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ON THE NUMERICAL SOLUTION
OF A SYSTEM OF THIRD ORDER
ORDINARY DIFFERENTIAL EQUATIONS
BY SPLINE FUNCTIONS

Z. Ramadan (Cairo, Egypt)

Abstract. The purpose of this paper is to construct spline function
approximations for solving the system of differential equations

/

y"' = file,y, v 2,2), 2" = faz,y,9,2,2)
with y(i)(:co) = y(()i) and 2()(zp) = zgi), where ¢ = 0(1)2.

The approximating functions used in the method are polynomial splines.
It is shown that the method is a one-step method O(h*tT) in y(’)(z),

20)(z), i = 0(1)2 and O(h*+™+379) in 3D (z), 2(D(z) where ¢ =
= 3(1)r 4+ 3, also shown that the method is stable.

1. Assumptions and procedurcs

Consider the system of differential equations

(1.1) ' = fizoyy 27, v (20) =9,

(1.2) M= folzoy 2,2, 2@ (o) = 28,

where fi, f> € CT([0,1] x R*), 1 =0(1)2.
Let A be the partition

A 0=zxry<r;<.. <Tp<Tg4p1<...<xp=1,
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where 2p41 — 2 =h < land £k =0(1)n - L.
Let L; and Ly be the Lipschitz constants satisfied by the functions
fl(q), é” respectively, i.e.

lfi(q)(:c) n, yll)zl) Z;) - fllq)(z’ Y2 ylz’ g3 Z’Z)l S

(13) / ’ / ’ .
<Li{ - vl + 1k —hl + e — ml+ 12l = 2] ), =12

for all (z,y1,¥1,21,21), (¢,¥2,95, 22,25) in the domain of definition of the
functions flm, fz(q), where ¢ = 0(1)r.

The functions ffq), t = 1,2 and ¢ = 1(1)r are functions of z,y,y, 2,2
only and they are given from the following algorithm.

Set fi(o) = fi (z,y,¥,2,2') and if fi(q_l) are defined, then
SR I) ) ) A

Or Oy v+ 8y’y+ 0z e 0z’

f(Q) =

Then, we define the spline functions approximating y(z) and z(z) by Sa(z)
and Sa(z), where

(1.4)

SA(Z') = S}c(l') - Sk—l(zk) + S;C_l(zk)(.l,‘ — .’Ek) + S;cl—l(zk)(z —2;Ek)2+
T . _ _ r—X +3
+j§;;f9> [ek, Se-1(2a), Ss(22), Semn(2r), Sims ()] ((H_k%);

and

(1.5)

T —z;)?

Sa(#) = Si(e) = Seor(ae) + Sy (w)(x — 24) + Spoy ) EEL 4
r X r—T i+3
+Zf§]) [xk’sk_l(:l:k),SL_l(l'k),Sk-—l(wk))S;c—l(zk)] (_UTIB))!L’

j=0

where S(_ii(:co) = ygi), 5'9%(:00) = z[()i), i=0(1)2.
By construction, it is clear that Sa(z), Sa(z) € C?([0,1] x RY).
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2. Error estimations and convergence

For all £ € [zg, zk+1], k¥ = 0(1)n — 1, let the exact solution of (1.1) and
(1.2) be written in the following forms

r+2 (J) r+3
. o (r+3) e (E = 7)™
(21) u(e) = Sl - n V)
7=0
and
- ~ r )(CJ) J (r+3) (z—:ck)r+3
(2.2) z(ac)_]Z0 H (z—zx) +2 (mc)m”v

where &, mk € (2k, Ze41) and k& = 0(1)n — 1.

Before we proceed to discuss the convergence of these spline approximants,
we state first the following notations

e(z) = |y(z) — Sa(x)
= lyr — Sa(zi)l,
é(z) = |2(z) - Sa(z)},
& = |2k — Salzp)l,
9) = fPlae, Se-r(zn), Seoi(2a), Seca(en), Seor (@),
gn Dy, Se_i(2x). Se_y(2), Sk=1(zx), Se_1(zx)],
f,()f)‘ FOler, vk, vk, 2, 24,

f;’(,f): Dler, ve, oo 2, 24,

where j = 0(1)r and k = 0(1)n — 1.
Throughout this work we will consider the general subinterval

Iy = [zk, zk-1], k=0(1)n—1.

