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Abstract

In this work we develop an alternative numerical technique which allows to construct a numeri-
cal solution in closed form of variable coefficient linear second-order elliptic problems with Dirichlet
boundary conditions. The elliptic partial differential equation is approximated by a consistent explicit
difference scheme and using a discrete separation of the variables method we determine a closed form
solution of the two resulting discrete boundary value problems with the separated variables, avoiding
to have to solve large algebraic systems. One of these boundary value problems is a discrete Sturm-
Liouville problem which guarantees the qualitative properties of the exact solution of elliptic problem.
A constructive procedure for the computation of the numerical solution is given and an illustrative
example is included.

Keywords. Variable coefficient linear elliptic problems, Closed form numerical solutions, Explicit
difference scheme, Discrete variable separated method, Discrete Sturm-Liouville problems, Consistency.

1 Introduction

Elliptic partial differential equations arise usually from equilibrium or steady-state fluid flow and heat
problems and their solutions, in relation to the calculus of variations, frequently maximize or minimize
an integral representing the energy of the system. Exact solutions only exits for a few special cases with
simple geometries and boundary conditions, or for simplified constants coefficients equations, in which
some of the more complicated physical phenomena are neglected. Fortunately, numerical analysis in these
equations can offer reliable solutions.

Apart from some techniques such as meshless methods [1, 2] and those based on particular transforma-
tions used to solve special problems [3, 4], the most used are related mesh methods as the finite difference
method [5, 6, 7], the finite-volume method [8, 9] and the finite element method [10, 11].

In this paper we consider an explicit finite difference scheme for the following linear second-order
homogeneous elliptic problem with Dirichlet boundary conditions

r(@)uyy (2, y) + [P(@)ue(2,9)], — q(@)u(z,y) =0, a<z<b c<y<d, (1)
u(a,y) = f1(y), y€led, (2)
u(b,y) = g1(y) » y € le,d], (3)
u(z, c) = fa(x), x € [a,b], (4)
u(z,d) = g2(x), x € [a,b], (5)
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where r(z), p(x), q¢(z), f1(y), fo(z), ¢1(y), g2(x) are continuous real functions and
r(x) >0, p(x) >0, ¢g(x) >0, z€]Ja,b] (6)
p(z) is differentiable [~

Discretization of the partial differential equation (pde) together with the boundary conditions give
rise to an algebraic discretized problem where the unknowns are the numerical values of the solution at
the mesh points. This algebraic problem can be compactly written as a linear system Au = b, where
the entries of the matrix A and the vector b involve the structure of the pde and the boundary value
conditions. A detailed study of this algebraic treatment may be found in [12, Chapter 5], [13, Chapter 5].

An alternative approach to solve the discretized problem as a mere algebraic system, that at the same
time tries to preserve the properties of the continuous eigenfunction method for the continuous problem
[14], is based on the construction of a discrete separation of the variables method for the resulting dis-
cretized problem. This method has been successfully used in [15]-[17] for solving parabolic and hyperbolic
problems, and it is considered here for the solution of the elliptic problem (1)—(5) providing a closed form
numerical solution.

For the study of the elliptic problem (1)—(5) we decompose the boundary conditions (2)—(5) in the four
following cases:

u(a,y) = 0, y € [c.d u(a,y) = 0, y € [c,d]
p wby) =0, y € [c.d] m “by) =0, y € e, d]
w(z,c) = falx), z€lab] [’ u(z,c) = 0, x € [a, b]
u(ed) = 0, welo u(z,d) = gox), zelah
ugaay)) - fl (y) y Y€ {07 d} uEa7y)) =0 a( ) RS Fa d}
u(b, = 0, € le,d u(b, = g1(y), € le,d
1) u(:myc) = 0, .ch € la,b] (~ v) u(x,lé) = g, ! ZnJc € [a, b]
u(z,d) = 0, x € [a,b] u(z,d) = 0, x € [a, b]

Potential advantages of the proposed method are that being explicit and based on a discrete eigenfunc-
tion method, the properties of the exact theoretical solution are preserved by the numerical approximation
allowing that with just a few nodes the approximation is very good together with a low computational
cost.

This paper is organized as follow. Section 2 deals with the discretization of Eq. (1) and the study of the
consistency of the constructed numerical scheme. In section 3 we construct numerical solutions considering
cases I and II by means of a discrete separation of variables method. The similarity of the first two
homogeneous boundary conditions allows to use the same discrete Sturm-Liouville problem in both cases
whose eigenfunctions are determined throughout the eigenpairs of an algebraic eigenvalue problem. Cases
IIT and IV are treated in section 4 because both problems have the same last two homogeneous boundary
conditions and the underlying discrete Sturm-Liouville problem. In these cases the eigenfunctions are
analytically determined. Section 5 includes a constructive numerical algorithm of the original problem.
We also include an illustrative numerical example. Section 6 summarizes the main conclusions of the
paper.

