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ON THE SINGULARLY PERTURBED SEMILINEAR
REACTION-DIFFUSION PROBLEM AND ITS NUMERICAL
SOLUTION

RELJA VULANOVIC AND LJILJANA TEOFANOV

Abstract. We obtain improved derivative estimates for the solution of the semilinear singularly
perturbed reaction-diffusion problem in one dimension. This enables us to modify the transition
points between the fine and coarse parts of the Shishkin discretization mesh. We prove that the
numerical solution, obtained by using the central finite-difference scheme on the modified mesh,
retains the same order of convergence uniform in the perturbation parameter as on the standard
Shishkin mesh. However, the modified mesh may be denser in the layers than the standard one,
and, when this is the case, numerical results show an improvement in the accuracy of the computed
solution.
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1. Introduction

We consider the semilinear singularly perturbed boundary-value problem

Tu = —e?u" +b(z,u) =0, x€l:=1[0,1], u(0)=u(l)=0,
(1)
by(z,u) >B%>>0, x€l, ueD, B3>0,
where 0 < ¢ < &* < 1, b is a sufficiently smooth function, b € C*(I x D), k > 0,
and D is some closed bounded domain which we specify in Section 2. The problem

has a unique solution u € C**2(T) for which the following derivative estimates hold
true (cf. [17]):

2)  |uP(z)| <M (1 + e e Pr/e 4 g—ie5<x—1>/€) . i=0,1,....k z€l,

with M denoting a generic positive constant independent of €. The estimates show
that, in general, the solution u has boundary layers near x =0 and = = 1.

Numerical methods for problems of type (1), sometimes in the linear version, are
studied in [1, 2, 3, 8,9, 11, 13, 14, 16, 17, 19]. The semilinear problem Tu = 0 is
considered in [6, 15, 7] under relaxed conditions on b, which allow for multiple solu-
tions with boundary or interior layers. We do not consider these relaxed conditions
here. Instead, we focus on the condition on b stated in (1), which is assumed in
most of the above-cited works. Our aim is to show that even with this condition it is
possible to improve numerical results obtained when the problem (1) is discretized
on a mesh of Shishkin type.

Shishkin meshes [3, 11, 9, 13] are arguably the most popular meshes for dis-
cretizing singular perturbation problems. The presence of layers is characteristic
of solutions to singularly perturbed boundary-value problems and Shishkin meshes
are layer-adapted. This is why they enable e-uniform convergence of numerical
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42 R. VULANOVIC AND LJ. TEOFANOV

solutions, which is the main goal of numerical methods for singularly perturbed
problems. For the problem (1), the Shishkin mesh is divided into two fine parts
in the layers and the coarse one outside the layers. The points at which the mesh
step size changes are called transition points. The standard definition of the left
transition point for (1) is aeln N/S and the right transition point is 1 — aeln N/g.
The quantities N and «a in this definition are respectively the total number of mesh
steps and a sufficiently large positive parameter, which is related to the order of
convergence of the numerical method. In general, the influence of the choice of the
transition points and the complete mechanism of the Shishkin mesh are explained
in details in [5]. A discussion of generalizations of the Shishkin mesh can be found
in [9].
The crucial result of this paper is the modification of the estimates (2) to

3)  |u9z) <M (1 + glePov/e &fieﬁl(m*l)/s) , 1=0,1,...,k, z€l,

where 3; > 0 and b,(i,u) > B2, i = 0,1, for u € D. This is obtained without
any additional conditions on (1). The estimates in (3) may be sharper than those
in (2). They also enable a redefinition of the transition points as aeIln N/fy and
1 —aelnN/B;. Tt immediately follows that the standard central discretization
of (1) on this modified Shishkin mesh (with a > 2) yields e-uniform pointwise
convergence of order almost 2. This is the same result as on the standard Shishkin
mesh. However, it is possible that 8; > 3, i = 0,1, and we may get a better layer-
resolving mesh since the transition points are moved closer to the end points where
the layers occur. If this happens, the density of mesh points in the layers increases,
because of which we can expect more accurate numerical results. This expectation
has already been confirmed in [19] for the linear case of the problem (1).

The motivation for [19] and the present paper comes from [10], where a similarly
modified transition point is used in numerical experiments with the quasilinear sin-
gularly perturbed convection-diffusion problem. However, the theoretical analysis
in [10] is carried out for the standard Shishkin mesh, since no improved derivative
estimates of the solution were available for use.

