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This paper presents some efficient spectral algorithms for solving linear sixth-order two-point
boundary value problems in one dimension based on the application of the Galerkin method.
The proposed algorithms are extended to solve the two-dimensional sixth-order differential
equations. A family of symmetric generalized Jacobi polynomials is introduced and used as
basic functions. The algorithms lead to linear systems with specially structured matrices that can
be efficiently inverted. The various matrix systems resulting from the proposed algorithms are
carefully investigated, especially their condition numbers and their complexities. These algorithms
are extensions to some of the algorithms proposed by Doha and Abd-Elhameed (2002) and
Doha and Bhrawy (2008) for second- and fourth-order elliptic equations, respectively. Three
numerical results are presented to demonstrate the efficiency and the applicability of the proposed
algorithms.

1. Introduction

The classical Jacobi polynomials P,Ea’ﬁ )(x) play important roles in mathematical analysis
and its applications (see, e.g., [1-4]). In particular, the Legendre, the Chebyshev, and the
ultraspherical polynomials have played important roles in spectral methods for partial
differential equations (see, e.g., [5, 6]). It is proven that the Jacobi polynomials are precisely
the only polynomials arising as eigenfunctions of a singular Sturm-Liouville problem, (see
[7, Section 9.2]). This class of polynomials comprises all the polynomial solution to singular
Sturm-Liouville problems on [-1,1].

Spectral methods have developed rapidly over the past four decades. Their fascinating
merit is the high accuracy; they have been applied successfully to numerical simulations of
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many problems in science and engineering. The spectral methods that are mostly used are
based on the Chebyshev and Legendre approximations.

Sixth-order boundary value problems arise in astrophysics, that is, the narrow
convecting layers bounded by stable layers which are believed to surround A-type stars may
be modelled by sixth-order boundary value problems (see [8]).

Chandrasekhar [9] determined that when an infinite horizontal layer of fluid is heated
from below and is under the action of rotation, instability sets in. When this instability
is as ordinary convection, the ordinary differential equation is sixth-order. Agarwal [10]
presented the theorems stating the conditions for the existence and uniqueness of solutions of
sixth order boundary value problems, while no numerical methods are contained therein. In
[11] Bhrawy discussed the solution of sixth-order boundary value problems using Legendre
Galerkin method. Lamnii et al. [12] used Spline collocation method for solving linear sixth-
order boundary-value problems. Boutayeb and Twizell [8] developed a family of numerical
methods for the solution of special nonlinear sixth-order boundary value problems. Siddiqi
and Twizell [13] presented the solution of sixth order boundary value problem using the
sextic spline. El-Gamel et al. [14] used Sinc-Galerkin method for the solutions of sixth order
boundary value problems.

Guo et al. [15] extended the definition of the classical Jacobi polynomials with indexes
a,p > -1 to allow a and/or f to be negative integers. They showed also that the generalized
Jacobi polynomials, with indexes corresponding to the number of boundary conditions
in a given partial differential equation, are the natural basis functions for the spectral
approximation of this equation. Moreover, it is shown that the use of generalized Jacobi
polynomials not only simplified the numerical analysis for the spectral approximations of
differential equations, but also led to very efficient numerical algorithms.

From the numerical point of view, Doha and Abd-Elhameed [16, 17], Doha and
Bhrawy [18], and Doha et al. [19, 20] have constructed efficient spectral Galerkin algorithms
using compact combinations of orthogonal polynomials for solving elliptic equations of
second-, third-, fourth-, and fifth-order equations in various situations.

In this paper we are concerned with the direct solution techniques for sixth-
order two-point boundary value problems, using symmetric generalized Jacobi-Galerkin
approximations. Our algorithms lead to discrete linear systems with specially structured
matrices that can be efficiently inverted.

We organize the materials of this paper as follows. In Section 2, we give some
properties of classical and generalized Jacobi polynomials. In Section 3, we discuss two
algorithms for solving the sixth-order elliptic linear differential equations subject to
homogeneous and nonhomogeneous boundary conditions using symmetric generalized
Jacobi Galerkin method (SGJGM). In Section 4, we explain how the idea of Section 3 can be
extended to handle the sixth-order two dimensional differential equations. Three Numerical
examples are given in Section 5 to show the efficiency of our algorithms. Some Concluding
remarks are given in Section 6.

