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A Jacobi dual-Petrov-Galerkin (JDPG) method is introduced and used for solving fully integrated
reformulations of third- and fifth-order ordinary differential equations (ODEs) with constant
coefficients. The reformulated equation for the Jth order ODE involves n-fold indefinite integrals
forn =1,...,]. Extension of the JDPG for ODEs with polynomial coefficients is treated using the
Jacobi-Gauss-Lobatto quadrature. Numerical results with comparisons are given to confirm the
reliability of the proposed method for some constant and polynomial coefficients ODEs.

1. Introduction

A well-known advantage of spectral methods is high accuracy with relatively fewer
unknowns when compared with low-order finite-difference methods [1, 2]. On the other
hand, spectral methods typically give rise to full matrices, partially negating the gain in
efficiency due to the fewer degrees of freedom. In general, the use of the Jacobi polynomials

(P,ia'ﬁ ) with a, p € (-1,00) and n is the polynomial degree) has the advantage of obtaining
solutions of ordinary differential equations (ODEs) in terms of the Jacobi indices (see for
instance, [3-5]). Several such pairs («, #) have been used for approximate solutions of ODEs
(see [6-10]). We avoid developing approximation results for each particular pair of indices
and instead carry out a study with general indices. With this motivation, we introduce in this
paper a family of the Jacobi polynomials with general indices.

Third-order differential equations have applications in many engineering models, see
for instance [11-14]). Fifth-order differential equations generally arise in the mathematical
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modeling of viscoelastic flows and other branches of mathematical physics and engineering
sciences, see [15-17]. Existence and uniqueness of solutions of such boundary value problems
are discussed, for instance, in [18].

In this paper, the proposed differential equations are integrated g times, where g is the
order of the equation, and we make use of the formulae relating the expansion coefficients
of integration appearing in these integrated forms of the proposed differential equations
to the Jacobi polynomials themselves (see, Doha [19]). An advantage of this approach is
that the general equation in the algebraic system then contains a finite number of terms.
We, therefore, motivated our interest in integrated forms of these differential equations. The
interested reader is referred to Doha and Bhrawy [7, 20].

The main aim of this paper is to propose a suitable way to approximate some
integrated forms of third- and fifth-order ODEs with constant coefficients using a spectral
method, based on the Jacobi polynomials such that it can be implemented efficiently and
at the same time has a good convergence property. It is worthy to note here that odd-
order problems lack the symmetry of even-order ones, so we propose a Jacobi dual-Petrov-
Galerkin (JDPG) method. The method leads to systems with specially structured matrices
that can be efficiently inverted. We apply the method for solving the integrated forms
of third- and fifth-order ODEs by using compact combinations of the Jacobi polynomials,
which satisfy essentially all the underlying homogeneous boundary conditions. To be more
precise, for the JDPG we choose the trial functions to satisfy the underlying boundary
conditions of the differential equations, and we choose the test functions to satisfy the dual
boundary conditions. Extension of the JDPG for polynomial coefficient ODEs is obtained by
approximating the weighted inner products in the JDPG by using the Jacobi-Gauss-Lobatto
quadrature. Finally, examples are given to illustrate the efficiency and implementation of the
method. Comparisons are made to confirm the reliability of the method.

The remainder of this paper is organized as follows. In Section 2 we give an overview
of the Jacobi polynomials and their relevant properties needed hereafter. Section 3 is devoted
to the theoretical derivation of the JDPG method for third-order differential equations with
constant and variable polynomial coefficients. Section 4 gives the corresponding results
for those obtained in Section 3, but for the fifth-order differential equations with constant
coefficient and two choices of boundary conditions. In Section 5, we present some numerical
results exhibiting the accuracy and efficiency of our numerical algorithms. Some concluding
remarks are given in the final section.

2. Preliminaries
Let Sy (I) be the space of polynomials of degree at most N on the interval I = (-1,1). We set
Wy = {u €Sy u(*l) =u®() = o},

2.1)
Wy, = {u €Sn: u(xl) =u®(-1) = o},

and let P,Ea’ﬂ )(x) (n = 0,1,2,...) be the Jacobi polynomials orthogonal with the weight
functions w*?(x) = (1 - x)*(1 + x)ﬁ, where a, f > -1.
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Let xjsf), 0 < j < N, be the zeros of (1 - xz)axPﬁ?'ﬂ). Denote by wﬁ'jﬂ), 0<j<N,

the weights of the corresponding Gauss-Lobatto quadrature formula, which are arranged in
decreasing order. We define the discrete inner product and norm of weighted space Li} o)
as follows:

N
(1,0 = (N VO (XNE )TN s Ml e = 414, 8) s - (22)
k=0

Obviously (see, e.g., formula (2.25) of [21]),
(U, 0) s N = (U, V) ypup YU,V € SoN-1. (2.3)

Thus, for any u € Sy, the norms ||u|| e v and ||2| s coincide.

