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Approximation properties of mapped Jacobi polynomials and of interpolations
based on mapped Jacobi-Gauss-Lobatto points are established. These results
play an important role in numerical analysis of mapped Jacobi spectral meth-
ods. As examples of applications, optimal error estimates for several popular
regular and singular mappings are derived.

KEY WORDS: Spectral method; mapped Jacobi polynomials; orthogonal system.
Mathematics Subject Classification (1991): 65N35; 65N15; 65N50.

1. INTRODUCTION

Standard spectral methods are capable of providing very accurate approx-
imations to well-behaved smooth functions with significantly less degrees
of freedom when compared with finite difference or finite element meth-
ods (cf. [6,7,11]). However, if a function exhibits localized behaviors such
as sharp interfaces, very thin internal or boundary layers, using a stan-
dard Gauss-type grid usually fails to produce an accurate approximation
with a reasonable number of degrees of freedom. Thus, it is advisable
to use a grid which is adapted to the local behaviors of the underlying
function. Since spectral methods can not gracefully handle an arbitrarily
locally refined grid, a popular strategy is to use a suitable mapping which
transforms a function having sharp interfaces in the physical domain to
a well behaved function on the computational domain. Thus, to better
understand what are the impacts of the mapping on the approximation,
it is necessary to study the properties of the mapped polynomials.
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In a recent work [25], we studied the mapped Legendre polynomials
and derived optimal error estimates featuring explicit expressions on the
mapping parameters for several popular mappings. However, the analy-
sis in [25] limited to the Legendre case with regular mappings and is not
applicable in some important situations such as: (i) singular mappings (see,
for instance [21,28]) which are very efficient for resolving thin bound-
ary layers; and (ii) Chebyshev mappings which are often used in practice
(see, for instance [3,4,20]). The purpose of this paper is to investigate the
approximate properties of the mapped Jacobi polynomials and apply them
to study the error behaviors of the mapped Jacobi spectral method with
several popular regular and singular mappings.

The paper is organized as follows. In Secs. 2 and 3, we consider
the mapped Jacobi spectral method with regular and singular mappings,
respectively. In Sec. 4, we present some numerical results illustrating our
theoretical estimates. Some useful properties of Jacobi polynomials are
gathered in Appendix A.

2. JACOBI APPROXIMATIONS USING REGULAR MAPPINGS

This section is devoted to the study of the approximation proper-
ties of mapped Jacobi polynomials using general regular mappings, and
explore the dependence of the approximate errors on the parameters of
some given mappings.

We now introduce some notations. Let w(x) be a given weight function
in I:=(—1,1), which is not necessary in LY(I). We denote by H (I) (r=
0,1,...) the weighted Sobolev spaces whose inner products, norms and
semi-norms are (-, )r.w, |- lro and |- |ro, respectively. For real r >0, we
define the space H] (I) by space interpolation. In particular, the norm and
inner product of Lz)(l) = HC(U)(I) are denoted by || - ||, and (-, -)», respectively.
The subscript w will be omitted from the notations in case of w(x)=1.

Let N be the set of all non-negative integers. For any N € N, we
denote by Py the set of all algebraic polynomials of degree < N. We
shall use ¢ to denote a generic positive constant independent of any func-
tion and N, and we use the expression A < B to mean that there exists a
generic positive constant ¢ such that A <cB.

2.1. General Setup

We consider the following general one-to-one coordinate transforma-
tion:
d

x:s(y;u),d—xzs/(y;u)>(), s(£l, u)==1, x,yel_,,ueDM, 2.1
y
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where D,, is the feasible domain of the parameter vector u. Without loss
of generality, we assume that the inverse of (2.1) exists, and for certain
r>= 1,

s,s"lec)NC"(I), peD,. (2.2)

Indeed, some interesting mappings proposed in [3,4,20,26] are of this gen-
eral type.

For a given mapping, instead of considering the mapped differential
equation which could be cumbersome and case dependent, we consider its
approximation using a new family of orthogonal functions {px (s~ (x; 1))}
obtained by applying the mapping to a classical orthogonal polynomial
(see, for instance [5,14,17]). The analysis of this approach will require
approximation results by using the new family of orthogonal functions.
A particular advantage of this approach is that once these approximation
results are established, it can be directly (i.e. without using a transform)
applied to a large class of problems.

Let J,fl # be the k-th degree classical Jacobi polynomials whose prop-
erties are summarized in the appendix, we define the mapped Jacobi poly-
nomials as

PR =P (), x=s(y;iw), x,yel, peD,, o f>—1. (23)

Throughout this section, the variables x and y are always connected by the

mapping x =s(y; 1)
We infer from (A.3) that (2.3) defines a new family of orthogonal
functions {jﬁjf}, ie.,

/I JEE @) jo B ()0l ()dx =y P S, (2.4)
where the weight function
o, B o, B dy o, I -1
Wyt () =" (y) 25 =0 (W) > 0 (2.5)
with %P (y)=(1—y)*(1+y)?.
We now consider error estimates of approximations using the orthog-

onal system { j;fjf }. Since { j,‘f,’,’f } forms a complete orthogonal system in
L?,,(I), for any ueL?, ,(I), we write
[om [om

(2.6)

o0
u(ey=y_ash jel () with i8h = —— (@, T et
n=0 Vn
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We define the approximation space as

ViR i=span{jh. J,‘jf,- R 2.7

The orthogonal projection nZﬁ, o s — V is defined by

(v =v.)m =0, VoeVel. (2.8)
For clarity, the following notations will be used in the sequel:

Up()=ux), 3P (x)=s'(y: o P4 (y), x=sGin). x.yel.peD,,
(2.9)

AT (D =(ue L2, (1)U, () =u(x) and U, €A%, (D), meN
' ' (2.10)

with the semi-norm

Julam,, =10 = 32 Ul s .11

@y

where A”‘ s(I) is a function space defined in (A.17).
We fave the following fundamental approximation results.

