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A framework for the numerical solution of Klein—Gordon
equations using three new collocation methods
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Abstract. The Klein—Gordon equation is a relativistic version of the Schrédinger equation
and has a large range of applications in contemporary physics. In this paper, we present
a unified framework for the numerical solution of nonlinear Klein—Gordon equations us-
ing three new collocation schemes. The solutions are approximated by the two—dimensional
Legendre—Gauss—Radau interpolation directly. Moreover, using the properties of Jacobi poly-
nomials, the partial derivatives of the solutions are expressed in terms of Jacobi polynomials
that makes the approximations numerically more stable. We first derive a single—domain
collocation method (SDC) that is suited for problems in small and moderate domains. Next,
a multi—domain collocation method (MDC) is presented for large domains. The proposed
MDC method solves the problem step by step in subdomains whilst is of the BN—stability.
We then construct a single—domain iterative collocation method (SDIC). The proposed SDIC
method is based on the quasilinearization (QL) technique and is suited for highly nonlinear
problems. The key properties of the SDC, MDC and SDIC schemes are explained and the
convergence of the QL approach applied to PDEs with the differential operator of the wave
equation is assessed. Numerical examples are included to assess the accuracy and features of
each collocation scheme.
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1. Introduction

One of the most efficient type of numerical methods for solving differential equa-
tions are spectral methods [1, 2]. Spectral method employs global orthogonal poly-
nomials as trial functions. Orthogonal collocation methods are a class of spec-
tral methods where the differential equation is transcribed to system of algebraic
equations by parameterizing the unknown solution using global polynomials and
collocating the differential equation using nodes obtained from a Gaussian quadra-
ture [3]. They are easy for implementation and enjoy the so-called “spectral accu-
racy” for smooth solutions. For problems where the solution is nonsmooth or not
well approximated by global polynomials of a reasonably low degree, it is prefer-
able to use a finite-element approach where the domain of the underlying problem
is partitioned into subdomains and a different polynomial is used over each sub-
domain [3]. Moreover, for highly nonlinear problems where the resulting nonlinear
system of algebraic equations is complicated, implementing the quasilinearization
(QL) technique is a suitable alternative [4]. In the QL technique, a nonlinear dif-
ferential equation is replaced with a sequence of linear differential equations which
simplifies calculations and saves work.
Consider the nonlinear Klein—Gordon equation

Lu+ H(u) = f(z,t),  (a,0) € 2= [0,X] x [0,7], (1)
subject to initial conditions
u(z,0) = g(z), Owu(z,0) = h(z). (2)

where L is the differential operator of the wave equation defined by L = 0y — 20y,
u is a function of x and ¢, H is a generally nonlinear function and f,g and h are
known analytic functions. In the special mode when H(u) = asin(u) we have the
Sine—Gordon equation. The nonlinear Klein—Gordon equation appears in many
types of nonlinearities and plays a significant role in many scientific applications
such as solid state physics, nonlinear optics and quantum field theory [5]. During the
past decade, several different numerical methods have been developed for solving
Klein—Gordon and Sine—Gordon equations [6]—[31].

In this paper, we examine the properties of global and multi—domain
Legendre—Gauss—Radau (LGR) collocation methods for the numerical solution
of Klein—Gordon equations. This work is for three new collocation methods. In
the next section, we explain approximating the exact solutions directly by the
two—dimensional direct LGR interpolation. Some interpolation error estimates in
the norm of Sobolev spaces are also investigated. In Section 3, we first derive a
single—domain collocation method which possesses the spectral accuracy and is
easy to be implemented. A multi—domain version of collocation method is then
proposed. By this approach with moderate number of collocation points, we could
evaluate numerical solutions step by step as time increases. Therefore, it is more
appropriate for long—time calculation. Next, by employing the QL technique, we
propose an iterative version of the single—domain collocation method. In Section
4, convergence of the QL technique applied to a general PDE with the differen-
tial operator of the wave equation, is investigated. In Section 5, we present some
numerical results which demonstrate the spectral accuracy of proposed schemes.
We also compare the accuracy and features of the suggested new methods. This
paper provides the first comparison that identifies the mathematical properties of
different types of collocation methods, enabling a researcher or end-user to see
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clearly the accuracy and convergence (or nonconvergence) that can be expected
when applying a particular collocation method on a problem of interest. The final
section is for some concluding remarks.

