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A new type of approximating sequence for the
solution of the Cauchy problem consisting of
piecewise linear functions

ABSTRACT.

This paper continues the study of a new successive approximation method for solving the Cauchy
problem. The motivation for considering such a method consists in the fact that in practice real dif-
ficulties arise in the problem of computing integrals from the respective recurrence relations. We
give below an original method to avoid these difficulties by defining a similar recurrence for solving
the Cauchy problem, so that the obtaining approximating sequence consists in functions which are
piecewise linear. We prove the (uniform) convergence and finally, a numerical example is given.

1. INTRODUCTION

The Picard theorem (e.g. [1], [5], [9]) is one of the most known result in the
theory of existence and uniqueness of the solution of the Cauchy problem. More-
over, the Picard theorem gives us a method for finding approximations of the
solution, also called the successive approximations method. Other two new type
of successive approximations method were given in [7]. Theoretically, the solu-
tion of the Cauchy problem is the (uniform) limit of the approximating sequence,
but in practice real difficulties arise in the problem of computing integrals from
the recurrence relation. It is not suitable for finding the solution since computing
the integrals in each iteration step is not possible in general. Even for numerical
computations it is of no great help, since evaluating the integrals is too time con-
suming. Here we give an original method to avoid these difficulties and the idea
is to use a similar recurrence to construct an approximating sequence consisting
in functions which are linear on subintervals. Remark that this new type of re-
currence and other ideas we introduce here can also be applied to a large class
of ordinary differential equations. In this way, the problem of numerical calcu-
lations of the integrals is solved, because the integrated functions are piecewise
linear. One of the approximating sequence given in [7] is

Ynt1(z) = f (:ayo +/I yn(t)dt>

Zo

and we will consider here the new form

Wny1(2k) = f <Zk,yo +/

Zk

wa(t)d t>

0
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where w,, 11 is linear on each interval [zy, zx+1], —m < k < m — 1. The advan-
tage is that the integrated function is piecewise linear and the integral can be
easily calculated in concrete cases. We can see here once again the powerful of
the method developed in [7], because this linearization we present here does not
work in case of the classical Picard iteration.

2. THE RESULTS

In practise arise real difficulties in the problem of computing the integrals from
the recurrence and we will give here an original method to avoid these difficul-
ties. This method is to consider the approximating sequence (wy)nen consisting
of functions which are linear on some subintervals. Let us consider again the
Cauchy problem

yl = f(:c,y)
1) { y(o) = yo,

with global continuity and lipschizianity properties with respect to the second
argument, |f(z,y1) — f(z,y2)| < L|y1 — y2|. Then we have local solvability for
the Cauchy problem (2.I), where the solution is defined at least on the interval

b
y:lxo—0,20+9] - Rwith0 < 0 < min< a, — ¢ and ||f|| = max |f(z,y)|
11 (z.)€D

Let 0 < 7 < min {4, L7}, m € N be given and let
A=(@g—T=2.m < 2emi1 < .. <20 =20 < e.. < Zy =To+7T)
be an arbitrary division of the interval [z — 7, 2o + r| with the norm denoted by

[IA]l. Let us define the functions sequence wy, : [tg — r,zo + 7] — R,

(2.2) wny1(zk) = f (Zk,yo + /Zk wn(f)dt) , —m<k<m, (wo=0)

Zo

where wy, ;1 is linear on each interval [z, zk41], —-m <k <m —1,
Wnt1(x) = (1 = Nwns1(26) + Mopt1(26+1), Yo = (1 — Nz, + Azky1, A € [0,1].

Theorem 2.1. The functions sequence (wy)nen defined by the recurrence (2.2)) con-
verges uniformly on each interval [xo—r, xo+7] C [x9—0, xo+0], with0<r <L~

Proof. First, for —m < k < m, we have

Wt (21) = Was (20)]

= ‘f <Zk,yo+/2k wn+1(t)dt> - f (Zk,yo—i-/Zk wn(t)dt>‘
< L’<y0+/zk wn+1(t)df> - (yo-l-/mc wn(t)dt)’

e
J —wn<t>>dt] < Lizt = o] - [1wns1 — wal] < L Jumss — wal.

