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Abstract

We develop and analyse a new spectral-Galerkin method for the numerical solution of linear, second
order differential equations with homogeneous Neumann boundary conditions. The basis functions for
this method are the eigenfunctions of the Laplace operator subject to these boundary conditions. Due
to this property this method has a number of beneficial features, including an O(N?) condition number
and the availability of an optimal, diagonal preconditioner. This method offers a uniform convergence
rate of O(N~%), however we show that by the inclusion of an additional 2M basis functions, this figure
can be increased to (’)(NfZM*S) for any positive integer M.

Introduction

Univariate modified Fourier series are eigenseries of the Laplace operator equipped with homogeneous Neu-
mann boundary conditions. These were introduced in [8] as an alternative to Fourier series for the approx-
imation of non-periodic functions. Due to the boundary conditions the modified Fourier coefficients of a
function decay faster than their Fourier counterparts, meaning more rapid, in fact, uniform convergence.

Also introduced in [8] were quadrature routines to evaluate such coefficients numerically, thus circumvent-
ing the need for the Fast Fourier Transform (FFT). The methods proposed offer a number of benefits over
this conventional approach, not least being that the coefficients can be calculated one-by-one, and any N
coefficients may be calculated in O (V) operations without the restriction that N need be a highly composite
integer or fixed in advance.

Since these functions may be viewed as eigenfunctions of a regular Sturm—Liouville problem, the conver-
gence of the modified Fourier series of a given function is only algebraic in the truncation parameter. Standard
expansions in Jacobi polynomials converge spectrally (under the assumption of smoothness). However, the
modified Fourier basis offers at least one significant advantage in higher dimensions. The coefficients lie on
a hyperbolic cross [6, 19] and, due to the adaptive method for their evaluation, this means that modified
Fourier expansions are amenable to sparse approximation methods. The result is that, rather than needing
O (N d) coefficients, where d is the dimension, expansions only need to comprise O (N (log N )d_l) terms
without unduly affecting the convergence rate. Moreover, there is a simple tool to accelerate the conver-
gence rate of the expansion, namely the polynomial subtraction process, [16]. This has been extended to the
multivariate setting in [6].

One obvious application of modified Fourier series is in the spectral-Galerkin approximation of differential
equations. Due to the nature of the basis functions, these series are best suited to second order problems
with Neumann boundary conditions:

0
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In this paper we shall present the theory of such approximations for the domain Q = [—1,1].



In this setting the so-called modified Fourier—Galerkin method will not generally outperform standard
spectral-Galerkin schemes based on Jacobi polynomials. However, there are various situations where this
method can be expected to offer advantages, which we now describe.

As alluded to, the modified Fourier method only comprises O (N (log N )d’l) terms for d > 2. These
terms can be found in O (N 2) operations, independent of d, [1]. On the other hand, standard spectral
approximations involve O (N d) terms which can be found in at best O (N d“) or O (N dlog N ) operations,
[3]. Thus, despite offering a typically slower convergence rate, the modified Fourier approach has a much
reduced complexity.

Furthermore, unlike the univariate case, the solution u to L[u] = f with Q = [~1,1]¢ and d > 2 is only
guaranteed HZ-regularity, even if the inhomogeneous term f is smooth, [5]. For such problems, standard
spectral schemes offer only algebraic convergence. In this setting the modified Fourier method will also be
competitive.

The implementation of the modified Fourier method for Q = [~1,1]¢, d > 2, has been studied in [1].
Several numerical examples are presented. These compare this method to standard polynomial schemes,
highlighting the aforementioned features.

Unfortunately, when the solution u to such a problem is smooth, polynomial spectral methods will yield
better approximations (for sufficiently large N). As mentioned, there is a tool to accelerate the convergence
rate of modified Fourier expansions. In this paper we demonstrate how to successfully incorporate it into
spectral approximations for univariate boundary value problems. The aim of future study is to do the same
for spectral approximations in the d-variate cube, and by doing so create a new method that is competitive
for a larger class of problems.

The modified Fourier approach possesses one other significant advantage. The Laplace-Neumann eigen-
functions are known explicitly on the equilateral triangle, [14]. For this reason, they form a suitable basis
for the spectral approximation of boundary value problems on such domains. This approach may possess
significant advantages over standard spectral schemes in terms of its relative simplicity and warrants future
investigation.

The outline of the remainder of this paper is as follows. In Section 1 we introduce the basic properties of
modified Fourier expansions, including convergence and numerical evaluation of the coefficients. The modified
Fourier method is developed and analysed in Section 2. We provide estimates for the rate of convergence,
devise an optimal preconditioner and introduce an iterative scheme for the discretization equations. In
Section 3 we apply this method to variable coefficient problems. A device for accelerating convergence is
introduced and analysed in Section 4. Finally, in Section 5 we consider how to deal with other boundary
conditions.

Notation: We write (-,-) for the standard L?(—1,1) inner product and || - || for the induced norm. We
shall denote the H?, ¢ > 0, and uniform norms by || - ||, and || - ||c respectively. N shall be a truncation
parameter.

1 DModified Fourier series in the unit interval

1.1 Definition, basic properties and convergence
The modified Fourier basis introduced in [8] is
{cosnmz : n>0}U {sin(n — I)mz : n>1}. (1.1)

This is precisely the set of eigenfunctions of the univariate Laplace operator on [—1,1] with homogeneous
Neumann boundary conditions. From elementary spectral theory we deduce:

Lemma 1. The modified Fourier functions form an orthonormal basis of L*(—1,1).
If f € L?(—1,1) we define its truncated modified Fourier series by

1 N
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where cg)] = 1, 1 =1 otherwise, ¢l ]( ) = cosnrx, o (z) = sin(n — §)7mz and

k/f

To simplify notation we set (bél] = 0. Fy is the orthogonal projection from L?(—1,1) onto the space
Sy =span{¢l! :i=0,1, n=0,....N}
In particular, we have:

Corollary 1. Suppose that f € L*(—1,1). Then Fy|[f] is the best approzimation to f from Sy in the L>
norm, || f — Fn[f]l = 0 as N — oo and

1 oo
AP =D AP, (1.2)

=0 n=0

Proof. Since Fy is the orthogonal projection, for ¢ € Sy we have

If = ¢ll* = If = Fn LA + 1FN ] = 617 > 1f = FnFIIP,

so that Fx[f] is the best approximation. Using Lemma 1 we obtain convergence. To deduce the identity
(1.2), we first note that this formula holds for Fy[f] € Sy by orthogonality. L? convergence of Fx[f] to f
now gives the result. O

The key difference between the Fourier and modified Fourier bases is summed up in the following theorem:

Theorem 1. Suppose that f € H'(—1,1). Then Fy|[f] is the best approzvimation to f from Sy in the H*
norm, ||f — Fn[flll1 = 0 as N — oo and

1 oo
IA1F =D e+ ufhI fIP,
i=0 n=0
where ML] = n2n? and ,um =(n
functions.

%)2772 are the eigenfunctions corresponding to the modified Fourier basis
Proof. One integration by parts gives

_ (1)

ot

f[z] ’l/J[l 1) )

where wlf] is a Laplace—Dirichlet eigenfunction
() = cos(n — Dma, 77/17[11}(%) =sinnmz, n>1,

=l [i]

and gy is the coefficient of a function g corresponding to . Differentiating Fn[f] and using this formula,
we obtain
1 N . LN g 4
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so that (Fn[f])’ is the N*! truncated Laplace Dirichlet series of f’. The set of Laplace-Dirichlet eigen-
functions is an orthonormal basis of L?(—1,1), so an equivalent version of Corollary 1 holds. This gives the
result. O

The modified Fourier basis is dense in H*(—1, 1), not merely L?(—1,1). From this we immediately deduce
uniform convergence of Fn[f] to f:



Theorem 2. Suppose that f € H(—1,1). Then ||f — Fn|loo — 0 as N — oo.