2. Direct Legendre interpolation

Let o, 8 > —1 and Pé“’ﬁ ) () be the standard Jacobi polynomial of degree n. We
have

I(n+pB+1) 'n+a+1)
(@B)(_ 1) — (_qyp2 NV TP T2 (0, B) _-\emeT 4
PE-1) = (e PED pey < BRI
moreover,

d .8 1 (a+1,8+1)

the nth-degree standard Legendre polynomial is represented in terms of Jacobi
polynomials as P,(z) = PO (). We denote by Pr,(x) the nth-degree shifted
Legendre polynomial on the arbitrary interval I = [a, b] and, according to (3) and
(4), we get

Prn(a) = (=1)",  Pra(b) =1, ()
and
CPra(a) = (4 VP (@), (6)

We denote by zj, 0 < j < N the nodes of the standard LGR interpolation
on the half open interval [—1,1). The corresponding Christoffel numbers are wj,
0 < j < N. Then the nodes of the shifted LGR interpolation on the half open
interval [a,b) and their corresponding Christoffel numbers are denoted by x ; and
wr j, respectively. Let Py(a,b) be the set of polynomials of degree at most N on
the interval I. Thanks to the property of the standard LGR quadrature, it follows
that for any ¢ € Poy on I,

N
/I blyde =3 wrj wlar), (7)
§=0

let (u,v)s and ||v||; be the inner product and the norm of space L?(I), respectively.
We also define the following discrete inner product and norm,

N

(w,v) 5y =Y wrguler)o(ery), v
=0

N =/ (v,v)1 N, (8)

due to Eq. (7), for any ¢ € Py and ¥ € Py,

(o001 = (o), lollr = llellr, (9)
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for any U € C(I), the direct LGR interpolation, ZVU (), in the interval I can be
expanded as

VU (x Z Ur;Prj(x (10)

where

2j +1 2j +1
bj_a (TNU, Prj)r =

. /!

<U P]7]>1N, 0<j<N. (11)

2.1 Two-dimensional direct LGR interpolation

Let I = [0,X], J =1[0,T], Q = I x J and ty € J be fixed. For any u € C(Q),
Egs. (10)—(11) imply

$ t() ZaNPIj (12)
where
N ..
_ 27 +1
=) ijPINU(iUI,p’tO)PIJ("“"LP)’
p=0

similarly, for any given shifted LGR point x;,, we get

M
TMu(wrp, t) =Y 0} Pra(t), (13)
=0

where

M .
2i+1
ZJ.M = Z T ’quIMU(:L‘Lp, tJ,q)PJ,i(tJ,q)a
q=0

£)

let ZVMy(z,t) denotes the two dimensional direct Legendre interpolation. Com-
bining Egs. (12)—(13) we deduce that

N . N

2j +1
IV Mu(a,t) = 3 (T Yo wiTVuwr, ) Pry(er,) ) Pry(e)

j=0 p=0

N . N
2j +1

=y ( e wp(zu Pra(t )Pm(wl,p)>PLa’(w)

=0 p=0 i=0
N N M M
DD >0 (25 + V(@i + Dwpwgulrp. trg) Pritsg) Prj(er,) Prj(@) Pri(t)
7=0 p=0 i=0 ¢=0

~N,M
u; ;i Prj(x)Pri(t), (14)

i
M= §\~
'Mi

<
Il
=)
N
Il
=)
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N M
1 . .
Ui =X Z 2(23 + 12 + Dwpwqu(zrp, t19) Prj(@rp) Pri(tsg)-

Furthermore, the first and second order partial derivatives of ZV'™u(z, t) in terms
of Jacobi polynomials can be computed using Eq. (6) as

N M
1 -
0a T M < 22+ Vg P @) Prao), (15)
]:1 i=0
1 N M
HITNMuy(x,t) ZZ i+ DM Pr(a) Y (), (16)
]=0 =1
and
1 N M
2,2
Oaa TN Mu(z,t) = e Z Z(] +1)(j +2)a", U PI(7].7)2(J;)PJ7Z-(t)7 (17)
7=21i=0

)

(i + 1) + 2@ Pry(x) PGP (). (18)

M:

| XN
attI M 22

7=01

U
N

Note that, in the representations (14)—(19), instead of Lagrange interpolating
polynomials, a double summation of Jacobi polynomials is utilized. This makes
the computations more stable specially for large mode M and N [3].

