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A NEW DUAL-PETROV-GALERKIN METHOD FOR THIRD AND
HIGHER ODD-ORDER DIFFERENTIAL EQUATIONS:
APPLICATION TO THE KDV EQUATION*
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Abstract. A new dual-Petrov—Galerkin method is proposed, analyzed, and implemented for
third and higher odd-order equations using a spectral discretization. The key idea is to use trial
functions satisfying the underlying boundary conditions of the differential equations and test func-
tions satisfying the “dual” boundary conditions. The method leads to linear systems which are sparse
for problems with constant coefficients and well conditioned for problems with variable coefficients.
Our theoretical analysis and numerical results indicate that the proposed method is extremely accu-
rate and efficient and most suitable for the study of complex dynamics of higher odd-order equations.
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1. Introduction. Over the last thirty years, spectral methods have been playing
an increasingly important role in scientific and engineering computations. Most work
on spectral methods is concerned with elliptic and parabolic-type equations; there
has also been active research on spectral methods for hyperbolic problems (see, for
instance, [11, 7, 14] and the references therein). However, there is only a limited body
of literature on spectral methods for dispersive, namely, third and higher odd-order,
equations. In particular, relatively few studies are devoted to third and higher odd-
order equations in finite intervals. This is partly due to the fact that direct collocation
methods for higher odd-order boundary problems lead to very much higher condition
numbers—more precisely, of order N2*, where N is the number of modes and k is the
order of the equation—and often exhibit unstable modes if the collocation points are
not properly chosen (see, for instance, [17, 21]).

In a sequence of papers [22, 23, 25, 26], the author constructed efficient spectral-
Galerkin algorithms for elliptic equations in various situations. In this paper, we
extend the main idea for constructing efficient spectral-Galerkin algorithms—using
compact combinations of orthogonal polynomials, which satisfy essentially all the un-
derlying homogeneous boundary conditions, as basis functions—to third and higher
odd-order equations. Since the main differential operators in these equations are not
symmetric, it is quite natural to employ a Petrov—Galerkin method.

The key idea of the new spectral dual-Petrov—Galerkin method is the innovative
choice of the test and trial functional spaces. More precisely, 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.

Recently, Ma and Sun [19, 20] studied an interesting Legendre—Petrov—Galerkin
method for third-order equations. The main difference between this paper and [19, 20]
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lies in the choice of the test and trial function spaces and their basis functions. The
critical feature of test and trial spaces used here is that they allow us to integrate by
parts freely without introducing any additional boundary terms. With this property
and our choice of using “compact combinations” (minimal interactions) of Legendre
polynomials as basis functions for the test and trial spaces, we obtain linear systems
which are compactly sparse for problems with constant coefficients and well condi-
tioned (i.e., the condition number is independent of the number of unknowns) for
problems with variable coefficients. This is rather remarkable considering the fact
that the problems at hand are nonsymmetric and involve high-order derivatives.

Together with the so-called Chebyshev-Legendre approach [10, 24], i.e., using
the Legendre formulation and Chebyshev—-Gauss—Lobatto points, our method has a
quasi-optimal computational complexity and is well conditioned to permit the use
of very large numbers of modes without suffering from large round-off errors, which
are necessary for simulations of very complex dynamics of challenging scientific and
engineering problems.

The new spectral dual-Petrov—Galerkin method not only leads to quasi-optimal
numerical algorithms; it is also equivalent to a natural weighted variational formula-
tion for third and higher odd-order equations. By showing that the basis functions for
the trial (and test) spaces form a sequence of orthogonal polynomials in a weighted
Sobolev space, we are able to establish optimal error estimates in appropriate weighted
Sobolev spaces.

The paper is organized as follows. In sections 2 and 3, we study the third-order
and fifth-order equations, respectively. As an example of application, we consider the
Korteweg—de Vries (KDV) equation on a finite interval in section 4. In section 5, we
discuss miscellaneous issues/extensions of the spectral dual-Petrov—Galerkin methods.
In section 6, we present various numerical results exhibiting the accuracy and efficiency
of our numerical algorithms. We end the paper with a few concluding remarks.

We now introduce some notation. Let w(x) be a positive weight function on
I = (—1,1). One usually requires that w € L!(I). However, in this paper, we shall
be interested mainly in the case w ¢ L'(I). We shall use the weighted Sobolev spaces
H(Q) (m =0,=£1,...) whose norms are denoted by || ||, In particular, the norm
and inner product of L2(Q) = L2(Q) are denoted by | - |, and (-, )., respectively.
To account for homogeneous boundary conditions, we define

H,(Q) = {ve HQ) s v(£l) =/ (£1) = - =™ D (£1) =0}, m=1,2,....

The subscript w will be omitted from the notation in the case where w = 1.

We denote by ¢ a generic constant that is independent of any parameters and
functions. In most cases, we shall simply use the expression A < B to mean that
there exists a generic constant ¢ such that A < ¢B.

Let Ly be the kth degree Legendre polynomial. We now recall some basic prop-
erties of Legendre polynomials (cf. [27]) which will be used in this paper.

1
(L.1) | b @i = 50
(1.2) La() = (L (@) = Loy (2),  n> 1,
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(1.3a) Z (2k + 1)L (2);

k=0
k+n odd
(1.3b) L« Z ( ) n(n+1) — k(k + 1)) Ly(x);
k+n even
(1.4a) Lo(1) = (£1)",
(1.4b) Ll (£1) = %(il)"_ln(n +1),
(1.4c) L(1) = (£1)"(n — Dn(n + 1)(n + 2)/8.

2. Third-order equations.

2.1. Dual-Petrov—Galerkin method. Consider the model third-order equa-
tion
au—ﬁux — VUgz + Ugzs :fa rel= (_171)7

21) u(+1) = u, (1) =0,

where «a, 3, v are given constants. Without loss of generality, we consider only ho-
mogeneous boundary conditions, for nonhomogeneous boundary conditions u(—1) =
c1, u(l) = c2, and uz(1) = c3 can be handled easily by considering v = u — 1,
where 4 is the unique quadratic polynomial satisfying the nonhomogeneous boundary
conditions.

Denoting by Py the space of polynomials of degree < N, we set

(2.2)
Vn ={u € Pyx: u(£l) =u, (1) =0}, Vi ={ué€ Pn: u(£l) =u,(—1) =0}.

For any constants a and b, let w?(z) = (1 — 2)%(1 + z)b. We also define

(2.3)
V={u:ue€ HJI), uy € L2 20(D)}, V*={u: ue HYI), uy € L%, _>(I)}.

It is clear that Viy C V and V3 C V™.
We consider the following Legendre dual-Petrov—Galerkin approximation for (2.1):
Find u, € Vi such that

(2.4)

where (u,v) = f[ uvdzx, Oyu, and 92u denote d—“ and ‘Cil %, respectively.
Notice that for any u, € Vy we have w™b'u, € V¥. Thus the above dual-
Petrov-Galerkin formulation is equivalent to the following weighted spectral-Galerkin

approximation: Find u, € Vi such that
AUy, V)11 = B0y, Uy )11 + Y (Opty, w0 (v w ™)) 10

2.5
( ) + (azuN,wl,flaz(Uwal,l))w7Ll = (.fa fUN)w*Ll VvN € VNa

where (u,v),-11 = [; uvw™1dz.