2 Discretization and consistency

Let us begin this section by subdividing the plane domain [a,b] X [c, d] into a rectangular mesh of equal
rectangles of sides Az = h, Ay = k. Let N and M be natural numbers and let a be positive real number

such that
h— b—a d—c

k
, a:E. (7)



Then a typical mesh point (z;,y;) verifies

r,=a+1ith, 0<i<N+1,
yy=c+jk, 0<j<M+1.

Let us denote u(z;,y;), r(z:), p(z:), ¢(z:), f1(y;), fo(z:), 91(y;) and ga(z;), by U(4, ), v(i), p(i), q(3),
f1(9), f2(i), g1(4) and ga(i) respectively.

We approximate the derivatives of elliptic Eq. (1) by the following finite differences of second-order

Ui, j+1) = 2U(, )+ Ui, j— 1
Uyy (T4, Y5) & ( ) Igz ) ( )’ (8)

O I LUIC(a ) Rt G {8 R o

obtaining the explicit difference scheme

r(d) [U(,7+1)=2U(i,5) + U(i,j — 1)]

+a? [p()U (i +1,5) — (p(i) + p(i — 1) + h*q(d)) UGG, 5) + p(i = YU (i — 1,5)] =0
1<i<N, 1<j<M

f— f— 9

(10)

where the parameter « was defined in (7).

Now we are going to study the consistency of constructed scheme (10) with Eq. (1), see [18], that
is, guarantee that an exact solution of (1) is a good approximation of the numerical scheme (10) as the
step-sizes h and k are sufficiently small. Under hypotheses given by (6), let us introduce the operators

Alu] = r(i)uyy (2i,y5) + [p(2i)ua (23, 95)]e — q(@i)ulzi, y;) , (11)

kQ

p@)[U(+1,5) UGG —pli = 1) [UG4) U@ —1,5)]
h2

¥ ~ (U (i.4).
(12)

Let ¢(x,y) be a twice differentiable solution of Eq. (1) and let us denote ®(i,j) = ¢(z;,y;). The explicit
scheme (10) is consistent with Eq. (1) if

lim (Alg] — Anld]) = 0. (13)

h—0,k—0

By (12) and considering the Taylor expansion of ¢(,-) about the point (z;,y;) it follows that
) . 1 N .
Analo] = (i) (y,(0.3) + O02) 4 5 {000) (F0200.0) + @0ali.9) + O02))

30 = 1) (30200.9) - a0+ O0)) | -~ a2(i.). (10
Note that by (11) one gets

= T(Z)‘I)yy(laj) —|—p'(z)(1)x(z7]) +p(l)q):cac(za]) - q(z)fl)(z,]) (15)



Taking into account the Taylor expansion of p(x) about z; one gets
p(i—1) = p(i) — hp' (i) + O(h?), (16)
and from (15)—(16) it follows that
7T(Z‘)(I)yy(i7j) - p(z)@mz(la]) 7p/(i)q)z(iaj) + §p/(z)®xm(la3)
+q(i)®(i,j) + O(h? + k?)
= D))+ O +82)

(17)

From (17) one gets (13) and thus the scheme (10) is consistent with Eq. (1), being the truncation
error of order O(h + k?).

3 Closed form numerical solution: Cases I-11

Let us begin with the construction of the numerical solution for case I.

Solution for Case I.
The separation of discrete variables ¢ and j allows to obtain solutions of the explicit scheme (10) of
the form

U'(i,j) = H(i) GG), 1<i<N, 1<j<M, (18)

where H and G are discrete functions to be determined. Substituting (18) into (10) one gets

r(i) [G(j+1) = 2G(j) + G(j — 1) H(3)
+a® [p())H (i + 1) — (p(i) + p(i — 1) + h?q(i)) H(i) + p(i — 1) H (i — 1)] G(j) = 0. (19)

By adding to both sides of (19) the term o Ar(i) H (i) G(j) being A a real number, it follows that

(i) [G(j+1) = (&®X+2)G(j) + G(j — 1)] H(3)
+a? [p(z)H(z +1) = (p(i) + p(i — 1) + h2q(i) = A r(d)) H(i) + p(i — 1)H (i — 1)] G(j) = 0. (20)

Note that (20) holds true if

—p()H(i+ 1)+ (p(i) + p(i — 1) + h?q(i)) H(i) —p(i — H(i — 1) = Ar(i))H(i), 1<i< N,

(21)
and
G(i+1)—(®A+2) G(j)+ G(i—-1)=0, 1<j<M. (22)
Under hypothesis (18), the boundary conditions from this case can be transformed in
u'(0,5) =0 H(0)G(j) =0, 0<j<M+1, (23)
UN(N +1,j) =0 H(N+1)G(j) =0, 0<j<M+1, (24)
U'(i,0) = fo(0); H(1)G(0) = fo(i), 0<i<N+1, (25)
Ui, M +1) = 0; H(i)G(M+1)=0, 0<i<N+1. (26)
Note by using (18), the boundary conditions (23)-(24) for U’ (i, j) is granted if
H(0)=0, (27)
H(N+1)=0. (28)



