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RATIONAL APPROXIMATION OF THE HEAD EQUATION
IN UNBOUNDED DOMAIN

Nouria ARAR!

Abstract

In this paper, a Galerkin-type approximation using induced rational func-
tions of Chebyshev polynomials is proposed and analyzed in order to deter-
mine the solution of the heat equation over a whole R.

We have shown by numerical tests that these new rational functions are very
well adapted to approximations of PDEs in unbounded domain.

2000 Mathematics Subject Classification: 35K05, 65E99, 65N35, 65N06.
Key words: Chebyshev polynomial, rational approximation, orthogonal
system, spectral scheme, finite difference, heat equation.

1 Introduction

How to accurately and efficiently solve partial differential equations on un-
bounded domains is a very important topic because many problems in science
and engineering are defined on unbounded domains. Yet, it is a very difficult
subject since the domain’s unboundedness introduces considerable theoretical el-
ements that are not present in bounded domains.

The spectral approximations of Legendre or Chebyshev for partial differential
equations on bounded domains have achieved great success and popularity in re-
cent years. Nevertheless, the spectral approximations for PDEs on unbounded
domains received only small attention.

Recently, a number of different spectral methods have been proposed for prob-
lems in unbounded domains. The first approach consists of using the spectral
approximations associated with existing orthogonal systems like the Laguerre and
Hermite polynomials. A second approach is to use an appropriate application to
reformulate the original problems in unbounded domains into singular problems
in the domains bounded, and then use an appropriate Jacobi approximation to
deal with singular problems.

'"Department of Mathematics, University of Fréres Mentouri, Constantine (Algeria), e-mail:
nour.arar@yahoo.fr



10 Nouria Arar

Another class of spectral methods is based on rational approximations, like Chris-
tov in [10], Wang and Guo in [5] and Boyd in [9, 8], who proposed some spectral
methods in infinite intervals, using a certain system of orthogonal rational func-
tions.

The content of this article is organised as follows:

The second section is devoted to some reminders of the theoretical tools necessary
for the understanding and demonstration of the different results established for
the heat equation. We will recall the new basis of rational functions induced by
Chebyshev’s polynomials by Ben-Yu Guo, Wang Zhong-Qing [5], their various
properties as well as some results of inclusions and inverse inequalities useful for
error estimation results and convergence of the approximate solution of the prob-
lem that will be studied later.

In the third section, we will develop some results, for the approximation of the so-
lution of the heat equation on R, using the family of rational functions constructed
in the previous section. We will show among other things the convergence and
stability of the solution and write in the end the approximate problem in the form
of a linear system that is easy to solve.

In order to show the effectiveness of the spectral approximation proposed, an
implementation of the method is given using an explicit finite difference scheme
in the fourth section. The numerical tests will be illustrated by representative
curves.

It is to be noted that the techniques presented in this work will be useful for
studying other linear or non-linear partial differential equations in fluid dynam-
ics, quantum mechanics and many other fields.

2 Necessary tools for the modified rational Chebyshev
approximation

2.1 Building a new family of rational functions from Tchebyshev
polynomials

Let Q@ = {z — oo < x < +oo} and w(x) be the weight function. We define,
for every positive m, the weighted Sobolev space by

Hp(Q)={v|0f e L2(Q), 0<k<m}

The scalar product, the semi standard and the norm are respectively denoted by

m

1
[0llm,w = (v, V)i, Z aku 8k wy  |Vlmaw = 1070w
k=0

For all » > 0, we denote by H"(2) the interpolation space.

Let T,,(y) be the Chebyshev polynomial of the first kind of degree n. We consider
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the basis of modified Chebyshev rational functions built in [5] and defined by

1 T

) =y ) e
For y = \/%7 it’s clear that
g:yc = (2% +1)"32, g‘; =(1-y?)2.
Properties

Property 1 From the properties of Chebyshev polynomials and the variable
change above, we show that R,(x) is the proper function of the Sturm-
Liouville problem.

