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Abstract

In this study, a reproducing kernel Hilbert space method with the Chebyshev function is proposed for approximating
solutions of a second-order linear partial differential equation under nonhomogeneous initial conditions. Based on re-
producing kernel theory, reproducing kernel functions with a polynomial form will be erected in the reproducing kernel
spaces spanned by the shifted Chebyshev polynomials. The exact solution is given by reproducing kernel functions
in a series expansion form, the approximation solution is expressed by an n-term summation of reproducing kernel
functions. This approximation converges to the exact solution of the partial differential equation when a sufficient
number of terms are included. Convergence analysis of the proposed technique is theoretically investigated. This
approach is successfully used for solving partial differential equations with nonhomogeneous boundary conditions.
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1 Introduction

A reproducing kernel Hilbert space is a powerful tool for constructing approximate solutions of partial differential
equations. Many analytical and numerical methods have been proposed for solving linear and nonlinear partial
differential equations, but we did not find a method that use reproducing kernels for solving two-dimensional initial-
boundary problems with orthogonal functions.

In recent years, there has been a growing interest to investigate scientific models, such as linear and nonlinear
boundary value problem various [4, [3, 5] integro-differential equations [2], delay problem [11] [I7, 13], linear operator
equations [7, 12], fuzzy differential equations and others [9, [I0]. Reproducing kernel methods has ability to solve
different problems effectively and has relatively simple implementation. Since the reproducing kernel space is a
Hilbert space, this paper will apply the theory of orthogonal function with two variables for linear partial differential
equation with initial-boundary conditions the reproducing kernel space and derive same useful conclusions.

Boundary value problems play on important role in the study of problems in fluid mechanics, flow in porons media,
heat conduction in solids, diffusive transport of chemicals in porons media and biological [I3| [I8]. The study of such
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problems has attracted much attention. As a result, it is of essential importance to develop on effective numerical
algorithms for solving partial differential equation with initial-boundary conditions. So far, the numerical treatment
of such problems has attracted much attention.

The aim of this paper is to introduce a numerical technique based on reproduction kernel Hilbert space methods
with polynomial form in order to solve the partial differential equation. More precisely, we provide a numerical
approximate solution for second order partial differential equation in the following form [I5]:

0%u 0%u Pu 0 ou

U
aes +ﬂ6t8x +7@ +5% +na + 0u = G(z,t), (x,t) € [0,1] x [0,1], (1.1)

subject to the initial conditions for variable t:

u(w,0) = f(@), @€ [0,1) )
260 —m(a), e 0,1, '
together with the initial conditions for variable x:
{ w08 =h(t), te01], (1.3)
P = k(1), e (0,1],

where G(z,t), f(z), m(z), h(z) and k(x) are conditions functions, and «, 3,+,d,n and 6 are real numbers. Although
the focus is on homogeneous mixed boundary conditions by the homogenization methods. In this paper, employing
the reproducing property of the kernel, we give on efficient method for solving (|L.1J).

The rest of this paper is organized as follows. In Section [2] an overview of two dimensional shifted Chebyshev
polynomials and their relevant properties required henceforward are presented. In Section [3] we will recall a brief
review of the reproducing kernel spaces and establish an orthogonal basis in the two dimensional shifted Chebyshev
reproducing kernel space. In Section [4] our method to approximate the solution of second order partial differential
equation with shifted Chebyshev reproducing kernel basis function is considered. The convergence analysis and error
estimation are presented in this section. In Section[5 some numerical results are provided to demonstrate the efficiency
and accuracy of using the reproducing kernel Hilbert space method in comparison with of the results presented in
[1 [15] [19].

2 Properties of Chebyshev polynomials

In this section, some preliminaries and notations of Chebyshev polynomials which are necessary for later are
recalled. Let T,,(z),z € [—1,1] be the standard Chebyshev polynomial of degree n. For positive weight function
_ 1 : : *
w(t) = T e define the shifted Chebyshev polynomials T7%(t) by

TH(t) = To(2t — 1), t €[0,1],n=0,1,2, ... . (2.1)

In particular,

Toya(t) =2(2t = 1)T5(t) — T

n—1

(t), n>1, (2.2)

where Tj(t) = 1 and T5(t) = 2t — 1. The set of T (t) forms a complete L2 (0, 1) orthogonal system, where ¢y = 2,
¢n, =1forn > 1 and 6, ., is the Kroncker symbol.

