . . ” /
—l—h l QCZkZ;/k %,816 ((Z(w))k(&) + (Z(’”))k(§2)) . %Z;Hk 48 ( (iv) ) <§3)] '

The above implies that
LU = 28] = O(h), Vi = 1(1)

or

|LPR(UF — 28 < Mh,Vj = 1(1 )5—1.

In the same way, we can easily show that
LR Uk — 29| < M, vg_g( n+ 1.

Applying Lemma 7.3.3, we get
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Theorem 7.4.1. Given U the numerical solution of (7.3.7)-(7.3.10) and 2§ the solution to
(7.3.2) - (7.3.3) at time level t. Then, there exists a positive constant Mindependent of e, T
and h such that

max |UF — 25| < Mh, k=1(1)K + 1. (7.4.19)

0<j<n

Using the triangular inequality |UF — u| < [UF — 2F| + |2} — u}|, Lemma 7.3.3, Theorem

7.4.1 and the global error; we come to the following main result:

Theorem 7.4.2. Let UF be the numerical solution of (7.3.7)-(7.3.10) and u} the solution to
(7.1.3)-(7.1.4) at the grid point (x;,t;). Then, there exists a positive constant M independent
of ¢, T and h such that

max |UF —uf| < M(h+7), k=11)K + 1. (7.4.20)

0<j<n

The next section deals with Richardson extrapolation as an acceleration technique to
investigate the improvement of the result of the scheme constructed from theorem (7.4.1)

above.

7.5 Richardson extrapolation on the FOFDM

This section concentrates on the improvement of the accuracy and the order of convergence
of (7.4.20).

To start, let us rewrite the equation (7.4.18) as follows:

LK (UF = 2F) = Myh + Myh? + Ry(a)), (7.5.1)
with 5
a.
M=
3a/',k € w)\k )\ k ak
M, 3] ~ o1 ((Z( DFE) + (25 (52)) - gjz;”
REGey) = | 2225 — G () + ()R (6)) + 22 4 G () (gy)
n\j 4 kT g \F : 2 12 ik T oy 3

h 13@;//k " a;}k (i) \k (i) \k ;/k' " a/ (w
it | S = (M6 + M &)) = Sk — e () ()]

where £’s and z , (20"))k(&,,) remain the same as the ones specified in (7.4.16).

], ]k7. .
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Given g, the mesh obtained by bisecting each mesh interval in p,, i.e.,
Hon = {i’l}Wlth 570 = —17 i’n =1 and .Q_Z'j — i'j—l = ;L = h/2, j = 1,2, ,277,

Let UJ’»‘“ be the numerical solution on ps,. We can rewrite the equation (6.5.1) in terms of

U Jk as follows:
LK (UF = 25) = Mh+ ph® + RS, (2;),1 < j < 2n -1, (7.5.2)

where M and p are positive real numbers.
We also note that 2§ = 27"

After multiplying (7.5.2) by 2, we get

217K (OF — 2F) = 2MR + 2ph? + 2R, (3,),1 < j < 2n — 1, (75.3)

)

meaning

L™K (2UF - 22F) = 2Mh + 2ph? + 2R5, (%;),1 < j < 2n— 1. (7.5.4)

Let (7.5.1) be in terms of M and p and after subtracting (7.5.1) from (7.5.4) we come to the

following
L™ (@0f = Uf) — 2§) = ph® 4 2R5,(8,) 1 S j < 2n = 1, (7.5.5)
or
LK ((QUF = UF) = ) =0(h*),1<j <2n =1,

. ¥ tk = . : . .
The numerical solution U;*"" := 2U f -U f is another numerical approximation of zjk

After applying Lemma 7.3.3 we get the following result:

Theorem 7.5.1. Let U;xt’k be the numerical solution approrimation, obtained via the Richard-
son extrapolation based on FOFDM (7.3.7)-(7.3.10) and =¥ the solution to (7.3.2) - (7.3.3)

at time level t,.. Then, there exists a positive constant Mindependent of €, T and h such that

max |[US™F — 25 < MA?, k=1(1)K + 1. (7.5.6)

0<j<n '/
Applying triangular inequality; the local error leads to
ext,k k ext,k k k k

Lemma 7.2.1 along with the theorem 7.5.1 lead to the following result.
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Theorem 7.5.2. Let U;xt’k be the numerical solution of (7.3.7)-(7.3.10) and 2} the solution
to (7.1.3)-(7.1.4) at the grid point (x;,tx). Then, there exists a constant Mindependent of €,
7 and h such that

max [US* —uf| < M(W? +7), k=1(1)K + 1. (7.5.8)

0<j<n' 7/

In the next section, we use the proposed schemes on two numerical examples to confirm
the accuracy and robustness of the solution. After presenting the examples, we display the

results in tables and end our discussion with some concluding remarks.