Proof. This follows immediately from Theorem 1 and Sobolev’s inequality

lgllse < +/5llglllgll, Vg€ H'(—1,1). O

Note that pointwise convergence in (—1,1) of the modified Fourier expansion was originally proved in [§]
and uniform convergence in [13]. Theorem 2 presents an alternative approach.

Theorem 1 cannot be extended to other Sobolev spaces unless particular derivative conditions are enforced
(the analogue of the periodic Sobolev spaces H*(T) for Fourier series). To see why this is the case we consider
the asymptotic expansion of the coefficients:

Lemma 2. Suppose that f € H?*(—1,1), k > 1. Then, forn>1 andi=0,1,
k—

fll = (- Z G pggeroyy C1 / O @)elia) da,

— yrtt (u%])k _1

where All[g] = g(1) + (=1)"*'g(=1). Suppose further that f+D(£1) = 0 for r = 0,....,k — 1. Then
51 < ATl 1 additionally § € FH(-1,1) or § € H2(-1,1) then |F81] < ()4 ks
(

or |f,[f]| <c u[ )R fllakse respectively, where ¢ = 2\/54— 1.

Proof. The expansion is derived by repeated integration by parts. The bounds follow immediately from this
expansion, using Sobolev’s inequality where necessary. O

Evidently, the analogue of periodicity for modified Fourier series are the Neumann conditions
(k1) =0, r=0,1,2,..

We shall not consider such functions. However, it will be of much use in the sequel to assess the case where
the first k£ such conditions are satisfied. We now do this:

Theorem 3. Suppose thatu € H***t1(—1,1) obeys the first k derivative conditions, in other words u(>s+1 (+1) =
0,s=0,...,k—1. Then, forr =0,...,2k+1, Fn[u] is the best approzimation to u from Sy in the H" norm,

lu — Fn[u]lls — 0 and we have
lull? = ZZC[Z Z a2, (1.3)

=0 n=0 7=0

Proof. This is essentially the same as the proof of Lemma 1. If r is even then (Fy[u])(") is the trun-
cated modified Fourier series of u("), otherwise it is the truncated Laplace-Dirichlet series. Thus we obtain
convergence. (1.3) follows in the same manner as before. O

In the sequel we will use a simple version of Bernstein’s inequality, which now follows immediately:
Corollary 2. Suppose that ¢ € Sy. Then, forr=0,1,2,...

6l < (V + 1) 7"l
Proof. We use (1.3). Noting that >-7_,(x [Z])J <1+ uw)r < (N +1)?7% for n < N gives the result. O
In a similar manner to Theorem 2 we may assert uniform convergence of the first 2k derivatives of Fn[u]:
Theorem 4. Suppose that u is as in Theorem 3. Then ||(Fn[u])™) —u oo — 0 as N — oo forr =0, ..., 2k.

Proof. From Theorem 3 we have ||lu — Fx[u]|2k+1 — 0 as N — oo. For r =0, ..., 2k, we have

1™ — (Fuu)) e < \/gllu(’”’ — (Fn[u) N fu™) = (Fnful) P < \/gllu — Fn[ulllze+1,

which follows from the inequalities |Ju|| < ||Ju|l; < ... < ||u|l2k+1- O



1.2 Rate of convergence

To provide estimates for the rate of convergence in various norms we shall adopt two approaches. The first
uses the characterization of the H™ norm given in Theorems 1 and 3. It is a standard tool of Fourier analysis:

Theorem 5. Suppose that u is as in Theorem 3. Then
lu — Fnlullls < (N7)*~"|ull,, $=0,...,2k+1, r=s,..2k+1.

Proof. From Theorem 3 we have

HU_]:N ”2 Z ZZ [z] ,& |2 N7T 2(s— T)ZZ [4] Z [Z]

=0 n>N j=0 i=0 n=0 j=r—s
1 [e%s) r
< (NmCm0 3N el (Al = (No)*e ),
i=0n=0 ;=0
which gives the result. O

These estimates are not optimal for a function v € H?**2(—1,1). The reason being that there is no
characterization of ||u|2x42 in terms of modified Fourier coefficients of u, since u(**) does not obey any
derivative conditions. To deduce rates of convergence in this case we use the bounds derived in Lemma 2:

Theorem 6. Suppose that uw € H***2(—1,1) obeys the first k derivative conditions. Then

3
llu — Fnlu]lls < cS(NW)kz]“ 2||ullokr2, $=0,..,2k+1,

1
where cs = ¢ (2S+1(4k +3— 28)77_1) > and c is the constant of Lemma 2.

Proof. From Lemma 2 we have

1
Ju— Fulull2 < 3737 (14 al) @l < 277 P ul3e,y 3 (nm)? i,

i=0 n>N n>N
Since anN n~t~1 < tN~*t for t > 0 we obtain the result. O
In the same manner we obtain a uniform error estimate:
Theorem 7. Suppose that uw € H***t2(—1,1) obeys the first k derivative conditions. Then
[ — (Fnu)) oo < 2¢(r — ) " (N7)* " Juflpgr, s=0,...2k, r=s+1,..2k+1,
where ¢ is the constant of Lemma 2.

Proof. Due to Theorems 2 and 4 and the bound in Lemma 2 we have

[ — (Fiu)® <Z S 1l (@) P loo < 2eflullrgr S (nm)* T < 2e(r — 8)r (N ful o,

=0 n>N n>N

which gives the result. O

It turns out that, under some additional smoothness assumptions, the convergence rate of Fy[u] to u is
faster by one power of N inside the interval. This result is due to S. Olver:

Theorem 8 (S. Olver, [13]). Suppose that u € C?*+2(—1,1), u**2) has bounded variation and u obeys the
first k derivative conditions. Then the error

u(z) — Fylul(z) = O (N72k72) ,
uniformly for x in compact subsets of (—1,1).

For the purposes of spectral methods, this result is somewhat superfluous since the Galerkin approxi-
mation does not usually offer a faster convergence rate inside the interval. In this case, the estimates in
Theorem 7 are better suited.



1.3 Evaluation of modified Fourier coefficients

The standard means to evaluate Fourier coefficients to high accuracy is the Fast Fourier Transform (FFT).
Indeed it is possible to do the same for modified Fourier series. However, recent developments in computa-
tional techniques for highly oscillatory integrals [7, 12] have been used effectively to evaluate such coefficients,
[8, 10]. This approach possesses a number of advantages. Whereas the FFT requires O(N log N) operations
to evaluate the first N Fourier coefficients, the number of operations for the methods proposed is O(N).
Such techniques are also fully adaptive: unlike the FFT, N does not need to be a highly composite integer,
or to be fixed in advance.

The technique described in [8] is as follows. Suppose that —1 = ¢; < ¢a < ... < ¢, = 1 are given
quadrature nodes with multiplicities m1,...,m, and ¢ is a polynomial such that

q(2r)(ck) = f(zrﬂ)(ck), r=0,..mr—1, k=1,2....,0.