Discrete Eq. (21) together with boundary conditions (27) (28) define a discrete Sturm-Liouville

problem having N eigenpairs (A, {H, (i) : 1 <i < N})n 1 where the eigenfunctions {H,(- )}n 1
are taken orthonormal with respect to the weight function (i), see [19, Chapter 11]. The eigenpairs
of the Sturm-Liouville (21), (23)—(24) satisfy the matrix eigenvalue problem

AH, =\, RH,, (29)

where A is the N x N tridiagonal and symmetric matrix

s(1)  —p(1) 0 0

-p(1)  s(2)  —p(2) :
a-| o 7 (30)

0

s(N—-1) —p(N-1)
0 0 -p(N-1)  s(N)
with

() = pli) + pli — 1) + B2q(i), 1<i<N, (31)

and R is the N x N diagonal matrix
R = diag(r(1),r(2),...,7(N)). (32)

Taking into account that by definition, the elliptic Eq. (1) verifies

sig(p(z)) = sig(r(z)), = €la,b], (33)

and imposing
p(i) >0, r()>0, 0<i<N+1, (34)
q(i) >0, 0<i<N+1, (35)

we show that real symmetric matrix A defined by (30) is positive definite, i.e. the quadratic form
defined by A verifies

XTAX >0, VX eR" non zero. (36)
In fact, developing the expression of (36) and taking into account (34)-(35), we obtain
XTAX = [p(1) +p(0) + h?q(1)] X*(1) + [p(N) + p(N — 1) + h*q(N)] X*(N)
N-1
+ > [p(6) + p(€ — 1) + h?q(¢ —QZp X(0+1)
=2
N N1
= p(O)X*(1) +p(N)X*(N) + Y Bq()X3(0) + Y p(¢ — X (¢—1)]*> 0. (37)
=1 =1
Then one gets that
Av>0, Vn=1,...,N, (38)

being {)\n}nNzl the eigenvalues of matrix eigenvalue problem (29).

Note that by (32) and (34) matrix R is invertible, and from (29) the eigenpairs (A, Hn(~))ﬁ[=1 can
be obtained as the eigenpairs of the following algebraic eigenvalue problem

R YAH, =\, H,, 1<n<N. (39)



By Amir-Moez inequality, see [20, p. 246], the eigenvalues {/\n}fj:l of R™1A are all positive. In the
practise, the eigenpairs of (39) can be computed, for example, using the MATLAB software .

Once the N eigenvalues {A,} of (39) have been determined we are going to solve the N problems
obtained from (22), (25)-(26):

Gu(G+1) = (@A +2) Gu(j) + Gn(j—1) =0, 1<j< M, (40)
1\771
H,(i)Gpo(M+1)=0, j=M+1. (42)

Given a fixed value n, the characteristic equation associated to (40) is

zn = (PA +2) 2, +1=0, (43)
which has two simple real roots
X, +2+1/(a2h, +2) -4 a2 X, +2— /(a2 +2)° —4
Z1n = 9 , 22n = 9 (44)

because of the discriminant of (44) takes the value A = (042)\" + 2)2 —4 > 0 since A, > 0. Using
the Cardano—Vieta relationship, m; - my = ¢/a, for a second-order equations az? + bx + ¢ = 0 being
my and ma two simple reals roots, we obtain z; ,, - 22, = 1 or equivalently

1 1

n=— n=—"-. 45
22, o or z, P (45)
Furthermore, it is easy prove
Z1,n > 13 Z22.n > Oa (46)
then from (45)-(46) one gets
0< Zon < 1. (47)

As Eq. (40) is linear in G,, its general solution, given a fixed value n, 1 <n < N, is
Gu(j)=ch -2, +d -2, 1<j<M, (48)

being ¢, and dl real constants to be determined. From linearity, by superposition of the N solutions
of (10) of the form (18) yields

N N
U'(i,5) = > Un(inj) = Y Ha(i) Gu(j), 1<i<N, 1<j<M. (49)
n=1 n=1
In order to determine the constants ¢! and df in (48) we impose the boundary conditions (41) and
(42). Using (49), the boundary condition (26) for U’ (4, j) is granted if
G,(M+1)=0, 1<n<N. (50)
Taking 7 = M + 1 in (48), and using (50) and property (45) one gets

0=Gn(M+1)=cl 2" +dl 2

2,n

2 M+1 2 M+1

1, 1,

T— ( ) _ () _ ol vz (51)
22.n l/ZLn ,




In view of (51), expression (48) can be rewritten in the form

Substituting (52) in (49) one gets
N .
=2 Hali) (An—#3424,)  1<i<N 1<j<M. (53)

Finally, in order to determine constants ¢/, in (53), we use the boundary condition (25) for j = 0
obtaining from (53)

N
foi) = UM (i,0) = > Hy(i) Gu(0) = Y Hp(i) cf (1-2702) . (54)

Constants ¢/, 1 <n < N, can be determined from (54) premultiplying in both sides by (i) Hy(3),
1<?¢<N; addlng the obtained result from ¢ = 1 up to ¢ = N; and using the orthonormality of
. . AN

eigenfunctions {Hy (i)}, _; with respect to the weight function r(i). Hence one gets

N N N
DO H() L) = e (hz?%”)(Zr(z‘)Hm)Hn(i))

From (55), constants ¢/, 1 <n < N, take the form

C£= 2M+2 Z f2(0), 1<n<N. (56)

Zln

Then we have constructed a closed form numerical solution of (1) with the boundary conditions of
type I, given by (39), (44), (53) and (56).