The outline of the paper is as follows. In Section 2 we analyze the continuous
solution of the problem (1). We prove the estimates in (3), as well as some other
estimates. Then, in Section 3 we consider the linear case of the problem and im-
prove the results from Section 2. Section 3 also contains a discussion of the proof
technique used for the semilinear problem (1) and the one in [19] for the linear prob-
lem. This shows that our present analysis is not a straightforward generalization
of the analysis in [19]. In Section 4, the modified Shishkin mesh is defined and the
e-uniform convergence result for the central discretization scheme is proved. This is
followed by Section 5, where we show that the piecewise-linear interpolation of the
numerical solution retains the accuracy of the numerical solution. The results of
sections 4 and 5 for the linear case are sharper than the results in [19]. Finally, Sec-
tion 6 provides results of numerical experiments, which demonstrate improvements
in the computed solution when compared to the results on the standard Shishkin
mesh.

2. The general continuous problem

We assume that there exist constants u, and u* such that

ue <0 <u*, blz,u.) <0< b(x,u*), zel,
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From Tu, < 0 < Tu* we get that u, and u* are respectively lower and upper
solutions of the problem (1). Therefore, this problem has a solution u satisfying
(4) u(z) € D = [us,u”], z €l
The domain D defined above is the domain referred to in the condition on b in
(1). This condition also implies that the operator T (together with the boundary-
condition operator) is inverse monotone, which means that u is unique. Moreover,
(4) gives that |u(z)| < M, = € I. Recall that M is used to denote any (in the sense
of O(1)) positive constant independent of €. Some particular constants of this kind
are denoted by My, My, M,, M , etc. We also use some sufficiently small positive
constants m, ms, mg, etc., which are independent of e.

The proof of (2) can be found in [17] in the case when it is assumed that b, > 32.
If b, > (2, the proof requires the approach from [8] after a suitable linearization
of the operator T'. As discussed in the introduction, the constant 3 is used to
construct the transition points in the standard Shishkin mesh. From now on, we
set

pr— 1 b
5 L nin w(2,y)

in order to emphasize that we are interested in using the greatest possible value
of 8. We are going to modify the transition points of the Shishkin mesh by using
some other constants which may be greater than 5. We define these constants in
terms of b,, and an arbitrarily small fixed value ¢ € (0,1), independent of &:

Bii= (1= d)minV/bu(iry), i=0,1.
The constant § is used because we need (; to be strictly less than the minimum
occurring in the definition of ;. Let
yo(z) = e Por/e and y(z) = ePrl=1)/e,
We can now prove estimates (3).
Theorem 1. The solution u of the problem (1) satisfies
[u® (z)| < M1+ e yo(z) + ety (2)], i=0,1,....k xzel,
and
[u® (z)| < M[e* + e yo(z) + e 'y (z)], i=k+1,k+2, zel

Proof. The case k = 0 is trivial, so let us consider £ > 1. To prove the first
estimates, it suffices to show that for all ¢ = 0,1,...,k we have

(5) (@) < M[1+e "yo(2)], @ € [0,m],

where m is a sufficiently small positive constant independent of €, m < % This is
because (2) implies that [u(? (z)] < M for x € [m,1 —m] and because the proof of

lu® (z)] < M[1+e "y (2)], =e[l—m,1],

is analogous.

As we have seen, |u(z)] < M for x € I. Thus, (5) hold true for i = 0. Next,
assume that (5) is satisfied for i = 0,1, ..., 5 — 1, where 1 < j < k. We need to prove
(5) for i = j and we do this by using the linear operator L and the barrier function
¢;, which are defined as follows:

Lv := —%v" + by(x,u(x))v (for any C?(I)-function v),
@i (x) = My + Mje 7 yo ().
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Since by (x,u(x)) > 0, z € I, the operator L is inverse monotone.
After differentiating the differential equation in (1) j times, we get that

o7
Hg7 0@ u(@)) + fi(2),

where fi(z) = 0 and for j > 2, f;(z) contains terms the absolute value of which
can be estimated by

Lu(j)(x) - _

‘
M T fu) (@)
n=1
with1 </(<j,1<i,<j—1,and1<14;+iy+ - -+ 14 <j. Using the inductive
assumption, we get

H lulin) (z)] < M1 +67jy0(ac)} , x€]0,m].

Therefore,

(6) L (@) < M + My Iyo (), € [0,m)],

with some constants M; and J\,Zj We now use the function ¢; to get
Lgj(x) = M B2 + [bu(z, u(x)) — B31Mje T yo(z), « € [0,m].

There exist positive constants m and m, such that

bu(, u(x)) — 3 bu(, u(@)) = bu(0, u(@)) + 0y (0, u(x)) — 43

) > o s fba(ey)] + 66 2 ma, o € [0,
Therefore,
(8) Lyj(z) > M;ﬁg +m.Me Tyo(z), =€ [0,m).