We shall see that the dual-Petrov-Galerkin formulation (2.4) is most suitable for
implementation, while the weighted Galerkin formulation (2.5) is more convenient for
error analysis.
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2.2. Basis functions and projection operators. As suggested in [22, 24],
one should choose compact combinations of orthogonal polynomials as basis func-
tions to minimize the bandwidth and the condition number of the coefficient matrix
corresponding to (2.5). Let {px} be a sequence of orthogonal polynomials. As a gen-
eral rule, for one-dimensional differential equations with m boundary conditions, one
should look for basis functions in the form

(2.6) Or() = pr(@) + D 0 P (@),
j=1
where a§k) (j =1,...,m) are chosen so that ¢y (z) satisfy the m homogeneous bound-

ary conditions.
Using (1.4), one verifies readily that

2k+3 2k+3
¢r(w) = Li(z) — mLkH(fﬂ) = Ligo(z) + %+5 k+3(2) € Viys,

2.7) 2% + 3 2% + 3
Yi(z) = Li(x) + %5 k41(2) — Lgs2(z) — %t 5 k+3(x) € Viiys.

Therefore, for N > 3, we have

VN = span{¢g, ¢1,... ,¢n_3};
VJ:} = Span{d}Oa I;Z)la e a¢N—3}-

Next, we discuss the properties of {¢y} and {1} and related projection operators
in L2, , and L?_, _,. Since the procedures for L?_, _, and L?_, _, are completely
parallel, we shall describe only the results for Lf},z‘,l. One can obtain the corre-
sponding results for Li_ly_g by making a change of variable x — —x.

LEMMA 2.1. Let {¢r} be defined as in (2.7). Then

(2.8)

(2.9) [ ot =0,k 2

and {¢r} form a complete orthogonal basis in Li_m.
Furthermore, ¢y satisfies the following Sturm—Liouville equation:

(210)  Agp:=—(1—2)*(L+2)0, {(1 —2) ' 0utbi(2)} = (k + 1)(k + 3)¢r ().

Proof. By construction, py(z) := ¢p(x)w™?~1 is a polynomial of degree < k.
Thanks to the orthogonality of the Legendre polynomials,

/Iqbkqﬁjw_2’_1dx = /kaa:jdx =0 Vk < j.

Hence {¢r} is a sequence of orthogonal polynomials in Li,z,,l. One can verify that
¢k () is proportional to (1—m)2(1+x)J,§’1(x). Thus { ¢y} forms a complete orthogonal

basis in L2 _, _, since {Jg’l} forms a complete orthogonal basis in L2, ;.
It is clear that A¢y(z) is a polynomial of degree < k+3 and 0, {(1 —x) 0,k (z)}
is a polynomial of degree < k. Hence

/Am@@@wﬁﬂm:f/@mfm*@mwwﬂx
I I

= —/Iﬁz{(l — 1) 0, (%) }prdr =0 Vj < k.
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Therefore, A¢y must be proportional to ¢y; i.e., Apr = Agopr. By comparing the
coefficients of x*+3, we find that A\, = (k + 1)(k+3). O
Now, let 7, be the L2 _, _,-orthogonal projector L2 _, _, — Vy defined by

(2.11) (u—Tyu,UN)y-2.-1 =0 Yoy € Vn.
We also define
(212) 322,71(1) = {u S L372,71(I) : 6;’(,11 € Li,lfz,lfl (1)7 1 S l S m}

Then, we have the following error estimates.
THEOREM 2.1.

1L (u = ) l|o-2ar S N[0l

wm—2,m—1 Vu S B;nfz,fl, 0 S l S m.

Proof. We recall that for a,b > —1, the Jacobi polynomials satisfy the following
relations:

(2.13) OLI (x) = ki) i (), ab > —1, k> 1,

where

v Tk+ldatbt1)
1

a —
"Rl T (k+a+b+1)

s

(2.14) /1 Tt (@) I (@) de = v bk,

where

20D (k +a+ Dk + b+ 1)
2k+a+b+1I'(k+1)I(k+a+b+1)

a,b _
Y. =

We shall extend the definition of the Jacobi polynomials to (a,b) = (—2,—1) such
that the relations (2.13)—(2.14) are still valid. To this end, we define
_ 1
I @) = 5 (1= 2) [ (@), k> 1,
(2.15) . .
J 2 N x) = 5k =2) / 1 J ()t k> 3.

One derives immediately that {.J, 1’0} are mutually orthogonal in Li,m. Note that

{Lk—-1 — Ly} are also mutually orthogonal in Lf},l,o. Hence J,; 1.0'is proportional to

{Ly—1 — Li}. One can also derive from the properties of Legendre polynomials that

J,;Q’fl(jzl) = 31J,;2’71(1) = 0. We then derive from (1.2) and (2.15) that J,;Qﬁl

must be proportional to ¢,_3. Hence {J, #~11 are mutually orthogonal in L2 . ..

Moreover, one can verify that J,;LO and kaz’*l satisfy the relations (2.13)—(2.14).
For any u € Li_gy_l, we write

oo
u(w) =Y gy 27 @) with i = (u, Jy 2T ez /T2
k=3
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o] ~ —-2,—1
Hence u — myu =)~ o UrJ, . Let us define

( 7271)2 1—2,1—-1

K1 V-1
(2.16) CN.tm = max (Ko )2 o=t
Then, by using (2.13)—(2.14), we find
0L (u — )| = > @R (sps A T e
k=N+1
(2’17) > m— m—
< Cnim Y (kg T 2 am s
kE=N+1

S CNAR [o/]
The desired results follow from the above inequality and the fact that
Cnim S N2(=m), 0

2.3. Error estimates. Let us first prove the following generalized Poincaré in-
equalities.
LEMMA 2.2.

u? 4 2
e = g f e e
U2 d U2 d
/I(l—x)3 x*/ll—a: x Yu € Vy

Proof. Let u € Viy and h < 2. Then, for any constant ¢, we have

s [ (55 o) s

- ((1 —uj>2+h T (UQ)W NG ﬁ)h) o

2

:(1—(1+h)q)/1(1fﬁwdx+q2/l(127$x)hdx'

We obtain the first inequality by taking h = 2 and ¢ = % and the second inequality
with h =1 and ¢ = 1. |

Remark 2.1. We note that with a change of variable x — —x in the above lemma,
we have corresponding inequalities for u € V5.

LEMMA 2.3.

(2.18)

1
(2.19) §||um||if2,o < (U, (™) 0) < 3|tz || 20 Yu € V.