For any u € C(I), the Jacobi-Gauss-Lobatto interpolation operator I }\j;“'p)u(x) € SN,
satisfying

I}z,(a'ﬂ)u<x]($,’£)> = u<x§3,’£)>, 0<k<N. (2.4)

We also denote by I, = 1 ]1\),(71/2'71/2) and I, = I ]1\),(0'0) the Chebyshev-Gauss-Lobatto and Legendre-
Gauss-Lobatto interpolation operators, respectively.

For any real numbers a,§ > -1, the set of the Jacobi polynomials forms a complete
Li} . (I)-orthogonal system, and

( Pliulﬂ)’ p}_‘mﬂ)) = hibij, (2.5)

w@h)
where 6y j is the Kronecker function and

~ 20T (k +a+ DI (k+ f+1)
CQk+a+p+ DIk +DI(k+a+p+1)

hy (2.6)

The following special values will be of fundamental importance in what follows (see,
[22-24])

(a+1),
' 7

PP () = P(-1) = 7(_1)7155 )

(2.7)

DqP(a,ﬂ)(l) — ﬁr(n ta+ 1)(” +A+ l) DqP(a,ﬂ) (_1) — (_1)n+qup(ﬂr“)(1)
" L021(n-q)T(g+a+1)’ " " ’

where (a), =T'(a+k)/T(a)and A =1+ +a.
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If we define the g times repeated differentiation and integration of P,i“"‘ ) (x) by
DIPP) (x) and I7*P) (), respectively, then (cf. Doha [19, 22])

n—q

DI (x) = 279(n + 1), > Cumgi (g, 2, B) PP (), (2.8)
i=0
a 27 ¢ a
qu/ ﬂ)(x) = mzcmqﬂ'(—q/ “,ﬂ)Pi( ﬁ)(x) +-1(x),
a (2.9)
1 1 1
q20, n>g+1 forazﬁz—i, q20, n>q fora# ) or f# ~ 5
where
(+2q+0),(i+g+a+1),, T@i+1)
Cei(a.ap) = (€= 1)T(2i+ 1)
(2.10)
-+ +2g+i+ ) i+a+l
X 3F2 ’
i+g+a+1 2i+1+1 1

with i, 1(x) being a polynomial of degree at most (q - 1). It is to be noted that I,iq'“'ﬁ ) (x) may

be obtained from DqP,i“'ﬁ ) (x) by replacing g with negative g. In general, the hypergeometric
series 3F, cannot be summed in explicit form, but it can be summed by Watsons identity [25],
if @ = . The following two lemmas will be of fundamental importance in what follows.

Lemma 2.1 (see, [19, 26]). One has

¢
6) (1.6
x* = 30 P ), (2.11)
j=0
where
< (-2) (L+y+7),
(y,6) i . Y+7);
D, =2¢!(1 6+2 ) 212
Zj ( +yY+0+ ]>§l'(€—1—])'(1+Y+6+])H1(2+Y+6+1+])] ( )
Lemma 2.2. If one writes
k+
19%P) 3y = qS ki plap 513
P x) = DS (k, i, a, B () + 744 (), (2.13)

i=q
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then
Sq(k,i 2 C 1,2
g(k i o, p) = m kg i(-ga.p), q=1,2,.... (2.14)
Proof. It is immediately obtained from relation (2.9). O

3. Third-Order Differential Equation

We are interested in using the JDPG method to solve the third-order differential equation
u® (x) + Ylu(z) (x) + yzu(l) (x) +p3u(x) = g(x), inl, (3.1)
subject to
ux1) =uP1) =0, (3.2)

where y1, 2, and y3 are constants and g is a given source function. In this paper, we consider
the fully integrated form of the ODE, given by

1) () (3)
mw+nf wwuwm+nf M@W@®+nf u(x) (dx)®

(3.3)

2

= f0) + PP (x), u1) =u'(1) =0,
i=0
where
q times
q times

(3.4)

(@) —_—— 3)
f u(x)(dx)@ =f f u(x) dxdx---dx, f(x):f g(x)(dx)®.