First, we estimate |y(z)— Sk(z)|. Using (1.4), (2.1), the Lipschitz condition
(1.3) and the notations (2.3) we get

(2.4) e(z) < lyx — Sp-1(ze)|+
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2
rI—X
+|y2—52.-1(zk)|-Iw—mkl+ly2’~1(zk)—SL’_I(zk)l-]——2—!&+
G+3) _ )| lz =Pt ’(r+3) ]z =zl
+Z| .f | ( +3)' y (ﬁk) 1'[‘ (7"*‘3)1 —_—
Sek+h62+’;,e§c’+
r+3
(+3) _ () 9 (E) ~ 1) h
+Z’ - ’(]+3 ) = fe| gy

If we let

then, using (1.3) and (2.3), we get
(2,5) P< Ll(ek + e; + éx + é;c)

Also, let
P= \y(r+3)(§k) -1,

then, using (1.3) and (2.3), we get

(2.6) P<uw (y('+3), h) + Ly(ex + €, + &k + &),

where w(y("+3) ) is the modulus of continuity of the function y("+3),

Using (2.5) and (2.6) and noting that

=1 pi+2

T <
o (+3)! )

-2 <e,

we can easily get
(2.7)
r+3

(r+3)

h?
e(z) < (14 coh)ex + cohér + (1 + co)he) + cohél + e

)

where ¢ = L, (e: + is a constant independent of h.

=)
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In a similar manner, using (1.5), (2.2), the Lipschitz condition (1.3) and
the notations (2.3), it can be easily shown that
(2.8)
h(r+3)

(r+ 3)!

h2

é(z) < crhex + (1+crh)ér +crhel + (1 +c1)hé; + Fé;; + w(2+3) p),

where w(z("*3), h) is the modulus of continuity of the function 2('+3) and ¢; =

=Ly <e + (—1‘—_%—37'-> is a constant independent of h.

Now, we are going to estimate |y'(z) — si(z)] and |2'(z) - S’k (z)|.
Using (1.3)-(2.3) and noting that

~ Wt

LgrmeeTiee

j=0

we can easily get

2
(2.9) €'(z) < cahex +cohéy + (1 + cah)er + cahé), + ke + w(y" ) k)

(r+2)!
and
/ 5 ! > S hT+? (r+3)
(2.10) &'(z) < cahex +c3héx +cshel +(14c3h)éy +heg + (—T‘—;—Qyw(z h),

1 1
where ¢y = Ll(e-!- (_r+—2)'> and ¢3 = Lo (e+m> are constants
independent of A.
We now estimate |y’ (z) — S (x)| and |2"(z) — S} (z)].

Using equations (1.3)-(2.3) and utilizing the inequality

r—

&
<.

[
1}
(=}
~~1
<.
—
~

we can see that

hr+1
(2.11)  €"(z) < caher + cahéy + cahe) + cahél + ey + mw(y(’+3),h)
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and

r+1

Gy,

(2.12) €&"(z) < cshex + cshéx + cshey + cshey + & +

1 1
where ¢4 = L <e+ m) and ¢5 = Lo <e+ (T—‘*T)'> arc constants
independent of h.

To complete the convergence proof, we introduce the following definition
of the matrix inequality

Definition 1. Let A = [a;;], B = [b; ;] be two matrices of the same
order, then we say that A < B iff

(i) a;; and b; ; are nonnegative,
(ii) a; j < bi,j Vi, 7.
In view of this definition and if we use the matrix notations

E(z) = (e(z) é(z) €(z) d(z) €e'(z) &'(z))

T

and
Ep=(ex & ¢} & el e)T, k=0(1)n-1,

we can write the estimations (2.7)-(2.12) in the following form

(2.13) E(z) < (I +hA)E; ~ W t1w(h)B,
where
co ¢ l+co Co 1/2' 0 1/(7‘+3)’
c1 ¢ c 14¢ 0 1/2 1/(r 4+ 3)!
A= |2 © co cy 1 0 B 1/(r + 2)!
- c3 €3 c3 c3 0 1 ’ - 1/(7‘—{—2)! ’
Cq4 C4 C4 Cq 0 0 1/(7‘+ 1)'
cs cs Ccs Ccs 0 0 1/(r+1)!

I is the identity matrix of order 6 and

w(h) = max{w(yt D, k), w(z0+9) h)}.

Next, we give the following definition of the matrix norm.
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Definition 2. Let T = [;] be an m X n matrix, then we define

n
:maxZ]r;j[.
i o

According to this definition, we get

(2.14) IE@)|| = max{e(z), e(z), €'(z), €'(z), €"(z), €"sf(z)} .