Proof. For any u € Vy, we have uw™b! € V3. Thanks to the homogeneous
boundary conditions built into the spaces Viy and V5, all the boundary terms from
the integration by parts of the third-order term would vanish. Therefore, using the
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identity 0Fw b1 (z) = % and Lemma 2.2, we find

(g, (uwil’l)m) = (Ug, Uppw ™ T+ 2u1w;1’1 + uw;a}’l)

1
T2 / ((d)aw™" + (u)pwiy ' + duzw; 1) do
I

3 45 _ 15 _
= /I <2uiwx L1 2u2wml;cl) dz

u? u? 1 u?
-3 —= dr—6[| — der>= | —= _dx.
/Iu—x)” /Iu—x)”—?)/fu—x)”

The desired results follow immediately from the above. ]

Before we proceed with the error estimates, we make the following simple but
important observation.

LEMMA 2.4. Let 7w, be defined in (2.11). Then

(0u(u —Tyu),0%v,) =0 Yu €V, v, € V3.
Proof. The result is a direct consequence of (2.11), the identity
(O (u — myu), a:%vN) =—(u—myu, w27la§UN)w*2«*17

and the fact that w?193v, € V. |

Let us denote é, = myu—wu, and e, =u—uy = (u— 7 u) + é,.

THEOREM 2.2. For any o, 8 > 0 and f% <y < %, there exists a unique solution
for the system (2.4). Furthermore, for w € B, _,, we have

alleyllo-1a + N7 I(ey )allo-10 S (14 YIN)NT™ 07 ullgm—2m-1, m > 1.
Proof. We derive from (2.1), (2.5), and Lemma 2.4 that

aley,Vy)w-11 — B(O0n€r,Vy )w-1.1 + v(ameN,wl’_law(va_l’l))wfl,l

2.20
(2.20 + (Opey, w12 (0w )11 =0 Yo, € Vy.

Taking v, = €, in the above and using Lemma 2.3 and the identities

1
(221 U= /(v2)xw’1’1daz = [|v]|2-20 Yv € Va,
: I
(v (071)2) = (00, ™ 4+ 200720) = s = 20300 Vo € Vi,
we obtain

R . R R L.
alleyllE-11 + BleyllE-20 +MEx)alE-11 = 20llex [Z-s0 + 31 (Ex)allE-20

< 70‘(” — TN, éN)w*1v1 + 5(835(16 - ﬂ-Nu)? éN)w*1v1
- V(BI(U - ’/TNU)? am(éwal, ))

The right-hand side can be bounded by using Lemma 2.2, the Cauchy—Schwarz in-
equality, and the fact that w12 < 2w=11 < 2 =20:

(U — TN, éN)w_1>1 < ||éN ”w‘lvl ”u - 7TNu||w_1'1 < 2HéN ||u.2_1=1 Hu - WNUHM—Z*—U
(U= Tyt) g €y )11 = (4 — Tyu, Opyw 1 + 28w 20)
S ”u - 7TNun‘Q*‘l ||8réN ||w—2’07
((u =Ty u)e, 6y )ow™ b + 26,0 20)
[(u =Ty t)allo-10ll(€x)ellu-20

((’LL - WNU)Iv (éNw_l’l)I) =
<
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For 0 < v < £, we choose 6 sufficiently small such that £+ — 2y — § > 0. Combining
the above inequalities, using the inequality

1
(2.22) ab < ea® + IbQ Ve > 0,
€

and dropping some unnecessary terms, we get

Q. 1 .

Slewns+ (5 - 2r=8) el -uo
< Mt 2 s+l el
5 (1 + ’yNQ)N72mH8:1u||wm72,m71.

The last inequality follows from Theorem 2.1.
For —% < v < 0, we choose ¢ sufficiently small such that % +v—06>0, and we
derive similarly

o 1 . _
Sle s+ (5 +9-8) 1ewalonn S 1+ HININ IO s

The desired results follow from the triangular inequality, Theorem 2.1, and the
fact that ||ul|,-1.0 < 2|u||y-1.0. a

Remark 2.2. Note that the error estimate in the above theorem is optimal for
~v = 0 but suboptimal for v # 0.

2.4. Linear system and its coefficient matrices. Hence, by setting
N-3
Uy = Y lgdr, U= (i, i1, ... in_3)",
(2.23) o k= N
fo="(fn), F= o, frooo fnos)s
mij = (¢,9:), pij = — (85, %), @iz = (¢5,97), sij = (9},97),

the linear system (2.4) becomes
(2.24) (aM +BP +~Q + S)u = f,

where M, P, @, and S are (N — 2) x (N — 2) matrices with entries m;;, pij, ¢i;, and
s;j, respectively.

Thanks to the orthogonality of the Legendre polynomials, we have m;; = 0 for
|i — j| > 3. Therefore, M is a seven-diagonal matrix. We note that the homogeneous
“dual” boundary conditions satisfied by ¢; and v; allow us to integrate by parts freely
without introducing additional boundary terms; namely, we have

sij = (95, 90) = (&7, 0) = (@5, 91").

Thanks to the compact form of ¢; and ;, we have s;; = 0 for ¢ # j. So S is
a diagonal matrix. Similarly, we see that P is a pentadiagonal matrix and @ is a
tridiagonal matrix. It is an easy matter to derive that

(2.25) si = 2(2i + 3)2.

Nonzero elements of M, P, ) can be easily determined from the properties of Legendre
polynomials. Hence the linear system (2.24), under the condition of Theorem 2.2, can
be easily formed and inverted.



DUAL-PETROV-GALERKIN METHODS 1603

3. Fifth-order equations. In this section, we shall consider an example of fifth-
order equations. We shall follow essentially the same procedures as in the previous
section and will omit some repetitive details.

3.1. Dual-Petrov—Galerkin method. Consider the model fifth-order equa-
tion:
ot + Bugre — Uszoze = fa rel= (_L 1)7

(3.1) u(+1) = ug(£1) = uge(1) = 0,

where o and ( are given constants. For the sake of simplicity and with the fifth-order
KDV equation in mind, we included only zeroth- and third-order linear terms in the
equation. Other linear terms as well as nonhomogeneous boundary conditions can be
treated as in the previous section.

Similarly to the third-order equation, we define

(3.2) Wn ={u € Py : u(£l) = uy(£1) = ug, (1) = 0},
Wy ={u € Py : u(£l) = uzp(£1) = uge(—1) = 0}.

We also define

W=A{u: ue Hg(]), Upy € Li_m},

W* ={u: ue€ H3I), upw € L2021}

It is clear that Wy C W and Wy C W™,

We consider the following Legendre dual-Petrov—Galerkin approximation for (3.1):
Find u, € Wy such that

(34)  aluy,vy) = BOFuy, 05vy) + (BFuy, O3vy) = (fLuy) Vv, € WK,

(3.3)

Once again, the above dual-Petrov—Galerkin formulation is equivalent to the fol-
lowing weighted spectral-Galerkin approximation: Find u, € Wy such that

O‘(quvN)w*I)1 - ﬂ(azuzv7"‘}1’718?6(’01\1“)71’1))(4;*1«1
+ (aiuN,wl’_lai’(va_l’l))wﬂ,l = (f, 'UN)w—l,l Yv, € Wn.