2. Some Properties of Classical and Generalized Jacobi Polynomials
2.1. Classical Jacobi Polynomials

The classical Jacobi polynomials, associated with the real parameters (¢ > -1, f > -1)
(see [4, 21]), are a sequence of polynomials, P,(,“’ﬂ ) (x),x € (-1,1) (n = 0,1,2,...), each,
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respectively, of degree n. For our present purposes, it is more convenient to introduce
the normalized orthogonal polynomials R,(f"ﬁ )(x) = (P,(la’ﬂ )(x)) / (P,Sa’ﬂ )(1)). This means that
R (x) = n!T(a + 1))/ (T(n + a + 1)) PP (x). In such case R /2% 1/2) () i5 identical to
the ultraspherical polynomials C¥ (x), and the polynomials Rila’ﬂ ) (x) may be generated using
the recurrence relation

2+ )(m+a+1)2n+1- 1R (x) = 2n+ 1 - 1);xRS (x)

n+1

( ﬂ2>(2n+)L)R(aﬁ)(x) 2n(n+B)@n+ A+ DRP(x), n=12,..., &1

starting from R( P (x) =1and R aﬂ)(x) = (1/2(a + 1))[a - p + (A + 1)x], or obtained from
Rodrigues’ formula

R“P) (x) = < 1) %( —x)-“(1+x)-ﬂD"[(1—x)“+"(1+x)ﬂ+"], (2.2)

where

T(a+k) b4 23)

)L:d+ﬁ+1, (a)kzw, dx’

and satisfy the orthogonality relation

1
I (1-2)"(1 + )P RGP ()R (x)dx = {O’ap m (2.4)
-1 hn/ , m=mn,
where
b _ 20T (n+p+1)[T(a+1)] 2.5)
T n+MNT(m+NT(n+a+1)

These polynomials are eigenfunctions of the following singular Sturm-Liouville equation:
(1 - x2>¢"(x) +[f-a— A+ 1)x]¢ (x) + n(n + V)$(x) = 0. (2.6)

The following relations will be of important use later:

_ 17c+1 Ja+1) 2(“ + 1) (a a) _ (a,) 27

(1) R 00 = dk+2a+1 () - R )], 27)
(wa) (o = KK+ 20+ 1) partan) _

DRI (x) = =5 S RE @), k=12, (2.8)

The following two theorems are needed hereafter.
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Theorem 2.1. The qth derivative of the symmetric normalized Jacobi polynomial Ri“’“)(x) is given
explicitly by

DIR™ (x)
24k!
(g-1)IT(k+2a+1)
o mra+1/2T(m+2a+1)((k—-m+q-2)/2)T((k+m+q+2a+1)/2)
g mi((k—q—m)/2)T((k+m—q+2a+3)/2)

m=0
(k+m—-q)even

xR (x), k>q.

(2.9)

(For the proof of Theorem 2.1, see [22].)

Theorem 2.2. If one defines the q times repeated integration of the symmetric normalized Jacobi
polynomials R,(f"“) (x) by

q times
q times

——
(q.2) ()
L7 (x)=|]...| Ry (x)dx dx---dx, (2.10)

then

ikt & GV (D= j+a+1/2)T(k+q-2j+2a+1)

17 () = : .
Tk +2a+1) < (k+q-2))T(k+g—-j+a+3/2)

x (k+q—2j+a+%>R,‘ggl2j(x), G>0, k>q+1fora=0,q>0, k>q fora0.
(2.11)

(For the proof of Theorem 2.2, see [23].)
Also, the following two lemmas are needed in the sequel.

Lemma 2.3. Forall k >0, one has

-D? [(1 - xZ)R,(j'” (x)] = (k+1)(k +2) R\ (x). (2.12)

(For the proof of Lemma 2.3, see [16].)

Lemma 2.4. Forall k > 0, one has

D! [(1 - xz)zR;m (x)] = (k+1),R*? (). (2.13)
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Proof. Setting a = f = 2 in relation (2.7), we get

4
(1 - xZ)Rff'z)(x) - R (x) - RUY (x)]. (2.14)
Making use of this relation and with the aid of Lemma 2.3, we obtain

D* [(1 x ) R%? (x )] mD2 [(k +3)(k+4) R (x) - (k + 1) (k +2)RM (x)],
(2.15)

which in turn gives with the aid of relation (2.8)
D! [(1 ) R (x )] T 5D[(k +2),R%? (x) - (k),R*? (x)] (2.16)
Finally, from relation (2.9) (for g =1 and a = 2), we get
D! [(1 - xz)zR,‘f'” (x)] = (k+1),R*? (x). (2.17)
This completes the proof of Lemma 2.4. O

2.2, Generalized Jacobi Polynomials

Following Guo et al. [15], we define a family of generalized Jacobi polynomials/functions
with indexes a, p € R.