Then, if p(z) = f(0) + fow q(z")dz’, we approximate the modified Fourier coefficients by

1
7~ / p(e)dl(z) da, (1.4)

which may be calculated explicitly. The asymptotic error in doing so is O(n~2°"2) where s = min{my, m, },
and, since the modified Fourier coefficients decay like O(n=2), the relative error is O(n~2%). Note that this
convergence rate does not depend on the interpolation at the interior nodes, which acts to lower the error
constant.

Unfortunately such a technique may not be used to calculate f(go] and does not generate the required
accuracy for small n. However these integrals may be evaluated by standard quadrature instead. Further
details are given in [8, 10].

For the rest of this paper we shall assume that the error in calculating the modified Fourier coefficients
of a function f is insignificant in comparison to the error in the numerical methods considered, and thus is
of little concern in any corresponding estimates.

2 The modified Fourier—Galerkin method

The main concern of this paper is the numerical approximation of the univariate, second order boundary
value problem
‘C[u] = —Ugy + aUz +bu = f, ’LLI(:EI) =0,

by modified Fourier series. For the moment we shall assume that a and b are constant (later we shall address
the variable coefficient case). In weak form, if T': H'(—1,1) x H*(—1,1) — R is the bilinear form

T(u,v) = (s, vs) + altg,v) + b(u,v), Yu,v € H'(-1,1),
then we may rewrite this problem as
find we H'(-1,1): T(u,v) = (f,v), Yoe& H (-1,1).

Initially we shall assume that the operator T is continuous and coercive. In other words the exist positive
constants v and w such that

|T(u,v)| < 7”“’”1”1}“17 T(u7u) 2 w”uH%v Vu,v € Hl(_L 1)'

It is readily verified by Young’s inequality, [11],
1
zy < 4—9&2 +ey?, Vo,y eR,e>0,
€
that T is continuous and coercive provided b — iaQ > 0. Indeed, under this assumption,

T(u,w) = |lug|* + aug, u) + bllull® > (1 = &)|Jue|* + (b = fza®)[[ull® > wllull7,

for some appropriately chosen w > 0.



2.1 GGalerkin’s equations

We seek an approximation uy € Sy to u of the form

1 N
=3 lallol (), (21)

=0 m=0

with unknown coefficients a%], which satisfies Galerkin’s equations (L[un], @) = (f,¢), V¢ € Sy. Setting

¢ = (b%] fori = 0,1 and n =4, ..., N, after recalling that the modified Fourier basis functions are orthonormal
eigenfunctions of the Laplace operator, we obtain

(b‘i’ﬂm l]+azz []] m ¢[Z]) f#]a i:0717 n:i""’N'

j=0m=0

Since quLO l'is even and quLl Vs odd, we have

<(¢£33>’,¢£?>={ fon j=1—i m=1...N,

0 otherwise,

where i
1 —3
S :/ (@5~ (@)l (@) do = 2(~1)" " = 0,1, nym =0, N,
’ -1 b — by
Hence Galerkin’s equations are

2

b+ pthall +a> a7l = fI1 i=01, n=i ., N. (2.2)

m=1

If & = (al%,al)T is the vector with entries a¥ and f = (f19 fINT is the vector of modified Fourier
coefficients of the function f then this may be written in matrix form as Aga = f, where

DO 4500
Ag = ( a5l pll ) (2.3)

Here 61 is the (N 41 — i) x (N + i) matrix with entries cﬁm and DU are diagonal matrices with entries

b+ M[rf], 1 = 0,1. The diagonal part of Ag corresponds to the restriction of the operator Ly = —0,, + b,

where 1 is the identity operator, to Sy . The off-diagonal part corresponds to the advection operator afl,
where £ = 9,. For future use we define

plol 0 &l
MG:< 0 D[1]>’ NG:(5[1] 0 )a (2.4)

which are the matrices of these actions. Note that Aq = Mg + aNg.

2.2 Numerical results

In Figure 1 we give numerical results for the modified Fourier—Galerkin method applied to the problem
U () + Up (1) + 2u(z) = 233, —1 <2 <1, wuy(£l)=0. (2.5)

In this and subsequent examples the modified Fourier coefficients of f are evaluated exactly by direct com-
putation. For the moment Galerkin’s equations are solved using the ‘LinearSolve’ routine in Mathematica.
However, in the sequel we develop a specific algorithm to solve these equations.

Figure 1(a) displays the scaled error N3Ey, where

Ey =max {|u(-1+ %) —un(-1+ %), j=0,...2N}.
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Figure 1: Error in the modified Fourier-Galerkin method applied to (2.5). (a): scaled error N*Ey for N = 1, ..., 100,
(b): scaled pointwise error N*|u(3) — un (%) (top), N?|u(1) — un(1)| (bottom), (c): scaled H' error N3 lu —un||1-

Since this value remains bounded, it indicates that the uniform error |[u—uy |00 is O (N _3). Thus we observe
the same convergence rate for uy in the uniform and H' (see Figure 1(c)) norms as for approximation via
Fnlu] (note that uy # Fnlu] except when a = 0). However, as shown in Figure 1(b), the pointwise
convergence rate for the Galerkin method inside the interval is also O (N *3), unlike for direct function
approximation, for which this value is O (N ’4).

In the next section we prove that these observations hold in general.

2.3 Analysis of convergence

Under the assumption of coercivity, existence and uniqueness of uy are guaranteed by the Lax—Milgram
Theorem, [15]. We now consider the question of convergence in various norms.

Lemma 3. Suppose that u € H"(—1,1), r =1,2,3,4. Then we have the estimates
_ C _5
lu =yl < ZND Tl 7 =123, Ju—uyly < SND s, =4,

where ¢y is the constant of Theorem 6.

Proof. From Céa’s Lemma, [15], we immediately obtain
lu—unfi <X inf flu— o]
7w ¢ESN

By Theorem 1 this infimum is precisely |ju — Fy[u]||1. Theorems 5 and 6 now give the result. O

Note that these estimates are the same as those for spectral-Galerkin methods based on Chebyshev or
Legendre polynomials for w € H"(—1,1) where r = 1,2, 3, [3]. When u has higher smoothness such methods
offer a superior convergence rate.

These estimates also agree with the numerical results of the previous section. We may derive a bound
for the uniform error as follows:

Theorem 9. Suppose that u € H'(—1,1). Then we have the estimate
lu = unlloe < (1+10Jalw™) lu = F[u]]| -
Proof. We have
T(un,¢) = (f,¢) =T(u,¢) = T(Fn[u],¢) + T(u— Fn(ul, ¢), Vo€ Sn.
If we define ey = uy — Fn[u], then
T(en,¢) =T(u— Fnlu],p), Vo€ Sn.
However, since ¢ € Sy is an eigenfunction of the Laplace operator, we have

T(eN’d)) :a(ul_ (fN[uD/ad)% VQZ)ESN



Setting ¢ = ey, applying the coercivity condition on the left hand side and integrating the right hand side
by parts gives

wllen|? < a(u’ — (Fylul) en) = a(u — Fylul)(Den(1) — (u — Fy[u])(~L)en(~1)] — a(u — Fn[u], €}y).
We now use Sobolev’s inequality to give
wllen |t < 4lalefu — Fnlulllsllenllr,

so that |lex|]1 < 4|ajcw™|u — Fn(u]||- Using the triangle inequality and Sobolev’s inequality once more,
we obtain

lu = unllos < llenlloo + [lu = Fnlulllee < cllenlls + llu = Fululllo < (4lalc*w™ +1) lu = Fxlulllo,