2.2 Error estimates

Here, we investigate the error estimate for the two-dimensional direct Legendre
interpolation and its partial derivatives. We suppose that N = max{M, N} and
for brevity we set ZV-My := TNy, Let Q = [~1,1]2 and H™ be the Sobolev space
of integer order m.

Theorem 2.1 Suppose that w € H™(Q) for m > 2 and h = max{X,T}. Then,
for 0 <1 < m we have

Crh™ N | gy i 0 < h < 1,

N
HU_I uHHl(Q) < {CthQZJrl m HUHHM Q) lf h> (19)

where Cy is a positive constant that depends on | and m, but which is independent
of N and the function u.

Proof. Using the definition of the H™-norm, for u € H™ () we have

l
2 r 2
[l = T oy = DD (= TV g (20)
r=0
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where D"v denotes the r' weak derivative of v [2]. On the other hand,

HDT(u—INu)Hiz(Q) = //|Dr(u(x,t) —INu(:U,t))}2da:dt
Q

2

dzdw,

S+ 1)

Q

by introducing the multi-index r = (r1,72) in the weak derivative D", we obtain

. 2
HL)@“_IN“”h%m

X7 { / <)2c>2 <€>z<r_m>

prir=ri) (v(z, w) — IN’U(Z, w)) ‘2 dzdw.

2

— 2—2T—2X2r1+1T2r—2r1+1 HDT(U . ZNU)‘ LZ(@) 7 (21)
furthermore, according to equation (9.7.19) in [1], one has
N 20+1— ~
|lv—T uHHl(Q) <CN "ol gy, 0TS m, (22)

substituting Eq. (22) into Eq. (21) and employing Eq. (23), we deduce that

l
o T = 32T (7Y,
r=0

(@)

l
< Z 2—2r—2h2r1+1h2r—2r1+1 HDT(’U - INU) Hiz(ﬁ)
r=0

l
< 2—2 Z h27“+2 HDT(’U o IN
r=0
_ — 2
9 2h202N4l+2 2m HUHHm ﬁ) ,
=X 2—2h21+202N4l+2—2m HUH (ﬁ
Hm

2
U)HLZ(Q)

O<h<l1

)7h>17

in addition, it is easy to show that

||'U”2 _ < h2m_2 ||;j’”§{m(ﬂ) ) 0<h<l1
D h=2 ullzpmy s h 21,

which implies

Cyhm N2 I=m iy, 0 < h <1
H“ —INuH l < l . HUHH ()
H @) Ci'N lull gy s B =1,

as desired. O
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Remark 2.2 According to the definition of H'norm, the interpolation error es-
timate (20), also provides upper bounds for the errors in approximating partial
derivatives given in Egs. (16)—(19) for [ =1 and 2.

3. The proposed collocation schemes

In this section, we develop our framework for the numerical solution of
Klein—Gordon equation (1)—(2) using collocation at shifted LGR points. We derive
three different numerical schemes, namely, single-domain collocation (SDC), multi
time-domain collocation (MDC) and single-domain iterative collocation (SDIC).

3.1 SDC method

Consider the Klein-Gordon equation (1) with initial conditions (2) defined on the
rectangular domain Q = I x J. The SDC method for solving (1) is to seek a
polynomial u™ (z,t) such that

LuNM(zpjty:) +HWNM(zrg,t5:)) = flerg,ti),

uMM(ar;,0) = glary), 0<j<N, 2<i<M, (23

OuNM (2 5,0) = h(zr ),

the equation in (24) is valid only for 0 < j < N and 2 < i < M. Indeed, since
u(z,0) and Oyu(z,0) are given, the above treatment is more reasonable. It should
be noted that, the scheme (24) is implicit and if H satisfies certain conditions, then
(24) has a unique solution [1, 2].