7.6 Numerical examples

Example 7.6.1. Consider the following time dependent singularly perturbed turning point

problem:

(e+2)upy +2(x —0.5) [1 +tju, — (1 + at) u — (1 + at) exp (—xt) u, = f(x,t)
Vte [0,1;0 <e < 1.

t 1 t 1
u(0,t) = —1 + cexp (—g) tanh (2> cu(l,t) =1+ cexp (—) tanh (—2> .

ts, €

This problem has an interior layer of width O(e) near (0.5,t),Vt € [0, 1]. The exact solution

1S

u(z,t) = sin (7(x — 0.5)) + cexp (—i) tanh <0'5€_ x) ,

att=20

u(z,0) = sin (r(z — 0.5)) + £ tanh (0'58_ :v) :

The expression of f(x,t) is obtained after substituting w(z,t) and its derivatives into the
equation (7.6.1).

Example 7.6.2. Consider the following singularly perturbed turning point problem

(e4 o) upe +222 — 1) 1+t u, —2(1 + at)u — (14 22) exp (—zt) uy = f(x,t)
Vte[0,1;0 <e < 1.

1 1
u(0,t) = cexp (—Z) tanh <2€> —e 32 exp(—t);u(l,t) = cexp <—z) tanh (—25> —e 3% exp(t).
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This problem has an interior layer of width O(e) near (0,t)Vt € [0,1]. The exact solution is

05—z
€

u(x,t) = cexp (—z) tanh ( > — 3 exp(—(1 — 22)t),

att=20

0.5 —
u(z,0) = e tanh ( I) — 732,
€

The expression of f(x,t) is obtained after substituting w(z,¢) and its derivatives into the
equation (7.6.2).
The maximum errors at all mesh points and the numerical rates of convergence before

extrapolation are evaluated using the formulas

FemEs max

‘ e,n,K e,n,K
0<j<n;0<k<K :

gk Uik

In case the exact solution is unknown, we use a variant of the double mesh principle

9

2n,2K
EomE . — max ‘U . U8 &
0<j<n;0<k<K |~

where u; o cmdU 9 "’Kln the above represent respectively the exact and the approximate

Mm2K
U =228 s found

solutions obtalned using a constant time stepr and space step h. Similarly,
using the constant time step 7 and space step % Nevertheless, the computatlon of numerical

rates of convergence can be given as

R e e o A S i R A Rl

Also, we compute E, x = max F. , k.
0<e<1

And the numerical rate of uniform convergence are:

Rn,k = 10g2 (En,K/E2n,2K) .

For a fixed mesh, we see that the maximum nodal errors remain constant for small values

of € (see tables 7.1 and 7.5). Moreover, results in tables 7.3 and 7.7 show that the proposed

method is essentially first order convergent.

After extrapolation the maximum errors at all mesh points and the numerical rates of con-

vergence are evaluated using the formulas
%Mﬂﬁ%%ﬁwt”ﬂwMﬁRwﬁ%@W%w—mL.

respectively, where EZ** stands for E=2m2K.
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Table 7.1: Maximum errors for Example 7.6.1 (before extrapolation)
5 n = 16 n =32 n = 64 n =128 n =256
K=16 K =32 K=64 K=128 K =256
107% | 4.79E-02 2.89E-02 1.54E-02 7.84E-03 3.92E-03
107° | 4.79E-02 2.89E-02 1.54E-02 7.84E-03 3.92E-03
1076 | 4.79E-02 2.89E-02 1.54E-02 7.84E-03 3.93E-03

10716 | 4.79E-02 2.89E-02 1.54E-02 7.84E-03 3.93E-03

Table 7.2: Maximum errors for Example 7.6.1 (after extrapolation)
€ n =16 n =32 n=64 n=128 n =256
K =16 K =32 K=64 K=128 K =256
107% | 4.81E-02 1.52E-02 3.89E-03 9.80E-04 2.49E-04
107° | 4.81E-02 1.52E-02 3.89E-03 9.80E-04 2.49E-04
107% | 4.81E-02 1.52E-02 3.89E-03 9.80E-04 2.49E-04