Zo

=1L

Now let z € [z — 7, z0 + ] be arbitrary, say & € [z, zk+1], for some integer
—m < k < m — 1. Then there exists A € [0, 1] so that z = (1 — M)z + Azx+1 and
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using also the linearity of w2 and wy41 on [zx, zx+1], we derive
[ 42(@) = Wng1 (@) = [wns2((1 = N2k + A1) = wasa (1= Az + Azgr)|
= [(1 = Mwnt2(2k) + Ans2(2k41) = (1 = Nwns1(2e) — Awn1(2e+1)]
< (1= A) wnt2(2k) = wns1(zr)] + Alwng2(2e41) = Wnr (Zrt1)]
< (L= AN)Lr[[wngr = wn || + ALr |wnsr — wnl| = Lr |[wpgr — wal|-

By taking the supremum with respect to = € [zo — 7, 2o + 7| in the inequality

(2.3) [Wny2(x) — wpy1(z)| < Lr |lwpg1 — wa|
we obtain
(2.4) |wnt2 — W]l < LrfJwpgr — wal[

for all integers n € N. By induction,

(2.5) [Wnst1 — Wngs|| < (Lr)° [wpg1 — wal|-

Now, for n,p € N, we have

[Wntp — wnll = [(Wnsp = Wngp-1) + (Wngp—1 — Wnip—2) + ... + (Wny1 — wn)|
< lwntp — wngp—1ll + [wnsp—1 — wngp—2| + .. + [wngr — wn|
< ((Lr)P + (Lr)P 2 4 o+ Lr+ 1) - |l wpsr — wy|
1—(Lr)P (Lr)™
- T : n - Wn S ’ :
1=y lwwn —wnll s =72 1=y el
It results that (wy, )nen is a Cauchy sequence in the B-space C([zg — 7, zo + 7]) en-

dowed with the supremum norm, thus it converges uniformly to a limit denoted
w € C([xo —r,zo +7]). O

1—(Lr)P
_ 1= (L) flwr - wo <

By taking p — oo in the inequality

(Lr)"
(2.6) [wntp — wnl| < 1—Lr lJwll,
we obtain the error estimate
(Lr)" (Lr)"
2.7 —wy| < . = . .
) o= wall < 77 - | = 1= - £

Definition 2.1. For each real number ¢ > 0, we say that a derivable function
w : [xg—r,z0+7r] — R with continuous derivative is e— fixed point for the
Cauchy problem @.1) if w(zo) = yo and

|w'(z) — f(z,w(z))| <&, Vae|rg—rzo+r7].
From now assume that there exist «, L > 0 so that

(2.8) |f(z1,91) — f(z2,92)| < alz1 — 22| + Lly1 — y2l,

condition which assures on f the lipschitzianity in the second argument.
We establish some estimations we will use later.

Lemma 2.1. If f satisfies (2.8), then the following relations hold true:
a) [fwl[ < |[f1l; ) [wn(zk+1) = wnlze)] < (a+ LI f]]) [|A]l-
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Proof. a) From (2.2), |wn+1(2k)| < ||f|| and w41 is linear on subintervals, so for
x € [xg — 1,20 + 7], we have |w,11(z)] < max |wnt1(2zk)| < ||f]|. By taking
—m m

the supremum with respect to & € [zg — r, 20 + 7], it results that [|w, 1] < [|f]],
then by n — oo, [[w|| < || f|].
b) We have

|wn(2k+1) - wn('zk”

_ ‘f <zk+l,y0 + / wnl(t)dt> _f <zk,y0 + / - wM(t)dtN

Zk41 Zk
Yo + / Wn—1(t)dt —yo — / wnl(t)dt‘
xo Zo

< a|ziyr — 2kl + L

=alzgt1 — 2|+ L

Zk41
/ wn_1<t>dt’ < alein — 2l + Dleigs — 2] - lwncs |
2k

< (a+ LI[fID Al
O

Theorem 2.2. Assume that f satisfies (2.8) and the division A is chosen with

g
A s
1A= s+

Yo + / w(t)dt is e— fixed point for the Cauchy problem (2.1)).