We next describe the numerical implementation for Eq. (24). The unknown func-
tion u(z,t) and its first and second order partial derivatives defined on the domain
) are approximated by Egs. (14)-(19). Substituting them into Eq. (1) and collo-
cating the result at shifted LGR points (z7j,t5;) for 0 < j < N and 2 <i < M
we produce (N + 1)(M — 1) collocation equations as

LINMuy(zpj,ty:) + H(u(zrg,tr) = f(@rg, ), (24)

moreover, collocating the initial conditions (2) at shifted LGR points z7;, 0 < j <
N we get

w(zr,;,0) = g(zr5), (25)
8tIN’Mu($Lj, 0) = h(xr;), (26)

eqs. (25)—(27) give a system of nonlinear algebraic equations arising from the
SDC discretization, where the variables are u(xrj,t5;), 0 < j < N, 0 < i < M.
By solving this system, we obtain the values u™™ (2 ;,t;;) as approximations of
u(ij, t]ﬂ').

Remark 3.1 In most collocation methods for PDEs, the unknown function is
approximated by the Lagrange interpolation [1]. As we know, the Lagrange inter-
polation is not stable for large M and N. However, we used the shifted Legendre
interpolation in this work, which is stable for large M and N.
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3.2 MDC method

In the SDC method, for ensuring the convergence, the length of the time interval
on which the underlying problems are defined should not be large. In addition, it
is not convenient to resolve the corresponding discrete system (25)-(27) with very
large mode M and N. In order to improve the performance of the SDC method,
we propose a multi-domain version of the collocation method in this subsection.
This technique simplifies computation and saves work, while keeping the spectral
accuracy.

We first divide the time interval J = [0,7] into a mesh consisting of K non-
overlapping mesh intervals Ji, k = 1,..., K. Then the original problem defined
on the domain 2 is replaced with a sequence of local problems defined on the
subdomains Qy = I x J, where Ji = [(k — 1)h,kh| and h is a real step-size.
Replacing u(x,t) and J by ug(z,t) and Ji in Eq. (24), the MDC method for
solving Eq. (1) is to consecutively seek polynomials uiv’M (z,t), k=1,..., K such
that

L Uiv’M (21,45 t70) + H(UQVM (zrj,ts:)) = f(@rj,tr.),

wy M (g, (k= D) =y (e, (k= D), 0<G<N, 2<i

7
IS

Auy M (x5, (k — 1)) = dpup Y (g4, (k — 1)h),
note that, in the first step we have k =1, Oy = I x [0, h] and

ud M (15,0 = g(xr;),  SupM(xr;,0) = bz ;).

Similar to the SDC method, the unknown functions ug(x,t), 1 < k < K and
their first and second order partial derivatives defined on the subdomain € are
approximated using Eqs. (14)—(19). Substituting them into Eq. (1) and collocating
the result at shifted LGR points (1 ;,t;, ) for 0 < j < N and 2 <1i < M, in each
step, we produce (N + 1)(M — 1) collocation equations as

L ZN’Muk(JZI,j, tjk,i) + H(uk(ij, tJ,“i)) = f(«TI,jv th,i)7 (28)
the continuity conditions are collocated at shifted LGR points z;;, 0 < j < N as

uk(xrj, (kK —1)h) = up—1(x1 4, (k — 1)h), (29)

O Mug(xr . (k = Dh) = BTV Mug_1 (w15, (k = D)h), (30)

where we set wug(z7,;,0) = g(z7;) and Owuo(xr;,0) = Oih(xr;). In each step,
Egs. (29)—(31) give a system of nonlinear algebraic equations arising from the MDC
discretization, where the variables are uk(ij, tJ’Z'), 0<j<N,0< i< M. Finally,
we use Eq. (14) to obtain the approximation of uy(x,t) (denoted by ug’M(m, t)) to
be used in the next step.

In numerical tests we will demonstrate that the above algorithm is of the BN—
stability [3]. BN—stability means that the propagated error arising from the starting
error can be controlled effectively for long—time calculation.
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3.3 SDIC method

In this subsection, we derive an iterative version of the SDC method, which re-
places the original nonlinear problem with a sequence of linear problems using the
QL technique. The iterations of the QL technique are constructed to yield rapid
convergence and often monotonicity [4].