Solution for Case II.

For the sake of brevity in the presentation and from the similarity of the first two boundary conditions
of cases I and II, and taking into account the developments made in case I, we seek solutions of the
form

Ui, ) i) GEL (5 1<i<N, 1<j<M, (57)

an

being {Hn()}nN:1 the orthonormal eigenfunctions computed for the problem (39) as in case I, because

we have in this case the same boundary conditions on the left and right sides: u(a,y) = u(b,y) = 0.

Furthermore, functions GZ!(j) are the same type as in case I:
GIl(jy=cll . 20 4 dll. 2] 1<n<N

n 2,m =1t = ’

(58)

being C,{LI and dl I real constants to be determined, and z1,n and 2z, the roots computed in case
I given by (44). In order to determinate the constants ¢! and d%!, we need to use the boundary

n

conditions u(z, ¢) = 0 and u(x,d) = g2(z), which by (57) take the form

0="U"3,0) = ZH ) GIT(0), 0<i<N+1, (59)
N

g2(i) = U™(i, M +1) = Y Hyn(i) GI'(M +1), 0<i<N+1. (60)
n=1



Note that under condition

G0y =0, 1<n<N, (61)
U!L(4, §) satisfies UL (4,0) = 0. Taking j = 0 in (58) and using (61) one gets
0=G0) = ¢ +d; dif = —cll. (62)

Substituting (62) in (58) we obtain
GGy =cil (d,-4,), 1<i<M, (63)

and using (63) in (57) one gets
Ull(i,j) = ZH (z{’n—zg’n) 1<i<N, 1<j<M,. (64)

Finally, in order to determine constants ¢! in (64), we use the boundary condition (60) for j = M +1
which by (63) is transformed in

N
=D Hali) e (a7 =220 - (65)
Operating as in previous case I (see (55)), constants ¢! take the form
= ST v Z g2(0), 1<n<N. (66)

Zln Z2n o=1

Thus we have constructed a closed form numerical solution of (1) with the boundary conditions of
type 11, given by (39), (44), (64) and (66).

Solution for Cases I and II.
By the linearity of Eq. (1) and the superposition principle, the constructed closed form numerical
solution for both cases I-II is

U (Z j) +UII Z j ZH |:C’£L (Z{ n Z%]g—i_Q 22 n) +c'rIlI (Z{,n - Z%,n):| ’ (67)
I1<i<N, 1<j<M,

being {Hn()}nN:1 the orthonormal eigenfunctions of problem (39) and the real constants z1 ,,, 22,
¢l and cIf defined by (44), (56) and (66), respectively.

Closed form numerical solution: Cases III-IV

Solution for Case III.
By separation of discrete variables ¢ and j, now let us seek solutions of the explicit scheme (10) of
the form

U"(i,7) = H"(3) G'™(4), 1<i<N, 1<j;<M. (68)
Under hypothesis (68) the boundary conditions of this case can be transformed in
U™(0,5) = HM(5)G™(0) = f1(4) 0<j<M+1, (69)
UM(N +1,j) = HM(j)G™(N +1) =0, 0<j<M+1, (70)
U™(i,0) = H"(0)G™ (i) = 0, 0<i<N+1, (71)
Ui, M+1)=H"(M+1)G"() =0, 0<i<N+1. (72)



By imposing to U"'(4, j), given by (68), that satisfies (10) and by adding to both sides of (10) the
term a2 Ar(i) H"(j) G (i) where A is a real number to be determined and the real number o was
defined in (7), one gets

r(i) [H"(+1) = (@A +2)H"(j) + H"(j - 1)} G (i)
+a? [p0)G" (i +1) = (p(i) +p(i = 1) + h2q(i) = A r()) G™(0) + pli = DG (i = 1)] H"(j) = 0.
(73)
Note that (73) holds true if
HY(j+1) = (@A +2) H"(j) + H"(j~1)=0, 1<j<M, (74)
and

PG (i+1) = (p(i) + p(i = 1) + 2g(6) = A r(D)) G™(5) +p(i~ )G (i=1) =0, 1<i<N.