Let w™ (x) = (1-x)*(1+ x)F. We denote by L2,,(=1,1) the weighted L* space with
inner product:

(1, D) s (X) = f u(x)v(x)w™ (x)dx, (2.18)
I

and the associated norm ||u|| s = (1, u)l/ 2 We are interested in defining Jacobi polynomials

with indexes a and/or f§ < -1, referred hereafter as generalized Jacobi polynomials (GJPs), in
such a way that they satisfy some selected properties that are essentially relevant to spectral
approximations. In this work, we will restrict our attention to the cases when a and p are
negative integers.

Let ,m € Z (the set of all integers), and define

(1-x) (1+x>"" (x), ko=-(€+m), &m< -1,

ko

-¢ em)
€m) (1-x)“REY™ (x ) ko==¢ €<-1,m>-1,
) = 2.19
=0 (14 R ), f=-m et me, O
R}({fzf[l])( ), ko:O, e,m>_1-
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An important property of the GJPs is that for ¢,m € Z*,

D™y =0, i=0,1,...,6-1,

i (2.20)
Dl}li—f,—m)(_l)zol i=01,...,m-1.

Using relation (2.7), and after performing some manipulation, | 2_3’_3)(x) can be written in
terms of Legendre polynomials as:

(-3,-3) _ 48
L T Y B Y Ty
+ | Li-s(x) = —3(22kk__37) Ly-4(x) + —3(22kk__19) Ly (x) - —gllz : 2 8]; : ?; Li(x)|-
(2.21)

3. Spectral-Galerkin Algorithms for One-Dimensional
Sixth-Order Equations

In this section, we are interested in using SGJGM to solve the sixth-order two-point boundary
value problems in one dimension subject to homogeneous and nonhomogeneous boundary
conditions.

3.1. Homogeneous Boundary Conditions

Let us consider the sixth-order differential equation

—u® (x) + 26: SqMe-gu® P (x) = f(x), x€(-1,1), (3.1)
q=1

subject to the homogeneous boundary conditions

u(£1)=0, j=0,1,2, (3.2)

where 1) (x) denotes the jth derivative of u(x) with respect to x and {r4-4,9 = 1,...,6} are
positive constants, and

_1 1+q/2
5, - (-1 , g even, (33)
1, q odd.

Let us denote H],(I) (r =0,1,2,...), as the weighted Sobolev spaces, whose inner products
and norms are denoted by (-,+),,, and || - ||,,, respectively. To account for homogeneous



Abstract and Applied Analysis 7

boundary conditions, we define

Hy (D) = {o e Hy(D) -0 @1) =0, 0<j <2}, (3.4)

where v (x) = (d/v)/(dx7). The superscript w will be omitted in case of w = 1.
Let Py be the space of all polynomials of degree less than or equal to N. Setting Vi =
Py NHJ(I), then

(-3,-3)

Vi = span{ 1 @), 5V (), I (0 ). (3.5)

The symmetric generalized Jacobi-Galerkin procedure for solving (3.1)-(3.2) is to find uy €
Vn such that

6
(-Doun(x),0(x)) + 3 61164 (D Tun (x),0(x)) = (f(x),0(x)), VoeVN,  (36)
gq=1

where (u,v) = ﬁl uv dx is the scalar inner product in the space L?(-1, 1).

3.2. The Choice of Basis Functions

We choose the basis functions of expansion to be
4 3
pe0) = J @ = (1-) RV (x),  k=0,1,...,N -6, (37)

which fulfills the boundary conditions (3.2).
It is obvious that {¢,(x)} are linearly independent. Therefore, we have

VN =span{¢i(x) : k=0,1,2,...,N - 6}. (3.8)

Now, the following two lemmas are needed hereafter.