We now choose sufficiently large constants M} and Mj,
M;ﬂz > M;j, m.M; > J\A/[/jv
so that (6) and (8) imply
L@J(x) 2 |LU(J)(1')|; T € [Ovm}
At the same time, M; and M 7 should be chosen large enough to give, respectively,
WD (0)] < Me™ < ,(0)
and
[P (m)] < M < ;(m).
Then inverse monotonicity implies that
|u(j)($)| < (pj(x)7 HAS [O’m]v

which gives (5) for i = j.
Finally, the estimates of |u**1)(z)| and |u*+?)(z)| can be proved using the
technique from [1] (see [9, p. 51] as well). O
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Remark 1. It is easy to see that the results of Theorem 1 also hold true for a
somewhat more general problem

Tu=g:(x), €I, u(0)=u(l)=0,
where

(9) |g§z)(z)| < M[1 +5*iy0(x) + sfiyl(x)], 1=0,1,....k, z€l.

Theorem 1 suffices in the consistency-error analysis of the discrete operator ap-
proximating the continuous operator 7', see Section 4. However, in order to analyze
the error of the piecewise-linear interpolant of the numerical solution (Section 5),
we need some results which involve the solution ug of the reduced problem corre-
sponding to (1), b(z,up) = 0 on I. There exists a unique reduced solution uy such
that ug(z) € D, z € I, and ug € C*(I). Below we need k = 2.

Let

vo(z) = e Pe/e, v (z) = ePla—1)/e

Also, define the linear operator

Lv = =% +r(z)v,
where
" r(z) = fol by(z,0(x;8)) ds > B2 >0, xwel,
1) 0(x;8) = ugp(z) + s(u —ug)(x),
so that
(11) L(u —up) = Tu — Tug = &>uy).

Using the fact that L is inverse monotone, we can prove the following lemma.

Lemma 1. The solution u of the problem (1) with k = 2 and the corresponding
reduced solution ug satisfy

lu(z) — uo(z)| < M[e? + vo(x) +v1 ()], z € 1.
Proof. Use the barrier function
P(x) = M,e® + M,gvo(x) + Mooy ()
and choose the constants M,, Mg, and M, so that
d(x) 2 |(u—uo) (@), ==0,1, Lip(x) > |L(u—up)(x)|, « €1,
keeping (10) and (11) in mind. O
We next use the technique from the proof of Theorem 1 to improve the result of

Lemma 1.

Theorem 2. The solution u of the problem (1) with k = 2 and the corresponding
reduced solution ug satisfy

u(z) — uo(2)] < M[e* + yo(z) +yi(2)], el
Proof. 1t follows from Lemma 1 that
|u(x) — ug(x)| < Me?, z € [mo, 1 —mo),
for any mg < % Because of this, we just need to prove that

(12) lu(x) — ug(x)| < M[e* +yo(x)], = € [0,mg],
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the proof of
lu(z) — ug(x)| < M[e* + y1 ()], x € [L —myg, 1],
being analogous.
Let ~
P(x) = M*e® + Moyo(z),
where M* and Mj are chosen so that
$(0) > Mo > [ug(0)] = |(u—uo)(0)| and  ¢(mo) > M*e? > |(u — ug)(mo)|-
It also holds true that
Lip(x) > M*e*B2 + My[r(z) — Blyo(2).
Analogously to (7), we now get that
r(z) — B2 >0, x€[0,mg,
for some mg. Therefore, M* can be chosen so that
Lp(x) > M*e?8% > |L(u — uo)(z)|, = € [0,mp),
which gives (12). O
3. The linear case

In this section we consider the linear case of the problem (1) with the aim of
improving the results from the preceding section.
The linear problem is

Au =~ + B(z)u = f(z), wel, u(0)=u(l)=0,

b(z) >0, z€l,
where b, f € C*(I), k > 0. We have
(14) ﬂ:m@M@ and  B; = (1 —0)b(i), i=0,1.
zE

(13)

In citeVT, the solution u to the problem (13) is decomposed as follows:

(15) u(z) = pwo(z) + qui(z) + 2(),
15
wo(l’) — 675(0)1/5’ ’LUl(IE) — 6?}(1)(%71)/67

with constants p and ¢ satisfying |p|, |¢| < M and
(16) |20 (2)] < M[1+ ' "vg(x) + 'ty (2)], i=0,1,....k =zel,

with § as in (14).

Because of the functions vy and vy in (16), the estimates of the derivatives of u
which follow from (15) and (16) are not generally sharper than those in Theorem 1.
However, using the technique of Theorem 1 the estimates in (16) can be improved
to give a stronger result than the derivative estimates in Theorem 1. The following
holds true.