In the SDIC method, we assume that the function H in Eq. (1) has continuous
first order derivative. The SDIC prescription determines the (r + 1)th iterative
approximation u("+(z,t) to the solution of Eq. (1) as a solution of the linear
PDE

Lurth) 4 H(u(r)) + O H . (u(TH) — u(’")) = f(x,t), (z,t) € Q, (31)

wlr)

with initial conditions
" (z,0) = g(2), o (2,0) = h(x), (32)

the initial guess u(®) (z,t) is chosen from mathematical or physical considerations
and it would be beneficial if it satisfies the initial conditions,
let

A" (z,t) = 9,H

w®’

B (z,t) = f(x,t) — Hw™ (2,1)) + A7 (2, t)u (x,1),

in each iteration of the SDIC method, the unknown function u("*1(z,t) and its
first and second order partial derivatives defined on the domain €2 are approximated
by Egs. (14)-(19) and the results are substituted into Egs. (32)-(33) to obtain the
following linear system of algebraic equations

L INMy D (g5t g0) + AW (g g, tg)u D (g tg5) = B0 (24, L),
0<j<N, 2<i<M, (33)
u(r+1)(m7j,0) _ g(ivf,j), 8tIN,Mu(r+1)(ij,0) = h(l‘[,j)v

where the variables are U(T+1)($I,j,tj7i), 0 <7< N,0< i< M. We substitute

the obtained variables into Eq. (14) to obtain the approximation u(r+1)N’M(x,t)
of ul™ 1 (z,t) to be used in the next iteration.

The procedure for solving the above sequence of systems of linear algebraic equa-
tions starts with » = 0 and an appropriate initial guess u(%) (z,t). Then, the pro-
cedure is repeated until a specified convergence criterion is fulfilled. In this paper,
we consider the following convergence criterion,

)My M t”
| (2,6) = a0

<€, (34)

[0

where € is a user defined error tolerance. In Section 4, we will discus more about the
quadratic and often monotonic convergence of the QL approach applied to problem



222 B. Sadeghi/ IJM2C, 14 - 03 (2024) 213-230.

(1).

4. Convergence of the QL approach
Consider the following general model problem
Lu(z,t) = F(z,t,u(z,t)), (35)
with initial conditions
u(z,0) =g(z),  Ou(z,0) = h(x), (36)

where L is the differential operator of the wave equation defined by L = Jy —
c?0,, and F is a nonlinear function of u(z,t). As stated in Subsection 3.3, the
QL approach replaces the nonlinear problem (36)-(37) with a sequence of linear
problems as

Lulm ) (z,t) = OuF (,t, ulr) (x,t))u(r+1)(x,t) + F(m,t,u(r) (z,1))
0P (@t u @ ) u @), g
ulD(2,0) = g(x), Ol (x,0) = h(z),
where u(%)(z,t) is an initial guess for u(z,t).

Now, let dul™D(z,¢) = w1 (z,t) — u(")(x,t), which is the difference between
two subsequent iterations. Then,

Lour D) (z,t) = OuF (z,t, u((z, t))éu(”'l)(x, t) — OuF (.1, w1 (z, t))éu(r) (z,t)

+ F(:U, t,u) (x, t)) - F(:c, t,u" D (x, t)),

sulrt(z,0) =0, dpoul™) (z,0) = 0,
(38)
by the Taylor’s expansion of the functional F' around u(’”*l)(x, t), one has
F(x, t,ulm) (z, t)) = F(w, ¢, (x, t)) + 8uF(a:, t, u(rfl)(aj, t))(su(r)(a:, t)
1 2
50wl (8,7 (1) (5u<r> (z, t)) : (39)

where @("1)(xz,t) lies between u(") (x,t) and u("~V(z,t). Thereby, Eq. (39) can be
written as

1 2
Lou D (z,t) = OuF (z,t, u (z, t))éu(rﬂ)(:n, t) + §auuF(x, t,u" Y (a, t)) <5u(r) (x, t)) ,
(40)

next, we define the differential operator L=1- 8UF(:E,25,U(T) (:U,t)). Denoting

G5 (x,t) as the Green’s function associated with the operator L, one can express
the solution for Eq. (41) as

2
u ) (2, 1) = % / / G (2, t) OuuF (2, 1,2 Dz, 1)) (5u<7“>(x,t)) d4,  (41)
Q
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therefore from Eq. (42) follows