In this work we assume that f, the three-fold indefinite integral form of g, can be evaluated
analytically. We set

Sy = span{ PP (x), PP (x), ..., PP (x) } (3.5)

then the dual-Petrov-Galerkin approximation to (3.3) is to find uny € Wy such that

@ @
(UN, D) s + 11 <f uN(dx)(l),v> +72 <f uN(dX)(z),U>
ap w"hp

®) 2
i y3<f un (dx) <3>,v> = < f+ ZdiPi(“’ﬂ),v> Yo € Wy,
w P i=0

wP

w'

(3.6)
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where w*f(x) = (1 -x)*(1 + x)ﬁ and (u,v),, = jI uvw dx is the inner product in the weighted
space Li} s (I). The norm in Li} s (I) will be denoted by || - || yes.

3.1. The Jacobi Dual-Petrov-Galerkin Method

We choose compact combinations of the Jacobi polynomials as basis functions to minimize the
bandwidth hoping to improve the condition number of the coefficient matrix corresponding
to (3.6). We choose the test basis and trial functions of expansions ¢x(x) and ¢ (x) to be of
the form

i (x) = PP (x) + ex PP (x) + ex PO (x) + PP (), (3.7)
g (x) = PP (x) + ok PP (x) + ok PEA (x) + ok PEA (), (3.8)

where €x, €k, Ck, pr, Qk, and oy are the unique constants such that ¢ (x) € Wy and ¢ (x) €
WY,. From the boundary conditions, ¢ (£1) = ,(3) (1) = 0and (2.7), hence €k, €k and ¢ can be
uniquely determined by using mathematica to give (see, [27])

_—(k+ 1)k + A+ 2)(k-a+2p+1)
o (kta+)(k+p+1)QRk+A+4)

_ —(k+1),2k+ A+ 1) (k- p+2a+3)

(k+a+1),(k+p+1)2k+A1+5) ’ 39)
L = (k+1);2k+1+1),
T kra+1),(k+p+1)Q2k+A+4),
Using (2.7), and ¢ (£1) = qr,(cl)(—l) = 0, one verifies readily that
(k+ 1)@k +A+2)(k-p+2a+1)
P kra+ )(k+p+1)2k+ A +4)
o = —(k+1)2(2k+)u+1)(k—a+2[5+3), (3.10)
(k+p+1),(k+a+1)(2k+ 1 +5)
- —(k+1);2k+A+1),
k

T (kB ) (k+a+1)Rk+r+4),
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Now it is clear that (3.6) is equivalent to

()
+Yz<f uN(dx)<2>,qu(x>>
ap

2
= <f(x) + Zdipi(a'ﬂ)(x)/([fk(x)> . k=0,1,...,N,
i—0

wP N

(1)
(Un, $(X)) pop + 11 <f un (dx), <pk(x)>

)
+y3<f uN<dx)<~°’>,<pk(x)>

w wP

wP

(3.11)

where (-,-)qp n is the discrete inner product associated with the Jacobi-Gauss-Lobatto

quadrature. The constants dy, di, and d> would not appear if we take k > 3 in (3.11), therefore
we get

(1)
(N, (X)) s + 11 <f uN(dx)(l)/(Pk(x)>

(2)
+rz<f uN<dx>‘2>,qfk<x>>
a,p

w' wP
(3.12)
©) 3
+73 <f un (dx)™, g (x) = (f(x),qfk(x))w,l,ﬂ/N, k=3,4,...,N.
w P
If we take ¢i(x) and ¢ (x) as defined in (3.7) and (3.8), respectively, and if we denote

T

fk:(f/(’rk(x))wa,ﬁ/]\]/ f=(f3/f4/"'/fN) 7
N-3

un(x) = 3 ondu(x),  v=(v0,01,...,0n3),
n=0
(3.13)

7

w P

1)
akj = (¢j—3(x)/‘l‘k(x)>wa,ﬂ/ brj = < ¢]-_3(x)(dx)(1),qfk(X)>

w P

(2) (3)
ck]-=< ¢]--3<x><dx><2>,qfk<x>> , dk]-=< ¢j—3(x)(dx)(3)/‘lfk(x)> ,

w P

then

Wy = span{o(x), p1(x),..., pn-3(x)}, Wy =span{gs(x), ga(x), ..., pn(x)}, (3.14)
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and the nonzero elements (ax;), (bk;), (ckj), and (dx;) for 3 < k,j < N are given as follows:

axk = Gk-3hk,
Ak k+1 = Ex—2hk + Gk-2prhks1,
Ak k2 = €x-1hi + €x1pchi1 + Ci—10khk+2,
Ak k+3 = hx + exprhie + €cQihisa + CkOrchias,
Ak k+d = PrNk1 + €x1Qkhks2 + €110k hiy3,
Ak k+5 = Qkhki2 + €x+20khks3,
Ak k+6 = Okhiss,
bk,j = [Rl (]/ k/ alﬂ)hk + Rl (]/ k + 1/ a/ﬂ)thkJrl + Rl (]/ k + 2/ alﬂ)Qkhk+2
+R1(jk+3,a,B)okhkss], j=k+€-1,€=0,1,...8,
Ck,j = [RZ (]/ k/ a, p) hk + RZ (]/ k + 1/ a, p)thkJrl + RZ (]/ k + 2/ a, ﬂ)QkthrZ
+R2(j,k + 3,cx,ﬁ)0khk+3], j=k+¢-2,¢=0,1,...,10,
dk,j = R?} (]/ k/ a, ﬁ)hk + RS (]/ k + 1/ a, ﬁ)thk+1 + RS (]I k + 2/ a, ﬁ)Qkhk+2

+R3(j, k+3,a B)oxhks, j=k+€-3,£=0,1,...,12,

where

R,-(j,k,a,ﬂ) = Sl(] —3,k,a,ﬂ) + 6]'_3Si(j -2, k,cx,ﬁ)

+¢i3Si(j -1,k a,B) +i-3Si(j, k, a, B).
Hence by setting
A= (axj), B=(bxj), C=(cxj), D=(dxj), 3<k, j<N,
then (3.12) is equivalent to the following matrix equation:

(A+1B+1C+yD)v="1.

(3.15)

(3.16)

(3.17)

(3.18)

All the analytical formulae of the nonzero elements of matrices A, B, C and D can be obtained
by direct computations using the properties of the Jacobi polynomials (for details see,

[27, 28]).

In the case of a, #0, a, p € (-1, 00), we can form explicitly the LU factorization, that
is, A+ 11B + 12C + y3D = LU. In general, the expense of calculating LU factorization of an
N x N dense matrix M is O(N?) operations, and the expense of solving Ax = b, provided
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that the factorization is known, is O(IN?) (see, [27]). However, in the case of banded matrix
A of bandwidth r, we need just O(r>N) operations to factorize and O(rN) operations to
solve a linear system. In the case of y; #0, i = 0,1,2, the square matrix A + y1B + 1»C + y3D
has bandwidth of 13. So we need just O(13IN) operations to solve the linear system (3.18). If
r < N, this represents a very substantial saving.

It is worthy to note that, for a, p #0, the algebraic system (3.18) resulting from fully
integrated reformulation of (3.1) is sparse and is therefore cheaper to solve than those
obtained from the differentiated form (see [27, Theorem 3.1]). Moreover, the savings in
computational effort increase as the size of the systems grow. Thus, we have demonstrated the
advantage of using the integrated forms over the differentiated ones for constant coefficients
ODEs.

3.2. A Quadrature JDPG Method

The JDPG can be extended for ODEs with polynomial coefficients because of analytical form
of a product of an algebraic polynomial, and the Jacobi polynomials are known.

Now the formula of the Jacobi coefficients of the moments of one single Jacobi
polynomial of any degree (see, Doha [22]) is

2m
2"PEP () = Y O ()P, (x) ¥m,j >0, (3.19)
n=0

with PP (x) =0,7 >1, where

("2l (2 +2m-2n+ M (j+m-n+ VDI (+a+ )T (G+p+1)
I(j+m-n+a+ DI (j+m-n+p+1)I(j+1)

Omn(j) =

X

k 2%(n+k-j)T(Bj+2m-2n—k+1+1)

min(jJer—n,j)<j+m—n> F(j+k+1)

k=max(0,j—n)

(3.20)

E(—l)ZF(Zj+m—n—k—€+cx+1)F(j+m+€—n+ﬂ+1)
X
= O(Gj-k-OT(G-C+a+1)I'(k+€+p+1)

xoF1(j-k-nj+m+€-n+p+1;3j+2m-2n—k +L+1;2).