Theorem 3. The solution u of the linear problem (13) can be decomposed like in
(15), where the function z satisfies

20 (@) < M1+ "yo(2) +e' ()], i=0,1,... .k wel,
and
20(@)] < M + el igg(a) + g (@), i= kL R+, wel,
with By and By defined like in (14).
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Proof. By construction (see [16, 19]), 2/(0) = 2'(1) = 0, which gives that |p|, |q| <
M, and thus |z(z)| < M, = € I. Moreover, 2’ satisfies Az’ = g.(z), x € I, with
some function g for which (9) holds true. Because of Remark 1, the derivatives of
2’ can be estimated in the same way as the derivatives of u in Theorem 1. U

We now prove a stronger, linear version of Theorem 2. This result is needed
to analyze the error of the piecewise-linear interpolant of the numerical solution
approximating the solution u of (13). We consider the following asymptotic expan-
sion:

(17) ua(@) = ug() — uo(0)wo(z) — uo(1)w: (),

where ug(z) = f(z)/b?(z) is the solution of the reduced problem corresponding to
(13). Like in the semilinear case, it is needed that ug € C?(I).

Theorem 4. For the solution u of the linear problem (13) with k = 2 we have
u(z) — ua(z)] < MIe? +eyo(@) +ep(@)], =€,
with By and By defined like in (14).
Proof. Let & =u — uy. It is proved in [19] that
lu(z)| < M |2 +ee P77/ 4 5661(1’“")/5} , zel,
where 3’ € (0, 3), with 3 as in (14). This implies that |u(z)| < Me?, for z € [0, 7]

and any m < % Therefore, like in the proof of Theorem 2, we only need to prove
that

(18) [u(z)| < M[EQ +eyo(z)], = €[0,m].
We have
(19) |Au(z)]

IA

M [¢ 4 [B2(x) = 5(0) o ()]
< M [&:2 +x6755(0)z/sy0(m)}
< M[E? +eyo(n)], = €[0,m].
On the other hand, the function
o(z) = Me? + Moeyo(x)
satisfies
Me?82 + Moe[v* () — B3lyo ()
MEQBQ + Mom*eyo(x), x € [0,m],

where m and m. are selected analogously to the procedure in (7). In view of (19),

Ap(x)

\ARY

this means that M and M, can be chosen so that
Ap(z) > |[Au(z)|, =€ [0,m],
and, moreover, so that
e(x) > |u(z)], ==0,m.

Then (18) follows from inverse monotonicity. O

As mentioned in the introduction, the modified Shishkin mesh for the linear
problem (13) is introduced in [19]. However, the z component of the decomposition
(15) is estimated there only using (16) and not the improved estimates of Theorem
3. Consequently, the modified Shishkin mesh we present in Section 4 can be denser
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in the layers than the mesh proposed in [19]. The decomposition (15), cf. [16], is
the reaction-diffusion counterpart of the Kellogg-Tsan decomposition of the linear
convection-diffusion problem, [4]. The Kellogg-Tsan technique cannot be used for
nonlinear problems and this is why we have to take a different approach here, that of
Theorem 1. Therefore, our proof of (3) for (1) is not a straightforward generalization
of the of the proof of the derivative estimates in [19]. Moreover, when the result
for the semilinear problem is applied to the linear case in combination with the
Kellogg-Tsan approach, we get Theorem 3, which improves the result of [19].

4. The discretization

We now consider a finite-difference discretization of the problem (1). Let @ be a
general mesh with points z;, i =0,1,...,N,suchthat 0 = zg < x1 < --- < zy = 1.
Let also w = @\{0,1} and h; = x; —2;-1, 9= 1,2,..., N. Mesh functions on w are
denoted by U™, W etc. If g is a function defined on (0,1), we write g; instead of
g(z;) and gV for the corresponding mesh function. The maximum norm used for
the mesh function W& = (W, ..., W§ ) is given by

N = N
IVl = | max (W]

The constants M are also assumed to be independent of N.
The discretization of the problem (1) on w is

(20) TNUYN .= —2D"UN + b(2;,UN) =0 for i=1,2,...,N —1,
where UY := 0, UY := 0, and D" is the standard central approximation of u/’ :
i (Uilil_UiN B UZN_Ule) ho— hi+hi+1.

h; hiq1 h; ’ ! 2

The discrete problem (20) has a unique solution UV such that UYN € D, i =
1,2,...,N =1, cf. e.g. [17].

We consider next two arbitrary mesh functions V¥~ and W with components
in D. It holds true that

TVVN — TNWN = LN - W),

D// Uz‘N —

where £V is a linear operator,
ﬁN%N = —SQDH‘/;-N 4 pz‘/;N
and

1
pi= [ bl W (VY - W) .
0

The discrete Green’s function G(z;,§;), associated with the operator £V as a func-
tion of z; € w for a fixed §; € w, is defined by

ENG($1,63):5($1,€j)/h], Z':].72,...7N71,
where 6(z;,€;) is the Kronecker delta. Then we have

N—-1
VN —WN =3 1iGla, )TNV — TV,

j=1

i=1,2,...,N—1.