(r+1) 1 2|5, (r) ?
‘(m (x,t)‘ < 3Mg, M, H H5u (g;,t)HLN(Q), (42)
where Mg = sup !Gz(x,t)| Mrp,, = HE)WF x,t,u(z, t HL and H=XT.
(z,t)€Q

In view of (43), the difference between the solution of subsequent iterations of
Eq. (36) decreases quadratically with each iteration, provided that the quantity

M = %JWGZ Mfp, H? is less than one. Furthermore, a simple induction shows that

—~ 2

e <570

‘u(l)(x, t) — ul® (x,t)HLx(Q) ,

hence, the convergence also depends on Hu(l (x,t) — w1 (z,t) HLOO(Q) for1l <I<r.
This suggests that, if just one of the mentioned quantities is small enough, one can

always hope that even if the first convergent coefficient Hu(l) (z,t) —uO(x, 1) HLOC(Q)

is large, a well chosen initial guess u(?)(z,t) results in the smallness of at least one
of the convergence coefficients for [ > 1.

5. Numerical examples

In this section, we present some numerical results to illustrate the efficiency,
convergence and numerical stability of the SDC, MDC and SDIC methods. In
addition, we assess the key characteristics of the proposed collocation methods by
comparing them with each other and with other available methods in the literature.

Example 1. Consider the following nonlinear Klein—Gordon equation with
quadratic nonlinearity [15, 17, 21-24]:

2

Ot — Opptt + %u +u? = 22 sin2(

™
—t 0<
2 )’ x

N
l_l
)
N
-~
N
N
™~
N

with initial conditions
T
u(x,0) =0, opu(z,0) = 5%

the exact solution to this problem is w(z,t) = xsin(5t).

This problem was solved using the proposed collocation methods for 7' =1 and
T = 5. In the SDIC method, the initial guess, satisfying the initial conditions, was
chosen as u(o)(a:,t) = Sot, and with € = 1078 the convergence of the QL scheme
for T' = 1 was achieved in four iterations. It is important to mention that, due to
the oscillatory behavior of the exact solution on the larger domain [0, 1] x [0, 5],
the SDIC method with the considered initial guess fails to converge (see Table 1).

Table 1 gives the L*°—norm errors for T' =1 and T = 5. Fig. 1 shows the base
10 logarithm of the absolute errors for T =1 and T" = 5. It is seen that, in this
example, the numerical results of the SDC method for T = 1 are analogous to
the SDIC method. In addition, we observe that the errors using the MDC method
are by far smaller than the errors of the SDC and SDIC methods and as the time
domain of the problem becomes larger, the MDC method becomes more reliable.
This demonstrates the BN—stability of the MDC method for this problem.
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Table 1. L°°—norm errors for Example 1 for T =1 and T = 5.
T=1 T=5
N(= M) | SDC MDC SDIC SDC MDC SDIC
(K =2) (K =5)
6 25x107% [ 6.8x107% [ 25x107% |86 x 1071 |85 x107% | -
8 51x1076 [ 86x1079 | 52x1076|6.7x1072 [ 44x 1076 | -
10 40x1072 |66 x 1071 | 45%x1072 | 28x 1072 | 7.9x 1077 | -
12 1.2x1072 [ 4.1x10712 [ 20x1072 [ 89x 1073 | 42x 1078 | -
T=1
0 i |
2| ]
o e SDC
s gl e 1 e SDIC
g MDC (K=2)
_8 -
[ T 8]
_10: i
—121L
N - 6,8,10,12
T=5
0 ) B
b | ]
L ) ]
-2 } f:
5 0 e SDC
s MDC (K=5)
T 50 1
6r ]
ot ]
N - 6,8,10,12
Figure 1. Comparison between errors in SDC, SDIC and MDC methods for Example 1.

This problem has been solved in [17] using the optimal homotopy asymptotic
method (OHAM) and in [21] using mixed Crank—Nicolson scheme and Tau
method (CN—T). Moreover, in [15] the boundary integral equation method and
the dual reciprocity boundary element method (BIE—DRM) have been employed
for solving this problem. Comparison between the numerical results are given in
Tables 2—-3.