This formula can be used to facilitate greatly the setting up of the algebraic systems to be
obtained by applying the spectral methods for solving differential equations with polynomial
coefficients of any order.
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Let us consider the following integrated form of the third-order differential equation:

1) () ©)
u(x)+ | n@u@)dx)® + f Y2 (x)u(x) (dx)@ + f ¥3(x)u(x)(dx)®

(3.21)
2
= f@) + AP (@), inl=(-1,1), u@) =uV(1) =0,
i=0

where y1(x), y2(x), and y3(x) are the variable polynomial coefficients of the differential
equation. The quadrature dual-Petrov-Galerkin method for (3.21) is to find uny € Wy such

that
(2
+ < f Y2 (x)un (dx) @, vy

®) 2
+ < Y3(x)uN(dx)(3)/vN> = <f + Zdipi(a'ﬂ),vw> Yon € WY,
wﬂrﬂ,N w”'ﬂ,N

i=0

™

(UN, ON) s N + < 11 (x)un (dx) (1)/UN>

wP N w P N

(3.22)

where (1, 0) 05 N is the discrete inner product of u and v associated with the Jacobi-Gauss-
Lobatto quadrature.

Let us consider

N-3

~ — ~ ~ ~ T = - =~ = = T
Un = Zak¢k, a=(dy,d,...,an-3) ,  fi= (fL0) s £= <f3/f1/---/fN> , (3.23)
k=0
and using Lemma 2.2 and formula (3.19), we can obtain

- o
Gij = (§3,91) o v bl-]-:<f n<x>¢j_3(x>(dx)“>,qr,-> ,

w P, N

) _ (3)
a-,-=<f y2<x)¢,-3<x)<dx)<2>,<pi> , di]-=<f y3<x)¢j3<x)<dx)<3>,<pi>

wf, N wf, N
(3.24)
And by setting
A= (a;), B= (Ek,->, C= (&) D-= (Jk]), 3<k, j<N, (3.25)

then the linear system of (3.22) becomes

(A+§+é+i§>5=f. (3.26)
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4. Fifth-Order Differential Equation

In this section, we consider the fifth-order differential equation of the form
u® + y1u(3) + yzu(l) +ypu=g(x), xel, (4.1)

but by considering its integrated form, namely,

(2) @ 4) @ ®) ) 4 @p)
u(x)+y1f u(x) (dx) +y2f u(x)(dx) +y3f u(x)(dx)® = f(x) + D diP,"" (x).
i=0
(4.2)

4.1. First Choice of Boundary Conditions

Here, we apply the dual-Petrov-Galerkin approximation to (4.2) subject to the boundary
conditions

ux1) = uM 1) =u®) =0. (4.3)
We set

Vy = {v € Sy 1 v(£]) = oD (£1) = v@ (1) = o},
(4.4)
Vi = {v €Sy 1 v(£1) = vV (£1) = v@ (1) = o};

then the Jacobi dual-Petrov-Galerkin approximation to (4.2) is to find un € Vi such that

() (4)
(UN, O)pep + 11 <f up (dx)®, v> +72 <f un (dx)®, v>
ap

®) 4
+73 <f uN(dx)(S),v> = <f + ZdiPi(a'ﬁ),v> Yo € VJ,.
i=0

wP N
We consider the following the Jacobi dual-Petrov-Galerkin procedure for (4.1): find un € Vy

such that
4)
+ 12 f uN(dx)(4),v
ap

4
- < f+ Zdipj“"”,v> Yo € V3.
i=0

wP

w w P

(4.5)

wP

()
(UN, D) s + 11 <f MN(dx)(z),U>

©)
+73 f uN(dx)(S), v

w wP

(4.6)

wP
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Now, we choose the basis and the dual basis functions @ (x) and ¥ (x) to be of the form

Ok (x) = PP (x) + & PP (x) + & PP (x) + &P (x)

+ PP (%) + 0P (x), k=0,1,...,N-5,

(4.7)

Pi(x) = P () + pP) () + 4P (x) + BePL) (x)

(x) +#%P“P(x), k=0,1,...,N-5.

+ B (0 + 7

k+4

It is not difficult to show that the basis functions @k (x) € Vi,5 and the dual basis functions
Y (x) € V]: 45

We choose the coefficients €y, &, Ek, Hk, and Uk such that @y (x) verifies the boundary
conditions (4.3). Making use of (2.7), then the boundary conditions (4.3) lead to linear system
for these coefficients. The computation of the exact solution of such linear system for the
unknown coefficients is extremely tedious by hand, and we have resorted to the symbolic
computation software mathematica version 6, hence €, &, Zk/ Uk, and Uy can be uniquely
determined to give

_(k+1)(2k+i+2)(k—2a+3ﬁ+1)

T T T kvar )(k+pr1)2k+A+6)
o (k+1),2k+A+1)2k+A+4)
T T kra+1),(k+p+1),@2k+116),
x [2k2 +4(a+3)k + <—cx2 +9a+ 3 +3Qa—1)p+ 16)],
Zk (k+1);2k+A+1), 48)