Note in particular that W C V and W* C V*. Hence the results proved in the
previous section are still valid here.

(3.5)

3.2. Basis functions and projection operators. The construction of suitable
basis functions for Wy and W3, follows the general principle (2.6); i.e., we look for

(3.6) O = Ly + al Lyt + a8 Ly + 0 Liys + a3 Lyys + a8 Ly

such that ®;, € W. Using (1.4) and after some simplifications, we find that {a;k)}
satisfy the following relations:

o)+ = -1,

(30 (k+2)(k+3)al® + (k+ 4)(k +5)al" = —k(k + 1),
and

agk) + aék) + aék) =0,
(3.8) (k+1)(k+2)al® + (k + 3)(k + 4)al" + (k +5)(k + 6)al® =0,

(k4 1 (k + 2% + (k430 + %05 + (k +5)°(k +6)°a5” = gy,
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where g = —k2(k + 1)2 — (k + 2)2(k + 3)2a$" — (k + 4)2(k + 5)2a{".
One derives immediately from (3.7) that
(k) __2(2k+5) k) 2k +3
(3.9 y = o Gh = g
We can then determine agk), aék), aék) by solving the 3 x 3 system (3.8).
It is easy to verify that

(3.10) g =Ly —a® Ly +al” Lipo — ol Lyys + P Liys — o Lyys € W
Hence, for N > 5, we have

Wy = span{®g, ®1,... ,Pn_5};

3.11
(3.11) Wy = span{¥o, ¥1,... , Un_5}.
We define
(3.12) L2 s 2()=L2 5 o()NW, L2 2 _s(I) = L2 5 _s(I)NW*

equipped with the norm of || - ||,-2-2 and || - ||,-2.-3, respectively. We shall only
summarize the results for L2 _, _, below. The corresponding results for L2 _, _; are
obtained by using the transform x — —x. The proofs are essentially the same as in
the previous section.

LEMMA 3.1. Let {®y} be defined as in (3.6). Then

(3.13) /@k¢jw_3’_2dx =0, k #
I

and {®1.} forms a complete orthogonal basis in L2 _; _,.
Furthermore, ®y, satisfies the following Sturm—Liouville equation:

(3.14)
By = —(1—2)*(1+2)°0, {(1 —2) (1 + 2) ' 0,Px(2)} = (k+ 1)(k + 5)®y(z).

Now, let II,, be the Li,g,,yorthogonal projector Li,g,,z — Wy defined by

(3.15) (u—T u,vN)y-3.-2 =0 Yoy € Wy.
We define
(3.16) M a(D) ={u€l? o o(I):0ue L2 45, >(I), 1 <1< m}

THEOREM 3.1.
||8i(u — HNU)szfz,zfz S/ Nl*m||8£””u||wmfs‘mfz Yu € H:Jn_37_2, 0 < l < m.

Proof. Let us define

T
(3.17) J 5 (x) = %(k; —4) / 1 JAT dt, k> 5.
One can show that J, > 2(£1) = 9,J;, > 7%(£1) = 82J,> (1) = 0. Since J, >~
is proportional to ¢_3, we then derive from (1.2) and (3.17) that J,;S’*Q must be
proportional to ®;_5 so {Jk_g’_z} are mutually orthogonal in Li,gy,z. Moreover, one
can verify that J,;3’72 satisfies the relations (2.13)—(2.14). Thus the desired results
follow from the same arguments as those in Theorem 2.1. O
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3.3. Error estimates. We first prove the following generalized Poincaré in-

equalities.
LEMMA 3.2.

u? 4 u2 16 w2
3.18 — dr < — | —2 _dex < — | —2 __dx V w
(3.18) /I(l—x)G TR L At s, a TN
and

u? 1 u? u?

3.19 —F __de< = | —2 __d 2 | ———dx V Wy
1) [ s s [ g2 [ s e W

Proof. The proof is similar to that of Lemma 2.2. Letting u € Wy, for any
constant q,

0< /1 (&C + qua:>2 ﬁdm = /1 ((1 fx)ﬁ * q(l(u—z);)5 o (1 ﬁ3633)“) &

’LL2 U2
:(1—5q)/1(1_$)6dx+q2/1(1_””x)4dx.

We obtain the first part of (3.18) by taking ¢ = % The second part is a direct
consequence of Lemma 2.2 since u, € Vy.
For (3.19), we consider the following relation with any constants ¢ and r:

0</ v + Yz + ru Q#dx
S A\ =2 Tl =y T ) A2

2

. - u 2 - Uz 2 Uzy
=(1 5q+20r)/1(1_w)6dx+(q 2r 4qr)/(1_x)4dx+7’ /1(1—113)2d$'

I

We obtain (3.19) by taking ¢ = % and r = |

LEMMA 3.3.

1
5
(3.20) 5/U2”dgc < (02w, 02 (uw™ 1)) < 208 / ﬁdw Yue W
’ 7)Q—x)2 T e =15 J; (1—x)? N
Proof. For any u € Wy, we set u = ®(1 — x) with ®(£+1) = &,(£1) = 0. Then,
by integrating by parts and using the fact that all boundary terms are zero, we find
(020,02 (uw ™)) = —(2u, 02 (uw™11)) = —(Ppaz(1 — ) — 3P40, Pus(1 + ) + 20,)

= / {_;(q)im)w(l - mz) + 3@?”(1 + 35) + S(q)i)ac + Qq)ww(q)w(l - x))I} dzx
I

2
:5/@@@:5/{8}2( 4 )} da.
I I 1—=z

Expanding 92(+%-) and integrating by parts, we get

1z

(3.21)

[ (25)} ao [ i o [ e vt [ 2

We conclude by applying (3.18) and (3.19) to the above. 0
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Let IT,, be defined in (3.15). By definition, we have
(3.22) (0%(u—Tyu),2v,) = (u —Myu, w20, )y-s-2=0 Yue W, v, € Wi.

Letting u and u, be, respectively, the solution of (3.1) and (3.4), we denote
éy = u—u, andey, =u—wu, = (u—Tyu)+é,.