2D shifted Chebyshev polynomials are defined on Q = [0, 1] x [0, 1] as follows:

Cij(z,y) =T} ()T (y), 1,7 =0,1,2,....

We consider the space L2 (Q) equipped with the following inner product and norms

(F(@.y),9(z,y)) = / / F(@ (@, y)W (@, y)dady,

1@ 9) = (F(,9), Fap)E = ( / / () Pdady)t
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where w(z, y) = w(x)w(y). The set of two dimensional shifted Chebyshev polynomials forms a complete L? () —orthogonal
system such that the orthogonality conditions

i=j=k=1=0,
, i=k#£0,j=1#0,
, i=k=0,7=101+#0,
, else 4,5,k

1

1 1 1

[ [ et ppute ity =4 | 23)
0 0 5
0

3 Construction of reproducing kernel

In the section, we discuss reproducing kernel on two set of nodes in two dimensions and we obtain reproducing
kernel space by re-defining the inner product of Chebyshev polynomials. We now present some necessary definitions
on Theorems in the theory of reproducing kernel spaces.

Definition 3.1. A Hilbert space H of functions defined on Q C R?2, is called a reproducing kernel Hilbert space if
there exists a reproducing kernel K of H such that verifies the following conditions

(i) K(.,%) € H for each fixed z € .
(ii) (o, K(.,2)) = ¢(z) for all z € Q and all ¢ € H.

It is known that in the Hilbert space H are stated the following results.

Theorem 3.2. Let H be n—dimensional Hilbert space, {w;} , is an orthogonal basis of H, then the reproducing
kernel of H as:

Kn(z7y) = ij(x)wj(y)7 T,y € [07 1} (31)
=0

Theorem 3.3. ([I4] Theorem 1.24) For the orthogonal system {wy, }2;, formula (3.1) yields the Christoffel-Darboux
formula:

kn (wnJrl(x)wn (y) — Wn (x)wnJrl(y)) .

K.(x,y) = 3.2
(z,y) T (3-2)
Here, k,, > 0 is the coeflicient of ™ in w,(x). we also have
kr,
K (2, 7) = (w1 (2)wn () — wy, (€)wni (2)). (3-3)
k7z+1

To derive on explicit formula for the reproducing kernel formula, we will use orthogonal polynomials and follow the
strategy in [, [5]. Now, we construct similarity reproducing kernels of equations and on two set of nodes
in two dimensions. Let P? denote the space of Chebyshev polynomials of degree at most n with respect to weight
function w(z,t) in two variables on Q = [0, 1] x [0, 1], that is

P2(Q) = Span{p}(z,y) = T_r(2)Tk(y),0 < k < n}, (3.4)

where To(z) = 1,Ty(z) = V2T (x) for k > 1. we denote by P,, the set of this basis and we also regard P,, as a
column vector

Pn= [Pg;Pﬁ '“ap:ﬂta (35)
where the superscript ¢ denotes the transposes. The reproducing kernel of the space P? in L2 ([0, 1]?) is defined by [6],

n n

k
Kn(z,y) =Y Pr@)[Pr@)] =) pl@)ph). (3.6)

k=0 k=0 =0



330 Foroutan, Morovvati Darabad, Fallahi

Theorem 3.4. There is a Christoffel-Darboux formula (cf. [I6]) which states that

K(z,y) = [An,iPn+1($)]tPn(3xJ) _jn,i’Pn+l(y)]t’Pn(IE)7 i=1,2, (3.7)

for z # y and
Kn(.’b, (E) = ’PZ(%)Anﬂal’Pn+1(w) — [Anyi’Pn((E)]T'PnJrl(l'), = ].7 2, (38)

where x = (21, z2),y = (y1,¥2), and A,,; are matrices defined by

10 0 ... 0 0 v2 0 ... 0

1101 0 ...00 110 0 1 0
An,1:§ ; An,2:§ : : . :

00 ... V2 0 0 0 ... ... 1

The proof follows just as in the case of on variable. Recall that the right hand side depends on i, but the left hand
side is independent of ¢. It is straightforward to check that the kernel K, (x,y) has the reproducing property

<p27 Kn(a $7y)> = p;cl(mvy)a

for all polynomials p¥ € P2(1).