10716 | 4.81E-02 1.52E-02 3.89E-03 9.80E-04 2.49E-04

Table 7.3: Rates of convergence for Example 7.6.1 (before extrapolation, n, = 16, 32, 64,
128, 256)

€ 1 T r3 T4
10=% | 0.73  0.90 0.98 1.00
107% | 0.73 0.90 0.98 1.00
107% | 0.73 0.90 0.98 1.00

107 ] 0.73 0.90 0.98 1.00

Table 7.4: Rates of convergence for Example 7.6.1 (after extrapolation, n, = 16, 32, 64, 128,
256)

107% | 166 1.96 1.99 1.98
107° | 1.66 1.96 1.99 1.98
1076 | 1.66 196 1.99 1.98

10716 ] 166 196 1.99 1.98
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Table 7.5: Maximum errors for Example 7.6.2 (before extrapolation)
€ n =16 n =32 n =64 n =128 n =256
K=16 K=32 K=64 K=128 K =256
107% | 4.25E-02 2.89E-02 1.91E-02 1.12E-02 6.12E-03
107° | 4.24E-02 2.89E-02 1.91E-02 1.12E-02 6.12E-03

10716 | 4.24E-02 2.89E-02 1.91E-02 1.12E-02 6.12E-03

Table 7.6: Maximum errors for Example 7.6.2 (after extrapolation)
) n =16 n = 32 n = 64 n=128 n =256
K=16 K=32 K=64 K=128 K =256
1074 | 4.43E-02 1.91E-02 6.12E-03 1.70E-03 4.50E-04
1075 | 443E-02 1.91E-02 6.12E-03 1.70E-03 4.50E-04

10716 | 4.43E-02 1.91E-02 6.12E-03 1.70E-03 4.50E-04

Table 7.7: Rates of convergence for Example 7.6.2 (before extrapolation, n, = 16, 32, 64,
128, 256)

€ T1 79 r3 T4
10~* | 0.55 0.60 0.77 0.87
107° | 0.55 0.60 0.77 0.87

107 | 0.55 0.60 0.77 0.87

Table 7.8: Rates of convergence for Example 7.6.2 (after extrapolation, n, = 16, 32, 64, 128,
256)

3 1 72 T3 T4
107* | 1.21 1.64 1.85 1.91
107° | 1.21 1.64 1.85 1.91

107% | 1.21 1.64 185 1.91

http://etd.ywc.ac.za/



Chapter 7: A uniformly convergent fitted numerical method for turning
point singularly perturbed parabolic problems with a linear diffusion
coefficient and an interior layer

7.7 Summary

This chapter dealt with a family of time dependent singularly perturbed convection-diffusion
turning point problems, with a linear diffusion coefficient function multiplying the highest
spatial partial derivative of the differential equation. Our attention in this chapter was based
on the turning point which induces an interior layer in the solution. To solve the interior layer
problem, we first discretized the main problem in time and space with respect to the singular
perturbation parameter, and afterwards, we established sharp bounds on the solution and
its derivatives. We used these bounds to prove that the proposed scheme is first order
uniformly convergent in both time and space variables. Two numerical test examples were
thereupon used to confirm the theoretical results. We also applied Richardson extrapolation
as a convergence acceleration technique to increase the accuracy and the rate of convergence

of the scheme to order two in space only.
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Chapter 8

Concluding remarks and scope for the

future research

The aim of this thesis was to design and analyse fitted operator finite difference methods
(FOFDMs) to solve various classes of two-point boundary value singularly perturbed prob-
lems and time-dependent problems whose solution possesses an interior layer. Problems
investigated had either constant diffusion parameter or a variable diffusion factor. Fur-
thermore, we sought to increase the accuracy of the constructed methods via Richardson
extrapolation.

In tackling each of the problems, we first established bounds on the solution and its
derivatives before constructing the numerical method. Then the bounds established were
utilised in the convergence analysis of each method.

For the two-point boundary value problems, analysis showed that the FOFDMs were first
order convergent. Moreover, for the time-dependent problems, the FOFDMs were first order
convergent in time and space. For all the methods presented, the order of convergence was
increased to two in space upon application of Richardson extrapolation.

To confirm the theoretical findings, numerical simulations were performed on several test
examples and numerical results were tabulated in each relevant chapter.

As far as the scope for further research is concerned, we intend to

e Explore the possibility of extending the proposed approach for elliptic singular pertur-

bation problems having variable diffusion coefficients.
e Construct higher order FOFDMs to solve the problems considered in this thesis.

e Explore problems in mathematical biology where solutions change rapidly in the inte-

rior of the domain.
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