Theorem 2.1. For any u € A ﬂ(I) we have

a,p a.p 1-
0 ey e =)l + Nl =l o SN " ulan o m>10 1)

Dp
G R =TSNl m> a1, (2.13)
oy
(e = (DISN TP ulgn o m= B (214)
oy

Proof. By (A.15), (2.1), and (2.6), we have

w,

A 1 . 1 ~
Wih = e W dimys = g U Iy Pues = U0 (219)
Vn
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Now, let ﬁff,’ﬂ be the Lzaﬁ-orthogonal projector as in (A.18). Then, by
s
(A.3), (2.4), and Lemma A.I,

o0
Iy =l 2 = S @t = Y @
n=N+1 n=N+1

= 18P Up = UplPap SN 10Ul e pin

~

<N 2m|u| m »

B ~
p

(2.16)

Next, we deduce from (2.3) and the orthogonality of {0, I } that

(e jin) is L2,y— orthogonal, and [N A 2 =10y J“ﬂnww— Pyl
Therefore, by (2 15) and Lemma A.1,
0
||ax(ng;§u—u)||25zﬁ D R Z A@B e ey
n=N+1 n=N+1
= 10y (P U = U 1201
SN (1= y) 29U
< N2 2, ) (2.17)

Dp

A combination of (2.16) and (2.17) leads to (2.12).
Now, we prove (2.13). By using the Stirling formula (cf. [8]),

F(s+D)=v2rss’e 1+ 06~1)), s>1, (2.18)
we derive from (A.7), (A.4), and (2.1) that
vl T e Ol R DI~ e (2.19)

The above facts, together with (A.16) and (2.15), lead to

e )
G hu—wMI < Y ashijetmIs Y nlogh
n=N+1 n=N+1
o0 1z, o 1,2
< Z n2a(kg,ﬁ)7m(y:[’ﬁ),1 Z (kz’ﬁ)m)/f’ﬁ(Uﬁjf)z
n=N+1 n=N+1

1/2
o0
< ( > 08k "%y“ﬁ)) 197 Ul yoctm o

n=N+1
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By (A.2) and (2.19), we have that for m >« +1,

00 00 00
Z n2a()hg,ﬁ)—m (y’;x,ﬂ)—l 5 Z n1+2a—2m</ x1+2a—2mdxs N2(1+ot—m).
n=N+1 n=N+1 N

This leads to (2.13).
Finally, (2.14) can be proved in the same fashion as above. U

We now consider Gauss—Lobatto interpolations based on mapped
Jacobi polynomials. We note that the Gauss or Gauss—Radau interpola-
tions are also very useful, especially for problems in unbounded domains
(cf. [13,15,16]), but their treatments are very similar to the Gauss—Lobatto
case and it is straightforward to extend what follows to the Gauss or
Gauss—Radau interpolations.

Applying the mapping (2.1) to the standard Jacobi-Gauss—Lobatto
(JGL) interpolation, we come up with the mapped JGL points and
weights:

4‘3»’31,—3(%,,#) pl‘j’fvj-—w‘,"v’f’;., 0<j<N, ueD,. (2.20)

Due to (A.20), we have the following exactness on the mapped JGL quad-
rature:

N

/lu(x)w Pydx =Y u@h il o YueVih . 2.21)
j=0

Accordingly, we can define the discrete inner product and discrete norm:

N
W, v) s y = Zu(iu Nl)v@ﬂ N, ,)pu N,
j=0
1/2 =
||M||w7l.ﬁ’N (u, u) v Yu,veC().
As a direct result of (A.26),
a+p+1
el o < laew sy <24 ==l ll s, Yun €Viy.  (2.22)

Let Ia £ be the Lagrange interpolation operator associated with the
mapped JGL points. We have the following result on error estimate of the
mapped JGL interpolation.
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Theorem 2.2. For any u € A", ,(I) and m > max(x + 1,8+ 1), we
o

have

105 Ty ot =10+ NIZy e =l s SN' " kg, (2.23)
“p

Proof. By (A.27) and (2.20),
12 hu)? ey == DI oo o+ luIPoih v+ Z @R

=|u<—1>|2w7v%+|u<1>|2w%+Z UL Py’

Slu(=D P +lu P’y + ||UM||wa,ﬁ+N—2||ayUM||im+l.ﬁ+l
Slu(=DPoy + Py +lul?, s+ N 210w, 5. (2.24)
14 "

Using the Stirling formula (2.18), we have the asymptotic behaviors of the
weights given in (A.22) and (A.23):

N~ N WA~ N N (2.25)
Thus, a combination of (2.22), (2.24), and (2.25) leads to
12y el e < Tl ey SN P lu(= DI+ N (D)
el o0+ N7 Bl s (2.26)

Let nZﬁ] be the orthogonal projector defined in (2.8). Since 71 Nu € V:‘ I’f,,
we have from (2.26) and Theorem 2.1 that

||Ia =T M|| aﬂ_”Ia N(T[ ”_”)”w,‘i‘ﬂ
SN ﬁ|<n,“j,Nu—u><—1>|+N‘ Ny =0 )
a,f -1 &,
+||7T;L,N”_“"wfﬁ'ﬁ+N ||3x(7T,L,N”‘_“)”$ﬁ'*"

SN ulam, . (2.27)

“p

Next, we use the inverse inequality (3.4) in [13] to obtain that

18sull s = 10y Unll o 1 S NNUpull s SN el s, V€ VR, (2.28)
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Therefore, by (2.27) and (2.28),

(|9 (ZaNu_ aNu)||~aﬁ<N”IaNu_ Nu”wﬁ,ﬁgNl_mWMma_ﬁ' (2.29)

@y
Finally, (2.23) follows from (2.27), (2.29) and Theorem 2.1. |

Theorems 2.1 and 2.2 are fundamental results on the mapped Jacobi
approximations. However, the error estimates are bounded by the
semi-norm |u| AT oo which is defined in terms of the derivatives of U, (y).

“p . . .
Next, we apply these results to a specific mapping, estimate the upper

bounds for |u| AT and explore the dependence of the error estimates on
) ou
the mapping parameters.