Lemma 3.1. Forall k > 0, one has

DI ()] = (k+ 1RV (). (3.9)
Proof. Setting a = = 3 in relation to (2.7), we get

2\ pBA 6 22,y p2)
(1-2)E (x)——2k+7[Rk (x) - R (x)]. (3.10)
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Making use of this relation and with the aid of Lemma 2.4, we obtain

Dé[]k 2 (x )]_—DZ[(k 3)4R,<f+§)(x)—(k+1)4R,‘f'2>(x)]. (3.11)

The last relation with the aid of the two relations (2.8) and (2.9) yields

_D¢ [ v (x)] = (k+1),R™ (x). (3.12)
This completes the proof of Lemma 3.1. O
Lemma 3.2. Forall k >0, one has
6-q [ 1(-3-3) ] (33)
D @] = X diaRS,,  1<4<6, (3.13)
j=0

where

O ()T k =+ (7/2) (k+q-2) +6)l(k + 9 -2+ (7/2)

A= 21(k+q-2)T(k+q—j+(9/2)) (3-14)

Proof. Integrating formula (3.9) g times, g € {1,2,...,6}, and with the aid of relation (2.11)
(in case of @ = 3), we obtain the desired formula. O

Based on the results of the two Lemmas 3.1 and 3.2, we are able to state and prove the
following two theorems.

Theorem 3.3. One has, for arbitrary constants ay,

RS -3) & 63
‘D6[Z arly.y (x)] = > iR (), (3.15)
k=0

k=0
where

by = (k+1)gay. (3.16)

Theorem 3.4. One has, for arbitrary constants ay, and 1 < g <6,

N+g-6

N-6
D“[Z ak]zilz'_3)(x)] Z 7, REY (1), (3.17)

k=0
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where

q
Tkq = Z dq—i,k+q—2i,qak+q—2i- (318)
i=0

Now, the application of Galerkin method to (3.1) gives

6
<—D6MN(.X') + Z 6q’16—qD6iquN(x)r ¢k(x)> = (f(x)l ¢k(x))r (319)
q=1
where
-6
un(x) = > ade(x), g =10 (x), k=01,...,N-6. (3.20)
k=0

The variational formulation (3.19) is equivalent to

6
(~Doun@), R @) L, o+ D 6gtisg (D Tun (), B (x))

i w33 (x)

w3 (x) = <1 - x2>3.

(3.21)
= (f(), R ()

w3/3(x),

Substitution of formulae (3.15) and (3.17) into (3.21) yields

6 N+q-6
<Zb R0+ XS 6,116 7gRE? (x), RS (x)> = (fo,RY?Y (x)>w3,3<xy
w33( )

g=1 j=0
(3.22)

where by and ry 4 are as given by (3.16) and (3.18), respectively.

Now, if we apply the orthogonality relation of R,((3’3) (x) on (3.22), we obtain the
following linear system of equations:

6
<bk +> 6qq6_qu,,,> e =fi; k=01,...,N-6, (3.23)
q=1
where
fi= (P R @) L (3.24)
WA 4608 (3.25)

(k+1)g(2k+7)"
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The linear system (3.23) may be put in the form

6
<bk +> 5qq6qu,q> =f;, k=01,...,N-6, (3.26)
gq=1
where
* k
fi= % (3.27)
hy

This system of equations may be put in the matrix form

q=1

6
<B +> qéqcé,,> a=f", (3.28)

where
a=(ap,a,...,ane)", = (f fr e fe)h (3.29)

and the nonzero elements of the matrices B and Gs_4,1 < g < 6 are given explicitly in the
following theorem.

Theorem 3.5. If un(x) = kN:f)(’ ax ],:36’_3) (x) is the symmetric generalized Jacobi-Galerkin
approximation to (3.1)-(3.2), then the expansion coefficients {ax : k = 0,1,..., N — 6} satisfy the
matrix system (3.28), where the nonzero elements of the matrices B = (by;) and Ge—4 = (gz;q) =

(5%?7)/ 0<k,j<N-6,1<q<6aregiven as:

bkk = (k + 1)6/
0 _ 8q(=1)" 2k +7) (k + 6)!g!T (=i + k + (7/2))
Skkrg-2i 20Ti1k1(q — )T (k — i +q + (9/2))

, 0<i<qg. (3.30)

It is worthy to note here that the case corresponding to 764 = 0,1 < g < 6 leads to a
linear system with diagonal matrix. The result for such case is summarized in the following
important corollary.