(75)

By using (68), the boundary conditions (71)-(72) for U™ (4, j) are granted if
H"(0) =0, (76)
H"(M+1)=0. (77)

Discrete Eq. (74) together with boundary conditions (76)—(77) define a discrete Sturm-Liouville
< M
problem having M eigenpairs ()\m, {H'(§):1<j<M }) to be determined and which satisfies

the algebraic eigenvalue problem:

?AHHI = A HI (78)
where the real number a was defined in (7) and A is the M x M symmetric tridiagonal matrix with
its constant entries:

-2 1 0 0
1 -2 1
i=| 0 (79)
0
: o=2 1
0O - -~ 0 1 =2
1 -
We show now that the symmetric matrix — A is negative definite, i.e.
@
— (XTAX) <0, VX e€RM non zero. (80)
@

In fact, developing the expression (80) and taking into account that the parameter « is positive, we
obtain

1 ~ 1 M-1 M— 1
— (XTAX) = = (—2X2(1) —2X%(M) -2 ) X*(¢ X(0+1))
(=2 =1

+X2(1) + X2(M) +2 Z X2(£)>

1 M-—-1
= —0(2<X2( )+ X2(M) + e+1)]> <0. (81)

(=1



Thus, from (81) one gets that
Am <0, Vvm=1,...,M, (82)
being A the eigenvalues of algebraic eigenvalue problem (78). This previous study, about the sign of

eigenvalues of problem (78), is necessary in order to determine what kind of solutions can be obtained
for Eq. (74). Thus, given a fixed value m, we consider the characteristic equation associated to (74):

22 (a25\m+2) i +1=0, (83)
whose discriminant takes the value
R P
A= ma2< 4“ +1> (84)
From (82) and under condition
9 4
(0% <m, szl,...,M, (85)

one gets A > 0. Condition (85) is satisfied taking o« = k/h small enough, so that
2 a PPN a
OK<A77 )\maxzmax{)\l,)\g,...,)\M} . (86)
‘)\maxl

By (84), Eq. (83) has two conjugate complex roots:

Ama? Ao 02 \ .
él,m =1+ 204 +i41— (1 + a = |21,m| eXP(i am) = exp(iem)a (87)

with

0<bOp<m, cos(Bm)=1+ . i=4/(-1). (89)
Note that from (87)-(88) we obtain
(21,m) =co8 (jOm) +isin(j0m) .  (S2,m)? = cos (jbp) —isin(jb,), 1<j<M. (90)
In view of (90), the general solutions of Eq. (74) can be written in the form

HYY(5) = Cr (31.m)” + Din (32.m ) = Cin €08 (j 0m) + Dy sin (5 0,) (91)
1<j<M, Cp,DyeR.
In order to determine the real constants C,,, D,, and the angles 6,,,, we use the boundary conditions

(76)-(77). Thus, substituting the boundary condition (76) in (91) for j = 0 we obtain C,, = 0 and
from (91) one gets the expression

Hyl(j) = D osin (j0n), 1<j <M. (92)

Substituting the boundary condition (77) in (92) for j = M + 1 and avoiding non trivial solutions
one gets 0 = D,, sin ((M + 1) 6,,), or equivalently

o
= =1....M.
0,, (M 1) m, m ey (93)

10



Taking D,, = 1, Vm, by (92)-(93) we have determined the M eigenfunctions of Sturm-Liouville
problem (74), (76)-(77) given by

Hfjj(j):sin(}\zrrl7r>, 1<j<M, m=1,...,M, (94)

which are orthogonal (with respect to the weight constant function 1). Furthermore, by (82), (89)
and (93) the M eigenvalues of Sturm-Liouville problem (74), (76)-(77) take the negative values

“ 2 m
= — 5 —1 =1,...,M.
Am o <005<M+17r> ) , m ey (95)

Note that in view of (95), the condition (86) for the parameter «a always is verified. From linearity,
by superposition of the M solutions of (10) of the form (68) it yields

M .
III III III III : ] m 11/ -
u™(i, j) g U (i, 9) E H(j) Gol(i) = E SIH<M+17T> GoI(1), (96)

m=1 m=1

1<i<N, 1<j<M.

The M obtained eigenvalues {Xm}, given by (95), generate the following M problems obtained from

(75), (69)-(70):

p()G i+ 1) = (p(0) + pli = 1) + Wa(i) = Aur () Go(0) +p(i = DGR = 1) =0, 1<i< N,

(97)
M
> HR(G)Gl(0) = f1(j), i=0, (98)
7]7\/’;71
SOHNGGHN+1)=0, i=N+1.
m=1 (99)

The boundary condition (98) can be transformed in the following boundary condition by using:
expression (96), the orthogonality of the eigenfunctions {H}(-)} given by (94), and the argument
described in case I (see (55)):

If the eigenfunctions { H,'(j)} are taken orthonormal, then the boundary conditions (100) are rewrit-
ten in the form

M
G(0)=> Hy0)fi(0) =dm, 1<m<M. (101)
o=1

On the other hand, using (96), the boundary condition (99) for U" (4, ) is granted if
GU(N+1)=0. (102)