2.2. Application to a Specific Mapping

We consider the following mapping introduced in [4]:
1
X=S(y;M):=M2+Ztan(a1(y—ao)), nEDy, (2.30)

where D, ={(u1, n2): p1>0, —1 < uz<1}. For large values of uj, this
function is nearly discontinuous with a region of rapid variations near
x =puy. Consequently, as u| increases, more and more points are clustered
near x = ujp. The constants ay and aj are chosen to satisfy (2.1), and the
values are

a=aw=""2 " a=agn:="7"2
O = ey T E T 2.31)
ky=arctan(u(1+u2)), Ky =arctan(u(l — u2)).
With the above choice, we find that
—1<ap<], 0<a1<%. (2.32)
This mapping is explicitly invertible:
1
=s_l(x; u)=a0+a—arc tan(wy(x — u2)) (2.33)
1

and sufficiently regular:

d_x_al(MH-l)z( 1 ui

— )2 = RS
dy K1 (u1+1)2 (mﬂ)z(x Mz))-—Cu(Dtz(x ©w2)?),

(2.34)
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where
CuSm+l,  0<C,' D, D<1. (2.35)

Next, let U, (y) be the same as in (2.9). Direct calculations yield

d
ayU,Ay):axu(x)ﬁ:chz(x — 12)deu (),

d@yUy(y)) dx

U, (y)=
y M()’) dx dy

= C(Q4(x — p2)d7u(x) + Q3(x — j12)dcu(x)),

where Q;(x — up) is some polynomial of degree [ with respect to x — up
with coefficients in terms of Di, D, and C;l. Hence, by an induction
argument, we find that for k> 1,

k

UL =CE Y Opyjx — u)dfu(), (2.36)
j=1

where Qi j(x — o) (1< j<k) are uniformly bounded for all x € I and

we D,. Consequently, we derive from the definition of |u| Am and (2.36)
wﬂ'

that

|M|A:ja‘[5 S (1 + H’] )m ”M ||m)5ﬁ+m-ﬂ+m 9 VM € H;:z#»m,ﬁﬁ»m (1)7 (237)

m

where
~ 1
B0 = (1 =) e ), y=ag+ - arctan(u (v = p2)).

As a direct result of the above facts and Theorems 2.1 and 2.2, we have
the following Corollary.

Corollary 2.1. For any ue H”,,, ,., (I), we have
oy

10 Gy e =)l e + Nl v = vll s
SA+p)" Nl cosmpn,  m 1, (2.38)
P
105 (T o =)+ N IZy e =]

SA+p)" N u) gormpn,  m>max(o+1,p+1). (239)
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Remark 2.1. The general results in Theorems 2.1 and 2.2 are also
applicable to several other interesting mappings in [3,20,26]. In particu-
lar, these results with « =8 =—(1/2) can be used to analyze the mapped
Chebyshev methods.

3. JACOBI APPROXIMATIONS USING SINGULAR MAPPINGS

The mapped Jacobi spectral methods using regular mappings are very
useful in the approximation of PDEs’ solutions with localized rapid vari-
ations in the interior of the domain. But for problems with very thin
boundary layers, it is more efficient to use a mapping which is singular at
the boundary (cf. [21-24,28]).

In this section, we analyze a mapped Jacobi spectral method with the
following singular mapping of index-(k,1):

d
x=s(y:k, D), s(xl;k, 1)==%1, d—xzs’(y; k,D)=g(y; k, (1 — )1+ ),
y

geC®(—1,1)), 0<gotk,D<g(y;k,D< g1k, 1), x,yel, k,1eN.
(3.1)

Note that as k (resp. /) increases, the collocation points are increas-
ingly clustered to the boundary x =1 (resp. x = —1). In particular, the
singular mappings used in [21] and [28] are of index-(k, k) and index-
(2¥ —1,2% —1), respectively. However, singular mappings can not be ana-
lyzed using the general framework developed in the last section so they
need to be treated separately.

3.1. Generalized Jacobi Polynomials

We study here approximation properties of a family of generalized
Jacobi polynomials, which are essential for the mapped Jacobi spectral
method with singular mappings given in (3.1).

For any &,/ €N, we define

YRy i= (1= ) LA )L )y el (3.2)

Thanks to the orthogonality relation (A.3), we find that
/ Ul Y Mo )dy =0 for n#m. (3.3)
I

Hence, 1/;,],“1 can be considered as generalized Jacobi polynomials with neg-
ative parameters « = —k — 1 and B8 = —I — 1. Although some properties
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of these generalized Jacobi polynomials were studied in [12], additional
results are needed for the analysis of singular mappings.
We note that {w,]f’l} have the following attractive properties:

e By (A.3), {gﬁ,’f’l} forms an orthogonal system in Li_k_l__,_] ).
e We have from (A.12) (with « =k, 8=1[ and m=1) that

vy =20+ DA - A+ I ). (34)

Therefore, {ayw,’f’l} forms an orthogonal system in Li,kﬁ,(l ).
e It is shown in Appendix A.2 that there exists a unique set of con-
stants {a,]j:lj.} such that

k+I14+2
vito= Y ahail () with gyt =0 if n4+j<0.  (3.5)
j=—k—l

e It is also shown in Appendix A.2 that for k>1,

A Y s O R R A N

n+m
Y () = Bl O () A ), +1<m<k+1,
Crln I ), I4+1 <k+1<m,
(3.6)
where
Am)nz(_z)m n! )
m—I1—1
i . k.l
BEL = (=" T +k+2-h) | A7 (3.7)
j=1
(n+m)' k1

Ck,l — )
T amek=l(n 4 k4 1) KFIn

e The derivative relation (3.6), together with (A.3), implies that for
k,llmeN and m<n+k+I, {8;?11#,],"1} forms a mutually orthogonal
system in Lim_k_l_m_l_l(l), and for k>1,

1
/ K yEl oyl ekt ydy =Dk s, (3.8)
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where

(AR )2y komL=mtl -y I 1<k 41,

DhL =13 B T Ik 1<m<k+ 1, (39)
(Chl Py tm =l 1<k +1<m.

For k <1, the constant D],i;fn in (3.8) is replaced by Di,;”fn.