THEOREM 3.2. For any a, B > 0, there exists a unique solution for the system
(3.4). Furthermore, for v € H™ , _,, we have

alley llo-11 + BN (e )allo-20 + N72[[(ey )aollu-10
S (L4 BN)NT|07 | ym-3.m—2, m > 2.
Proof. We derive from (3.1), (3.5), and (3.22) that
aley, vy )o-11 = BOFey, Qu(vyw™ 1) + (0ey, B(vyw ™)) = 0 Vo, € Wy

Taking v, = €, in the above and using Lemmas 2.3 and 3.3, we obtain

. B 5 a
afleylli-11 + GlEx)alE-20 + Zll@Ex)anllE-20

< —alu—Tlyu,éy)p-11 + B0 (u— T yu),0p (6w h))
=—a(u—T u,é,), 11
— B(0p(u — T yu), (026w + 40,6, w20 +4é,w™30)).
Using the Cauchy—Schwarz inequality, we bound the right-hand side as follows:
(=Tt 6 )11 < el i = Tl S eyl salln = yully s 2
and thanks to Lemma 2.2,
((u =T yu)y,(0%e yw™ b + 40,6 w20 +4¢, w™30))
S Hu— HNU)zllw—zfl(llazAN Hwo s+ 11008y w21 + [[€y flu-a)
S M =Ty w)e[lo-2-1 (10785 llo-20 + 02y [|-20)-

Using (2.22) and combining the above inequalities we arrive at

el s + 100 I3 a0+ e300 1 a0
<l T2 o + Bl T
< (14 BN?)N ™00 ]| 5.2

The last inequality follows from Theorem 3.1.

We can then conclude from the above inequality and the triangular
inequality. 0

Remark 3.1. Similarly as in the previous section, the error estimate in the above
theorem is optimal for § = 0 but suboptimal for 3 # 0.

3.4. Linear system and its coefficient matrices. Similarly to the third-order
equation, we set

N-5
Uy = P, = (o, U1,...,0UN_5)",
k=0
(3.23) fk:(fa\llk)» ﬁ:(~0; ~1,~~'af~N75)tv
my; = (®;,9;), M = (mij)i =01, N-5
pij = —(®7,97), P = (pij)ij=0.1,.. N5

Sij = ((I);'lv W), S =(8ij)ij=01,.. N—5
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so that the linear system (3.4) becomes
(3.24) (aM +BP + S)u=f.

Obviously, M is an eleven nonzero diagonal matrix, and with integration by parts, we
find that P is a pentadiagonal matrix and S is a diagonal matrix. Repeatedly using
(1.2), we can derive that

(3.25) sii = 2(2i + 3)(2i + 5)(2i + 7)(2i + 9)a”.

Nonzero elements of M and P can be determined accordingly using (1.2) and (1.3).
Hence the linear system (3.24), under the condition of Theorem 3.1, can also be easily
inverted.

4. Application to the KDV equation. There is a vast body of literature on
various aspects of the KDV equation. Although most of these studies are concerned
with initial value problems, the initial-boundary value problems also received consid-
erable attention. The most natural initial-boundary value KDV equation is set in a
quarter-plane (see, for instance, [28, 16, 3, 2, 12, 13, 5] and the references therein).
The KDV equation on a finite spatial interval has also been considered by several
authors [20, 9, 4]. Here, as an example of application to nonlinear equations, we
consider the KDV equation on a finite interval:

avy + Pug + Y00y + Vgew =0, € (=1,1), t € (0,77,
(4.1) v(=1,t) = g(t), v(1,t) =v,(1,t) =0, t€[0,T],

v(z,0) = vo(z), z € (—1,1).
The positive constants «, §, and  are introduced to accommodate the scaling of
the spatial interval. The existence and uniqueness of the solution for (4.1) can be
established as in [9, 4]. Beside its own interests, (4.1) can also be viewed as a legitimate
approximate model for the KDV equation on a quarter-plane before the wave reaches
the right boundary.

Let us first reformulate (4.1) as an equivalent problem with homogeneous bound-

2

ary conditions. To this end, let o(x,t) = %g(t), and write v(z,t) = u(z,t) +
0(x,t). Then u satisfies the following equation with homogeneous boundary condi-
tions:

aug + a(x, t)u + b(z, t)uy + Yoty + Ugre = f, € (—1,1), t € (0,7,
(4.2) w(+1,t) = u.(1,¢) = 0; t € [0, 7],

U(l‘,O) = UO(Q?) = UO(J:) - f/(ZE, 0)7 T € (_L 1);
where a(x,t) = 3(x — 1)g(t), b(x,t) = B+ yo(x,t), and f(x,t) = —av(x,t).

For a given At, we set tx = kAt and let u?v = myup and u}lV € Vn be an appro-
priate approximation of u(-,¢1), for instance; we can compute ujlv using one step of a
semi-implicit first-order scheme so that for v € C3(0,T;L2,.(1)) N C(0,T; B™, _,),
we have

(4.3) ud — 7y, )|l < A2+ N~™

N

Let M be such that |u(z,t)] < M for x € [—1,1] and t € [0,T]. We define a
cut-off function
x, lz] <2M,
(4.4) H(z) = ¢ 2M, x> 2M,
—2M, x< —2M.
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It is easy to verify that
(4.5) [H(z) = H(y)| < [z —y| Yz, y.

We consider first a modified Crank—Nicolson leap-frog dual-Petrov—Galerkin approx-
imation:

« _ 1 _ _
TAt(uZ+1 _ 7—’4’;, 1,”1\1)40—1'1 + i(az(ui+1 + ui 1)783(1)]\,@ 1,1))
(4.6) = (F(ota) v )omna + S (H@E b, 0,(0, w™)

- (aui,vN)wfl,l + (ui,@x(bvN w b)) Yo, € V.

We denote éi =myu(-,tr) —ufv, éi} =u(-, tg)—myu(-, tg), and ei =u(-,tg) —ui“v.
THEOREM 4.1. We assume u € C*(0,T;L2,.(1))NC(0,T; B™, _,) withm > 1.

w—2.—1
Then the scheme (4.6) is unconditionally stable, and the following error estimates
hold:

e w10 SAP+ N, 0<n<[T/dt] -1,

1

n 2
(AtZ 10x (e} + e§‘1)|31,0> SAP?H NI 1< < [T/dt] - 1.
k=1

Proof. Let E* (k=1,2,...) be the truncation error defined by

(4.7)

ZLAt(U(’ tk-‘rl) - u('? tk—l)) =+ a('7 tk) u('v tk) + b(’ tk) uT(? tk) + ’YU(U tk)aﬂfu('v tk)

20 i) e, ) — T 1) = B,

Comparing (4.6) with (4.7) and using Lemma 2.4, we have

1
%(éiﬂ — " o ) + §(am(ékN+1 4,82 (v )
=5 (1) = (il 0u(vy w™1))

N

1
o (a (éi + éi)’”N)w*Ll + 5((ék + éi)aaaj(b’UN w_l’l))

+ (Ek7’UN)w—1,1 — %(éi—’_l — éﬁ]_l,’vl\,)w—l,l Yo, € V.

Let A = max,e(—1,1),te(0,7] |a(z,1)] and B = max,e(—1,1], tefo,7)([0(z, )| + [02b(z, 1)]).
We now take v, = 2At(e**! + é*~1) in (4.8) and bound the right-hand side terms
using repeatedly the Cauchy—Schwarz inequality and Lemma 2.2 as follows:

—2At(a (e + &%), et el SALA((IEN (121 + 1€ 120 + [T+ e IE ),

2AH(EF, eF T 4 eF ) i <2A|EF| ez @ + |-
At
k ~k ~ke—
< CAtHE ||iz,2 + %H(Q)x(eNH + eN 1)“3)—2,0.