4 Description of the method
In this section, we give the solution (1.1)-(1.3)) in the reproducing kernel space P?(f2). we define the linear operator
L: P([0,1]) — L7,([0,1]) ® L%,([0,1]) as
2 92w 2

B 5‘ v 0% ov ov 2

In order to put initial boundary value conditions of equations (1.2]) on (1.3) into the reproducing kernel space
P2(2) constructed in the following part, it is must to homogenize the initial conditions. Put

vo(z,t) = u(z,t) = B(x, 1) f(x) = C(x, t)m(x) = B(t, x)h(t) — C(t, x)m(z)k(t),

where

=, 0 1
s - { €7 0ast

and

+2
=%, O<z<l
C(I’t)_{ ‘0, o0l

Denote B(z,t) f(x)+C(xz, t)m(z) + B(t, 2)h(t) + C(t, x)m(x)k(t) by A(x,t), then we can obtain homogeneous initial
conditions of equations (1.1)-(1.3). Immediately, we get

Lo(z,t) —F(x t),  (x,t) € Q=1[0,1] x [0,1],
0) = 9(z,0) =0, [0,1], (4.1)
0,t) = 8—; ) =0, te(0,1],

w\

where

0%A 0%A 0%A 0A 0A
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Theorem 4.1. the operator L : P2([0,1]) — L2([0,1]) ® L2([0,1]) is a bounded operator.
Proof . Note that

[(Lv) (2, ) ||* = ||avas + Bogr + Y0u + Svg + 1oy + Ov]|?
< &P |vgal® 4 B lvael® + Y llveell® + 62 [|vall* 4 0P [|ve]|> + 62[v]|>.

Since

U(I, t) = <U(ya 5)3 Kn,(ac,t) (y7 S))Pfla
for:=0,1,

81’
%v(ac,t) = (v(y, s), aia.:iKn,(z,t)(ya s))pz,
%v(z,t) <v(y,s), %K%(%t)(y’s»lag’
D0 sty = w8, 2 LK oy (0.5))
ot axv x, vy, s 'Ot O n,(z,t)\Y, S)) P2

Also, note that

||Kn a,t)(ya )” = \/<Kn,(a:,t)(yas)7Kn (z,t) ya \/K (z, t) xz, t

is continuous function on the interval [0, 1]; that is, it holds that || K, (5 ) (y,s)|| < M. Meanwhile, setting

o _
157 oy (95 ) < Miyi = 1,2,
o7 )
||at'7 n, ft)(y’ )||§Nj’j:1;27
g 0
——K, < M.
5 7 Kooty () < M,
we have
o i '
v ) < ol B oy (o) < Mol = 0,1,2,
0" ot .
|o7v(@,t)] < Hvllll Ko oy (0, 8)|| < Nillv]l,i = 0,1,2,
ot
o 0 3
122 a0 < ol 22 K 0y (9 9) | < My o]
ot Ox ot Ox
Hence

|(Lo)(z,t)||? < (@® M3 + B2M3 + > N3 + 6° M} + n* N + 0%) M.
The proof is complete. [J

Now, choose a countable dense subset {(x1,%1), (2,t2), ...} in Q and define

wi (.23, t) = L(y,s)Kn(x> Y, S)I(y,s):(a:i,ti)a
where the subscript (y, ) in the operator L indicates that the operator L applies to the functions y, s. considering the

boundary conditions, we skillfully construct p1;(x,t), @o;(x, ), @3i(z,t) and @4;(z,t), i = 1,2, ... as follows

0
EKn(xaﬁ;‘riaS)|S:07 i=1,2,..

0 .
%Kn($7tay;ti)|y:0a i=1,2,....

(,Dli(l',t) = Kn(l',t,l‘i,o)7§02i($,t) =

(,032‘(.’E,t) = Kn(l',t,o,ti),@4i($7t) =
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Theorem 4.2. For each fixed n, {{z/JZ}:L:17 {tpji}gj’;;):(l 1)} are linearly independent in P2().