Zo

. Then the function w : [xo — r,zo + 7] — R given by w(z) =

Proof. We have w'(z) = w(x). By taking the limit as n — oo in the recurrence
relation (2.2), we obtain

(2.9) w(z) = f (zk,yo +f N w(t)dt) ,
or w'(zx) = f(zk,w(zx)), —m < k < m. Further, let z € [xo — 7,29 + 7|, say that
T € |2k, Zk+1], for some integer —m < k < m — 1. Then
210)  |w'(z) = f@,w(@))] = | (z) = f(2,w()) = (@ (2) = f (28 w(z0)]
= w'(2) = w'(z) + f 2z, w(20)) — f(z,0(2))]
< f(ar w(zk) = [, w(@)] + o () — w'(20)]
and we intend to make these expressions as small as possible. First
@11) (20 w(20)) — Fl,w(@)] < alzn — 2] + L lw(z) —w(@)

< allAll+L / w(t)dt‘SaIIAII+LIIAII'||f||
= (a+ LIIFID AT,
where we used the inequality ||w|| < ||f||- Then with Lemma 2.1, b), we have
(2.12) jw'(@) — o' (2k)] = [w(@) —w(zk)| = lm fwn () = wn(z)]
< lm wn(241) — walze)| < (a+ L[ f]]) [[A]]-

By adding @.11) and 212), |w'(z) — f(x,w(x))] < 2(a+ L||f|)||Al| < &, so w is
e—fixed point of the Cauchy problem (Z.1). O
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Now we are preoccupied about the error estimates. For sake of simplicity, we

will work now only on the interval [z¢, zo + r]. We give the following

Theorem 2.3. Assume that w : [xg,z0+r] — R is a e— fixed point of the Cauchy

87

problem (Z1) and y : [xo, xo + r] — R is the (unique) solution of the Cauchy problem

(7). Then:
a) |w'(z) —y'(z)] < e+ L/ lw'(t) — v/ (t)| dt, forall x € [xg,z0 + 7);

exp(Lr) — 1

b -yl <
) o -yl < T2

g, where this norm is considered on [xo, xo + 7).
Proof. a) We have
w'(@) =y ()] = |(@'(z) = fz,w(@))) + (f (2, w(x)) = f(2,y(2)))]
< w'(@) = fz,w@)| + [ f (@, w(z) = f(2,y(2))]

/ " W) — o (1) di

0

<e+ Llw(e) —y(a) e + L

<e+ L/ [(W'(t) —y'(t))]dt.
b) Follows from Gronwall’s inequality. If 0 < A € R, u > 0 and

u(z) <A+ /x B(t)u(t)dt,

Zo

for all x € [z, zo + 7|, then u(z) < Aexp (ffo B(t)dt), for all z € [xo, zo + 7).

In our case, with u(z) = |w'(z) — ¥'(z)|, from a), we have

W@ -y@l e+ [ WO -yolan
) . i
lw'(z) — ¥ (z)] < ecexp (/ L’dt) =cexp (L(x — x0)) < eexp(Lr).

Thus for all € [zg, 2o + 7], we have

o) -y = | [ W) - y'(t))dt\ </ W) — o (1) i

0 Zo

T _ t= _

and the conclusion follows by taking the supremum on [z, o + 7.

t:LE()

O

The classical way in iteration theory is that the approximating sequence con-
verges (uniform) to the solution. We have here an interesting situation; the ap-
proximating sequence converges to a ¢ —fixed point, which is as close as we want
from the exact solution. Hence it is necessary a result which give the error esti-

mates when we approximate the exact solution by w,,, where

x

wn(:c)zyo—i—/ wy(t)dt, neN.