Let us denote E% = o4 (e — éX'). Similarly as above, we have

a T g . At R b
,TN(Q’;VH _ e’;V 176%1 + e’; D11 < cAtHEfVHiz,z + £|\am(ei;v+1 + eﬁ 1)”‘20_270.
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By the assumption |u(z,t)| < M for all z and ¢, we have

(e ta)? = H(u Yl | = ue,t) (H (u(-, ) = H(ub ) + H(ub )(ul- t) — )
< M lu(-,tx) — | < 2M (|25 + e ).

Hence,

YA (-, tr)® = H(u Juy, 8x (65" + el Hw™)

N’

< YAH[u( tr)* = H(ul Juy lwo2]|0a (€77 + &7 lo-20
. R At X
< eAH(EN 521+ 184 13-10) + S 102 (4 + &7 D520,

To handle the remaining terms, we recall the following Hardy inequalities:

/ab Lia/:w(s)dsr(t—a)adt< 1_40[/171/;2@)@—@)%&
(4.9) /ab [bit /fi/}(S)ds]2 b—t)*dt < 7/ V) (b — t)dt,

which hold for all measurable functions ¢ on (a,b) with @ < b and o < —1.
Let (a,b) = (—1,0), « = 0, and ¢(t) = fil (s)ds. We find

0 1 o 0
[ w=mpaege s [ m¢2<t>dt SAGE
Let (a,b) = (0,1), a = —1, and ¢(t) ft s)ds. We find

' 1 2 ! 1 9
/0 WQS (t)dtg/o (1—t)3¢ (t)dt < / (64)2 7dt.

Combining the above two inequalities, we obtain

(4.10) /(bzw*?”*ld:ﬂ < 4/(¢m)2w*1’0dx,
I I
which holds for all ¢ such that ¢(+1) =0 and [;(¢,)*w10dz < co.
Thanks to Lemma 2.2 and (4.10),

YAt (u(-, tp)? — H(uP )u , (" + e 1) o, 1)

N’

< 2 Atu(- >2—H(uN>u’,z||mg<é§+1+ék -t
- . t . A
< AL 2 ns + 168 12 0) + S 10 4+ 82

Similarly, we have

AL((F + 8 ), 0, (b + ey wmh ) = At((eF +é7),b0, (“’c+1 + ey
T+ AB((E8 + 88 ),b(e5F 4 651) f,0 ) 4 A(ER + 8, 0,b (5L eb1) L)

. At . .
< eBAH(IER 1521+ 1EG I -10) + 5o 10 (E + 6’“ 1)||2—z o
Combining the above inequalities into (4.8) and using Lemma 2.3, we obtain
. . At . .
(e G0 = 15 M2 -10) + e 10w (EFT + 7D 1% 20

< CAt(IIE’“sz,z + BN 222 + IIA’““H2 a e - e S e -2 m)-

We can then apply the standard discrete Gronwall lemma to the above inequality to
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get

X At & . e . R
Je M-+ 3 D 19a(ERF 4 e 200 S NEL 1510 + l1€) 20
k=1

+ ALY ([ +INE 222 +IIEX[Z22), 1 <0< [T/A 1.
k=1

Using the triangular inequality, we derive that
e 150 S N NE-rn + leq IE-ve + T2

AN (18N 152 + I E* 222 + 1 ERI22.)
k=1

and
At & k+1 k—1y(2 < 1150 |12 5192
35 2 10:(ehtt e 0 SNE 1200+ 1€ 121
k=1
n
A (1 s+ 1B Ze + 1B 20 + 110+ 2-10).

k=1

We can then conclude from the assumptions and Theorem 2.1. ]
Next, we consider the standard Crank—Nicolson leap-frog weighted Galerkin ap-
proximation:

(4.11)

o N 1 - -
7(ui+l B uﬁ; 17UN)w*1=1 + 7(8x(ui+1 + Ui 1),82(1)1\,(,«) 1’1))
2At 2

= —(aufjv,'UN)w—l,l + (ui7(’~)w(bva—1,1))

+ (Pt v ot + 3 ()2, B0, 0™ 0, 0,07 Vo, € Vv,

COROLLARY 4.1. Under the conditions of Theorem 4.1, there exists ¢y such that
for At N < cg, the two schemes (4.6) and (4.11) are equivalent.

Proof. We need only to show that the scheme (4.6) reduces to (4.11) under the
condition that At N < ¢g. Indeed, using the estimate in Theorem 4.1, the inverse
inequality ||ul|pe < N?||u|,01 for all u € Py (see Lemma 4.1 below), and the as-
sumptions on u, we find that there exists ¢y such that for At N < ¢y we have

kg < ful, te) [l + 188 ||z + (€% | o
<M+ || [l + N2 (1€ [|uos
< M+ |6 || oo + eN2 (A + N™™) < 2M.

Hence (4.6) and (4.11) are equivalent. 0O

The following lemma is a special case of Theorem 2.1 in [15]. For the reader’s
convenience, we provide an elementary proof below.

LEMMA 4.1.

||u||Loo S N2H’U,||w0.1 Yu € Py.
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Proof. Let J,S’l be the kth degree Jacobi polynomial of index (0,1). We recall
that (cf. [27])

[ 2
0,1 0,1

For any u € Py, we write u(z) = ZkN:O ukJ,S’l(a:). Then

N 2 N
lullf < (N +1) <Z IM) <(NH1)?) 7 Jugf?
k=0 k=0
1 al 2 1
4 2 _ 4 2
<+ I;)|uk| i1 s+ ulles D

Remark 4.1. In practice, the nonlinear term is usually computed using the pseu-
dospectral approach (cf. [11, 7]), which is discussed in the next section. It is not
difficult to show that the results in Theorem 4.1 apply to the pseudospectral scheme
(see [20] for a similar result).

Remark 4.2. We note that the result obtained here for the third-order KDV equa-
tion (4.2) can be extended to the fifth-order KDV equation, which has also attracted
considerable attention (see, for instance, [18]).

5. Miscellaneous issues. We discuss in this section several extensions and
practical issues related to the dual-Petrov—Galerkin method. We note, in particular,
that the dual-Petrov—Galerkin method can be used with any spatial discretization
method based on a variational formulation such as the finite-element method.

5.1. Other higher odd-order equations. We have discussed in detail the
Legendre dual-Petrov-Galerkin method for third- and fifth-order equations. It is
evident that the method can be directly applied to other higher odd-order equations
of the form

2m
(5.1) Zaju(j)(m) +u®™ () =0, m > 3,
§=0

with the boundary conditions
(5.2) uw(£1) = u'(£1) = - = u™ V(1) = 0, u(™ (1) = 0.

Other boundary conditions and/or variable coefficients can be treated following the
discussion below.