2 _ 5

Since ¢* = 3 we obtain the result. O

Corollary 3. Suppose that u € H™"*(—1,1) for r = 1,2,3. Then

lu—unlloo < crlluflraN77 7 =1,2,3,
where ¢, = 2cr~1(1 + 10|a|lw™1)r.
Proof. This follows immediately from Theorems 7 and 9. O

The modified Fourier—Galerkin method is sufficiently simple to allow the coercivity condition b— %aQ >0
to be circumvented. We now show that existence, uniqueness and convergence (in particular the same rate of
convergence) are maintained under the weaker assumption b > 0 irrespective of the value of a. We commence
with the following lemma;:

Lemma 4. Suppose that we consider the operator L with Neumann boundary conditions and b > 0. Then
(Llul, Llu]) > wlul3,  (Llul, £[v]) < Allull2llv]lz, Vv € H*(=1,1), (2.6)
for positive constants v and w.
Proof. For any € > 0 we have
L[] 1* = [fuwe|* + (a® + 20) lug |* 4+ 0||ul|® — 2ab(uq, u) > uge|* + (a® +2b — €b) [[uz || +b(b — ¢~ a?)[Ju]?,
Since b > 0 we may set € = 1 + b~ 'a? to get
IL[u]ll* > min{1,b,6%(b + a*) "' Hull3,

which gives the second inequality. The first inequality follows from the observation || L]u]|| < max{1, |a|,b}||u||2
for u € H2(—1,1).

Theorem 10. Suppose thatb >0, u € H*(—1,1) and N > |a|7r_1w_%. Then the modified Fourier—Galerkin
approzimation exists and is unique. Furthermore we have the error estimate

[l — un|l2 §0’¢161}st lu—¢ll2, (2.7)

where ¢ =1+ (1 — a?w H(N7)~2) " 1yw™ .

Proof. We defer proof of existence and uniqueness until Section 2.4. We now prove the estimate (2.7). Since
u € H?(—1,1) the modified Fourier—Galerkin approximation satisfies

(Llun], ¢) = (f,¢) = (L[u],$), V¢ € Sn. (2.8)
Suppose that ¢ € Sy. Using (2.6), we have

(17N [Llun = SlII1P + I£[un — 6] = Fn[Llun = d]]]1%) -

1 1
s = 6113 < 1 €fuw — > = —



However, for ¢ € Sy, L[¢] — Fn[L[d]] = a (¢ — Fn[¢']). Furthermore, due to Theorem 5,

16’ — Fnld]|I? < (N7)~2||¢ |12 < (N7)~2||¢)|2.

Thus
(1= a®w ' (Nm)7?) [lun = gll3 < w ™ |IFn[Llun — ][I
Now, by Corollary 1 and (2.8),

Enlchuy — )l =305l (clu —¢l.0)" Sy (Ll =9l 0l (Llu—9].l).
=0 n=0 =0 n=0
By the Cauchy—Schwarz inequality, Parseval’s Theorem and the continuity condition (2.6) we obtain
(1 - a®w™ (Nm) ™) [lun — ¢l3 < w™HILlun — GllIILIu — o]l < v lun — dllz]lu — ¢ll2-
To derive the estimate (2.7) we use the triangle inequality |Juy — u|2 < |luxy — @|l2 + [|¢ — ul|2. O

Using (2.7) we may show that there is no deterioration of the H! and uniform error estimates under this
weaker assumption:

Lemma 5. For b >0 and N > |a|y? (mw)~" we have
lu = unlly < ¢"lu—Fnlulls,
where ¢! =1+ (w — |a|yz (N7) 1) a|yz.
Proof. In the standard manner, we obtain
(Llen], Fn[Llen]]) = au’ — (Fn[u]), Fn[Llen]]).
For the left hand side, simple inequalities yield
(Llen], Llen]) = (Llen], Llen] = Fx[Llen]]) = wllen |3 — a(Llen], ey — Fnlen])
> wllenlls = laby? llewlallely = Fxlenlll > (@ = laly* (V)" len 3
For the right hand side, we have
a(u’ — (Fn[u))', FlLlen]) < laly? [[u = Fulullillenll2,
which gives [len|ls < (w — |aly2 (N7)~1) " aly2 |lu — Fn[u]||1, thus completing the proof. O

This shows that an estimate similar to that of Céa’s Lemma is valid under this weaker assumption. We
may also reproduce the results of Theorem 9 concerning the uniform convergence rate:

Lemma 6. For b >0 and N > max{|a|r w2, |a|y? (nw) "'} we have the estimate

1
|t — unlloo < c”z Z [l (2.9)

=0 n>N
for some constant ¢” dependent on a and b only.

Proof. Since u satisfies homogeneous Neumann boundary conditions, (Fy(u])' converges uniformly to u'.
Hence we may write

where e E Sy satisfies



]

Now suppose that vy, is the solution to the boundary value problem

L) = (g, @iy (+1) =0.
Using the previous Lemma, Sobolev’s Inequality and Parseval’s Theorem, we obtain
lef oo < lopllloo + ) = v floo < cllolhr-

It therefore suffices to show that va] l1 is uniformly bounded for all ¢ and n. To do this we consider the
solution of the boundary value problem

Lv](z) = e™®,  vy(£1) = 0.
The solution may be expressed as

v(z) =

where A enforce the boundary conditions. By direction computation Ay (w) = O (ufl). Furthermore, the
solutions v+ are bounded independently of w. Hence ||v||x < clw|*~!, k& > 1, which gives the result. O

1

meiwm + A+(OJ)U+ (1‘) + A_ (W)’U_ ($)7

Evidently, using the coefficient bounds of Lemma 2, we obtain the same estimate for the uniform error as in
Theorem 9.

2.4 Eigenanalysis of the method

The eigenvalue ratio of Ag and the L? condition number

)\max (ALAc)

#Ae) =\ N (A A)

(2.10)

mln

are of interest since they determine the impact of round-off errors in the solution of the linear system, [3].
It is well-known that these quantities are O(N?) for the Fourier spectral method for second order linear
operators, whereas they are generally O(N*) for Chebyshev or Legendre spectral-Galerkin methods for non-
periodic problems (in fact, the methods of Shen, [17, 18], possess O(N?) condition numbers, however this is
not true in general.). For the modified Fourier—Galerkin method we shall show that the condition number
and eigenvalue ratio are both O(N?), as in the Fourier case.

Lemma 7. Suppose that the operator L is coercive. Then the eigenvalue ratio of the modified Fourier method
is O(N?), and each eigenvalue has positive real part bounded below by w, the coercivity constant.

Proof. Let A be an eigenvalue of the method with corresponding eigenfunction w € Sy. Then
(L[u], ¢) = Mu, ¢), V¢ € Sn.

Setting ¢ = u gives A||u||?> = (L[u],u). The lower bound follows directly from the coercivity condition. To
derive an upper bound we use the continuity condition and Bernstein’s inequality. O

We now move on to the condition number x(Ag):
Lemma 8. Suppose that \ is an eigenvalue of Al Ag with associated eigenfunction u € Sy. Then
(FnIL[]], FNIL[V]]) = AMu,v), Vv €& Sn.