Proof . Assume > . A + Z?Zl St riipji = 0. For arbitrary | € NV, let Lagrange polynomials be defined by

and let fi(z,t) =

then we have

H?:l,i;él(x — i)
H?:l,i;él(ml — ;)

filz) =

fi(z).fi(t), then there exists V; € P2(Q2), (I =1,2,...,n), such that

LV(x,t) filz,b), (z,t) € Q=10,1] x [0,1],
Vi(z,0) = 2Vi(z,0) =0, =z ¢€0,1], (4.3)
Vi(0,t) = 3@V(0,t)f0, t € (0,1],

$t ZAH/%-FZZTW%Z 2

j=11i=1
= Z AilVis i) p2 + Zm(Vz, eridpz + > rai(Vispai)pz + > rai(Vi, 03i) p2
i=1 i=1 i=1 i=1
+ ZT4i<Vl74P4i>P3
=1
n
= ZAia/laL(y,s)Kn(xat7y7s)|(y,s):(:1:1 t;) P2 +ZT11 ‘/lv J} t mza0)>PfL
1=1
+ ZT21 Vu* (z,t, 24, 8)|s=0) P2 +ZT3¢<W,Kn($,t707fi)>Pg
i=1
+ZT42 Wa ZL’ t ya )‘y:0>Pg

= Z >\1'L(y7s) <‘/l7 Kn(CC, t,y, 5)|(y7s):(m7ti)>PE + Z TliVl(x'L’ O)

=1 i=1
+ ZTQz (Vi K (@, t, i, 8) s=0) P2 + D raiVi(0, )
=1

+Zr4z (Vi, Kn(,t,y,t:)ly=0) p2

0
= Z)‘ L(y a)%(yv )|(y,.s) (z5,t) T Zrlz‘/l Z4,0 + 27’21 W(Iu )

=1 =1

—|—Z7‘31V20t —|—Z7‘41 Ot |y 0

Aifi(zisti) +0

|

i=1

I
>

l-

In the same manner, there exist functions Wy, (z,t), Wy (x,t), Wai(x, t), Wy (x,t) € P?(Q2). and Lagrange polyno-
mials fi;(z), fai(2), fai(t), fu(t), satistying

LWy (z,t) =0, LWoy(x,t) =0,
Wy(x,0) = fu(x), 5Wu(z,0) =0, Wa(,0) =0, %Wzl(% 0) = falx),
Wu(0,t) =0, 2Wy,(0,t) =0, Wai(0,1) = 0, 2 Wy (0,t) =0,
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LW?,I(,T t) = 0
W3l(‘r 0) - 07 dtW3l(‘T O) - 0
ng(O t) fgl( ), BxWSI(O t) =0,

and
LW41(CE,t) = 0,
Wy (z,0) = 0, ?WM(LO) =0,
Wy(0,t) = 0, 5= W31(0,t) = fu(t),
where
0= Wll LE t Z)‘z'@[]z + erﬂ@ﬂ
j=11i=1
= Z )\iL(y,s)Wll(yv S)|(y,s):(zi,ti) + Z rliWIl(mu + Z ’1“22 Wll 371, + Z T32W1l O t + Z T4'L Wll 0 t; )
i=1 =1

=0+ Z i fu(xs)

=1

=717

Similarly, we have ro; = r3; = 74 = 0. Namely,

N=ryu=rg=ry=ry=0, [=12...,n
This ends the proof. [

Let Sy, = span {{7,/12}Z 13 {cpﬂ}(J D=1, 1)}. next, we are going to look for an approximate solution of lb in the
subspace Sy,. let Ry, denote the orthogonal projection from P2(£2) onto Sy, i.e. for any v € P2(Q), we have

<’U — 'R4n'u>p3 =0,Yw € Syp.
Now, in the following, we investigate the property of approximate solution v,, to equation (4.1).

Theorem 4.3. If v € P2(Q) is the solution (4.1)), then v,, = Ry, satisfies

(U, ) = F(xi,t;),
(Un, 015) = (Vn, p2i) = 0, 1=1,2,.... (4.4)
<'Un7§03i> = <Un,<,04i> =0.