5.2. Other boundary conditions. It must be noted that our dual-Petrov—
Galerkin approach is quite flexible and can be used for other unconventional boundary
conditions. For instance, Colin and Ghidaglia [9] studied the KDV equation

2 8
(5.3) ut+z(ur+uum)+ﬁumm =0, ze€(-1,1),t>0,

with the boundary conditions

(5.4) u(=1) = g(t), uzp(l) = uge (1) = 0.
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Note that we have scaled the interval from (0, L), which was used in [9], to (=1, 1).
Let us denote

(5.5) Xy ={u€Py:u(-1)=0, uy(1) = uz (1) = 0}.
Then the “dual” space is

(5.6) Xy ={vePn:vy(—1)=v(-1) =0, vy5(1) =0}.

There exist unique coefficients {a§k), d;k)} such that

3
o =L+ alPLiy; € Xy, k=01,... N -3,

j=1

3
Ye=Li+Y @ Liy; € Xy, k=0,1,... ,N - 3.

Jj=1

Then, the Legendre dual-Petrov—Galerkin method for (5.3)—(5.4) is to find u, =

vy + %g(t) with v, € X such that

2 .
(5.8) (Opuy, ) + Z(&DUN + Uy Optiy, ¥5) + (awuN,aiz/)j) =0,5j=0,1,... ,N-3.

One can prove results which are similar to Theorem 4.1 for this problem.

5.3. Problems with variable coefficients: Pseudospectral method in
modal basis. Let us consider, as an example, the following third-order equation:

a(x)u — b(x)uy + Ugew = f, €T =(-1,1),

(5.9) u(£1l) = uy (1) = 0.

The pseudospectral dual-Petrov-Galerkin method for (5.9) is to find u, € Vi such
that

(510) (a(x)uN’vN)N - (b(x)u’N,vN)N + (ugvvv;\/;)N = (f7 UN)N VUN € V];kfa
where

N
(5.11) (w,v)y = Y ulzp)v(r)ws

k=0

is the discrete inner product of u and v associated with the Legendre—Gauss-Lobatto
quadrature (cf. [7]). We recall that

(5.12) (u,v)N = (u,v) Yuv € Pay_1.

Let us denote t; = G 1w<,)1/)¢ = 2(22.3_3)2 1;. Then we have
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Hence, by setting

Uy = Z Ukdr, = (g, a1, ... ,un-3)",
(5.13) o=

k= (fﬂbk)Na f: (foafh'" vf~N—3)t7

mij = (a(@)¢j, Yi)n, pij = —(b(x)d), Pi)n,
the linear system (5.10) becomes
(5.14) (M+P+1u=f.

It is clear that the matrices M and P are full and their formation involves N3
operations as well as the inversion of (5.14). Hence a direct approach is advisable only
if one uses a small or moderate number of modes. Otherwise, an iterative method
can be efficiently implemented as follows:

e Note that a conjugate gradient type iterative method does not require the
explicit formation of the matrix; only the action of the matrix upon a given
vector is needed at each iteration. Although the formation of M and P
involves N2 operations, their action on a given vector 4, i.e., M% and P4,
can be computed in O(N?) operations.

e The number of operations can be further reduced to a quasi-optimal O(NlogN)
if we use the following Chebyshev-Legendre dual-Petrov—Galerkin method (cf.
[10, 24]): Find u, € Vx such that

(I]C\f(a‘('r)U’N)’UN)N - (I]C\f(b(x)ug\;)vUN)N + (U/N)U;\lr)N = (f7 UN)N vUN € V]T/?

where [ is the interpolation operator based on the Chebyshev—Gauss—Lobatto
points, while (-, )y is still the discrete inner product of u and v associated
with the Legendre-Gauss—Lobatto quadrature. Hence the only difference be-
tween (5.3) and (5.10) is that a(x)u, and b(z)u, in (5.10) are replaced by
I (a(z)uy) and I§ (b(x)u’,). Thanks to the fast Fourier transform (FFT)
and the fast Chebyshev-Legendre transform [1, 24], the Legendre coeflicients
of I (a(x)uy) and I5(b(x)u’ ) can be computed in O(N log N') operations
given the Legendre coefficients of u,, (see [24] for details).

e Under reasonable assumptions on a(z) and b(x), the matrix M + P+ 1 is well
conditioned; i.e, its condition number is independent of N. We now provide
a heuristic argument for this statement.

Since ¢rw™! € V*, there exists unique {hg;} such that

N-3
(bkw*l’l = Z hk]w]? k:O717 7N—3
7=0

Hence we have

N-3 N-3
<Hﬂ,ﬂ> = ﬂj(ﬁ;, ’ﬁjhkj’(ﬂ;-/
J=0 k,j=0 N
N-3 N-3
= a;d, Y ai(¢w )" | = (Opuy, O (uyw ™)

J=0 Jj=0
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gh

N-3
<HM’I_J,, 7._L> = a(a:) ﬂj(bj) Z ﬂjhkjwj
k

7=0 ,i=0 N
N-3 N-3

- CL(I’) ﬁj(bj’ Z ﬂj¢jw_1,1 = (a’(‘r)uNauNw_l’l)J\H
j=0 j=0 N

where (7,0) := Z;V:_OS v? is the inner product in I°.

Let us assume that 0 < a(z) < a1. Then, thanks to (2.2) and (2.3), we derive
from the above that there exists a constant as independent of N such that

(Hu,u) < (HM + Iu,u) < ax(Hu,u).

Hence the condition number of M + I, in the norm ||o||y = (Ho,0)2, is
independent of N. Under assumptions similar to those in Theorem 2.2, one
can also establish that the condition number of M + P + I is independent
of N. This statement is confirmed by our numerical results (see the next
section).

Therefore, a conjugate gradient type iterative method like BICGSTAB or CGS for
(5.14) will converge in a small and fixed number (i.e., independent of N) of steps. In
short, the Chebyshev—Legendre dual-Petrov—Galerkin method for (5.9) can be solved
in a quasi-optimal O(N log N)) operation.

Since the unknowns are coefficients of the spectral expansion, instead of the nodal
values of the approximate solution at the collocation points, we refer to the above as
the pseudospectral dual-Petrov—Galerkin method in modal basis. The modal basis
presents at least three distinct advantages compared with the nodal basis:

e As demonstrated in sections 2 and 3 (see also [22, 23, 24]), for problems
with constant coefficients, using an appropriate modal basis leads to sparse
matrices.

e With the nodal basis, the choice of quadrature rules/collocation points plays
an important role and should be made in accordance with the underlying
differential equations and boundary conditions (see, for instance, [17] and the
references therein). For example, the Gauss—Lobatto points are not suitable
for third-order equations (cf. [21]). With the modal basis, since the use of
the quadrature rule is merely to approximate the integrals in the variational
formulation, the choice of quadrature rules/collocation points is not impor-
tant. Therefore, for the third-order equation (5.9), we can still use the usual
Gauss—Lobatto quadrature.

e Most importantly, using an appropriate modal basis leads to well-conditioned
matrices as we explained above.

6. Numerical results. We present in this section some numerical results illus-
trating the nice properties of our dual-Petrov—Galerkin method.