T (k+a+)y(k+pr1),2k+A+7),
x [2Kk2 + 4(B +3)k + (-3a% ~3a— f +32a +5)B +16)],

o (k+1)4(k+3a-2+5)2k + L +1),
M kv ar1),(k+p+1),2k+A+6),(2k+A+9)

B (k+1);2k+A+1),
(k+a+1);(k+p+1),Q_k+1+6),

Uy =
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Since the dual basis functions Wi (x) satisfy the dual boundary conditions, and making
use of (2.7) then the unknown coefficients pix, Qk, Ok, Gk, and T are determined by using
Mathematica to give

. (k+1)2k+A+2)(k+3a-2p+1)
P kvar)(k+ 1)kt At6)

S (k+1),2k+A+1)2k+A+4)
(k+a+1),(k+p+1),2k + 1 +6),

x [2Kk2 + 4(B +3)k + (307 + 30 - B +32a +3)B +16)],

- (k+1)3(2k+ 1 +1),
(k+a+1),(k+p+1),2k+1+7), (4.9)

Ok =

x [zk2 +4(a+3)k + (—a? + 150 -3 +32a - 1) + 16)],

B (k+1),(k+3f-2a+5)(2k + L+ 1),
T krar D)y (k+pr1),@2k++6),2k+1+9)

o (k+1);2k+A+1),
T kv ar 1), (k+p+1),@k+1+6),

It is clear that (4.6) is equivalent to

()
(N, Pr(x)) ep + 11 <f uN(dx)(z),‘Pk(x)>

4)
- < f uN<dx><4>,qfk(x>>
p

W wh

®) 4
+73 < f uN(dx)(5),‘Pk(x)> = < flx)+ S d PP (x),‘Pk(x)> , k=0,1,...,N.
w™ i=0 w
ﬂ ﬁ (4.10)

The constants dy, di, d», d3, and ds would not appear if we take k > 5 in (4.10), therefore we
get

(2)
(uN, k(X)) gep + 11 <J‘ MN(dx)(z)/‘Pk(x)>

4)
+rz<f uN<dx>‘4>,1Pk<x>>
ap

W wb

(4.11)

®)
+y3<f uN(dx)<5>,1Pk(x)> = (f(x),¥x(x)) s, k=5,6,...,N.

wP
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If we take @k (x) and Wi (x) as defined in (4.7) and if we denote

T

fie = (f, ¥k (%)) s f=(fs fo,---, fN) ",

N-5
un(x) = Y va®p(x), V= (00,01,...,0n5)",
n=0
) (4.12)
Pkj = (Djos(x), Wk(X)) popr  Gij = < f cbj_5<x>(dx>(2>,llfk<x>> ,
wP
4) (5)
Skj = (f (Dj5(x)(dx)(4),1pk(x)> , tkj = <f <Dj5(x)(dx)<5),1pk(x)> ,
wP wb

then
VN =span{®y(x), D1 (x),..., Dn-5(x)}, Vi = span{¥s(x), ¥e(x),..., ¥n(x)}, (4.13)
and the nonzero elements (px;), (qx;), (skj), and (tj) for 5 <k, j < N are given as follows:
Pk = Uk—shy,
Pii+1 = Hk-ahi + Ox_aprhit,
Pkk+2 = Crshy + Hi—3Pichi+1 + Uk—30khi+2,
Proks3 = Ex2hk + CkaPihicst + fik—20khiss + Uk-20khes3,
Pk k+4 = Ex—1hi + Ex1prhi1 + Ek—l@khkﬂ + Uk-10khks3 + Uk-1Gk k44,
Prkss = hi + Exprhis + ExOkhiss + CkOkhiss + fikGrhss + OxTihiss, (4.14)
Pk k+6 = PkNis1 + €ks10khi12 + Eicv10khiss + kGl + Hice1 Tichiess,
Proks7 = Okhicsa + €xs20khicss + ExsaGihicsa + Sk Tihiss,
Pkk+8 = Okhis3 + €k43Gkhkra + Ex3Trhiys,
Pick+9 = Cklkss + €xraTiNicss,