Taking into account hypothesis (34), we can rewrite the discrete variable coefficient linear second-
order Eq. (97) as follow:

I ; a1 m(l) 11/ ao (Z) 11/ .
G 1) = ——= G - -1 1<i<N, 1<m<M 1
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with the notation

ap(i) :==p(i—1) )
a1,m (i) := —p(i) = p(i = 1) = h*q(i) + A 7(i) ¢ (104)
az (i) == p(i)

where a1 ,,(-) denotes that the coefficient a; varies for each m, 1 < m < M. Thus, we are going to
resolve the M boundary problems (103)-(104) with the transformed boundary conditions (101)-(102).
Taking the following variable changes

Lig(i—1) 1= G™(i — 1), Lom(i—1):=G"(i), (105)

the M linear second-order boundary problems (103)-(104), (101)-(102) can be rewritten as the M
linear first-order systems

Ly (i) = Lo (i — 1)

‘ ar,m(i) . ao (1) . 1<m<M (106)
Lom(i))=——"7% Lop(i—1)— =~ Lyt —1 ’ ’
2, (Z) az(’t) 2, (Z ) a2(2) 1, (Z )
with the boundary conditions
Lym(0) = am , (107)
Lim(N+1)=0, (108)

being a,, defined by (101). The system (106) can be rewritten in a matrix form, for each m, as
follow

L) = Au(i) L(i—1), 1<i<N, 1<m<M, (109)
denoting by fm() the 2 x 1 vectors
Ty = | Lol o < (110)
L2,m(')
and A, () the 2 x 2 matrices
) 0 1
Ap()=1] al) am() |, 1<m<M, (111)
asz(") as(-)

see [19, Chapter 1]. Note that, under condition (34), the matrix A,,(-), defined by (111), satisfies
for each m:

A (v) is an invertible matrix, 1<m < M, (112)
because of (0 (o1
. ao (i p(i — _ .
det (A,,(2)) = = = - 0, Vi, 0<i<N+1. 113
() = Sy = o (1)

For the sake of convenience, problem (109) with boundary condition (108), is solved by backward
recurrence from ¢ = N up to ¢ = 1. For this goal, we consider the following equivalent expression to
(109) which is obtained from (109) and (112):

L)) = A +1) Dn(i+1), 1<i<N, (114)
being
) Cam() a2()
AL = ao(-) ao() | - (115)
1 0



By (114) for ¢ = N up to i = 1, we obtain

Lon(N) = A=Y (N+1) Ln(N+1),

Ln(N-1) = 4, (N) Ln(N) = A, (N) A, (N +1) TN +1) = [[ 4.0 TN +1).
N-+1 =

Ln(N=2) = A (N=1) Zn(N=1) = [] 430 Tn(N+1),
éﬂf

Ln(N=3) = A, (N=2) Lu(N=2) = [] 4:'(0) (N +1),
(=N-—2

N N+
Ln(1) = AZ1(2 H AN Tn(N+1),

that is, the solution of Eq. (114), for each m, 1 <m < M, takes the form

N1 NH
0

=[] 4.' @) La(N+1) = [] 4.0 {LM(NH)], 1<i<N, (116)

=i+l L=+l

where w = Lo ,,,(N+1) is a free component. Our task is to choose this free component properly to
generate a solution of problem (106)—(108). Let us take w =1 and

N+1

= II 4.'« [] 0<i<N. (117)

{=i+1

Note that by construction its first component [1,0] ?m(z) satisfies (108). Following the shooting
method ideas, and taking into account that from (112) one gets

T = Y (0) £ 0, (118)
and provided that [1, 0]7m # 0, then
Ll,m(i):%—[l,()]?m(i), 0<i<N+1, (119)

satisfies (107)—(109), for each m, 1 < m < M. Finally, undoing the variable change L; ,(7) := G (i)
and by (96) we have constructed a solution for the case III:

Ui, j) = ZH“‘ ) Lim(i), 1<i<N, 1<j<M, (120)
where { H'(-)}M_, are the orthonormal eigenfunctions obtained from the eigenfunctions { H™(-)}M_,

given by (94), and {L1 ,,,(-)}}_, are obtained from (117)-(119).

Solution for Case IV.

From the similarity of the boundary conditions of cases IIT and IV on up and down sides: u(z,c) =
u(z,d) = 0, and taking into account the developments made in case III, we seek solutions of the
form

m

Uuv(i,j) = ZH‘“ ) G (i 1<i<N, 1<j<M, (121)

13



. M
being the eigenfunctions {H,‘,‘L‘()} those obtained from orthonormalizing the eigenfunctions
m=1

{H“%)}%:l of case IIT given by (94) and computed for the problem (74), (76) and (77). Fur-

m
thermore, as in case III, the functions Gjy (i) are the solutions of the following M boundary value

problems:

GN(i+1) = —“;’”Zg) G (i) — ZOZ; GN(i—1), 1<i<N, 1<m<M, (122)
a¥0) = o0, (123)
M _ ~
Gh(N+1) = Z H} (0)g1(0) := by, (124)
o=1

where the constants ag (), a1,m,(¢) and az(i) where defined in (104).