Corollary 3.6. If un(x) = ZkN:’O6 ay ],Efg’“v’) (x) and ey = 0,1 < g < 6, is the symmetric
generalized Jacobi-Galerkin approximation to problem (3.1)-(3.2), then the expansion coefficients
{ar 1 k=0,1,...,N — 6} are given explicitly by

2k+7 (1 3 53
- - ’ =0,1,...,N-6. 331
= 2608 f_l (1 x)f(x)Rk (x), k=0,1,...,N-6 (3.31)
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Table 1: Condition numbers for the two matrices B and D.

N Cond(B) Cond(D) Cond(B)/N°® Cond(D)/N°®
16 8008 7627.89 4773107 4547107
32 906192 860739 8.439-107 8.016-107
64 7.497 - 107 7.117 - 107 1.091-107° 1.035-1073
128 5.424 -10° 5.148 - 10° 1.233-107° 1.171-1072
256 3.685 - 10" 3.497 - 101 1.309 - 1072 1.243-1073

Remark 3.7. Each of the matrices G4, ¢ = 1,2,...,6 in (3.28) is a band matrix whose total
number of nonzero diagonals upper or lower the main diagonal does not exceed g. Thus the
coefficient matrix D = B + ZS:l 76-9Ge-4 is seven-band matrix at most. This special structure
of D simplifies greatly the solution of the linear system (3.28). The system in such case can
be factorized by LU-decomposition and the number of operations necessary to construct this
factorization is of order 78 (NN — 5), and the number of operations needed to solve the two
triangular systems is of order 25 (N - 5).

Note

The total number of operations mentioned in the previous discussion includes the number of
all subtractions, additions, divisions, and multiplications (see [24]).

3.3. Condition Number

For the direct collocation method, the condition number behaves like O(N'?) (N: maximal
degree of polynomials). In this paper we obtain an improved condition number with O(N®).
The advantages with respect to propagation of rounding errors are demonstrated.

For GJGM, the resulting system from the equation —u® = f(x) is Ba = f*, where
the matrix B is a diagonal matrix whose elements are bxx = (k +1);. Thus we note that
the condition number of the matrix B behaves like O(k®) for large values of k. Moreover,
if we add ZZ=1 16-9Ge—q to the matrix B, then we find that the eigenvalues of matrix D =

B+ ZZ=1 M6-9Ge-4(16-qg = 1, (1 < g < 6)) are all real positive and the effect of these additions
does not significantly change the values of the condition number for the system. This means
that matrix B, which resulted from the highest derivatives of the differential equations under
investigation, play the most important role in the propagation of the roundoff errors. In
Table 1 we list the values of the condition numbers for the two matrices B and D.

3.4. Nonhomogeneous Boundary Conditions

Let us consider the sixth-order differential equation,

6
—u®(x) + Y 6,6 u PV (x) = f(x), x€(-1,1), (3.32)
q=1
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subject to the nonhomogeneous boundary conditions

uD@E) =al, j=0,1,2. (3.33)
In such case we can proceed as.
Set
5 .
V(x) = u(x) + Y cx', (3.34)
i=0
where ¢;, i = 0,1,...,5 are coefficients to be determined such that V(x) satisfies the

homogeneous boundary conditions, namely:
vil(x1)=0, j=0,1,2. (3.35)

Therefore the set of coefficients {¢;, i = 0,...,5} are determined by solving the following
system of six equations:

5 .
> E)T(i-j+ 1);ci = -al, j=0,1,2 (3.36)
i=j

The system of (3.36) is equivalent to the following matrix equation:

Mc = —a, (3.37)

. T
where ¢ = (co,c1,...,¢5)" is the vector of unknowns, & = (a%,a°,...,a°%,4°) , and M =
(11kj) o<k, j<5 1s @ nonsingular matrix of order six and is given explicitly by

11 1 1 1 1
1-11-11 -1
01 2 3 4 5
01 -23 -4 5 (3.38)
00 2 6 12 20
0 0 2 -6 12 -20

The transformation (3.34) turns the nonhomogeneous boundary conditions (3.36) into the
homogeneous boundary conditions (3.35). Hence it suffices to solve the following modified
one-dimensional sixth-order differential equation:

6
—VO@) + Y 6416 VEP(x) = f1(x),  x€(-1,1), (3.39)
q=1
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subject to the homogeneous boundary conditions (3.35), and