Pkk+10 = Tkhkss,

Qk,j = RZ (]/ k/ a/ﬂ)h—k + Rz(j/ k + ]-/ a/ﬂ)ﬁkhk+1 + RZ (]/ k + 2/ (X, ﬁ)ékhk+2
+ RZ (]/k + 3/ a, ﬁ)akhk+3 + RZ (]/ k + 43/ alﬂ)é\khk+4 + RZ (]/k + 5/ a,ﬂ)i—\khk+5,

j=k+€-2, €=0,1,...,14,
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skj = Ra(j,k, &, f)hic + Ra(j, Kk + 1,a, ) prchicrs +Ra(j, K +2,a, )Gz
+Ra(j, k +3, &, B)Gkhiss + Ra(j, k +4, &, B)Cihisa + Ra(j, k + 5, a, B) Tichss,
j=k+€-4, €=0,1,...,18,
tkj = Rs(j, k, &, B)hi + R5(j, k + 1, &, B) prhics + Rs(j, k +2, a, B) Oxhisz
+Rs(j, k +3,a, B)Gihiss + Rs(j, k +4, a, B)Gihisa + Rs(j, k + 5, a, ) Tichiss,

j=k+€-5 ¢€=0,1,...,20,

(4.15)
where
Ri(jik,a,f) = Si(j =5, k., p) + &-55:(j ~ 4 k, &, p) + &-55:(j = 3, k, @, f) e
+¢-5Si(j =2, k,a,B) + -sSi(j — 1, k, &, B) + 6;-5S:(j, k, a, B). e
Then (4.11) is equivalent to the following matrix equation:
(P+11Q+1S+yT)v == (4.17)

4.2. Second Choice of Boundary Conditions

In this subsection, we consider the fifth-order differential equation (4.1) with the following
boundary conditions:

u(l) = uV 1) =u®(-1) = 0. (4.18)

Equation (4.1) subject to the boundary conditions (4.18) has been considered in [29, 30]. Let
us denote

Zy = {v e Sn 1 v(1) =0V (1) =¥ (1) = 0},
(4.19)
Zn ={vesyv@E) =vW @) = 0@ 1) =0};

then the Jacobi dual-Petrov-Galerkin approximation of (4.1) subject to (4.18) consists of

finding un € Zy such that
4)
+ 12 f uN(dx)(4),v
ap

()
(UN, D) et + 11 <f uN(dx)(z),v>
4 o~
- < f+ ZdiPi(“’ﬂ),v> Yo € Zy.
i=0

®)
+73 <I uN(dx)(S),U>
wP

w' wP

(4.20)

wP
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We consider the following choice of basis functions:

o (x) = PP () + 81, PP () + &) PP (x) + &k PP (x) + s PP (x) + 854 PP (),
(4.21)

and dual basis functions:

Gr(x) = PP (x) + 61, PP (x) + 62 PP (x) + 63, PP (x) + 644 PP (x) + 65, PP (),

(4.22)

where &1k, &2k, &3k, Eaks €5k, O1k, 02k, O3k, Oak, and Os k are chosen to be the unique constants
such that ¢ (x) € Zn and @i (x) € 7N, forallk=0,1,..., N —5.
Equation (4.20) is equivalent to the following matrix equation:

<1A3 + YlQ + y2§ + Y3T>V =f, (4.23)

where the elements of the matrices P, Q, S, and T can be obtained similarly as in the previous
sections, but details are not given here.

5. Numerical Results

In this section some examples are considered aiming to illustrate how one can apply the
proposed algorithms presented in the previous sections. Comparisons between JDPG method
and other methods proposed in [29-32] are made.

Example 5.1. Consider the one-dimensional third-order equation

u® (x) + 7u® (x) + 2ru® (x) + 37U(x) = f(x), xe€l,
(5.1)
a

L -
u(:l:l)—:l:\/i, u’(1) Wi

with an exact smooth solution
./ TX
u(x) = s1n<T>. (5.2)

Table 1 lists the maximum pointwise error of u — up, using the JDPG with various
choices of a, , and N.

Example 5.2. Consider the one-dimensional fifth-order differential problem

u® —yu® —pul —yu = f(x), xel,
(5.3)
u(x1) =0, uW(l)= :Fg, u®@1) =-2,

with the exact solution u(x) = x? cos((or/2)x).
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Table 1: Maximum pointwise error using JDPG method for N = 8, 16,24, for Example 5.1.

N a B JDPG a B JDPG

8 8.278 -1072 3.645-1072

16 ! ! 1.404 - 101 1 ! 3.368 - 10712
2 2 ’ 2 2 ’

24 1.249 -10716 2.220-10716

8 1.165 - 107! 5.644 -1072

16 1 L 2439 .10 1 L 6.311-10712
2 2 ’ 2 2 ’

24 2.220-10716 2.220-10716

Table 2: Maximum pointwise error using JDPG method for N = 12,24, 36, for Example 5.2.