T

Since (2.13) is valid for all £ € [zk, zk41], £ = 0(1)n—1, then the following
inequalities hold true
IE@) < (I + AILAIDIEN + R Hw(h)] Bll,
(1+ ALADIER( < (I + AL Bl + AT w(R)IBI(L + hI|Al),
(L+ RAID I Er-1ll < (7 4 RIAD] Be=all + AT w(B)IBII1 + AlIA[)?,

(1 + ALAIDFII Bl < (T + AlLAI I Eoll + AT+ w(WIBII(1 + hllAID*.

Adding L.H.S. and R.H.S. of these inequalities and noting that ||Eo|| = 0,
we get
1E()] < cohw(h),
1Bl
Al
Thus using (2.14), we gel

where ¢g = (e”"” - 1) is a constant independent of h.

e(i)(:x) < cgh’w(h) = O(h‘””),

(2.15) e0)(z) < cgh™w(h) = O(h™*T),
where 1 = 0(1)2.

We are going to estimate |y%'(z) — S,(cq)(:r)l, where ¢ = 3(1)r + 2.
Using (1.3), (1.4), (2.1), (2.3), (2.5), (2.6) and (2.15), we get

r--1 . , j+3—¢
0 ~ ) _ iy le— zel
W9 (z) - 57 (2)] < jq}islyk T
_ r+3-¢
3y ey ) |z =zl
+|y (fk) fl,k (7'+3"q)' >~

< erh 3790 (h) = O(h*+74370),
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1
(r+3-q)

where ¢7 = 4L ¢ <e +
of h.

Similarly, using (1.3), (1.5), (2.2), (2.3), (2.5), (2.6) and (2.15), it can be
shown that

>+ ! is a constant independent
is a cons 1 enden
(r+3-g) P

|@(z) - Sl(cq)(’:)l < egh™?7w(h) = O(ROTTH79),

1 1 .
where ¢ = 3(1)r + 2 and ¢g = 4L2c6<e+ (r+3—q)!) + 13- is a

constant independent of A.
For the case ¢ = r + 3, we have

(@) - 57 = @) - 7)) <
< I IAD - AT <
< eqw(h) = O(h®).
Similarly,
|20+ (@) — 5| < erou(h) = O(h°),
where ¢ =1+ 4L;cs and ¢19 = 1 + 4L2¢6 are constants independent of h.

Thus, we have proved the following

Theorem 1. Let Sa(z) and Sa(z) be the approzimate solutions to prob-
lem (1.1)-(1.2) given by the equations (1.4)-(1.5), and let f1 f € CT ( (2o, To] X
xR*), then for all z € [z, zx41], k = 0(1)n — 1, we have

v (z) - $(2)] < CHw(h),
20(z) - 57 ()| < Chw(h),
(@) — 8P (2)] < KW *3~iw(h)
and
1:D(z) = 59 (2)] < K*h™+3~Tw(h),
where i = 0(1)2, § = 3(1)r+ 3, C,K and K* are constants independent of h.
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3. Stability of the method

The stability concept for a one-step method means that small perturba-
tions in the initial data for the numerical method will result in small changes in
the numerical values, independent of the grid size h of the numerical method.

To study the stability of the method given by (1.4)-(1.5), we change Sa(z)
by Wa(z) and Sa by Wa(z), where
(3.1)

_ 2
Wa(e) = Wa(e) = Wic(22) + Wiy (2@ - ) + Wi (o) S 20
+if(-7) {zk Wk—l(xk) I/V)é ‘(xk))Wk—l(mk),_V_V_lk l(l'k)}- II:-Tl'kIj‘i's
j=0 1 , T - (7 +3)!
and
(3:2)
—1:)2
Wa(e) = Wale) = Waa(e) + Wes(on)(o = o) + Wioa (o) S04
+if(j){z Wi-1(ze), Wi_y(z6), Wi-1(2k), Wi (2 )}M_—E’s'_”_s
2 k) k—-1\Lk )}, k-1 ks k-1\Lk), k-1\Tk (J+3)' ,