Example 2. Consider the following nonlinear Klein—Gordon equation with




Table 2. Comparison between the absolute errors at ¢ = 5 for Example 1.
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x | OHAM [17] [ CN—T [21] [ MDC
(N =12, K =5)

0 |0 0 0
0.133x103 |29x107* |3.3x10°10
0265x103 | 48x107* | 4.9x 10710
03193x103 |55%x107° | 6.4x 10710
0412x1072 |26x107° | 7.8 x 10710
05|13x1072 |37x107* | 9.1x10710
06| 1.4x1072 |1.0x107% | 1.0 x 107
071.4x1072 |1.0x107% | 1.1 x 1079
08 |1.1x1072 |45%x107* | 1.2x107*
09 |71x103 |36x107% | 1.3x107*
1 10 0 1.7 x 10710
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Table 3. Comparison between the L*°-norm errors for Example 1.

T | BIE-DRM [15] | MDC (N =12, K =T)
1 [70x107° 41 x 10712
2 19.0x107° 3.2 x 10711
3 130x107* 6.0 x 10710
4 16.0x107* 4.6 x 1079
5 16.9x10"* 4.2 x 1078

cubic nonlinearity [16, 25]:

Ot — Oppu + u + 1 = (=2 4 %) cosh(z + t) + 25 cosh®(z + t) — 4z sinh(z + t),
—1<2<1, 0<t<T, (44)

with initial conditions

u(z,0) = 22 cosh(x), dpu(x,0) = x*sinh(z), (45)
the exact solution to this problm is u(z,t) = 2% cosh(x + t).

Similar to the previous example, we solved this example using the proposed
collocation methods for ' =1 and T" = 5. In the SDIC method, the initial guess
was the exact solution and with € = 10~® the convergence of the QL scheme was
achieved in four iterations.

Table 4 gives the L>°—norm errors for "= 1 and T' = 5. Moreover, Fig. 2 shows
the base 10 logarithm of the absolute errors for 7' =1 and T' = 5. It is observed
that, in this example, for 7" = 1 the numerical results of the three proposed methods
are almost the same. Therefore, in the domain = [—1,1] x [0, 1], the SDC method
is preferable as it has less computational complexity compared with the MDC and
SDIC methods. However, we observe that in larger domains (e.g. Q = [—1, 1] x[0, 5])
the MDC method may be more efficient and it provides more accurate numerical
results. This also demonstrates the BN—stability of the MDC method for this
problem.

In Table 5 we compare the errors obtained using the MDC method with the
results in [16] and [25]. The method in [16] uses cubic B—spline collocation method
(B—SC) on the uniform mesh points and both Dirichlet and Neumann boundary
conditions are considered. The method in [25] uses the collocation points and
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Table 4. L°°—norm errors for Example 2 for T =1 and T = 5.
T=1 T=5
N(= M) | SDC MDC (K = 2) | SDIC SDC MDC (K = 5)
6 6.4x107% ] 24 x107? 24x1072]30x1071[85x 1072
8 6.8 x107%| 2.6 x10°* 6.8x107%|55x103]9.3x10°*
10 22x107° | 1.3 x107° 22x10°|89x107%|78x107°
12 91x1077|6.5x 1077 6.2x1077192x10°|86x10°°
T=1
0 F 7
b ]
:.
ol ]
- I e SDC
5 f
s °F 1 e sDIC
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Figure 2. Comparison between errors in SDC, SDIC and MDC methods for Example 2.
Table 5. Comparison between the L°°-norm errors for Example 2.
T | TPS—RBF [25] B—SC [16] | MDC
(dt = 0.0001, dz =0.01) | (h=0.02) | (N=12,K =T)
1 [51x107° 1.1x107° [ 6.2x 1077
2 | 5.0x107* 1.3x107° | 9.4 x 1077
3 121x1073 1.6 x107% | 1.5 x 1076
4 |6.6x1073 23%x107° | 5.5 x 107
5 11.9x1072 39x%x107° | 8.6 x 1076

approximates the solution using Thin Plate Splines (TPS) radial basis functions

(RBF).
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Table 6. L°°-norm errors for Example 3.
N(=M) [ SDC (T =0.1) [ SDC (T = 0.5)
8 4.5 x 107° 1.1 x 1072
10 7.9 x 1076 5.4 %1073
12 1.5 x 1076 2.5 x 1073
14 2.4 x 1077 8.6 x 107*