Proof . In virtue of the self-conjugation of the operator R,, and the properties of the reproducing kernel, it can be
obtained that

(Ranv,¥i) p2 = (v, Rani) pz = (v, i) p2
= (0, Ly, o) K (2,1, Y, 8) | (y,5) = (1,t.)) P2
= L(y,s)(v, Kn(2,1,9,5)) P2l (y,)=(21,t:)

= L(y,5)0(Y, 5)| (y,5)=(,t:)
:F(l'i7ti), i:172,...,n

(Ranv, 1i) p2 = (v, Ranp1i)pz = (v, ¢1i) p2
(v, Kp(z,t,2,0)) p2

= v(z;,0) =0,
(Ranv, p2i) p2 = (0, Ranp2i) p2 = (v, p2i) p2

7Kn(xa t, x;, $)|5:0>P3

= %@}a Kn(xatvfia s)>P§|s:0

0
= %v(xi,()) =0,
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Similarly, we have
<R4n’l}, ¢3i>Pﬁ = 05 <R4nvv §04i>P,% = Ovl = 17 27 L]

It can be shown that v,, = R4,v is an approximate solution of v. [J Furthermore, we can prove the uniform convergence.
Theorem 4.4. v,(x,t) i is the approxunate solution of equation (4 , and vy (z,t) converges to v(z) on Q uniformly.
Moreover, a?a on (2, 1), 2 vn(x t), 2 56 v, (z,t) uniformly convergence to %;x (z,1), 8‘1 v(x,t), Cf?t v(x,t) on Q for

i =0, 1,2, respectively.

Proof . obviously, |[v, —v|[pz — 0 holds as n — oo. that is, v,(x,) is the approximate solution of equation (4.1)).
Besides, from inequality

7<U7l(" ) - U(" ')a Kn,(:p,t)('a )>|
= ‘<vn('a ) - U('a ')7 %Kn,(x,t)('a )>|

< ||'Un - U”PEHaIvKn,(z,t)”ng
4

Since ||88—;Kn7($,t)|| is bounded on [0, 1], we have

7 7

0
|87xi’0n(1'7t) - aixiv(.%‘,t” < MHUn — UHP,% — 0,

where M is a positive real number. it follows the v, (x,t) converges umformly to v(z,t) on [0,1]. similarly, one can
prove gt vp(z,t) and atmvn(x t) uniformly convergence to Bt v(z,t) and Btﬁa: v(z,t) on [0,1], ¢=1,2. The prove is
completed O

Hence, v, is a good approximate solution of (4.1). since v,, € Sy, we get

Z a;; + Z Z Bripri- (4.5)

k=11=1
As v, is the solution of equation (4.4)), we have

Sy o (g, i) + Sy Sy Bri{pn i) = Flait),
Z; 1 (Yj, p10) + Zi:l 27:1 Bri{ri, p14) =
Z] 10 (5, p2i) + Zi:l 211 Bl ent, p2i) =
> i g (W, pai) + St S Brilont, wsi) =
Z;l L (5, 0ai) + Xy Sy Bra(nt, pai)

To obtain the approximate solution v,,, we only need to obtain the coefficients of each 1; and ¢y;. Let

<7/}j,7/}1>n><n <@1jawi>n><n <Q02Jawz’>n><n <903ja7/}i>n><n <904]a¢i>n><n
(i P1i)nxn (@1, P1i)nxn (P25, P1i)nxn  (P35; PLi)nxn  (P4js P1j)nxn
G = | (V) p2)nxn (@1, P2i)nxn (P25, P2i)nxn (P35 P2)nxn  (P4j, P2j)nx
<w]a<)03]>n><n <<plja<p3j>n><n <<p2]7303]>n><n <¢3ja§03j>n><n <SO4]a<p3]>n><n
<¢Ja§04j>n><n <§01jv§04j>nxn < >n><n <‘P3ja§04j>n><n <‘P4jv</74j>n><n

X = (alyuwanvﬂllaﬁlQa"'7ﬁ1n7ﬂ217622a~ 352?11' 754175427"‘7ﬁ4n)—r7
F = (F(Jfl,tl),F($2,t2),...,F(xn, n) 0 0 O)

1x5n >

then, we overwrite the linear equations (4.6) into matrix form: GX = F. Note that G is Gram matrix which is
symmetric and positive definite, so the scheme (4.4]) is uniquely solvable.