Proof. Let {¢,} be an orthonormal system. Then Ag has entries (Ag)nm = (Llom], ¢n). If @ is the
eigenvector with coefficients (u, ¢y,), then

Mu, ¢n) = ((AsAc)a) ZZ [Dn], 1) (LIS, ox)

= (C[%],Z(E[U],m)m) = (Fn[Llpnl], Fn(Llul]) -

k

The linearity of £ and the fact that u is real-valued give the result. O
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Corollary 4. The mazximal eigenvalue of AEAG is O(N*) for large N.

Proof. We have \||u|? = || Fx[L[u]]]|? < ||L[u]||* by Parseval’s theorem. However, (tzs, tz) = (Ug, Ugs) = 0
since u is real-valued and obeys homogeneous Neumann boundary conditions, and so

IL[u]|1? = lJuws * + (a® + 20) Jug ||* + 0 [Jul|* — 2ab(uq, u) < [Jugs||* + 2(a® + b)[Jug|* + 267 |Ju]|*.
The second derivative term gives the largest contribution, and Bernstein’s inequality yields the result. [

Corollary 5. The minimal eigenvalue of ALAg is bounded below independently of N provided b > 0 and
N > |alr w2,

Proof. We have
IFNILLI? = L[] = 1£]u] = FNILM? = IL[u]ll® = a®[lu’ = (Fa[u])']]*.
Consequently, we obtain the bound
1N Ll = I£[u]]* — a*(N7) 2 ||uga||* = (w — a®(N7)72) [Jull3,
as required. O

By simple arguments, this bound for the minimal eigenvalue of AgAG is also lower bound for the minimal
eigenvalue of Ag. We conclude:

Corollary 6. Galerkin’s equations have a unique solution for b > 0 irrespective of a, provided N >

la|m='w™ 2. Furthermore, the eigenvalue ratio and condition number of the matriz Ag are O(N?).

This also completes the proof of existence and uniqueness of the modified Fourier—Galerkin approximation
. 1
under the weaker assumption b > 0 and N > |a|m~'w™2 (see Theorem 10).

2.5 Optimal preconditioning of Galerkin’s equations
The modified Fourier-Galerkin matrix admits an optimal, right preconditioner, namely the matrix Mg 1

Theorem 11. The right preconditioner Mal is optimal for the eigenvalue ratio, i.e. the eigenvalue ratio
of the preconditioned matriz AgMél is O (1), for all N provided the operator is coercive. Moreover, if
N > |a\7r_1w_%, under the weaker assumption b > 0 it is optimal for both the condition number and
eigenvalue ratio.

Proof. We commence with the eigenvalue ratio in the coercive case. Suppose that AgMg 14 = A\&. Then,
setting & = Mgy we obtain Aqgy = AMgg. If & corresponds to u € Sy, then ¢ corresponds to v € Sy, where
u = Lo[v] (note that Lo[v] € Sy for v € Sy). In particular, we have

(E[’U], U) =A (ﬁo[v]’ U) )
and using the continuity and coercivity conditions we obtain

0% w
>\>
min{b,1} =  ~ max{b,1} >

0,

which gives the result.
Now consider the L? condition number. If X is an eigenvalue of (AgMg 1)TA(;M(; ! with eigenvector &
corresponding u € Sy then

MgtALAGMG! E = \i.

Setting = Mgy as before we obtain



which is equivalent to

(Fn[LL]l FNL[V]]) = A (Lo[v], Lo[v]) -

Now, for N > |a|m~'w~2 and b > 0 we have the inequalities
Wl < IFNILRIIP < v oli3,
for some positive constants w”, v”. Furthermore, it is easy to deduce that

W vllz < ILo[v]lI* < 4" [lvll3

for suitable positive " and w”’. Hence A is O (1). As before, this result also gives bounds for the maximal
and minimal eigenvalues of AgM¢ ! which completes the proof. O

Evidently the preconditioner Mg ! is diagonal, so it is simple and cheap to apply.

2.6 Iterative solution of Galerkin’s equations

The linear systems arising in modified Fourier—Galerkin discretizations can be solved efficiently using the
most basic of iterative procedures. This is based on the decomposition Aq = Mg + aNg, with matrices Mg
and Ng defined in (2.4).

The iterative procedure to solve Aga = f is
MgaFt' = —aNga® + f, (2.11)

which converges for all choices of @° and f if and only if the spectral radius p(aMg'Ng) < 1, [4]. For
modified Fourier series this is indeed the case:

Lemma 9. The spectral radius p(aMg' Ng) is bounded above by /a?/(4b).

Proof. Suppose that A is an eigenvalue of a Mg ! Ng with corresponding normalized eigenfunction u. Then

a(tg, @) = Mbu — gy, ), Vo € Sn.

Thus
[ a?

bt [luglf? =V 4b’

(ua, u)
+ [lual?

R
where the last inequality follows by noting that the function g(y) = y(c+y?)~!, ¢ > 0, has a unique maximum
in [0,00) at y = y/c and takes value (2,/c)~! there. O

We see that, provided the operator £ is coercive, the iteration (2.11) converges. Further the bound
derived is independent of N, meaning that the number of iterations required to reduce the error ||a* — al| to
below a prescribed tolerance is also independent of N. Thus, since Mg is diagonal, the operational cost of
the scheme is determined by the number of operations required to evaluate Nga*; in other words O(N?).

We may reduce this figure to O(N log N) by using a version of the FFT to evaluate the matrix-vector
multiplications. We include this mainly for interest. Because of the hyperbolic cross, the FFT cannot
be easily used for modified Fourier approximations in the d-variate cube. However, it turns out that the
operational cost of direct evaluation remains O (N?) for all d, [1].

Galerkin’s equations arising from Chebyshev polynomials can be solved at best in O(N log N) operations
using the FFT. For methods based on Legendre polynomials this quantity is O(N?). Hence this method is
no more expensive than other techniques for d = 1. For d > 2 it becomes increasingly cheaper, [1].

The iterative scheme presented is unsuitable when the operator £ is not coercive, however in that case
an alternative approach based on pre-multiplication by Ag can be used.
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Figure 2: Error in the modified Fourier—Galerkin method applied to the problem with parameters a(z) = z, b(z) =
e” " and exact solution (3.2). (a): scaled error N®Ey for N = 1,...,100, (b): scaled pointwise error N*|u(3) —un(3)]

(top), N3|u(1) — un(1)| (bottom), (c): scaled H' error N3 |lw — unls.

3 Variable coefficient problems

We may apply the modified Fourier-Galerkin method to problems where a = a(z) and b = b(x) are given
functions of sufficient smoothness. Note that in this case the operator L is coercive provided

1
Lmin (b))~ 7 max (a(@)} >0, (3.1)

To formulate Galerkin’s equations we need to evaluate the integrals

MH

1
/ b(z)uy (z)ol () dz =

-1

Zc[” [”/ b(x)pl (2)gl] (z) dw, i=0,1, n=i,..,N,

j=0m
1 _ 1 N
[ et @) do = DI Ezﬂ/ (@)o (@), (2) dw, i=0,1, n=i,..,N.
—1 i= —0
Fori,j=0,1,n=14,....,N and m = j,..., N we consider
1
Bl =il [ sl @elie) ar, ol =l [ aiienoble) do
-1
After simple manipulations we obtain:
[0,0] ch 710] p10] [0 1 chi (1] 7]
Bn,’m = 7 (bn+m + bn—m) ) B = 5 (bn+m + bm—n)
[(1,0] Cg 7[1] 7] [1 1] cle] [0]
Bn,;n = 7 (bn+m + bnfm) ) B = 5 (b - b7L+7rL 1)
chm (1] 1) chn (m—3)7 (0] [0]
Cr[bo,zr(r)z] = T (dner +a Vm n) ) 07[107;71”9 = % (dern + dmfn) ;
[1,0] chimn - [0] - [0] [1,1] chl (m— 4w 1] V[1]
On,zm = T (an—m - n—i—m) ’ Cn,;n = f (an+m 1 +a ) ’

where d%] is the Laplace—Dirichlet coefficient of the function a. If we define the matrices

pll Blo.ol  pglo.] clo.ol  o,1]
Da = ( o Dl )’ B = < BlLol gl )7 Cao = ( OOl o] ) ,
where DU is the diagonal matrix with entries m[f], then the discretization matrix is Aq = Dg + Bg + Ca.