Now, we consider the approximation properties of the orthogonal sys-
tem {w,]f’l}, and define the approximation space as

V=V sk D i=span{yg i Uy S Pz (3.10)
The orthogonal projection P]]f,’l : Li—k—l.—l—] (I)— Vy 1is defined by
(P]f,’lv — VU, UN)-k-1-1-1 =0, Yoy e Vn. (3.11)
Theorem 3.1. Let k,I, m € N. We have

1PN v =l et SN NIV pimien, YOEL2 ,  ((DNA" (D), (3.12)

k.l 1—
10x (P v = V)l =kt SN 105 vl gynt—1m-1-1,

Yoell  ((DNA"\ _, (I), m=>1. (3.13)
Proof. For any veLi,H‘,H(I), we write
> 1
v =) o () with O = — e, Y ) ket
n=0 ||1ﬂn ”a)—k—l,—l—l
(3.14)

By (3.5), we have

00 k+1+2 [ee)
v =Y o [ Y aalh o | =D T ), (3.15)
n=0 j=—k—l n=0
where
k++2
ol = oplak! . with =0, ifn—j<0
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Using (A.11) inductively yields

(m+n+k+10)!
O D = .l =S nem (316)
. . . m rkdy - 2 m k.02
which implies {9§"J,"} is LmeYHm-orthogonal and (105" T 12 kmiaim =
(nf,[,ln)zy,]ff,;"’“rm. In view of this fact, we have from (3.15) that

o0 o0
k,l 2 ~k,IN\2. k,l ~k,IN2 ookl N2 k+m, I+
1Py v=vl2 = Y @D e <Cun Y D20 v
n=N’ n=N'
2
gcm,N”a;nv”wk-%—m,l-%—ma (317)

where N'=N +k+1+3 and

ko kil N=2, k+m,l+m\—1
Cn.n=max{y,” ) "Vl )}
n>N’

By the Stirling formula (2.18),

byt ttm = gkl ~n™ w1, m,k,leN. (3.18)

Thus, Cp.xv SN2, and (3.12) follows directly from this fact and (3.17).
We now prove (3.13). By (A.3), (3.4), and (3.14),

o0
oy (Py v =2 = Y 4m+27 00y
n=N+1

00
2kl \—1_ k!l =~k,[\2 k!
gnglls-ix-l{(n_FZ) (Dm,n) yn+l}n§_N:(U" ) D’"Jl

2kl =1kl 2
< max (122D Ty I (B19)

where we used the orthogonality (3.8) to derive the last step. Next, by the
Stirling formula (2.18), (3.7), and (3.9),

vl ~nm (DT T s 1 kL meN. (3.20)

Therefore, a combination of (3.19) and (3.20) leads to (3.13). |
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3.2. Mapped Jacobi Spectral Method with Singular Mappings

Since the singular mappings are commonly used for problems with
thin boundary layers, we now consider, as an example, the singularly per-
turbed differential equation

—eu” + pu' +qu=f, u(x£l) =0, xel, (3.21)

where ¢ > 0 is a small parameter, and p,q, f are given functions with
I f(, &)l <c (independent of e). This equation in general possesses a
thin boundary layer of width O(g¥)(y >0).

3.2.1. Spectral-Galerkin Approximation

As suggested in [21] and [22], we define the approximation space as
Xy:=fueHy(:u(x)=v(y), v(y)eYy(yik D, x=s(y;k,D}, (3.22)
where

Yv =Yk, D={v:v' ()= 0¥ ), ¥ € Pyl (3.23)

The spectral-Galerkin approximation to (3.21) is to find uy € X such
that

as(un, ¢):=e(y, ¢) +(puy,d) +(qun, ) =(f,9), YpeXy. (3.24)

Note that the above scheme using transformed basis functions is equiva-
lent to the weighted spectral-Galerkin scheme for the transformed equa-
tion: find vy € Yy such that

ae(on, ¥) 1= e(g Wy, ¥kt 4+ (PUN, V) + (8GUN, W) i

= (gf Y)ypts VU EYy, (3.25)

where p(y) = p(x), §(y) =q(x), f(y)= f(x) with x =s5(y;k,1) and g is
defined in (3.1).

Without loss of generality, we assume that p’, p, g € L°°(I), and sat-
isfy one of the following coercive conditions

@) a(x)::—¥+q(x)>0, xel;
: (3.26)
(i) auyz—p;0+ﬂm>y>a xel,

which ensures the well-posedness of the scheme (3.24).
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Lemma 3.1. Let uy be the solution of (3.24). If (i) of (3.26) holds,
then

elun|i+llunlz <e NIFIP. (3.27)
If (ii) of (3.26) holds, then
elun 3+ lunl: SIFIP (3.28)

Proof. We first prove (3.27). Taking ¢ =uy in (3.24), we have from
(3.26), integration by parts and the Poincaré inequality that

as(un, un) = elun |3+ lun 13 <I(f, un)l
£ C
<||uN||||f||<|uN|1||f||<§|uN|%+g||f||2. (3.29)

This implies (3.27). Similarly, we can prove (3.28) by using the fact

1 1 1 c
| I < Slun 3+ 51150 < 5l liF + 111 (3.30)

This ends the proof. |

We now turn to the error estimates. Let u and uy be respectively the
solutions of (3.21) and (3.24), and denote e=u —uy.