V14 220, [(224+1)0, (Va2 + 1Ry ()] +n2Ru(2) =0, n=0,1,2,--- (1)

Property 2 Modified Chebyshev’s Rational Functions verify the Relationship

Rui(&) = < Ru(a) = Ryca(a), n 21 @)
Property 3 We have
Ru(z) — %ﬁlwﬁ+n%mﬂ@+wkuﬁ@mﬂm)
—ﬂﬁjﬁﬂﬁ+lﬁM%4@%Hﬁ+&ﬁ&Rwﬂ@)@)

This property results from the recurrence relation verified by the derivative
of the following Chebyshev polynomials

T7/1+1(y) Téfl(y)
— = 27, : > 2.
n+1 n—1 n(y) =

Property 4 From the orthogonality of Chebyshev polynomials, we have
l/m@mﬂﬂm—;@%m (4)
Q

where 0y, , is the function of Kronecker and Cy = 2. C, =1, Vn > 1.
So, for all v € L?(2), we can write

= 2
v(z) = nz:%vn Ry, (x) ou vy = o Qv(x)Rn(x)dac.
Property 5 Put
wi (z) = 2% + 1.

By virtue of (1) and (4), the set {0,((x? + 1)%Rm(:1:))} is an orthogonal
system in space L2, (). In addition, we have

[ 0ul@ + DR @)0n(@* + 1)} R r (@) = FnCrb )
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2.2 Some inverse inequalities
Let N be a positive integer and consider
Ry =[{Ro, R1,...,RnN}].

To note by C a positive constant independent of all functions and N. In this
section, we will recall some inequalities [5], without demonstration, which will be
used later for the heat equation.

Theorem 2.1. For all ¢ € Ry and 1 < p < g < 00, we have
I6llze < ONAPDG=D ).
where X(p,q) =p—1 for p > 2 and X(p,q) = 1 otherwise.
Theorem 2.2. For all ¢ € Ry and r >0
(¢l < ON"[|(2* +1)72¢].

2.3 Modified rational Chebyshev approximation

In this section, we consider some orthogonal projections. We start with the
orthogonal projection Py defined from L?(Q) in Ry by

(Pyvv—v,0)=0; VopeRy and veL*9Q).
To derive approximation results, we introduce the operator A defined by
Av(z) = — (22 +1)30, | (22 + 1), (% + 1)%(@)}
for any integer r > 0
Hj () ={v|v is measurable on  and [v|,4, < oo}

where 1
rA, = ||[A2v]| and forall ¢>1

[v

1
[0llr.a, = lI(2® + 1)0a(2® + 1) 0]l —1,4,,.
For all real r > 0, we define the space H} ({2) and its norm ||v|[,,4, by interpola-
tion.

Theorem 2.3. For allv € H} (Q2) and r > 0, we have
[1Pxv — vl < ONT"|v]lr, 4,
We now consider Py the orthogonal projection defined on H™ () in Ry by
(Pyfv —v,¢) =0; Vope Ry and wve H™(Q).
Theorem 2.4. For allv € H () and0<m <r
1PN 0 = vllm < CN™ 0]l A, -
1

Theorem 2.5. For allv € H} () and p <m — 5

1PNV p0 < Cllvllm, -
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3 Rational approximation for the heat equation

Now, we shall consider as an example the heat equation over the whole real
line, given by

QU (t,x) — 07U (¢, x) = f(t,x), zeQ,  0<t<T

lim U(t,z) = lim 0,U(t,x)=0, 0<t<T (6)
|z| =00 || =00
U(0,x) = Up(x), x €

Multiplying the equation of problem (6 ) by v € Z(Q2) and integrating by parts
over {2, we obtain

— 2 x)vlxr)axr = xr)vlxr)ax v 1 .
/QOtU(t,m)v(w)dx /QOQCU(t, Yo(z)d /Qf(t, Yo(@)de, Vo e HY(Q)

Hence, the weak formulation of (6) is
Find U(t,x) € H}(Q) such as

(U (t),v) + (0,U(t),0.v) = (f(t),v), Vv € HY (), 0<t<T,
{ U(0) = Uy @)