Theorem 4.5. |[v(z,t) — v, (z,t)] = O(2).
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Proof . Let S = {(x1,t1), (x2,t2), ...} be a dense subset of [0,1] x [0,1], for any (z,,t;) € S,j < n, in virtue of the
operator Ry, and the properties of the reproducing kernel, we have
Lon (x5, t5) = (un(y, 8), Ly, Kn (25, 15,9, 8)) p2 = (vn(y, 5),¥5(y, 5)) p2
= (Ranvn (Y, 8), 0y, 8)) pz = (n(Y, 8), Ran;(y, 8)) p2
= (Vn(y, 8),¥; (Y, 5)) P2 = (v(Y, 8), Ly,) Kn(T), 15,9, 5)) p2
=Ly <U(y75) Kn(zj,tj,y.8)p 2
L

Thus for any n € N and (,t) € [0,1] x [0,1], take (z;,t;) € S, such that [z — z;| < L and |t —t;] < L, we get

Loy (z,t) — Lu(x,t) = (Lu,(2z,t) — Loy (x5, t5)) — (Lv(z,t) — Loy (z5,t5))
<Un Z/,S) L(us (l’,t,ya ) _L(u,s)K (l‘j,tj,y,s))]?s
<'U( ) )Kn(x,t,y, ) L(y s) (mjvt]?y7 )>P§

<Un( ) (ya )aL(y,s)Kn<xatay7 )_L(y,s)Kn(xjatﬁyaS»Pg-

By the mean value theorem, we have

0 0
L(y,s)Kn(x7t7ya3) - L(y,s)Kn(xﬁtjvyas) = ($ - xj)%L(y,s)Kn(nvtaya S) - (t )acL(y s n(x,C,Z%S)-

Finally, the following conclusion follows from the above

|vp (z,t) — v(z,t)] = (v, —v, LY LK, (2,t,.,.) — LK, (xj,t5,. ,.))>p%
< IL g o — ol | EK ) = L, )

. 0 0
<L o llon = v, (12 _xj‘||%Kn(n7tv"')“p% 1t =l g K@, Gl g )-

Thus according to [vn(z,t) — v(z,t)|| , — 0,z — ;| < L]t —t;| < £ and the boundedness of a Kn(nt, ).
and ||6%Kn(x,c, . ')”PE’ we get |v,(z,t) —v(x,t)] = (%)

5 Numerical experiments

In this section, some numerical examples with exact solution are considered to illustrate the performance and
accuracy of the Chebyshev reproducing kernel method. The results obtained by the method are compared with the
analytical solution and are found to be in good agreement with each other. To show the efficiency of the presented
method as well as the accuracy of approximate solution u,,, the maximum absolute errors are reported. Throughout
this work, all computations are implemented by using Maple 16 software package. To show the rate of convergence of
the present method, the values of the order of convergence of the method with respect to the norm infinity with the
following formula have been reported

In (en/egn)
= In2 ’
where
en = [len( )l = zItIg[Lg(l] lu(z,t) — un(z,t)|.

Table [3| shows the order of convergence for different values of n. The results are reported in this table confirm the
results of Theorem [£.5

Example 5.1. [I5] As our first example, we consider the following second order linear equation

Ugpz — gzt + uge = 3exp(—t) cos(z),
u(z,0) = sin(x), w(x,0) = —sin(z), € [0, 1], (5.1)
u(0,t) =0, ug(0,t) = exp(—t), t € (0,1].
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2.x1071°
Absolute 1.5 x 10710
errors

1.x 10710

5.x 1071

Figure 1: Absolute values of the error |u(z,t) — un(z,t)| with n = 10 at the selected points of numerical example [5.1}

x t Scheme in [15] | Proposed scheme | Proposed scheme
with n =10 with n =10 with n =14
0.1 | 0.1 || 2.192e-009 3.055804e-014 4.645834¢e-016
0.2 | 0.2 || 2.556e-009 2.652734e-014 1.772636e-016
0.3 | 0.3 || 9.950e-010 7.214098e-014 6.772352e-016
0.4 | 0.4 | 1.469e-009 8.953055e-013 1.546248e-015
0.5 | 0.5 | 3.178e-009 6.223302e-012 1.016362e-014
0.6 | 0.6 || 2.959e-009 1.160306e-012 6.511884e-014
0.7 | 0.7 || 9.250e-010 5.100531e-012 3.222006e-013
0.8 | 0.8 || 1.591e-009 6.081960e-011 8.5632298e-013
0.9 | 0.9 || 2.947e-009 3.508839e-010 4.680387e-013
1.0 | 1.0 || 2.331e-009 4.014137e-010 8.751284e-012

Table 1: Absolute values of the error |u(x,t) — un(x,t)| at the selected points of numerical example

The exact solution in [0, 1] x [0, 1] is given by u(x,t) = exp(—t)sin(z). After homogenizing the initial conditions and
using our method, we obtain the results presented in Tables and Figures. We apply the reproducing kernel Hilbert
space method on this problem with z; = t; = %cos(%) +3,i=0,1,2,..,n—1 for n = 10 and n = 14. The
absolute values of the error is calculated and compared in Table [I] with those available in the literature. It can be
noted from Table [1| and Figure|l| that the results of the proposed method is better than the Bernoulli matrix method

presented in [15].