Theorem 3.2. Let u(x) = v(y) with x =s(y;k,[). Suppose that u €
H}(I) and veA” ,  ,_(I) with m,k,l€N and m>1.
If (i) or (ii) of (3.26) holds, then

2 2 —1 A7—2 22 2
elloxel® + llell S e N2 0 vl yremien + N2 [0 ]2, 1y

(3.31)
If, in addition, p=0 and (ii) of (3.26) holds, then
elloxell” + el S N2 vllyomism + &N 902, i (3.32)
Proof. By (3.21) and (3.24), we have
as(e,vny)=0, VuoyeXn. (3.33)

For any @y € Xy, we denote ey =@y —uy. Then (3.33) implies

as(eny,vy)=a.,(Py —u,vy), YuvyeXy. (3.34)
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Taking vy =en in (3.34) and using integration by parts, we have from
(3.26) that

elen|3 4 llen |13 < el@nu—ulilen|i + | pllooll @nu —ulllens
+(1P lloo + g llcc) 1@y 1t — ullllen ] (3.35)

By the Poincaré inequality and Cauchy-Schwartz inequality, we have
e _
Slenli+lenl3 Seldy —ulf+e~ oy —ul. (3.36)
Thus, using the triangle inequality gives
e e e
Sleli+leld < Slenli+llenl3+1on —uli +1ox —ull3
Seloy —ullf+e oy —ul. (3.37)

Then it remains to choose @y € Xy such that the upper bound for the
right-hand side of (3.37) is as sharp as possible.
For ueH (1), we have v(£1)=0 and 9, vel? k. _,(I). Now, we take

q)N(x)_( lv)(y) €Yy, and obtain from (3.1) and Lemma 3.1 that
DN —ul* <gill Pyl v —vl2 S N T2 1000l st (3.38)
and
18: (@ —w) I < gg 18y (P v =012 4oy SNZ 2970 | bttt
(3.39)

A combination of (3.37)-(3.39) leads to (3.31).
We now prove (3.32). Since p=0 and (ii) of (3.26) holds, we have
from (3.34) with vy =ey that
slen |+ llen 5 <el@n —ulilen|i + g ool n —ullg-tllenlla

e e 1
< §|eN|%+ 51®n —ul}+ §||eN||%+c||¢N —ull?. (3.40)

The rest of the proof is straightforward. Ul

For problems with very thin boundary layers, the dominated terms in
error estimates are usually associated with higher-order of derivatives of
the solutions (cf. [21,22]). To see the error bounds in Theorem 3.2 more
clearly, we assume that the solution of (3.21) satisfies (cf. [19]):

070 < €y + Coe ™2 (e IO omiaIE0IVE) 2123,
(3.41)
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where Cy, Cy, u; and py are generic positive constants independent of ¢.
By (3.1), we have

n

e =a ik DA =) A )T k-, (3.42)
Yy

where {g,} are some sufficiently smooth and uniformly bounded functions
for all yel and k,l,neN. Let v(y)=u(x) with x =s(y; k,l) be the same
as before. Then by (3.42),

dx k.l
Byvzaxua =g 0y,

dx d*x

32v=32u(_> o = 202252 4 erf g

VR dy2 =T 82 (3.43)
dx dx d*x d3x

3. a3 924

Byv—axu(d—) U 2 o o

:g%w3k,3laju+g1g2w2k 1,21— 1a§“+g3wk—2,1—2axu'
Consequently,
||3 v||wk+3l+3w||3x“||~2k 1,2 1+||8 ’4||~4k+1 41+1 ‘|‘||8 u|| oy6k+3.6143 (3.44)

2
”8yv”w2—k,2—l S l10xu ||5—2,—2 + 105 u ||L~Uzk,2z + ||3xu ||C~U4k+2,4l+23

where the weight function @*# (x) =w*#(y) with x =s(y; k,1). We observe
from (3.1) the following relation:

5P () = (1= y)* 1+ )P SA-0FT (1407,
a>—k—1,8>—1—1,k1>1,kIleN. (3.45)

If the solution satisfies (3.41), then we have from (3.45) that
o B
/(35”)26~Ua’ﬁ(x)dx5/(8fu)2wm’m(x)dx
1
2 .
<242 -nf (e—m(l—x)/ﬁ+e—u2(1+x)/ﬁ) BT ()dx

1
<1+e*"/( NG x)/f+ef2uz(l+x)/f) 175 () dx
1

2 2
gl o [ _paly B [ B
<l+4e "2t /ﬁe—zﬂl%kaﬁdms mtat e /ﬁe”wtmdt
0

51+gfn+%(8ﬁ +g%), (3.46)
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A combination of (3.44), (3.46) and Theorem 3.2 with m =3 (other
cases can be considered accordingly) leads to the following convergence
result.

Corollary 3.1. Let k,/>2 and k,/ €N, and assume that the solution
of (3.21) satisfies (3.41). If (i) or (ii) of (3.26) holds, then

-3 3 1 1
elldel® + el < —1/2(8 WAD 4 g 2(1+1>>N—6+gl/2(g*m +g*1Tl)N—4.

If, in addition, p=0 and (ii) of (3.26) holds, then

el + el S/ (e T eI )N O el2 (67T e )N,

3.2.2. Applications to Two Specific Mappings

We first consider the following two-parameter mapping:

y _
x:s(y;k,l)=—1+ak,,/ A=0fA+n'dt, x,yel, k,leN (3.49)

with
1
ok,1:2//l(l—y)k(l+y)ldy. (3.50)
Clearly, we have
dx
5=s’(y;k,1>=ak,1(1—y)"(1+y)’=ok,zw"*l<y>, vel (3.51)

Note that the symmetric cases (i.e., k=1) was used in [21,22]. As indicated
by the numerical results in Sec. 5, the non-symmetric cases with k or /=0
are very effective in resolving one-side boundary layers.

Since the mapping (3.49) is a singular mapping of index-(k,[) so the
general results in Theorem 3.2 and Corollary 3.1 can be applied directly.
Moreover, repeating a procedure as in (3.42)—(3.46), we can also derive a
convergence result for k>2 and / =0. Indeed, assuming that the solution
of (3.21) satisfies (3.41), if (i) or (ii) of (3.26) holds, then

k+4 k—1
ellocel® + llel3 Se 2D N0 42D N4 (3.52)
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If, in addition, p=0 and (ii) of (3.26) holds, then
k=2 k—1
elldcel + llell3 S e N~ 4 s 20 N4, (3.53)

We also note that under the mapping (3.49), the system of (3.24) with
p(x)=p and q(x)=gq is sparse. We choose the basis for Xy as

KLy :=ybly), x=s(yik, D).
Then

Xy :span{qﬁg’l, qb]f’l, e ,qﬁfv’l}
and we deduce from (3.5) and (3.8) that
aij=aij(k, )= 0:", 0,01 ) =0 | @y 0,0 =0, Vi,
bij=bije, )= (@}, oF ) =01 W e =0, Vi — jI>2k+2142,
ciji=cijk. )= (x5 P = @y wf =0, VIi—jl>k+1+1.
(3.54)
Setting

A=(aij)i j=0,.. N~1, B=(bij)i j=0,...N—1, C=(cij)i, j=0,...N—1,

N—-1
~ ki A A ~ t
uN(X)=Zuj¢j (x), w=(ug,uy, ..., unN-1),
Jj=0

fi=(fofh, f=fo, fieeeos fne1),

the linear system of (3.24) with constant coefficients p(x)=p and g(x)=¢q
becomes

(eA+ pC +GB)u=f. (3.55)

We see that the band-widths of the matrices A, B, and C are independent
of N, A, B are symmetric positive, and C is skew-symmetric. The entries
of them can be explicitly determined by using properties of the Jacobi
polynomials in Appendix.