(21)
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Lemma 2. [14, Lemma 1] For the discrete Green’s function G on the mesh w, we
have

2

-1

1
hilGlw:, &) < 55

1

<.
Il

Lemma 3. [14, Lemma 2| For the discrete Green’s function G on the mesh w, we
have
M

] < .
G&)l < o

A minor modification of the Shishkin mesh is described next, cf. [18] for instance.
Let J = QN be a positive integer such that Q@ < % and Q7' < M. Let also
L =L(N) satisfy In(InN) < L <In N and

e L <

2=

The smallest L satisfying the above inequality is L*, which solves the equation
el = L/N. This equation can be solved using Newton’s method. It holds true
that L* < In N, but when N — oo, L* behaves like In N, [18]. Let also

(22) J:min{Q,aEL}, a>2.
B

The mesh, denoted by S(L), is constructed by forming a fine equidistant mesh with
J mesh steps in each of the intervals [0, 0] and [1 — o, 1], and a coarse equidistant
mesh with N —2J mesh steps in [0, 1 —o]. Therefore, the transition points between
the fine parts of the mesh and the coarse one are o and 1—o¢. The standard Shishkin
mesh for the reaction-diffusion problem (1) typically has L =In N and Q = %. The
use of the general L and @ is a minor modification and we still refer to the mesh
S(L) as the standard Shishkin mesh. The modified Shishkin mesh, which we are
about to introduce, has different transition points.

As usual, we assume that ¢ = aeL/f because 0 = @) is unrealistic in practice,
N growing exponentially when ¢ — 0. This choice of ¢ is based on the derivative
estimates (2). Since the improved estimates (3) are now available, we can use
modified transition points o and 1—o instead of the standard ones. The quantities
oo and o are defined as follows:

L
(23) o—i:min{Q,a;}, i=0,1, a>2.
Like in the case of the standard Shishkin mesh, we only consider o; = aeL/5;,
1=0,1.
Therefore, the mesh points of the modified Shishkin mesh, denoted by S’(L), are

ih?, 0<i<J,
l—o1+(i—N+J)ht, N-J<i<N,
with mesh-step sizes

h'=aeLl/(B;J), i=0,1, and H=(1—0¢—o01)/(N—2J).

We have the following e-uniform pointwise convergence result. Since no more
than u) is needed in the consistency-error analysis of the central scheme (20), it
is assumed that b € C?(I x D), i.e., k = 2.
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Theorem 5. Let u be the solution of (1) with k =2 and let UV be the solution of
(20) on the mesh S'(L). Then

[u —UN |0 < MN72L2.

Proof. We use (21) with V¥ = 4% and W¥ = U¥ together with Lemmas 2
and 3, to prove this result like in [19, Theorem 1]. O

Remark 2. Theorem 5 gives the same e-uniform convergence result as the one
that can be obtained on the standard Shishkin mesh S(L). However, it is possible
that both By and (1 are significantly greater than B and when this is the case, the
modified mesh is denser in the layers and we can expect better numerical results. It
should be kept in mind that this is just an expectation and, although our numerical
experiments confirm this expectation, we do not claim that the use of the modified
Shishkin mesh guarantees better numerical results in all instances when 3; > f3,
1 =0,1. By the way, it is also possible for B to be greater than both By and B, but
only negligibly so.

For the linear problem (13), as a special case of (1), we have the solution decom-
position of Theorem 3. This can be used to modify the mesh even further and to
improve the result from [19]. The discretization of (13) is analogous to (20),

(24) —2D"UN +b0,UN = fi, i=1,2,...,N—1.

Let us consider this discretization on a different modification of the Shishkin mesh
which uses b(4) instead of 5;, i = 0, 1, in the formulas for the two transition points.
This newly modified mesh is denoted by S(L).

Theorem 6. Let u be the solution of the linear problem (13) with k = 2 and let
UN be the solution of (24) on the mesh S(L). Then

¥ — UVl < MN72L2.

Proof. A result of this kind is proved in [19] on the modified Shishkin mesh
with 8; = min{l;(z'), 28}, i =0,1. This definition of 5; is adopted there because the
consistency error is analyzed using the solution decomposition (15) with the original
derivative estimates of z, (16). In view of the improved estimates in Theorem 3, f3;
can be redefined as

Bi = min{b(i), 26;} = min{b(i),2(1 — §)b(i)} = b(i),

where in the last step we use the fact that § is positive and arbitrarily close to 0.
|