6.1. Third- and fifth-order linear equations. Let us first look at the con-
ditioning of our dual-Petrov—Galerkin method. We list in Table 6.1 the condition
numbers of M + P + I in (5.14) with various a(z) and b(z). Notice that in all cases,
the condition numbers are small and, more importantly, independent of N.

We list in Table 6.2 the condition numbers of aM + SP + S in (3.24) scaled by
the diagonal matrix S with various o and §. Once again, the condition numbers are
small and independent of N.
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TABLE 6.1
Condition numbers of (5.14).

a(z)=1 a(z)=10 a(z)=50 a(z)=sinz a(z)= 10 exp(z)
N | bxz)=0 bz)=0 b(z) =0 blz)=2x—1 b(z) = cosx
16 1.119 2.218 7.219 1.188 2.393
64 1.119 2.218 7.219 1.188 2.393
128 1.119 2.218 7.219 1.188 2.393
TABLE 6.2

Condition numbers of (3.24) scaled by S.

a=1 a=100 «o=100 a=1 a=0
N B=0 B=0 p=100 pB=-100 pB=1

16 1.006 2.421 2.005 3.342 1.009
64 1.006 2.421 2.005 3.342 1.009
128 | 1.006 2.421 2.005 3.342 1.009
o L2—error for the third—order equation & L2-error for the fifth—order equation
10 10

Error
Error
>
3

-15 -14
1 . . . . . . 1 . . . .
0 200 400 600 800 1000 1200 1400 1600 0 1000 1500 2000 2500 3000 3500

N2 (from N=16 to N=40) N2 (from N=32 to N=56)

FIG. 6.1. L2-errors for the third- and fifth-order equations.

Next, we look at the accuracy of our dual-Petrov—Galerkin method. We take
a(xz) = sinz and b(xz) = 2z—1 in (2.4) and let the exact solution of (2.4) be cos(167z).
We plot in Figure 6.1 (left) the log;, of the L?-error against N?. For the fifth-order
equation (3.1), we take o = 3 = 1 and the exact solution to be sin®(37z). The log, of
the L2-error against N2 is presented in Figure 6.1 (right). The straight lines in these
plots indicate that the L2-errors converge like exp(—cN?), a typical supergeometric
convergence for analytic functions by spectral methods (cf. [6]).

6.2. KDV equation. Now, we present some numerical tests for the KDV equa-
tion. We first consider the initial value KDV problem
(6.1) Up + Uy + Ugzy = 0, u(z,0) = up(x),
with the exact soliton solution
u(z,t) = 12r%sech? (k(z — 4K%t — x0)).

Since u(x,t) converges to 0 exponentially as |z| — oo, we can approximate the initial
value problem (6.1) by an initial-boundary value problem for x € (—M, M) as long
as the soliton does not reach the boundaries.

We take k = 0.3, 2o = —20, M = 50, and At = 0.001 so that for N < 160, the
time discretization error is negligible compared with the spatial discretization error.
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Maximum errors at t=1 (*) and t=50 (o)
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Fic. 6.2. Ezact solution for the KDV equation: Left, time evolution; right, mazimum error vs. N.

=150 -100 50 0 50 100 150

Botiom: profile at t=0; Top: profile at =600

0 -150

Fi1a. 6.3. Interaction of five solitary waves.

On the left of Figure 6.2, we plot the time evolution of the approximate solution,
and on the right, we plot the maximum errors in the semi-log scale at t = 1 and
t = 50. Note that the straight lines indicate that the errors converge like exp(—cN),
which is typical for solutions that are infinitely differentiable but not analytic. The
excellent accuracy for this known exact solution indicates that the KDV equation on a
finite interval can be used to effectively simulate the KDV equation on a semi-infinite
interval before the wave reaches the boundary.
In the following tests, we fix M = 150, At = 0.02, and N = 256.

Example 1: Interaction of five solitons. We start with the initial condition

5
uo(x) = Z 12k2sech? (ki (z — ;)
i=1
with
R1 = .3, Ro = .25, R3 = .2, R4 = .15, Ry = .1,

T = 7120, T = 790, T3 = *60, T4 = *30, Is = 0.

In Figure 6.3 (left), we plot the time evolution of the solution in the (z,t) plane. We
also plot the initial profile and the profile at the final step (¢ = 600) in Figure 6.3
(right). We observe that the soliton with higher amplitude travels with faster speed,
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F1G. 6.5. Solitary waves generated by a square pulse (in time) at the left boundary.

and the amplitudes of the five solitary waves are well preserved at the final time. This
indicates that our scheme has an excellent conservation property.

Example 2: Solitary waves generated by an initial Gaussian profile. We
start with the initial condition ug(z) = exp(—1.522). We plot the time evolution of
the solution on the left in Figure 6.4 and the profile at the final step (¢ = 150) on the
right. The initial Gaussian profile has evolved into four separated solitary waves by
the time ¢t = 150.

Example 3: Solitary waves generated by a square pulse (in time) at
the left boundary. In this example, we take ug(x) = 0 but set

5, 0<t<5,
u(0,4) = {0 t>5

One may think of this situation as a dam of height five unit length that releases water
for five unit time and is then shut off. We plot the time evolution of the solution on the
left in Figure 6.5 and the profile at the final step (¢ = 500) on the right. The square
pulse (in time) at the boundary generates a cascade of solitary waves as time evolves.
This interesting phenomenon was first observed by Chu, Xiang, and Baransky in [8]
(see also [12]).
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7. Concluding remarks. We presented in this paper a new dual-Petrov—
Galerkin method for third and higher odd-order equations. The key idea is to use
test functions satisfying boundary conditions which are the “dual” of those for the
trial functions. The resulting linear systems are sparse for problems with constant
coefficients and well conditioned for problems with variable coefficients. By exploring
the orthogonal properties of the test and trial basis functions in weighted Sobolev
spaces, we were able to establish optimal error estimates for typical third-order and
fifth-order linear equations and for a KDV equation on a finite interval. Obviously,
the technique can be extended to other higher odd-order equations.

When combined with a Chebyshev—Legendre approach, our dual-Petrov—Galerkin
method has a quasi-optimal computational complexity and is extremely accurate and
efficient as illustrated by our numerical examples. Hence the method is most suitable
for the study of complex dynamics of higher odd-order equations.

Finally, we note that the orthogonal polynomials {¢;} and {®} introduced
in this paper can be viewed as extensions of the Jacobi polynomials J,?’b(x) with
(a,b) = (-2,-1) and (a,b) = (—3,—2), respectively. They appear to be the most
natural basis functions for, respectively, the third- and fifth-order equations (with the
specified boundary conditions) considered in this paper. The extension of the Jacobi
polynomials to more general (a,b) with a, b < —1 and their applications to spec-
tral methods for other types of partial differential equations, including, in particular,
hyperbolic systems, will be investigated in a forthcoming paper.

Acknowledgment. The author would like to thank Professor Benyu Guo for
fruitful discussions and for carefully reading the first draft of the paper.
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