As a second example, we consider the iterated mappings introduced
by Tang and Trummer [28]:

X0=y, xj=sin(%xj_1), yel, j>1, jeN, (3.56)

which are very effective mappings for problems with thin boundary layers.
This mapping with j =1 was discussed in Kosloff and Tal-Ezer [20]. This
mapping has the following property.
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Lemma 3.2. We have

7T2 J 2 .
1ixj'=(§) (I£y)~ (d+o(), y—=£l, jeN, (3.57)

JG=D

o\ T .
(Z)2’<”> A+ ' 4o0(), y—>=*1,jeN. (3.58)

de‘ _
2 23

dy_

Proof.  Since x;(£1)==1, we have from the Taylor expansion theo-
rem that

e n? ’
1ix,-=1¢sm(5xj_1)=2—3(1ixj_1) (+0(1), y—+l. (3.59)
In particular,

2
1:|:x1:72t—3(1iy)2(1+0(1)), y— 1. (3.60)

Thus, (3.57) follows from (3.59) to (3.60) and an induction argument.
We now prove (3.58). By (3.56),

dxy T T\2
B =3 (Ey)—<5) A+ +0(1), y— =+l (3.61)
and
dx;j = T dxj_i .
a 2cos(2x],1) P j=1 (3.62)

Inductively, we have from (3.57) and (3.62) that

S (5) Mo (5)=(3) TT G r=o)

j-1 5

(%) a9 a+oay)]

k=0
; 2 iG=D .
(”—) T Y 1401, (3.63)

This ends the proof. |



Error Analysis 203

The above lemma indicates that (3.56) is a singular mapping of
index—(2/ — 1,2/ —1). Therefore, the results in Theorem 3.2 and Corollary
3.1 with k=/=2/—1 and j > 1 are applicable for this mapping.

We note that Liu and Tang [22] carried out an error analysis of (3.25)
with these two mappings. Our results in this section are more general, and
in many cases, improve the results in [22].

4. NUMERICAL RESULTS AND DISCUSSION

We next present some numerical results with emphasis on how the
accuracy depends on the mapping and its parameters.

4.1. Example 1

We consider the approximation of the function
u(x):exp(—a(x—xo)z), 0>0, xgel. 4.1

This function and its derivatives exhibit rapid variations near the region
of x =xg, when o is large.

We now apply a Jacobi approximation to (4.1) using the mapping
(2.30), and set

v(y) =u(x), vN(y)=uN(X)=(7rzj§;u)(X), x=s5(y; 1), 4.2)
where nzgu is the orthogonal projection defined in (2.8). In the following
computations, we take o =2000, xo =0 in (4.1), and p; =30, 4, =0, @ =
B=11n (4.2).

In Figs. 1 and 2, we plot the test function u (resp. v) and its deriv-
atives u’ (resp. v’) vs. the approximations uy (resp. vy) and u/y (resp.
vy) with N =100 in physical domain (resp. computational domain). By
using the mapping (2.30), the mapped JGL points {SZ:‘IS\,} are clustered to
the region with rapid variations, and consequently, the test function with
strong local behaviors in x becomes very smooth in the computational
domain (in y).

To illustrate the theoretical results presented in Sec. 2, we plot
in Fig. 3 the discrete weighted L?— and H'— norms of u — uy and
0y (u —up) with mapping (the below two lines) and without mapping
(the above two lines), respectively. It indicates an exponential convergence
of the mapped Jacobi approximation as predicted by Theorem 2.1 and
Corollary 2.1.



204 Wang and Shen
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x&y

Fig. 1. Test function vs. its approximations in x and y.

We see that the use of mapping leads to significant reduction in the num-
ber of collocation points required in order to obtain a given level of accu-
racy.

Next, we examine how the accuracy depends on the parameters of
the mapping (2.30). In Fig. 4, we plot the errors ||8x(IZ:'ISVu —u)||ges N VS
various i and up with N =100 and « =8 =1. As predicted in Theorem
2.1 and Corollary 2.1, the errors increase as the intensity p; increases. We
also note that the accuracy is sensitive to the values of u; (the location of
the large variation), but less sensitive to the choices of 1 (the intensity of
clustering the points).

4.2. Example 2

We consider the initial-value Fisher equation (cf. [9]):

Btu=35u+u(l—u), u(x,0)=up(x) (4.3)
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Derivative

x&y

Fig. 2. Derivative of test function vs. its approximation in x and y.

with the travelling solution

u(x,t):(l—i—exp( —21‘))_2, (4.4)

Sl=

and the wave speed ¢ =15//6.

Since u(x,t) tends to O (resp. 1) exponentially as x — +oo (resp.
x — —00), we can approximate the initial-value problem (4.3) by an ini-
tial-boundary-value problem in (—L, L) as long as the wave front doesn’t
reach the boundaries.

In actual computation, we rescale the problem (4.3): x —> Lx, t — L%,
and consider the scaled equation:

du=>02u+L*u(l—u), xe(-1,1),
u(=1,0=1, u(l,1)=0, (4.5)
u(x,0)=up(x)

with the wave speed ¢=5L /6.
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- ||aX(UN—U)||Xoc,B'N without mapping
u
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0 10T _
e i .
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107k |
HUN_U”J-B,N with mapping
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10_15 L 1 1 1
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Fig. 3. Errors vs. N.