Remark 3. Since b(i) > B, i = 0,1, the mesh S(L) can be either more or equally
dense in the layers than the standard Shishkin mesh S(L). When B(Z) >fB,1=0,1,
S(L) is expected to produce more accurate numerical results than S(L), but, as
already stated in Remark 2, this cannot be guaranteed. In any case, because of
the solution representations in (15), it is certainly more natural to define the mesh
transition points in terms of b(0) and b(1), rather than in terms of 8. Moreover,
b(0) and b(1) are easier to calculate than 3. Even in the semilinear case, it may
be easier to find By and By than B since the minimization with respect to x is not
required.
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5. Piecewise-linear interpolation

In this section we analyze the piecewise-linear interpolant of the numerical so-
lution. For a function g, defined on @, the piecewise-linear interpolant ¢’ is given
by

gl(m) =g; + git1 — i _gi(ﬂc — %), « €[z, xi41], 1=0,1,...,N—1.
hit1
If g € C?(I), we have

(25) ‘(g - gl)(x)l < Mh12+1||gll||[a77:,$7:+1]7 T e [xi>xi+1]7
where

lgllx = max|g(x)]
for any closed interval X, X C I.

Theorem 7. Let u be the solution of (1) with k =2 and let UV be the solution of
the discrete problem (20) on the mesh S'(L). Then,

lu—UNA||; < MN72L?
where UNT s the piecewise-linear interpolant of UN on I.

Proof. The proof is analogous to the one given in [19] for the linear problem.
We nevertheless provide some details here in order to show that Theorem 1 is not
sufficient for the proof and that we also need Theorem 2.

Let x € [#;,;41] C [0, 3]. Using the triangle inequality we get

(= U™ (@)] < |(u—u)(@)] + |(u" = U™)(2)].

Then, Theorem 5 immediately gives that

(! = UMY (@)] < max{lu; — UN | Jusps — UN, |} < MN2L2,

As for |(u — ul)(x)|, (25) and Theorem 1 imply
= w0y < M(RO)2[L 4+ £ 2e~%07/=] < MN=2L?
and
u— ',y 1) < MH? [1 +e*2e*ﬁ°"°/5} < MN7?[1+L*(Ne)?].
Thus, if eN > 1, we have
[ = u! ||, 1) < MN2L2.

On the other hand, if eN < 1 and z € [0y, %], we use

(=) (@)] < I(u— o) (@) + (g — ) (@)] + | (uf — uT)(@)].
The interpolation-error estimate (25) and Theorem 2 give respectively

|(uo — up)(2)| < MN
and
|(w — o) (2)] + | (ud — w!) (@) < M (52 + e—ﬁooo/e) <M (N“2+N2L?),

which finally proves
[ = u! |, 1) < MN2L2.
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The proof is analogous for x € [z;,2;11] C [%, 1]. If z € [x;,xi41] and z; < % <
Zi+1, the boundary-layer functions w; and y; are still exponentially small when
e — 0 and the proof follows the same lines as in the above case z € [0y, %] O

In the linear case, the result of Theorem 7 is valid on the mesh S (L). The proof
is analogous to the one above, but, due to the mesh S (L), ua has to replace ug in
the relevant part of the proof. This is why Theorem 4 is needed here. Because of
the use of the mesh S (L), the result of the theorem below is an improvement over
the corresponding result in [19].

Theorem 8. Let u be the solution of the linear problem (132 with k = 2 and let
UN be the solution of the discrete problem (24) on the mesh S(L). Then,

lu—UNT|; < MN72L?
where UN! s the piecewise-linear interpolant of UN on I.
6. Numerical results

In this section, we present numerical results for two test problems in order to
illustrate our theoretical findings. The first test problem is nonlinear and of the
type discussed in [12, p. 194]:

(26) 2 1+ (1 —a+2Hu—u?=0, zel, u(0)=u(l)=0.
The exact solution is not known and for upper and lower solutions we can take

u* = 0 and u, = —1, respectively. The function b in (26) satisfies b, (z,u) =
1 — 2 + 2% — 2u and it holds true that

i by(z,y) = by(L,0) =
perin o bu(@y) = bu(3,0)

o

and

min b, (t,y) = b,(¢t,0) =1, t=0,1.
y€[—1,0]

Based on this, we set 8 = 0.866 and By = $; = 0.999.