In a similar way as in case III (see from (105)-(111)), we consider the discrete variable changes
Tipm(i—1):=G(i—1), Ton,(i—1):=G, ), (125)

Let us denote by ?m() the 2 x 1 vectors
? Tl M()
m(:) = ’ , 1<m<M, 126
() [ T2,m(') :| m ( )

then from (122)-(124) we obtain the following M linear first-order systems in a matrix form with
the boundary conditions

Tol)) = Anl)) Tu(i—1), 1<i<N, 1<m<M, (127)
T1m(0) = 0, (128)
Ty (N+1) = by, (129)

where the matrices A, (-) and the vectors by, were defined in (111) and (124), respectively.

For the sake of convenience, problem (127) with boundary condition (128), is solved by forward
recurrence from ¢ =1 up to i = N:

Tuli) = An(i) Tonli=1) = A (i) A (i—1) T (i—2)
= An() A (i—1) Ap(i—2) Tom(i—3)

= Am(i) A‘m(i_l) A‘m(z_Q) o A‘m(i_(i_Q)) Am(i_(i_l)) ?m(o)

i—1

= [[An(i-0) 0 ,  1<i<N+1. (130)

T5.,(0)
=0
For the free component Ts ,,,(0) in (130), let us take the value 15 ,,(0) = 1 and
= o
V(i) =[] An(i - 0) [(1)] 1<i<N+1. (131)
=0

%
Note that by construction its first component [1,0] Y,, (i) satisfies (128). Following the shooting
method ideas, and taking into account that from (112) one gets

T 1 (0) £0, (132)

14



and provided that [1, O]—f)>m # 0, then

b —
T1,m(i)zw[1 L0Y 1 () 0<i<N+1, (133)

satisfies (127)—(129), for each m, 1 < m < M. Finally, undoing the variable change T3 ,,, (%) := G} (7)
and by (96) we have constructed a solution for the case IV:

Uv(i,j) = ZH‘” Tym(i), 1<i<N, 1<j<M, (134)

where {T1 () }M_, are obtained from (131)-(133).

Solution for Cases III and IV.
By the linearity of Eq. (1) and the superposition principle, the constructed closed form numerical
solution for both cases III-IV is

7”

U™ (4, §) + UY(i, ) Z HY() (Lym(i) + Tim(i), 1<i<N, 1<j<M, (135)

- M
being the eigenfunctions {H}#()} those obtained from orthonormalizing the eigenfunctions
m=1

{H},ﬁ‘(-)}%[:l given by (94), and {Ll,n:(-)}%:l and {Tl’m(~)}%:1 the expressions which are obtained
from (117)-(119) and (131)-(133), respectively.

5 Constructive numerical algorithm and validation

By sections 3 and 4 (see (67) and (135)), the linearity of Eq. (1) and the superposition principle, we have
constructed a closed form numerical solution for the elliptic problem (1)-(6):

N
UG, J) = D Hali) [eh (2, =202 2, ) + el (2, - 4,)]

ZH“I (Lim(i) + Tim(i), 1<i<N, 1<j<M, (136)

m=1

which elements were defined in sections 3 and 4.

5.1 Constructive algorithm
Step 1. Discretization computation.

. Choose the number of internal mesh points N and M for both axis x and y, and compute their

respective step-sizes h = Nfl and k = Mjrl
. Generate the mesh points z; = a +ih and y; = c+ jkfor 1 < i < Nand 1 < i < M,
respectively.

. Compute v = £, r(i), p(i) and g(i) for 0 <i < N.
Step 2. Computation of the solution for the boundary conditions of cases I-II.
. Compute the eigenpairs ()\n,Hn(i))f:[:l for 1 < i < N of the algebraic eigenvalue problem
(39).
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. Orthonormalize the computed eigenfunctions {H,(-)}.

N

. Compute the two simple real roots z1 ,, and zs ,,, for each computed eigenvalue {\, },—1,

(44).

. Compute the functions involved in boundary conditions f2(i) and g2(¢) for 0 <i < N + 1.

11
n

. Compute the solution U (4, j) + Ul (i,5) for 1 <i< N, 1< j < M, using (67).

using

. Compute the coefficients ¢, and ¢Z!, for each n, 1 <n < N, using (56) and (66), respectively.

Step 3. Computation of the solution for the boundary conditions of cases ITI-IV.

. M
. Compute the eigenpairs ()\m,H}flI(j)> for 1 <j < M, using (94)-(95).

. Orthonormalize the computed eigenfunctions { HY'(-)}, denoting them as { H2(-)}.
. Compute the functions involved in boundary conditions f;(j) and g1(j) for 0 <j < M + 1.
. Compute the coefficients @y, and by,, for 1 < m < M, using (101) and (124), respectively.