N a B 11 12 Y3 JDPG 11 12 Y3 JDPG

12 3.294-107! 9.117-107!
24 % % 1 1 1 2.650 - 10713 N N2 N3 1.052- 10710
36 2116 - 1071 4.770-10716
12 3.024-107! 8.366 - 107!
24 0 0 1 1 1 1.982-10713 N N2 N3 7.947 .10
36 3.053 - 1071 3.053 1071
12 2.748-107! 7.598 - 107
24 —% —% 1 1 1 143710713 N N2 N3 5.828 10711
36 2.116 - 1071 1.387-107'°

Table 2 lists the maximum pointwise error, using the JDPG method with various
choices of a, B, y1, 12, y3, and N. Numerical results of this example show that the JDPG method
converges exponentially.

Example 5.3. Consider the following fifth-order boundary value problem (see [29-32]):

u® (x) —u(x) = -(15+10x)e*, x€[0,1],
(5.4)
u(0)=0, u1)=0, uP©0) =1, uV)=-e, u®(©0)=-3.

The analytic solution of this problem is u(x) = x(1 — x)e*. Approximate solutions ux(x)
(N = 10,13,20,26,40) are obtained by using our proposed method. Table 3 exhibits a
comparison between the error obtained by using JDPG method and the sixth-degree B-spline
[31], sextic spline [32], nonpolynomial sextic spline [29], and the computational method
in [30]. The numerical results show that JDPG method is more accurate than the existing
methods.
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Table 3: Maximum pointwise error of u — un for N = 15,18,25,31, for Example 5.3.

N-5 a p Our algorithm In [31] In [32] In [29] In [30]
1 1
- - 2501076
3 5 50 - 10
10 0 0 2.28-107° 0.1570 2.2593-107* 6.29887 - 107°
1 1
= = 2.05-10°°
5 5 05-10
1 1
- = 1.35-10710
2 2
13 0 0 1.17-10710 1.3767 - 107 5.91739 -107°
1 1
- -s 1.00- 10710
2 2
% % 2491071
20 0 0 2.22.1071 0.0747 1.3300 - 107° 2.14116 - 107°
1 1
- -s 1.87-10716
2 2
1 1
- = 2.22.1071
2 2 0
26 0 0 1.18-1071° 7.1273-107° 3.40705 - 1077
1 1
- -3 1.94-1071
5 5 94 -10

Example 5.4. Consider the following third-order ODE with polynomial coefficients:
u® (x) + X*u? (x) + <x3 + 4x>u(1) (x) + <3x2 + X+ 2>u(x) =g(x), xe[-1,1], (5.5)
subject to
uxl) =uD1) =0, (5.6)

where ¢ is selected such that exact solution is u(x) = (1 — x?)(1 - x)e**.

Equation (5.5) can be rearranged to take the form
®) 2 @ 3 )
u (x) + (x u(x)) + (x u(x)> +xu(x) = g(x), (5.7)

and accordingly its fully integrated form is

) 2) ()]
u(x) + f 1 x2u(x) (dx)® + f i Pu(x) (dx)? + f ’ xu(x) (dx)®
(5.8)
2
= f(x) + ZdiPi(a'ﬂ)(x).
i=0
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Table 4: Maximum pointwise error using quadrature JDPG method for N = 12,16, 20,24, for Example 5.4.

N a p Quadrature JDPG a p Quadrature JDPG
8 2.643 - 1072 3.280-1072
12 0 0 1.496 - 1075 1 1 2.060 -107°
16 2.513-107° 2 2 2.920-107°
20 3.613-1071 5.847-10714

Using the quadrature dual-Petrov-Galerkin method described in Section 3.2, we
evaluate the maximum pointwise error of u — ux with various choices of a, , and N in
Table 4. Numerical results show that there is a very good agreement between the approximate
solution obtained by the quadrature JDPG method and the exact solution and at the same
time ascertain that the JDPG method converges exponentially.

6. Concluding Remarks

In this paper, we described a JDPG method for fully integrated forms of third- and fifth-order
ODEs with constant coefficients. Because of the constant coefficients, the matrix elements of
the discrete operators are provided explicitly, and this in turn greatly simplifies the steps and
the computational effort for obtaining solutions. However, the integrated form of the source
function (involving severalfold indefinite integrals) should be known analytically, and the
right hand side vector require quadrature approximations. This approach is also considered
for ODEs with polynomial coefficients. Numerical results exhibit the high accuracy of the
proposed numerical methods of solutions.
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