In Table 1 we present the results for the modified mesh with Q = % and L = L*.
The errors EZ(N) are shown, where

EN(N)= max |UN — U8
1<i<N-1

and U%5%36:1 ig the piecewise-linear interpolant of the numerical solution obtained
on the mesh with NV = 216 steps. Numerical approximations of the e-uniform order
of convergence, which are determined using the double mesh method like in [3], are
also presented. We calculate the double mesh error

e(N)= max |[UN—U>M!
1<i<N-1

bl

where UN — U? M-I'is the difference between the value of the solution at z; on a
mesh with N steps and the interpolated value of the solution, at the same point z;,
on a mesh with 2N intervals. For each value of NV the quantities

__Ine(N) —Ine(2N) Ine(N) —1Ine(2N)

(27)  ord(N) = 02 and ord(N) = - 2L(N) — In L(2N)

are computed. The values of ord(N) and %(N ) are taken as numerical approxi-
mations of the rates of convergence as powers of N~! and as powers of N"1L(N),
respectively.
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TaBLE 1. EL(N), ord(N), ord(N) on S'(L*) with Q = 0.375, a = 2.

log, N
—2log, € 6 7 8 9 10 11 12
16 7.906(—4) 2.719(—4) 9.072(-5) 2.930(—5) 9.218(—6) 2.843(—6) 8.572(—6)
1.455 1.329 1.532 1.648 1.664 1.687 1.742
1.895 1.675 1.880 1.979 1.964 1.962 2.000
20 7.895(—4) 2.715(—4) 9.058(—5) 2.925(—5) 9.204(—6) 2.839(—6) 8.558(—6)
1.454 1.329 1.532 1.648 1.664 1.688 1.742
1.895 1.675 1.880 1.980 1.964 1.962 2.000
24 7.892(—4) 2.714(—4) 9.055(—5) 2.925(—5) 9.201(—6) 2.838(—6) 8.555(—6)
1.454 1.330 1.532 1.648 1.664 1.688 1.742
1.895 1.675 1.880 1.980 1.964 1.962 2.000
28 —36  7.891(—4) 2.714(—4) 9.054(—5) 2.924(—5) 9.200(—6) 2.837(—6) 8.554(—6)
1.454 1.330 1.532 1.648 1.664 1.688 1.742
1.895 1.675 1.880 1.980 1.964 1.962 2.000

TABLE 2. 7(N) for 2 =27% k =16,20,...,36, a = 2.

logo N
Q L 6 7 8 9 10 11 12
0375 L* 1329 1331 1.330 1.331 1.331 1.326 1.332
0375 InN 1315 1334 1.332 1.331 1.331 1.331 1.331
0.250 InN 1.277 1.324 1.336 1.328 1.330 1.331 1.331

Table 2 presents the ratio of the errors E(N) on the standard and modified
Shishkin meshes,
);
() = 2N
Eg/(N)
for different values of the mesh parameters. It turns out that, for any choice of NV
and the mesh parameters, r(/N) remains the same for all values of ¢ considered in
Table 1. The results clearly show that the errors E1(N) are greater on the standard
mesh. Therefore, the modified Shishkin mesh performs better than the standard
one regardless of how the parameters ) and L are chosen (the density of the mesh
in the layer is greater if @ is greater and L is less). However, as expected, there is
no essential difference in the orders of convergence on the standard and modified
meshes, which is why we do not provide the rates (27) for the standard mesh.
In order to illustrate the linear interpolation results, we use the test problem

(28) '+ (L -z +a®)y = flr,e), =€ (0,1), y(0)=0,y(1)=0,
where the right-hand side f(z,¢) is determined by the following exact solution y:
e—r/s _|_€(z—1)/5 _|_e—l/s

1+ 2e1/e '

This problem is also considered in [19]. Here § = 0.865 and Sy = 81 = 1. In Table
3, we present

y(x) = cos(2mx) —

E"(N) = max [V, —y,],

i, €L,
where YV:! is the piecewise-linear interpolant of the numerical solution and I, is a
set of 80 points chosen as follows: 20 random points from each interval [0, u] and
[1 — u,1], and 40 random points from [u, 1 — p], where pu := €1n|2| represents the
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width of the layer as determined in [2, p. 78]. Table 4 contains the ratio of the
errors E”(N) on the standard and modified Shishkin meshes,

_ E5()
Ey(V)’

R'(N)

for each pair of € and N. The results show that the interpolation errors E"(N) are
also greater on the standard mesh.

In this paper, we theoretically analyze the simple central finite-difference scheme.
It is also of interest to compare how higher-order schemes perform on the standard
and modified Shishkin meshes. To this end, we present numerical results for the
test problem (28) solved by the quadratic finite-element method [20]. The abstract
variational problem for the general linear problem (13) is: Find y € H}(0,1) such
that

Boy,w) = (fw), Ve HA0,1),

where
1
B.(y,w) = (y,w) + WPy, w),  ((y,w) = / y(@)w(z)dz).
0
The finite-element problem is to find y™¥ € VP ¢ HE(0,1) such that

Bs(yN7w) = (fv U}), Vuw € ijf’p’

where V* is the space of the standard C° piecewise-continuous polynomials of
degree p. For the quadratic finite-element method, p = 2 and the transition-point
parameter a = p + 1.