6 5
fr@0) = f0) + 2 6qt6-q D, ¢i(j+q=5) 2. (3.40)

g9=1 j=6-q

Now, with the aid of the relation (see, [25])

4
x = 3 DR (),

j—o ' (3.41)
| 272!(2]+7)(]+1)3 Z (=2)'(j +4),
0 = il (5_1—]) (]+7)1+1(l+]+8)
we can write f*(x) as
j+q-6 33)
fr(x) = f(x) +Z6q’16 q Z ¢j(j+q-5)¢, Z Djrg-6 1R (0)- (342

=1 j=6-q
If we apply Galerkin method to the modified equation (3.39), we get the following system of

equations:

g=1

6
<B +> q6_qc6_q> a=f, (3.43)

where £ = (f3, f1,. ..,f;,ié)T; fi= (f*(x),R,(<3’3)(x))w/hi'3, and the nonzero elements of the
matrices B and Gy, 4,1 < g < 6 are given explicitly as in Theorem 3.5.

4. Two-Dimensional Sixth-Order Equations

In this section, we consider the basis functions ¢x(x) as defined in (3.7) to solve numerically
the two-dimensional even-order equations

2
-Nu(x,y) + Z Yr(=8)u(x,y) = f(x,y), inQ, 4.1)
r=0

subject to the homogeneous boundary conditions

%u(:ﬂ,y) = =0, i=0,1,2, (4.2)
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where Q = (-1,1) x (-1,1), the differential operator A is the well-known Laplacian defined
by A =0%/0x> +3*/dy? and y,,1 < r < n—1 are constant, and f(x, y) is a given function.

The symmetric generalized Jacobi-Galerkin approximation to (4.1)-(4.2) is to find un €
V3 such that

(—A3uN,v> + zz:yr((—A)ruN,v) = (f,v), YveVi. (4.3)
r=0

It is clear that if we take ¢i(x) as defined in (3.7), then
V= span{¢i(x)¢;(y),i,j=0,1,..., N —6}. (4.4)

Let us denote

N-6 N-6
% 33 33
un = 3, S ughe@b(v). fy= s (fey) R @R W), @)
k=0 j= k' Y
Us=(ug), F=(f;) ki=01...,N-6 @)

w(x,) =0 (w0 (y) = (1-22)' (1= )’

Taking v(x,y) = ¢Pe(x)Pm(y) in (4.3) for €,m = 0,1,...,N — 6, then we find that (4.3) is
equivalent to the following equation:

N-6

Z { {bifuémg?m + 3g;lgu€mg]'2m + 3gi2€u€mg;lm + ggmufmbjm}
£,m=0
(4.7)
+ Yz{gfguemg?m + 287 UemSy + Sipthem g]‘.*m} +11 { SotlemGoy + 8 hem gjzm}
+Y0g?€uemg;(')m} =fi>;/ 11] = 0,1...,N—6,
which may be written in the matrix form:
BUG] +3 GsUG} +3 GUG] + GoUBT + YZ{GMGg +2 GUGT + GOLIGZ}
(4.8)

+11{GUG] + GUGT } + yGoUG] = F,

where U and F* are as defined in (4.6) and the nonzero elements of the matrices B and
Ge-¢, 1 < g <6, are those given as in Theorem 3.5.
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We can also rewrite (4.7) in the following form using the Kronecker matrix algebra
(see, [26]):

Lv= [B®G0+3G4®Gz+3G2®G4+G0®B+Y2{G4®G0+2G2®Gz+Go®G4}

+}’1{G2 ® Go + Gy ®G2} +}’oco ®G0]V =f ,
where f and v are F* and U written in a column vector, that is,
"k * * * * * * * * T
£ = <f00rf10r - '/fN—6,0;f01/f11/‘ .- /fN—é,l; .- ".fO,N76' e ’fN—6,N76> ’ (4.10)

. . T
v = (Ugo, U10, - - - , UN=6,0; U01, Ul1, - - -, UN=61; - - - ; UON—6 - - -, UN-6,N—6)

and ® denotes the tensor product of matrices, thatis, A® B = (Ab;j); 91, n-6-

A good review for the properties of the Kronecker product can be found in Graham
[26] and Horn and Johnson [27].

In summary, the solution of (4.1)-(4.2) consists of the following six steps.