=0

where WEII)(;EO) = yO‘(i)y W(_l?l (.’BQ) == Z;(i), l = 0(1)2

We define the following notations

e(z) = |Wa(z) = Sa(z)l, er = |Walze) — Salze)l,

(3.3) E(z) = [Wa(z) — Sa(z)], & =|Walzr) - Salzr)l,

FO) = £, Weor(z), Wi_y(zi), Wiems(zi), Wi_i(22)]

and

) = £ e, Wit (), Wi (22), Wi (3e), Wiy (32))-
For all z € [zk, zk+1], & = 0(1)n — 1, by using (1.4), (3.1), we get
(3.4) Wa(z) - Sa(z)| <

< |Wi—1(zk) = Sk—1(ze)| + [We_y(zk) = Siy(zi)llz — 26|+
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1 1 I“"—Iklz . #(3) +(7) Iz_mk|j+3
+Wi_1(ze) — Sk-1 xk)l—T + Z ok = fikl TGH3)

Now, let
(35) =79 - 1)
Then, from (2.3), (3.3) and the Lipschitz condition (1.3), we get
(3.6) Vi < Lier +€; +éx +6,).

Thus, (3.4) gives

2

. h
(3.7) e(z) < (1 + doh)ex + dohér + (1 + do)hel, + dohé), + 2—'52’,

where dy = Lye is a constant independent of A.

In a similar manner, by using (1.4}, (1.5), (3.1)-(3.3) and the Lipschitz
condition (1.3), it can be shown that

h2
&(z) < diher + (1 + dih)ér + dihey, + (1 + dy)héE, + 75;;,

(38) 6’(1:) < doheg + dohér + (1 + dgh).:‘;c + dghf;c + hsg,
& (z) < diheg + dihéx + dihey, + (1 + d1h)E) + heY,
e’ (z) < doheg + dohéx + dohe} + dohé) + €}

and
£'(z) < dihey + d1hé + dihe + di1hE} + £,

where d; = Lge, is a constant independent of h. If we put

E(x)=(e(z) &z) €(2) €(x) () &'(x)"
and
(3.9) Ev=(ex & € & ¢l eNT, k=01)n-1,
then, from (3.7)-(3.9), we get the following inequality

(3.10) E(z) < (I + hA)Ey,
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where

do do l+do do 1/20 0
dl d1 dl 1+d1 0 1/2'
do do do do 1

dl d1 (11 dl 0

do do do do 0

dl d1 dl d1 0

&)
1

and [ is the identity matrix of order 6.

Since (3.10) is valid for all z € [z, 2x+1], & = 0(1)n—1, then the following
inequalities hold true
[E()I < (1+ AIADIEXI,

(14 AIAIDIEel < (14 AILAID | Zeall,

(L+ RIAIDFIEN < 1+ RIARD* I ol
Adding L.H.S. and R.H.S. of these inequalities, we can easily get

(3.11) | E(@)|| < | Eoll,

where ¢; = ell4ll is a constant independent of h.

Applying Definition 2, we get

ez) < e1]| Bol|

and

(3.12) £9(z) < e[| B,

where || Eo|| = max{lyo— w3 |, lvo—u5'l, w6 —95"|, lz0— 251, |20 — 23", |26 — 25"}
and 7=0(1)2.

We are going to estimate [ng)(:c) - Sg)(z)l, where ¢ = 3(1)r + 3.
Using (1.4), (3.1), (3.6) and (3.11), we get

T — [ t3-e

@ () () _ (J)I
(3.13) W) - ) < qu:Jf l(1+3—q =

< d*| Eoll,
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where d* = 4L;ec; is a constant independent of A.

In a similar manner, using (1.5), (3.2). (3.11), it can be shown that
(3.14) W (z) - 59(2)| < &1 Eoll,

where d* = 4Laec; is a constant independent of A and ¢ = 3(1)r + 3.

Thus, we have proved the following

Theorem 2. Let (Sa,Sa(z)) given by (1.4)-(1.5) be the approzimate
solution to problem (1.1)-(1.2) with the initial conditions y\)(zy) = y(z)
and z()(zy) = z(()i), and let (Wa(z), Wa(z)) given by (3.1)-(3.2) be the
approzimate solution for the same problem with the initial conditions y(i)(ro) =
= y;(i), 20 (zq) = 25( ), i = 0(1)2, then the inequalities

leq)(:c) - Sg)(ar)i < é] Ey

and

W) - 58 (2)] < kil

hold true for all x € [zx,zky1], k =0(1)n -1 and ¢ =0(1)r+3, r € It where
¢,k are constants independent of h and

| Eoll = max{|y” - w31, 1287 = 2P}, i =o0(1)2.
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