By setting w=u — (1 —x)/2, we convert (4.5) to the following homo-
geneous problem:

dw=2w+L*F(w), xe(=1,1)

(4.6)
w(xl,1)=0, wx,0)=wo(x):=upgx)—(1—-x)/2,

where the nonlinear term F(w):=((1—x)/2+w)((14+x)/2—w).

For a given time step 7, we set fy =kt and v* =v(x, ;). We still use
the mapping (2.30), and take ;=30 and uy=cty = 57%tk to track the wave
front. We define the approximation space:

Vi =span{jy 5 (1) = ji0 () n=0,1,... N =2}. 4.7)

The fully-discrete Crank—Nicolson leap-frog mapped spectral-Galerkin
approximation to (4.6) is to find w’l‘\;rl € VI(,‘ such that

1 _ 1 _
E(w@“ —wh ! uy) - §<ax<w’;f1 +uwkh, a,un) = L2(F(wk), vw),

YoyeVy  (4.8)
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Fig. 4. Errors vs. parameters ) & .

with w?v ='7r31(j)vwo, and w}v being a suitabl§ approximation to. fu(-,t.l).,
which for instance, can be computed by using a one-step semi-implicit
scheme.

Then the numerical solution of (4.3) can be evaluated by

1—L %
un (e, L2t ) =wn (L7, 1) + —— xe(LL). (4.9)

We plot the exact solution (4.4) vs. the numerical solution uy (N =
100 and L =100) without mapping (see Fig. 5) and with mapping (see
Fig. 6). It is obvious that the use of an appropriate mapping can provide

not only a very good approximation, but also a high resolution.

4.3. Example 3

We now present some numerical results on the mapped Jacobi spec-
tral methods using singular mapping (3.49) and (3.50). As an example, we
consider the following diffusion equation:

x+1

—e0u4u=— o xel u(£1)=0 (4.10)
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100 o

Fig. 5. Exact solution vs. numerical solutions without mapping.

with the exact solution

o () —er (=) 142

— 4.11)
ww(3)wn(3) 2
This solution has a boundary layer of width O(/¢) at x=1.

Let v(y)=u(x) and x =s(y; k,[) be the mapping given in (3.49) and
(3.50). We use the scheme (3.24) to solve (4.10) numerically, and obtain
the numerical solutions: uy (x) in physical domain and vy (y) in computa-
tional domain. In Fig. 7, we plot the exact solution vs. the numerical solu-
tion in x and y with N=128,¢=10"'2 k=4 and /=0. We see that the use
of the singular mapping (3.49) and (3.50) stretches the boundary layer and
the corresponding mapped Jacobi spectral method provides a high accu-
racy in resolving very thin boundary layer.

In Fig. 8, we plot the maximum point-wise errors (on the mapped
Gauss—Legendre-Lobatto points) vs. N with k=4,/=0 and various . We
observe a fast convergence is achieved even for very small &, which is in
agreement with the theoretical results in Sec. 4.2.

u(x)=
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100 o

Fig. 6. Exact solution vs. numerical solutions with mapping.

In Figs. 9 and 10, we plot the maximum point-wise errors of mapped
Jacobi spectral method using a symmetric mapping k =/ =4, and of the
standard spectral method (without mapping: k =/ =0). Compared with
the errors in Fig. 8, we find that a much better accuracy can be obtained
by using a non-symmetric singular mapping for problems with one-side
boundary layers, and that the standard spectral method does not converge
when the boundary layers are very thin.

APPENDIX A. SOME PROPERTIES OF JACOBI POLYNOMIALS

The classical Jacobi polynomials {J,; A } are the eigenfunctions of the
Sturm-Liouville problem:

By (1= A+ 3o, 2P () 428 (1= ) (1 + )P I (3) =0 (A.])
with the eigenvalues:

MP=n+a+p+1), n=0, a p>-1. (A.2)
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approximation

1
0.8 0.9 1
x&y

Fig. 7. Exact solution vs. numerical solution.

Let *f(y)=(1—y)*(1+y)? be the Jacobi weight function. For o, 8> —1,
the Jacobi polynomials are mutually orthogonal in qua’ﬁ (D), ie.,

/ JEB )T (0P (N dy = 7P S, (A3)
1

where 6§, , is the Kronecker function, and

wp__ 2 mta+ DEG 4B+
Yu = Cn+a+B+DIrn+DI'n+a+p+1)"

(A.4)

They satisfy the following recurrence relations (see Szego [27] and
Askey [1]):

yIEP () =aD I () + BV I ) D IS ).

a.p a.p | 1 (A-3)
Jom =1, JT)=5+B+2)y+5(@—p),

(1 —y)8, J2 P (1) =aPIEA )+ P TP () + DI ), (A6)
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e=1e-08
e=1e-09
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Fig. 8. Errors vs. N.
Fn+a+l)
JEP (= =(=D"If oy, I )= ———, A7
(=) =(=D"I7% () (1) 2@t D) (A7)
IR =18 P ) = 1), a B0 n>1, (A8)
1 -1 -1
J;"ﬁ<y>=m[<n+ﬁ>1,$ﬂ W+ 0+ PG« p>0,
(A.9)
+1B ) — B op
A=y (y)—m[(n+a+1)ff M —m+DJ 5]
(A.10)
OIEP M =gn+a+ B+ DI ), w1, (Al
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=
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Fig. 9. Errors vs. N with a symmetric mapping.