Example 5.2. [I9] As our second example, we consider the following second-order linear telegraph equation in one-
space variable given by

uge + 20us + 25U — Uy, = —12 exp(—2t) sinh(x),
u(z,0) = sinh(z), wu(z,0) = —2sinh(z), =z €]0,1], (5.2)
u(0,t) = 0, u(0,t) = exp(—2t), t e (0,1].

The exact solution in [0,1] x [0,1] is given by u(z,t) = exp(—2t) sinh(x). Figure [2| shows the absolute error graph for
n = 10. Numerical results show that the present method is more accurate than the unconditionally stable scheme [19].
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Figure 2: Absolute values of the error |u(x,t) — un(x,t)| with n = 10 at the selected points of numerical example

3.

Absolute
errors

Figure 3: Absolute values of the error |u(z,t) — un(z,t)| with n = 10 at the selected points of numerical example
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x t Scheme in [1] | Proposed scheme | Proposed scheme
with n =10 with n =10 with n =14
0.1 | 0.1 || 0.00003843767 | 4.603421e-012 3.459243e-016
0.2 | 0.2 || 0.00015152539 | 1.639043e-011 1.167257e-015
0.3 | 0.3 || 0.00028528437 | 2.954963¢-011 2.010931e-015
0.4 | 0.4 || 0.00039472077 | 3.921268e-011 2.667901e-015
0.5 | 0.5 || 0.00044524883 | 4.020648e-011 2.761894e-015
0.6 | 0.6 || 0.00041530665 | 3.480960e-011 2.344389¢-015
0.7 1 0.7 || 0.00032602776 | 2.300791e-011 1.531764e-015
0.8 | 0.8 || 0.00019090592 | 1.592087e-011 7.622561e-016
0.9 | 0.9 || 0.00008009819 | 2.542232¢-011 1.676249e-016
1.0 | 1.0 || 3.40220513e-09 | 1.060000e-015 9.067000e-020

Table 2: Absolute values of the error |u(x,t) — un(x,t)| at the selected points of numerical example

r, || example [5.1] | example [5.2] | example [5.3|
rio0 || 1.83652 1.90046 1.80735
r14 || 1.90689 1.85561 1.45066

Table 3: The rate of convergence for Examples

Example 5.3. [I] As our third example, we consider the following telegraph equation

Ug + U + U — Uy = (2 — 2t + %) (2 — 22) exp(—t) + 2t exp(—t),
u(z,0) =0, wu(x,0)=0, x € [0,1], (5.3)
w(0,8) =0, wu,(0,t) =texp(—t), ¢ (0,1].

The exact solution in [0,1] x [0, 1] is given by u(x,t) = (x — 2?)texp(—t). After homogenizing the initial conditions
and using our method, we compare the numerical results with the result of [I]. It can be concluded that the proposed
scheme has a higher efficiency and accuracy than the scheme in [I]. The results on interval [0,1] x [0,1] when n = 10
and n = 14 are shown in Table [2| It confirms that higher accuracy can be reached by increasing the number of basis
functions. Figure [3| depict the absolute error functions on [0,1] x [0, 1] when n = 10.

Conclusions

In this paper, the shifted Chebyshev reproducing kernel method is employed to compute approximate solutions
of a second order linear partial differential equation under nonhomogeneous initial conditions. In this approach, a
truncated series based on shifted Chebyshev reproducing kernel functions with easily computable components. Based
on the orthogonal basis established in the reproducing kernel space, an efficient algorithm is provided to solve the
nonlinear system of a second order linear partial differential equation on [0, 1] x [0,1]. The convergence analysis and
error estimation of the approximate solution using the proposed method are investigated. The validity and applicability
of the method is demonstrated by solving several numerical examples. The proposed method is a well-performance
technique for calculating the best approximate solution of linear and nonlinear boundary value problems. The main
advantage of the present method lies in the lower computational cost and high accuracy.
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