(i) Compute the matrices F*, B, Gy, G;, and Gy.
(ii) Compute the tensor products which appear in (4.9).
(iii) Write F* in a column vector f*.
(iv) Obtain a column vector v by solving (4.9).
(v) Rewrite a column vector v in the form U.
(vi) Find up.

Remark 4.1. Since B is a diagonal matrix and each of the matrices G6_q, 1 < g £6,1is seven-
band at most, so the matrix L in system (4.9) is 6 (N — 4)-band at most, thus this system can
be factorized by LU-decomposition and the number of operations necessary to construct this
factorization is of order 6(IN —5)(IN —4)[12(N —4) + 1], and the number of operations needed
to solve the two triangular systems is of order (N —5)[24 (N —4) - 3].

5. Numerical Results
We consider here three different examples.

Example 5.1. Consider the following one-dimensional sixth-order equation:

6
~u®(x) + D1 6416 u*V(x) = f(x), x€(-1,1),
i (5.1)

u(£1) =0, j=0,1,2,
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Table 2: Maximum pointwise error of u — uyn for N = 8,12, 16, 20.

N Hi E Hi E i E

8 6.661-107 9.391-107* gitl 2.391-107°
12 0 2.791-1078 1 2.272.107'8 121 1.674-1077
16 1.342-1071 1.269-1071 16! 1.241-10712
20 2.512-1071° 3.703-107% 2071 5.490 -107%

where f(x) is chosen such that the exact solution of (5.1) is u(x) = (1- xz)3 cosx. The
approximate spectral solution of (5.1) is given by

N-6
un(@) = > ax 1127 (), (5.2)
k=0

and the vector of unknowns a = (ag, a4,...,a N_6)T is the solution of the system

6
<B + Zqéqcﬁq> a=f, (5.3)

q=1

where the nonzero elements of the matrices B and Gg_4, 1 < g < 6, are given explicitly as in

Theorem 3.5 and f; = (f(x), RV (x)),, /.
Table 2 lists the maximum pointwise error E for u — un to (5.1), using SGJGM for
various values N and the set of coefficients {#;,0 <i < 5}.

Example 5.2. Consider the following BVP (see [28]):

y(é) (x) +y(x) =6(2xcosx +5sinx), xe[-1,1],
y(_l) = y(l) =0,

54
Y1) = y0(1) = 2sin(1), o
y(z)(—l) = —y(z)(l) = —4 cos(1) — 2sin(1).
The exact solution of the above problem is
y(x) = <x2 - 1) sin x. (5.5)

Table 3 lists the maximum pointwise error E = u — ux using SGJGM for various valuesof N.
This table shows that the best accuracy obtained by our method is [2.256 - 107'¢ for N = 16]
which is much better than the best accuracy obtained in Akram and Siddiqgi [28] [3.81 1071°].
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Table 3: Maximum pointwise error of u — ux for N = 8,10,12,14, 16.

N E
8 8.301-107°
10 2.247-1078
12 4499. 1071
14 7.707 - 107
16 2.256-107%

Table 4: Maximum pointwise error of u — uy for N = 20,30, 40.

N Yo Y1 Y2 SGJGM Yo Y1 Y2 SG]GM

20 1.18-107° 1.18-107°
30 3 1 1 2.39-107° 0 0 0 1.18-107°
40 211-107 2.08-107"

Example 5.3. Consider the two-dimensional sixth-order equation:

—Nu+pAtu -y Au+yu = f(x,y), %(ﬂ,y) = 2—;(3(,:&1) =0, i=0,12, (56)

where f(x,vy) is chosen such that the exact solution of (5.6) is
u(x,y) = (1 - x2> <1 - yz)sinz(2yrx)sin2 (2my). (5.7)

In Table 4, we list the maximum pointwise errors of u—uy;, using SGJGM with various choices
of N.

6. Concluding Remarks

We have presented some efficient direct solvers for sixth-order equations in one- and two-
dimensions using the symmetric generalized Jacobi-Galerkin method. The algorithms are
very efficient. In particular, we have found that, for some particular differential equations,
the resulting systems of linear equations are diagonal. This, of course greatly simplify the
numerical computations for these special cases. The use of symmetric generalized Jacobi
polynomials leads to simplified analysis and very efficient numerical algorithms. Numerical
results are presented which exhibit the high accuracy of the proposed algorithms.
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