In Figure 2 we consider the modified Fourier-Galerkin approximation to the problem with parameters
a(z) = z, b(x) = e™*, exact solution
1 3sin3d ,

u(x):cos3x—§x+ 5 25

—1<z<1, (3.2)
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and f given accordingly.

In the coercive case the estimates of Section 2.3 regarding the convergence rate can easily be extended
to variable coefficient problems. Hence we obtain a uniform error estimate of O (N _3) for example, which
confirms the numerical results of Figure 2. The estimates in the case where £ satisfies

L[]l = wlull3, Yue H*(-1,1),

can also be extended. Unfortunately, it is not immediately obvious whether this presents a more or less
restrictive condition than the variable coefficient coercivity condition (3.1). Under this assumption, however,
we also deduce the same O (N 2) estimate for the condition number.

Efficient solution of Galerkin’s equations can be achieved in O (N?) (or O (Nlog N) using the FFT)
operations as follows. If we define the parameter by = max, b(x) and decompose the matrix Ag = Mg + N,
where Mg corresponds to the action of the operator —92 + bgz on Sy and Ng corresponds to (b—bg)e+ ad,,
then the resulting iteration scheme based on this splitting converges.

At each stage we need to evaluate matrix-vector products involving Ng. This is equivalent to finding the
first N modified Fourier coefficients of products and derivatives of modified Fourier sums. This can be done
in O (N log N) operations using the FFT.

4 Accelerating Convergence

The method presented does not possess spectral accuracy. In this section we develop and analyse a technique
that exhibits more rapid convergence.

The question of convergence acceleration for modified Fourier series has been addressed in [6]. The
approach uses a familiar device of Fourier series, namely polynomial subtraction, [16], which is the following.
If f is decomposed as (f — p) + p, where p interpolates the first k& odd derivatives of f at the endpoints,
then we form the modified Fourier series Fn[f — p] and approximate f by Fnx[f — p] + p. Since f — p obeys
the first k derivative conditions, the faster convergence of this approximation is guaranteed by the results of
Section 1.2.

The method we now present is based on this device.

4.1 A method with increased convergence

We commence with the following observation. If a solution u to L[u] = f with the boundary conditions
u/(£1) = 0 also satisfies u € H*M+4(—1,1) and u(***1)(£1) = 0 for k = 1,..., M then the H' and uniform
errors in the modified Fourier—Galerkin approximation are O(N —3-2M ) and O(N~372M) yespectively. This
follows immediately from the Céa’s Lemma and Theorems 6, 7 and 9.

Suppose now that u does not have this property. In the trivial case a = 0 these derivatives are known
explicitly: we merely differentiate the relation L{u] = f to obtain

k
u(2k+1)(i1) _ _ Z bjf(z(k—j)—l)(il),
j=0

In this case we interpolate these values with a polynomial p and apply the modified Fourier—Galerkin method
to the ‘smoothed’ problem L[v] = g, where v =u —p and g = f — L[p)].

Unfortunately, in the general case, these boundary values are not known explicitly. However the equation
L[u] = f gives a two-term recurrence relation for the values u(*) (£1) in terms of f and its derivatives:

—uRHD (£1) 4 au@FFD (£1) + a0 (£1) = FCO(£1), k=0,1,...
This yields a relation between u(2**+1)(£1), k = 1,2, ..., and u(%1). For k = 1 we have
W (1) = abu(£1) — [af(£1) + F/(+1)],
and in general

u(2k+1)(i1) = cpu(£l) — Fr(£1), k=1,2,..., (4.1)

15



where ¢, is a constant depending on a and b and F}, is a function of f and its first 2k — 1 derivatives.
To design a new method we now seek to enforce a finite number of these conditions. We proceed as
follows. Suppose that p is a function that obeys the boundary conditions. Letting u = v + p, we have

L]+ Llp) = f. (4.2)
and we augment this system with the constraints
VR =0, k=1, M, & cu(El) -~ pP(ED) = F(£1), k=1..M.  (43)

Seeking an approximation vy € Sy to v that satisfies Galerkin’s equations for the auxiliary problem (4.2),
we introduce 2M unknowns bg, ..., bopr—1 and let

2M—1

= Z b.pr (), (4.4)
r=0

where p,., 7 = 0,...,2M — 1, are known functions that satisfy the boundary conditions. Our approximation
un to w is of the form

2M—1

un(z) = p(z) +on (@ Z brpy( +ZZ allgld (x (4.5)

n=0 i=0
and satisfies (4.2)-(4.3) approximately:
(E[UN]7¢>:(f7¢)a V(ZSGSN?
cpun (£1) — ulF(£1) = Fp(&1), k=1,.., M. (4.6)

This is a linear system for the coefficients by, a[,f] which may be expressed in matrix form as

- - 40 0]
AG E[po] [,[ng,l] a[l] f[l]
aC  Qilpo] .. Qilpam-1] bo = A [, (4.7)
e QJ\;tPo] Qu [2.9'2.M—1] : .
barni—1 fm

where E/[p\,,] is the vector of modified Fourier coefficients of L[p,], C is the 2 x (2N + 1) matrix

o~

and Q[pr], fr € R? are the vectors

_( ar)=p"0) _( E()
Qk[pr] = ( Ckpr(*]-) 7p£2k+1)(71) ) fk - < Fk:(_l) )

N[0 | =

~1 1 .. (DN 1 -1 .. (=1N#!
~1 1 .. (D% -1 1 .. (=N >

One viewpoint of this method is that it forces the modified Fourier coefficients of the residual L[uy] — f to
decay at an increased rate. However the higher boundary values u(2*1) (£1) are written in terms of u(=£1)
to stop the system becoming ill-conditioned for large N. In fact, from the matrix form (4.7), we see that
the n'® element in the additional rows or columns is O(1) (provided the functions p, are chosen sensibly).
Hence we would expect, and it turns out to be the case, that the eigenvalue ratio would remain O(N?). If
we did not write u(2**1)(£1) in this manner then the n'" entry in the 2k additional row would be O(n?*),
leading to very poor conditioning.

Figure 3 gives numerical results for this method with M = 0,1,2,3,4 applied to the problem (2.5),
where M = 0 refers to the original Galerkin method. As we observe, the uniform error in this example is
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Figure 3: Error in the method (4.6) applied to the problem (2.5). (a): Scaled error N***3Ey for M = 0,1,2,3,4
from bottom to top. (b) Log error log, (u(z) — uio(z)), —1 <z <1, for M =0,1,2,3,4 from top to bottom.

o (N —2M *3). As before, these correspond to the known results from function approximation with modified
Fourier series and polynomial subtraction. Figure 3(b) gives a comparison for the log error log, (u(x)—u10(x))
for M =0,1,2,3,4. Using M = 4 and N = 10 we are able to obtain numerical precision.