Table 7. Comparison between the absolute errors for Example 3 at = 0.1 and different

values of t.

t MADM [28] [ VIM [27] VHPM [26] [ SDC (N = 14)
0.01 [ 1.925 x 1073 [ 4.974 x 1077 [ 5.007 x 1078 | 1.7 x 1010
0.02 | 3.926 x 10% | 3.978 x 1075 | 4.003 x 10~ | 3.3 x 1010
0.03 | 6.079 x 107% | 1.341 x 107 | 1.350 x 107 | 4.9 x 10710
0.04 | 8.453 x 1074 | 3.176 x 107° | 3.195 x 107 | 6.4 x 10719
0.05 | 1.112 x 1073 | 6.195 x 107° | 6.229 x 107 | 7.8 x 1019
0.06 | 1.413 x 1073 | 1.069 x 10~* | 1.074 x 107° | 9.1 x 10710
0.07 | 1.757 x 1073 | 1.694 x 10~% | 1.701 x 107° | 1.0 x 107?
0.08 | 2.147 x 1073 | 2.523 x 1074 | 2.531 x 107° | 1.1 x 107?
0.09 | 2.591 x 1073 | 3.583 x 107* | 3.592 x 107° | 1.2 x 107?
0.1 |3.092x 1073 | 4.901 x 10~% | 4.909 x 107° | 1.3 x 107?

Example 3. Consider the following nonlinear Sine-Gordon equation [26-29]:

Opu — Ogpu + sin(u) = 0, (46)

with initial conditions

u(z,0) =0, Oru(z,0) = 4 sech(z), -1<z <1, (47)
the exact solution to this problem is u(z,t) = 4tan™! (¢ sech(z)).

This problem was solved for T'= 0.1 and T' = 0.5 and it was observed that the
three methods provide quite similar results in this example. In the SDIC method,
the initial guess of the QL scheme is considered as u(®)(z,t) = 4t sech(z) and for
¢ = 10710 the convergence is achieved in only two iterations.

In Table 6, the numerical results of the proposed SDC method are listed, which
demonstrate the spectral accuracy of this method. The comparison between ab-
solute errors of exact solution with the 5-terms of modified adomian decomposi-
tion method (MADM) [28], 2-iteration solution of the variational iteration method
(VIM) [27], and 4-iteration solution of variational homotopy perturbation method
(VHPM) [26] is given in Table 7.

In [29], this problem was considered with additional Dirichlet boundary condition

u(x, t) - h(.’B, t)7

red), 0<t<T.

and it was solved using a TPS—RBF collocation method. The L*-norm errors for
t =0.25,0.5,0.75 and 1 with considering the above Dirichlet boundary conditions
are reported in Table 8. It is seen that our SDC method is more accurate than the
TPS—RBF collocation method.
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Table 8. L°-norm errors at ¢ for Example 3.

t TPS—RBF [29] T SDC (N = 14)
(dt = 0.0001, dz = 0.04)

0.25 [ 5.9 x 107° 0.25 [ 8.1 x 1077

0.5 |20x1077° 05 | 1.4x10°

0.75 | 3.6 x 107° 0.75 | 5.4 x 1076

1 5.1 % 107° 1 9.2 x 1076

6. Conclusions

A unified framework has been presented for the numerical solution of
Klein—Gordon equations using LGR collocation and single-domain, multi—-domain
and single-domain—iterative schemes. Instead of Lagrange interpolation, two—
dimensional direct Legendre interpolation has been utilized which makes the pro-
posed methods numerically more stable. It was demonstrated that, in small do-
mains, the SDC and SDIC schemes provide almost the same numerical results
for nonlinear Klein—-Gordon equations. However, for highly nonlinear problems the
SDIC scheme may be more efficient as it replaces the original nonlinear problem
with a sequence of linear problems and with an appropriate initial guess it provides
monotonic and quadratic convergence. In large domains, however, the more effi-
ciency of the MDC scheme comes to light due to its BN—stability. Three numerical
examples were studied, where it was observed that the errors in approximations
tend to zero at an exponential rate for all three schemes. Moreover, comparisons
with other finite—element and spectral methods available in the literature demon-
strated that the present methods are more accurate. Of course, obtaining some
theoretical estimates for the approximation errors would be desirable, which is
currently in progress.
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