Table 5 contains the following ratio of the maximum pointwise errors:

Es(N
= s(IV) where E(N)= max [Y;¥ -yl

R(N) Ez(N)’ 1<i<N—1

The theoretical analysis of the quadratic finite-element method in [20] is based
on a generalized Shishkin mesh introduced in the same paper. We also present

TABLE 3. E"(N) on S(L*) with Q = 0.375, a = 2.

logy N
—2log, € 6 7 8 9 10 11 12
16 7.388(—3) 2.394(—3) 8.926(—4) 2.571(—4) 8.566(—5) 2.580(—5) 7.187(—6)
20 6.185(—3) 2.455(—3) 8.370(—4) 2.432(—4) 7.718(=5) 2.762(—5) 8.503(—6)
24 7.342(=3) 2.370(—3) 8.910(—4) 2.920(—4) 8.965(—5) 2.788(—5) 8.564(—6)
28 7.353(—3) 2.500(—3) 8.450(—4) 2.476(—4) 7.894(—5) 2.568(—5) 7.734(—6)
32 7.293(—3) 2.628(—3) 8.847(—4) 2.890(—4) 8.940(—5) 2.743(—5) 8.658(—6)
36 7.361(—3) 2.622(—3) 8.927(—4) 2.725(—4) 8.612(—5) 2.497(—5) 8.556(—6)

TABLE 4. R"(N) for Q = 0.375, L = L*, a = 2.

logy N
—2loggy e 6 7 8 9 10 11 12
16 1.305 1.305 1.347 1.421 1.433 1.344 1.472
20 1.219 1.268 1.417 1.382 1.313 1.179 1.288
24 1.320 1.312 1.341 1.336 1.348 1.370 1.228
28 1.317 1.245 1.381 1.465 1.426 1.364 1.396
32 1.321 1.325 1.380 1.274 1.334 1.342 1.269

36 1.317 1.328 1.331 1.350 1.404 1.458 1.174
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TABLE 5. R(N) for @ =0.25, L=InN, a = 3.

log, N
—2logy € 6 7 8 9 10 11 12
16 1.847 1.662 1.709 1.741 1.760 1.772 1.778
20 1.848 1.662 1.709 1.741 1.760 1.772 1.778
24 1.848 1.662 1.709 1.741 1.760 1.772 1.777
28 1.848 1.662 1.709 1.741 1.760 1.771 1.783
32 1.848 1.662 1.709 1.741 1.760 1.774 1.778
36 1.848 1.662 1.709 1.741 1.760 1.772 1.739

TABLE 6. R(N) for p = 2.

logy N
—2logy e 6 7 8 9 10 11 12
16 1.665 1.678 1.717 1.745 1.762 1.773 1.779
20 1.631 1.678 1.717 1.745 1.762 1.773 1.778
24 1.204 1.678 1.717 1.745 1.762 1.773 1.779
28 1.115 1.678 1.717 1.745 1.762 1.772 1.769
32 1.093 1.678 1.717 1.745 1.762 1.773 1.779
36 1.088 1.678 1.717 1.745 1.762 1.766 1.779

numerical results for this kind of mesh. Table 6 shows the values of the ratio
5 Eg(N)
R(N) = 2255
Eg (N)

where S denotes the generalized Shishkin mesh from [20], with

o= min{i %(p-l— 1.5) ln(g + 1)} :
and where S’ is a modification of S in the sense of (23).

We can see in Tables 2, 4, 5, and 6 that the maximum pointwise errors are less on
the Shishkin mesh with modified transition points than on those with the standard
transition points, all other mesh parameters being equal.

Finally, in Table 7 we present the error ratio in which the numerical errors are
measured in the energy norm that naturally accompanies finite-element methods
for the problem (13). The energy norm is defined by

[w]2 = &*(w',w') + B2 (w, w).
We calculate the integrals in this norm and all integrals in the finite element method

using the three-point Gauss-Legendre quadrature formula. The ratio in Table 7 is

fE(N) = it (N)

S 9
o5 (V)
As opposed to the maximum norm, the energy norm shows cases when the modified
and standard Shishkin meshes behave equally. In fact, the values of the ratio 7 (V)
decrease when ¢ — 0 and N is kept fixed. In any case, the modified mesh performs
at least as equally well as the standard one.

where €°(N) = [[y™ — y]|..
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TABLE 7. 7(N) for p = 2.

log, N
—2logy € 6 7 8 9 10 11 12

16 1.285 1.327 1.334 1.336 1336 1.336 1.336
20 1.100 1.268 1.325 1.335 1.336 1.336 1.336
24 1.009 1.069 1.229 1.316 1.333 1.336 1.336
28 1.001 1.005 1.040 1.167 1.292 1.330 1.335
32 1.000 1.000 1.003 1.020 1.099 1.099 1.317
36 1.000 1.000 1.000 1.001 1.009 1.049 1.173
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