Zo

Thus we give the following
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Theorem 2.4. Assume that the Cauchy problem (2.1)) is defined by the continuous func-
tion f: {(z,y)| |z — zo| < a, |y — yo| < b} — R for which there exist o, L > 0 such
that|f(z1,y1) — f(x2,y2)| < a|z1 — 22|+ L |[y1 — y2| and the sequence (wn)neN, with
wo = 0 is defined by the recurrence (Z2)) on [z, zo + 7], with r < min {a G 1}

el
(exp(Lr) — L)(e+ L[ fI])

Then for every positive integer n > logy,.

and [|A[| <
e(1—Lr
‘ 201711 7
y : [z0, xo + r] — R be the unique solution of the Cauchy problem ([2.1)).
e(l1—Lr) (Lr)
=
2r (| £l 1-

[wn =l = [[(wn —w) + @ =PI < llwn —wl| + [l =yl < = +§=

we have ||w, — y|| < e, where

Proof. We have n > log;,.

|7 < 250

. (e € £ .
where the inequalities ||jw, — w|| < B and |lw —y|| < = will be demonstrated

2
next. First, using (2.7),

fon(e) = (@) = | [ walt) = wle)de] < rlun —ul < L 1) <

0

g
57

el .
(exp(Tr) = D{a+ LI

fixed point for the equation

S0 ||lwp, — w|| < % . On the other hand, from [|A]| < 1
.

2(exp(Lr) — 1)
(21). Further, with Theorem 2.3, b) it results that |w — y| < % ) O

results using Theorem 2.2, that w is

3. A NUMERICAL EXAMPLE

Let us consider the Cauchy problem for the second order differential equation

dPu 2z du 20
3.13 - -0
( ) dx? 1—x2d:c+1—x2u

with the initial conditions

(3.14) { u0) =3/2
u’'(0) = 0.

The exact solution of this problem is the Legendre polynomial of the fourth
degree Ly(z) = 322% — 24?4 2. Usual techniques applied to equation (3.13) may

reduce our problem to the following first order system of differential equations

Y1 = y2
(3.15)

with the initial condition

(3.16) { y1(0) =3/2
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The relationships which transform equation (3.13) into the equivalent system
@BI5) are y1 = u, y2 = u'. Using the vectorial notations y = (y1,42)” and

T
Fla,y) = (yQ, 2oy, 2 yl) the problem (315), (3.16) may be written
in the general form 3y’ = f(x,y). Following the theory presented in the previous
section we construct the sequence {wy, }nen
k— . .
F (e X520 (Wl +with) - (241 — 25)/2)  fork >0

(317)  wk =4 0 fork =0

f(zk, - Z;:k(w% +wl ™) (zjs1 — zj)/2) for k < 0
where wF = w,(z1) n > 0, —m; < k < msy and wy is the initial approximation
(eventually wy = 0). Each wy, is a vectorial function having each component a
piecewise linear continuous function uniquely determined by its values in the
points of the considered mesh. For our purpose we considered an uniform mesh
(21 = w0 + k- hy, —m1 < k < my) and stopped the iteration process (3.17) when
the difference between two successive iterations is sufficiently small. To each w,
we associate a vectorial function y(™ (z) = yo + f;o wp (t)dt.

Figure 1 shows the the exact solution together with several iterations (y(™)
when mi; = m9o = 20 and h = 0.0475.

Figure 1 Figure 2

For n = 22 the difference between the last two iteration y(*2),

yY is less than
1073 while the error in the mesh points is max, [u(z;) — y§22)(2k)| = 0.00626.
Figure 2 presents the exact solution and the 10-th iteration for two different choices
of the mesh step size h = 0.095 (m; = my = 10) and h = 0.0095 (m; = msy = 100).
The second row in Table 1 gives the values of the iteration counts such that the
difference between the last two iteration to be less than 10~3. The values in the

third row represent the exact error in the mesh points.

h 0.0950 | 0.0475 | 0.0190 | 0.0136 | 0.0095 | 0.0063
n 33 22 21 21 21 21

maxy, [u(zx) — o\ (zx)| | 0.0243 | 0.0063 | 0.0010 | 0.0005 | 0.0003 | 0.0001

Table 1
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