The rational spectral scheme of Chebyshev modified for (7) is
Find un(t,z) € Ry such as

{ (Grun(t), ¢) + (Orun (t), z0) = (f(t), 0), Voe Ry, 0<t<T,
uN(O) = PNUO

3.1 Error estimation and convergence

After having established the variational formulation of the problem, let us now
examine the existence and uniqueness of the solution. Let us first note that the
convergence of the approximation of the solution is assured because a method of
modified rational approximation Chebyshev has been used. That is to say, we
have used an approximate problem of finite dimension, which will have a unique
solution. The stability for this remains to be shown. We establish the following
result:

Theorem 3.1. Let U and un be problem solutions (6) and (8) respectively. Set
Uy = P3U and Uy =uy — Uy.

Then, there is a positive constant Cy which depends only on L?(0,T, W5H%(£2) N
HY0,T, HI%Q(Q))), such as

t
IUN @I < C/O 10N (s)[Pds + CL(U) N2
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Proof — The equation (6) is still written

=(f(t),9), Vo eRn, 0<t<T

(G[U(t) + Un(t) = Un(8)], @) + (0:U(t) + 0:Un(t) — 0:Un (1), 020)
UN(O) - P]%[Uo

or
2
(atUN(t)a Qb) + (awUN(t)v ax¢) + ZG] (ta ¢) = (f(t)a ¢)
— 9
Yo € Ry, é <t<T ®)
Un(0) = P]%Uo
such as

G (t7 ¢) = (atU(t) - 8tUN(t)7 ¢)
G2<t7 ¢) = (axU(t) - 8CEUN(t)7 3z¢>)
Subtract (9) from (8) gives

(Dr(un(t) — Un (1)), 0) + (Bsun(t) — OuUn (1), 0:6) — > Gs(t.6) = 0

j=1
In other words, for Uy = P]%,U and U N =uy — Uy gives

2
(8tUN(t)7 (Z)) =+ (azUN(t)7 8$¢) - ZG] (t7 ¢))

= (10)
Vo € ZRN, 0<t<T

Un(0) = PnUy — P3U,
If we take ¢ = Un(t), we get

2

(D,Un (1), Un(t)) + (0.Un(t), 0, Un (1)) = Z G,(t, Un(t)).

where

(0,0 x (1), By Tn (1)) = /Q (0,0 n (1, 2))%dz > 0.
So )
(0:UN(t),Un(t)) < Z G;(t,Un(1))]

2

SOV < 257165t U (1) (1
j=1
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Now let’s move on to estimating terms on the right side. According
to Theorem?2.4, we have

G1(t, Un(2))]

| / OU (1) — OyUN (1, 2)| 0y (1, ) da|
Q

1UN @)1 + 10U (1) — 8:Un (1)
ION (O + CN*oU (2)

IN A

2
T‘,AQ’

and
|Go(t, Un()] = [(8:U(t) — 0:Un(t), :Un(1))]
- / 0.0 (t,2) — uUn(t, )00 (1, 2)de|
Q
By integration by parts, we have

/Q 0,0 (1, ) — 0yUn (. 2)]0uTn (1, 2)

__ / 02U (¢, ) — U (t, 2)]0n (¢, ).
Q
Hence, according to Theorem?2.4

Ga(t, Un(1))]

| [ 1020t 2) — 02Ut ) O (1. )da]
Q

[T (0) P + 1620 (1) — 020w (1)
10N (B2 + CNY=2 U2 0y,
Furthermore

IONO)2 < Uy — PxU|12 + Uy — PEUG|?
< ON Uyl 5.