(=D™(n—m)!
2mp!

d a+m,B+m
o A=y A P () im0, (A1)
ym

1=»*A+0PIrf(y) =

Here, a,(,i), b,(f) and cfli) (i=1,2) in (A.5) and (A.6) are constants in terms

of «, B and n, whose explicit expressions are given in [27].
Using the above properties, we can show

W (1= T2 P =—m+a) -y e P (), a>0, 8>—1,
(A.13)

WA+ 0PIy = — A+ )P ety a>—1, p>0.
(A.14)

Indeed, by (A.8)-(A.11),
3y (1= )" J=P ()
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Fig. 10. Errors vs. N without mapping.
Al _ 1 1.p+1
B2 (1 T a0+ gt B DA =) )
(A.10) 1 «.p n+oa+p+1 a.p+1 a,f+l
1 1_a(_1~ —( J —nJe ))
1=y al, (y)+2n+a+ﬁ+1 (n+a)J, " (N—nd; T (y)
(A8) 1 5 n+a+p+1 wp
= 1=y (—asp e e
(I=y) al, (y)+2n+oz+;3—|—l (n+o)J, " (y)
—(+ @I ) =g ()
= 1-— a_l<;( 1]0!,/3
(I=y) et pil (n+p+DJ"(y)
—(n +ot+ﬂ+l)],‘l’"ﬁ+l(y)>
_(n +a)(n+a+ﬁ+1)1a_1,ﬂ+1(y))
2n+a+p+1 "
(A9) _1< —nn+a) g4
i 1_ o J B
Ny L )

_(I’Z+Ol)(n+(¥+,3+1) a—1,B+1
et prl (”)
= —(m+a)(1—y)* By,
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This leads to (A.13). Similarly, we can prove (A.14).

A.1. Some Results on Jacobi Approximations

For any ve Liw (I, we write

o

N PR 1

v() =Y 00 P ISP (), with 63 = —— @, JP) . (A.15)
n=0 VYn

As pointed out in [15], we have the following equivalence:

° 172
187" 0] - ~ ( Z(A%ﬂ)"’y,?ﬂv;"ﬂ)z) . VveAl, (), meN,
n=m

(A.16)

where

A s (D) i=(veLl, s(I): BveLl, ypn(D), 0<k<m). (A.17)

[0}

Now, we define the Limﬂ(l)-orthogonal projection: ﬁ;‘,’ﬁ: Limﬁ(l)—>
Py, such that

FPv—v, uN) s =0,  Vuy €Py. (A.18)

The following result was proved in [10] (also see [2,18]):

Lemma A.1.

18] Gray P v — v) | gastpss SN N800 utmpim, O <m, Yo € A™, 4 (D).
(A.19)

Next, let {51%/5}9;0 be the set of JGL points, which are the zeros of
the Jacobi polynomials (1 — yz)ayJ;f,"3 (y). We assume that {é:,’ﬁ}y:o are
arranged in ascending order. Then, there exists a unique set of quadrature

weights {w'[x\,’i} o (cf. [27)) such that

N

/I e (dy =Y vEshet,  VoePuy . (A.20)
j=0
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We have the following explicit expressions for the weights:
W 2a+/3 2N (N I'(N o o 1
B CN+a+B)I'(N+a)['(N+B) ((J ,Ba 7 /51)(%_ ) ’

Oy ;= (N+a+B+1)NII(N+a+p)
I<j<N-1,

(A.21)

a+p+1 2
wip JZTBH DI DIWI (N et D) (A.22)

, IF'(N+B+1D)I'(N+a+B+2)

a+p+1 2

wp _ 2P @4 D2 @+ DN TN +B+1D) (A.23)

ONNZ I'(N+a+DI'(N+a+tp+2)

Indeed, the formula (A.21) comes from (3.5.2) of [10], we now prove
(A.22) and (A.23) below.

Let
(=I5 )

¢ (y):= Y
20,y " (=1)

Clearly, ¢ € Py and ¢($ )—1 Since {ENﬂ}N , are the zeros of (1 —
¥)dy J ﬂ(y) we have q&(é‘;Nﬁ) 0, 1<j<N. Actually, ¢ is the Lagrangian
base function corresponding to the node y = SN Then the weight

1 o o
_ / () (V)dy = ———— / 0, 7% () 1B (y)dy
I 20, Jy" (=1 J1

(A.11) 1 1,41
= oAl ‘fJ(H PH ()P (y)dy
20y (=D

1
N m(‘lmm’ Dagert - (A.24)

a+1,+1 .

As pointed out in [1], J ", a+l, ﬁ}

is a linear combination of {J,

N-1
I o =a0+ Y andd A (y) (A.25)

n=1
with
(DN Na+B+2)I(@+p+2)[(N+a+1)
TF'@+2)I'(N+a+pB+2) '

ag=
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Plugging (A.25) into (A.24), we obtain from (A.7) and (A.3) that

b Gry 2B DB DINIWN +at 1)
MO yetlptl ) I'(N+B+1DI'(N+a+B+2)

To prove (A.23), we take

A+0d, e’ ()

¢(y)= Y
20,057 (1)

and then

oh = f 6 ()P (y)dy.

A similar procedure as for (A.22) leads to (A.23).
For notational convenience, we introduce the discrete inner product
and norm associated with the quadrature rule (A.20):

N
(1, V) y= Y ETIVEN DN Wl s y=(0, )00 0 Vi, vEC).
j=0

As shown in (2.26) of [13], we have

a+B+1
Ionlges NNl pep y < 2++|IUNI|(D%/S, YoyePy. (A.26)

Besides, by Theorem 4.9 of [13],

172
N—-1
(Z |v(s,°§1'§>|2w%€) SI0lgs + N 7OVl g, Yo EALLL (D).
j=1

(A.27)

A.2. Proofs of (3.5) and (3.6)

We first prove (3.5). By (A.6) and (A.11),

A.ll 2
yhl () >m<1—y)k+1(1+y>’+‘ayJ,f’j1<y>

(A.6) 2 2 2 ok,
= m(l—y>k(1+y>’<a,§+>11“<y)+b< L)+ T ).
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Since (I — y)*(1+ y)! is a polynomial of y with degree <k +1I, we can
use(A.5) repeatedly to obtain (3.5).
Now, we consider (3.6). If (i) m <I/+1<k+1, then we take « =k —
m+1, B=I1—m+1, replace n by n+m in (A.12), and derive (3.6) directly.
In case of (ii) /+1<m<k+1, we obtain from the above proved case
(1) (with m=1+1) that

oyl (yy=am Mol (= AL A - o0,
Thus, by using (A.13) inductively, we can obtain (3.6) with I+1<m <k+1.
Similarly, if (ii1) /+ 1<k + 1 <m, then (3.6) follows from the proved
case (ii) and using (A.11) inductively.
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