. Compute the values ag(i) and as(i) for 1 < ¢ < N using (104). Compute, for each m, with
1 <m < M, the values a1, (?) for 1 <i < N using (104).

. Compute, for each m, 1 < m < M, the values L1 ,,(¢) for 0 < ¢ < N using (117)-(119).

. Compute, for each m, 1 < m < M, the values T; ,,, (%) for 1 <4 < N + 1 using (131)-(133).

. Compute the solution U™ (4, j) + UV (4,4) for 1 <i< N, 1<j< M, using (135).
Step 4. Compute the numerical solution U(%, j) of the elliptic problem (1)-(6) by adding the com-
puted solutions in steps 2-3: U(i,5) = U'(4,5) + U™ (4, 5) + U™(i,5) + UY(4,5), for 1 <i < N and
1 < j < M using (136). Compute U(4,j) for i = 0,4 =N+ 1, j =0 and j = M + 1 using the
functions involved in boundary conditions.

Taking into account [21] and the previous algorithm, it is easy to show that the computational com-
plexity of the closed form numerical solution (136) is O(N®+ M?), being N and M the number of internal
mesh points on axis x and y, respectively.

5.2 Numerical example

Consider the elliptic problem

uyy(x,y)+[(1—|—x)u£(x,y)]m—(3+x)u(m,y) = Oa 0<$<1, O<y<1
u(a,y) = exp(y), ye[0,1],
u(by) = exp(l+y), yel01], , (137)
u(w,e) = expla),  zef01],
u(z,d) = exp(l+z), z€]0,1],
satisfying hypotheses given by (6). The exact solution of this problem is
u(z,t) = exp (z +y), 0<z<1l, 0<y<lI. (138)

In figure 1 we can see that the numerical solution U(%, j) given by expression (136) reproduces very well
the behavior of the exact solution u(z;,y;) given by (138), taking only M = 3 internal mesh points on axis
y. For this simulation, the absolute error in each mesh point (z,j) is shown in figure 2. Furthermore, as
M < N the computational complexity (see section 5.1) is O(N?3) which is related to the task of computing
the eigenpairs (A, Hn(z))f:;l of Sturm-Liouville problem (39) in cases I-II.

In order to quantify the order of the errors made respect to the exact solution (138), we consider the
maximum absolute error over all mesh points, that is:

[Elloo = max (u(zi,y;) — UG, 4)) ,  1<i<N, 1<j<M.
Y
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In table 1 we can see that the numerical results improve when the step-size h decreases (fixed step-size
k), that is, when the number of internal mesh points N increases (fixed M), taking just a few internal
mesh points M, such as M = 3. This fact checks the consistency of explicit difference scheme (10). Note
that due to the truncation error is of order O(h + k?) we have refined in axis x. Furthermore, in order
to obtain better approximations, it is only necessary to consider a few mesh points N and M because of
the discrete Sturm-Liouville problems, which arise in cases I-II and in cases III-IV, retain the qualitative
properties of the analytic (exact) solution (138).

u(x.y)

PRr N ®w A O N ®
u(i.j)

Fe v w0 o N ®

Figure 1: Comparison of the exact solution u(z;,y;) (on the left) vs the numerical solution U(%, j) (on the
right) obtained using (136), for the internal mesh points N = 99 and M = 3.

N M h=3% k=475 IE]

3 3 0.25 0.25 1.4374 x 1072
9 3 0.1 0.25 5.8715 x 1073
19 3  0.05 0.25 2.6553 x 1073
39 3  0.025 0.25 9.8568 x 104
99 3 0.01 0.25 3.4458 x 105

Table 1: The maximum absolute error for several values of N and M.

6 Concluding remarks

This article provides an important innovation: the construction of a numerical solution in closed form,
given by (136), for variable coefficient linear second-order elliptic problems of the type (1)-(6). A summary
of the calculation process of the numerical solution (136) is detailed in section 5.1. The technique used
is based on discretizing the elliptic equation (1) by an explicit finite difference and applying a discrete
separation of variables method to the resulting explicit scheme which has O(h+ k?) local truncation error.
Due to the accuracy of the constructed scheme (10) is O(h) for variable x and O(k?) for variable y, more
refinement in variable x than in y is required in order to obtain better approximations. The numerical
results illustrate this fact. Furthermore, the underlying discrete Sturm-Liouville problems, in cases I-11
and cases III-IV for the boundary conditions, preserve the qualitative properties of the analytic (exact)
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Absolut error

YN
/// x

Figure 2: Graph of the absolute error:
M = 3.

w(zs,y;) — U(4, )|, in each mesh point (z;,y;) for N = 99 and

solution. Thus, it is only necessary to take a few internal mesh points N and M for having good results, as
it is shown in the numerical example. Comparing with results of [7] the local truncation error is of the same
order in variable x and higher accurate in variable y. Because of qualitative properties of the numerical
solution (136) with just a few nodes the quality of the approximation is better, saving computational cost.
The numerical technique developed can be extended to non-homogeneous elliptic problems.
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