415

Substituting in (11), we obtain

d -~ & —2r
ZIUN@I* < 2008@I* + CNTZU @I 4, + 1T 4,

By integrating of 0 to ¢

t
d - . .
eI N OIS LN Ol
< ION@I - ON TR o,
ie.
! d, ~ 2 7 2 7 2
| 10x @I = 101 - 10xO)

IN

t
2 / |T (s) 12ds
0

t
+0N“”/0 110U (3117, a, + U ()17 4,)ds
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Which implies
t
IOn@I? < 2 / T (s)|2ds + N+
0

t ~
></0 (05U (3117 a, + U ()17 4,)ds + [Un (02

IN

t ~
2 / 1T (s)|%ds + CN4=2"
0

t
<[ [ 100z + 106

E,Ag]ds + ||U0H3,A2 °

Finally
~ t ~
IUN @) < 2/ 1UN (s)IPds + C1(U)ON*".
0
where C (U) is a positive constant that depends only on L2(0, T, W1 ()N
H'(0,T,H3,(€))).
Using Gronwall’s lemma and Theorem 2.3, we obtain

U@ < a(U)NTe
< o(U)N*? vtelo,T).

‘We conclude

Theorem 3.2. For all v > 2, u € L*(0,T, W'>°(Q) N H'(0,T, H (2))), hence
forall0 <t<T
IU — un]| < e2(U)N*".

c2(U) is a positive constant dependent only on HU||L2(OTWLDQ(Q)mLp(OTHEx @)
) k) ) k) 2

4 Implementation and numerical result

In order to solve problem (6) using the modified Chebyshev rational func-
tion basis introduced in section 2, we begin by replacing in formulation (8) the
approximation of the solution

un(t) = ()R

11
=
Z

This gives the problem

Find V}N forall j =0,..., N, such as

E

N
@O _VNMR)), ¢) + (0D _VN()R)), 0:0) = (f(t),¢), Vo € Ry
J=0

Jj=0
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In particular for ¢ = R;, the equation is written as follows

N N
@O VN OR)), Ri) + 0.Y_VN(OR)), 0 Ri) = (f(t), Ri),  Vi=0,N
j=0 /=0

i.e

N N
S (R RNV (0) + 3 (0uRy, 0 RV (1) = (f(£), Ri),  Vi=0,N
j=0 j=0

Using an explicit schema, we get

N

D (Ry, R0V} (1)) +Z (0uRj, O R)(VN (1) = (f(tn), Ri),  Vi=0,N,
j=0 j=0

such that
n+l _ V}n
N n_ _J
OV )" =~
The schema is then written
N VTL+]. o n N
§=0 y=0
Or
N N
S (R, RV = V) + At (0:R;, 0:R) V)" = At(f(tn), Ri),  VER; € Ry.
j=0 7=0
As -
(Rj, Ri) = 5@‘%,
By replacing in the equation, we get
N
cvn“—fcvumz (0uRj, 0 RV = At(f(tn), Rs)
7=0

i.e.

T al T

oyntl - _ ) N_ " o\ )

SCV,; At(;(aij,asz) 2Atcz)vj £ AHf(tn), Ry).

Either in the following matrix form
—C VI = —AtAV]' + AtF.

where

N
= <j;)(3sz,3:zRi) - ﬁ@), and  F; = (f(tn), R;).
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Exact solution

Approximate solution

Figure 1: Representation of the solution of the heat equation and its approximation.

Now, for the representation of the numerical solution, consider the problem (6)
for

(2 +1)% = 2t(322 — 1)

f(t2) = (22 +1)3

it admits the solution

u(t,z) = ol

In order to compare the exact solution with the approximation, we take N = 15.
The representative results in Figure 1 are then obtained.

In Figure 2, we have the representation of the relative error of the solution
approximation at time ¢ = 4, and in Figure 3, we have the representation of the
relative errors for different values of N.
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+10%  Relative error of approximation attimet=4
3
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Figure 2: Representation of the relative error of the solution approximation for the heat
equation
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Figure 3: Convergence rates of the rational spectral approximation

Conclusion

The main objective, in this paper, is to obtain an approximation of the solution
of the heat equation, in unbounded domain, via a new family of rational functions
deduced from Chebyshev polynomials. Convergence stability and error estimation
have been established through some numerical analysis results. The numerical
tests given at the end corroborate the effectiveness of the method used.
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