Note that in these examples we use the additional basis functions

1 1
pr(x) = - 't r=0,1,..,2M.

4.2 Analysis of the method

For the remainder of this paper we use the notation ¢ for a positive constant, independent of the parameters
unless specified otherwise. In this section we analyse this method. To this end we rewrite (4.6) as

find uy € Xy : (E[UNL¢) = (f, ¢), V¢ € SN, (48)
where Zx = span{po, ..., paar—1} + Sy and
Xy ={veZy:cu(El) — o@D (£1) = Fp(£1), k=1,.., M}. (4.9)

It is tempting to consider the method as a type of Petrov—Galerkin method, [3, 15], and use standard results
therein. Unfortunately this is not the case (X is not a linear space). Nonetheless, under the assumption of
coercivity of the operator £, we have:

Lemma 10. Suppose that pg,...,pap—1 are chosen so that ||p.||4 is bounded independently of N for all r
and so that the interpolation problem

2M—1
find by Y bpPH(EL) =0p s, k=1,..,M,
r=0

has a unique solution for all 6, + € R. Then, provided N is sufficiently large, there is a unique solution uy

to (4.8).

Proof. We shall show that the minimal eigenvalue of the discretization matrix is bounded away from zero

for sufficiently large N. If A is the minimal eigenvalue with eigenfunction uy € X which has coefficients

agf] and by, then

(Llun], #) = Mon, ¢), V¢ € Sn,
crprun (1) — ulg (1) = Mooy, k=0, M — 1,
Chrrun(—1) — US\%H?’)(*U = Ab2gy1, k=0,.,M—1,
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where uy = p + vy. In particular, since vy € Sy,
AMon, Fnlun]) = (Llun], Fy[un]) = (Llun],un) — (Llun], p = Fn(p])- (4.10)
Now suppose that A — 0 as N — oco. The second set of equations, written in matrix form, is
(AT + P)b = {cpun(£1) 1L,
where P is the 2M x 2M non-singular matrix with entries Py, given by
Por = PR (1),  Popyr, = p (1), k=0,..,M -1, 7r=0,..,2M —1,

and [ is the 2M x 2M identity matrix. For sufficiently large N the matrix Al + P is invertible with bounded
inverse. Hence, after an application of Sobolev’s inequality, we obtain

Ibr| < cllun|i, k=0,..,2M — 1.

Since p = Y bipk, under the assumptions on each py Theorem 6 gives

Ip— Flpllly < cllun | N2

Returning to (4.10), using the continuity and coercivity conditions we obtain

IMI(ow, Fnfun))| > wllunllf = yllunlillp = Fxlpllls > (@ = eN72)|lun]f3.

We also have

(o, Fxfun])l = [IFn [un]? = (o, Falun)] < fun |+ llplllunll < cllun|,
where the final inequality follows from the bound ||p|| < ¢|un||1. Thus we obtain
cllun [FIAl = flun[[F(w — eN~%).
so that A is bounded away from zero, giving a contradiction. O
Immediately we deduce the following:

Corollary 7. The eigenvalue ratio of the discretization matrix is O (Nz) for sufficiently large N.

Proof. For sufficiently large N the minimal eigenvalue of the discretization matrix is bounded away from 0.
To bound the maximal eigenvalue we use Gerschgorin’s Theorem and the matrix form (4.7). Since maximal
diagonal entry is O(N?) and the (n,m)™ entry, n # m, is O (m), we obtain the result. O

The method is also stable in the following sense:
Corollary 8. Given € > 0, |lun|l1 < c[|f| + €||fll2r for sufficiently large N.
Proof. Setting ¢ = Fy[uy] in (4.8), and using the continuity and coercivity conditions we obtain
wllun[1F = yllun i lun = Falun]lls < [ lllluwls- (4.11)

We have
ug\?k-&-l)(il) = cpun(£l) — Fp(£1), k=1,...,M.

Hence, if uy has coefficients a and by, then bk < c(Jlunllz + || f]l2), which means that

lun — Frlun]ll < eN7F (Junll + [|Fll2n) -

Rearranging (4.11) now gives the result. O
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With existence and uniqueness in hand, we turn our attention to providing an error estimate. To do so
we first need to introduce an appropriate projection map Hy : H2M+4(—1,1) — Xy. We define such a map
by enforcing the condition

Fn[HnN[u)] = Fnlu]. (4.12)

Since Hy[u] € X this uniquely defines Hy, given the assumptions of Lemma 10:

Lemma 11. We have

2M -1 2M -1
Hylu)(z) = Fn [u— Z bepr | (z) + Z brpr (), (4.13)
r=0 r=0

where the coefficients b, are given by the equation PNp = U, where U € R2M has entries
Usp = w3 (1) — ¢ppr (u — Fylu))(1),  Usppr = u*+3 (1) — 1 (u — Fnlu))(=1), k=0,..,M—1,
and PV is the 2M x 2M matriz with entries

Pl =P (1) = erpa(pr(1) = Falp](1), k=0, M — 1,

Pza\gk—i-l = p7(“2k+3)(71) - Ck—&-l(pr(*l) - fN[pT‘](il))a k= 07 seey M —1.

In particular Hy[u] is uniquely defined for sufficiently large N provided the functions p, satisfy the assump-
tions of Lemma 10.

Proof. Suppose that we write

2M—1 1 N
Hylul(x) = Y bepe(@) + )Y lailol (@),
r=0 i=0 n=0
Then, from (4.12) we have
2M -1

=il Y bl
r=0
and rearranging we obtain (4.13). Since Hy[u] € X we observe that
eHn[u)(£1) — (Hy[u]) #FFY(£1) = Fr(£1), k=1,..., M.

However by definition of F},, the right hand side is just cyu(41) — u(?**1(£1). Further, since Hy[u] is a
sum of the functions p, and a modified Fourier series of degree N, we obtain

2M—1
aHnful(£1) = Y bpPFI(£1) = cpu(£1) — uPFFD(£1).
r=0

Rearranging and using (4.13) gives the result. Note that uniqueness follows from the non-singularity of P
since PN:P—l—O(N*?’). O

Lemma 12. Suppose that the conditions of Lemma 10 hold. Then, for sufficiently large N, the method
admits the following error estimate:

lu—unll1 < cllu = Hnlu]- (4.14)

Proof. We first note that (Llun], @) = (Llu], @) for all ¢ € Sn. Setting ¢ = Fnluny — Hy|u]] in (4.8), we
obtain

(Lluny — Hn(ul), Fnluny — Hn(u]]) = (Llu — Hn[u]], Fnlun — Hn[u]]) < yllu = Hyulllilluy —H[ul]l1,

using the continuity condition and Parseval’s Theorem. Suppose that @ = uy — Hy[u]. Then @ € Zx and
furthermore ¢y (1) — @2*+1)(£1) = 0 for k = 1,..., M. Note that the left hand side of the above equation
is just (L[u], Fnla]). We have

(Lla), Fnla)) = wlall§ —~llallllad — Flalll.

19



However, since ¢ i(£1) = a2+ (£1), we obtain || — Fx[a]||; < ¢N~2||@]|; in the same manner as before.
This gives

(= eN"H)luy = Hy [} < (Llun = Hlu)], Fufun = Halul]) < yllw = Ha [l Juy = Ha [l
and the proof is complete. O
We may also provide an estimate for the uniform error:

Corollary 9. Suppose that u satisfies the conditions of Lemma 10. Then
lu—unlloo < cllu —Hn[u]ll,
for sufficiently large N .

Proof. In a similar manner to Theorem 9, we have
wllen |t = vllenlhllp — Flplll < (Llen], Frlen]) = a((u — Hylul)', Falen]) < cllu—Hnlulllsllenllr,

where ey = uny — Hy[u] = vy + p. It is easily verified that cyen(£1) = eg\z,kﬂ)(:l:l) for k =1,..., M, thus
we obtain ||p — Fx[p]|l1 < cllex]1 N~% and, for sufficiently large N,

lenll < ellu = Hn[ullloo-
This gives
[u—unlloo < llenlloo + llu = Hnlullloc < cllu —Hn[ullloo,

so we obtain the result. O
We are now in a position to provide estimates for the convergence rate in the H' and uniform norms:

Theorem 12. Suppose that v € H*2M(—1,1) and the functions po, ..., papr—1 € H*F2M(—1,1) satisfy the
conditions of Lemma 10. Then we have the error estimates

5_

lu—Hnlulllh < eN"22M|lullaganr, = Hyfullloo < eN 7272 |lullagzn, (4.15)

for sufficiently large N.
Proof. From (4.13) we see that

aM—1 2M—1
u—Hylu] = (u— > brpr) - FN [u— > brpr‘| ;
r=0 r=0
hence it suffices to show that the modified Fourier coefficients of v = u — Zif{l b.p, are sufficiently small.
To this end let 55, = max{|v*+1)(41)|} so that

T S$1 . 82 SM41 1
ol < ¢ <n4 T o6 T T o T aem ||“|4+2M> :
Using Lemma 11 we see that v(2**1) (+1) = ¢, (v — Fn[v])(£1) so that

SE = max{\ck|}||v — Fn[v]]lco-

Since w and py, ..., panr—1 satisfy the boundary conditions, and py,...,papr—1 are sufficiently smooth, we
immediately obtain
sk < N3y, k=1,..,M+1,

thus
v — Fn[ollloe < eN72([[0llaans + llullaranr) -
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In turn we now see that sx < ¢N~° (||v]|4az2as + |[u]|4a5227) Which means that
lv = Fxolloe < eNT7 ([vllasans + [lullasznr)-
We continue this process until we obtain s, < ¢N7372M (||v|| 45207 + ||u]43227), meaning that
o] < e (N7 4 M) (of|agons + [lullarear)

To relate ||v]|az2as to |Jullazzrs we need to bound the coefficients b, by |ullas2n. We have PNb = U and,
for sufficiently large N, we obtain . R
[blloc < €llUlloo < cllullayanr,

since U involves derivatives of u of order at most 2M + 3 evaluated at +1. Returning to v we have
o] < e (nTANTETEM 4T M g
Using simple arguments we obtain (4.15). O

This method is equally applicable to general linear problems. The only difference being that the additional
constraints now involve values of a(z) and b(z) and their derivatives at the endpoints. Provided these
functions are sufficiently smooth, the results of this section may be generalized.

4.3 Iterative solution of the equations

The discretization equations (4.7) may be solved iteratively in a similar manner to before. We write

Ma  Lolpo) .. Lolpans 1] Ne  Lilpo) . Lilpaas 1]
Me=| O ipo] o Qilpem—] | R = % aC  Qilp] - QYlp2ani—]
0 Qhylpo] o Qylp2ni—1] emC o Qo] o Qhylp2ni—1]

where

(2k+1)
e (1) c r(l) ’ "
Qrlpr] = — ( p?2k+1)(71) ) + ( c;g];;i(—l) > = Q-] + Qxlpr],

so that Ag = Mg + aNg is the discretization matrix.

Lemma 13. Suppose that the conditions of Lemma 10 hold and the operator L is coercive. Then, for
sufficiently large N, the iteration scheme based on the above splitting converges.

Proof. It suffices to show that p(aZ\Zélﬁg) < 1. If X is an eigenvalue of a]\ZfélNG with eigenfunction
uy € Zn, then

AMLolun], @) = (Lilun], ¢), ¢ € Sn,
M (1) = qpun (£1), k=1,.., M. (4.16)
Setting ¢ = Fy[uy] and rearranging, we obtain, after some simple inequalities,

Al < lalluylllun]]
= bllun|? + luy |1 = clluy = Fu[un]l

for some positive constant ¢. Now suppose that A is the maximal eigenvalue in absolute value and that
[A| > \/a?/(4b) + 0, for some 6 > 0, for some sufficiently large N. Then, if uy has coefficients a!) and by,
using the second condition in (4.16), we have |b| < c|lun/||1, so that |[uy — Fa[un]||} < cljun]|3N~5 and

ol lllun]]
(b= eN=9)[lun | + (1 = eN=)[Juiy |2

In the same manner as Lemma 9, we obtain

|A] <

[N

A < o <\JZ 11
“\d(b—cN D (1-cN3)) “ Va2

for sufficiently large IV, giving a contradiction. O
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The result of this lemma shows that the spectral radius is bounded by

pallg ' Ng) < % (1 v \/aZ/(4b)) .

for sufficiently large N. Hence, using this iterative scheme, Galerkin’s equations may be solved in O (N 2)
operations (or O (N log N) using the FFT).

5 Other boundary conditions

The modified Fourier basis is naturally applicable to Neumann boundary value problems. It can be applied to
problems with other boundary conditions, provided we introduce two additional basis functions to interpolate
these conditions. This leads to a technique of similar form to that considered in Section 4. Unfortunately
this approach becomes increasingly complicated for d > 2.

Another potential approach is to take linear combinations of basis functions to form a new basis that
satisfies the boundary conditions. Unfortunately this method exhibits low accuracy: the new basis functions
also satisfy homogeneous Neumann boundary conditions, and in general the exact solution will not.

For these reasons, a better approach is to choose basis functions that satisfy the boundary conditions
inherently. To select such functions we proceed as follows. Given a problem L[u] = f with boundary
conditions Blu] = 0, we use the eigenfunctions of the Laplace operator A subject to these conditions. For
Neumann boundary conditions we recover the modified Fourier basis. For Dirichlet boundary conditions
u(1) = u(—1) = 0 we obtain the basis

cos(n — %)mm sinnrz, n>1,

and for mixed boundary conditons u(1) = v'(—1) = 0 we have

cos((n — 2)mz + m), cos((n— 3)mz — in), n>1
Such eigenfunctions can also be derived for Robin and more general boundary conditions.

These sets of eigenfunctions share many properties of modified Fourier basis, and the resulting Galerkin
methods possess many similar features, including mild conditioning. Moreover, a device for convergence
acceleration can easily be developed, as in Section 4. For this reason the modified Fourier—Galerkin method
can be viewed as a particular example of a class of methods for second order boundary value problems, each
with basis functions determined by the boundary conditions.

This approach is not restricted to second order boundary value problems. Given a differential operator
L on some domain ) with certain boundary conditions, we consider the decomposition £L = Ly + L1,
where L contains the highest order derivatives, and use the eigenfunctions of this operator as a basis for
approximation. For practical purposes Ly should be self-adjoint, linear and have constant coefficients and 2
should be either the d-variate cube or equilateral triangle. Many of the properties of the modified Fourier
method are inherited in this more general setting. One particular example of interest is the application
eigenfunctions of the operator 2?21 6%;1, q > 1, which have been introduced in [9], to 2¢'" order problems.
This is an area for future consideration.
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